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Preface

The mathematical modeling of complex phenomena that evolve over time relies heavily on
the analysis of a variety of systems of ordinary and partial differential equations. Such mod-
els are developed in very disparate areas of study, ranging from the physical and biological
sciences, engineering, and population ecology to economics and financial markets. The fact
that the use of differential equations is so widespread ensures that students, scholars, and
professionals across disciplines, at one time or another, will encounter a differential equa-
tion that describes a scenario of particular interest to them. Yet, a traditional course in
differential equations focuses on basic techniques of solving certain types of equations and
analyzing some very basic mathematical models. Even more innovative differential equa-
tions courses only scratch the surface of analyzing differential equations from a qualitative
viewpoint. Such first courses simply do not provide the tools necessary to analyze differential
equations and their utility in mathematical modeling is not imparted onto the student.

The mathematical community has responded to this apparent gap by developing math-
ematical modeling courses and second courses in differential equations. There are vast dif-
ferences in the approaches and topic choice used in these courses. Many such books tend to
focus primarily on discrete dynamical systems, while others provide a vast collection of top-
ics (including discrete dynamical systems, optimization methods, probabilistic models, and
graph theory) that cover different types of models. The few books that fall into this latter
category are thorough, but tend to be encyclopedic compendia of ideas designed for those
already familiar with the subject. They would be daunting to a beginning-level student who
had only completed a course in multivariable calculus.

This book is an attempt to fill the apparent gap in the existing literature on books
related to mathematical modeling and differential equations, and is unique in many ways.
Our primary goal is to instill in the reader a sense of intuition and practical and theoretical
“know-how” as it pertains to mathematical models involving ordinary and partial differential
equations. We provide a bigger, unifying picture inherent to the study and analysis of more
than 20 distinct models spanning disciplines, and make this material accessible to a student
who has only completed a course in multivariable calculus by conveying the thought process
of building the surrounding theory from the ground up, and actively involving them in this
mathematical enterprise throughout the text. Pedagogically, the goals of the project are
achieved by engaging the reader by posing questions of all types (from verifying details and
illustrating theorems with examples to posing (and proving) conjectures of actual results and
analyzing broad strokes that occur within the development of the theory itself, and applying
it to specific models) throughout the development of the material. Heuristic commentary
and motivation are also included to provide an intuitive flow through the chapters. As
such, the exposition in the text, at times, may lack the “polished style” of a mathematical
monograph, and the language used will be colloquial English rather than the standard
mathematical language. But, this style has the benefit of encouraging the reader to not
simply passively read the text, but rather work through it, which is essential to obtaining
a meaningful grasp of the material.

The book is divided into two main parts. The first is devoted to the study of systems of
linear ordinary differential equations. We introduce and develop, to various degrees, math-
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ematical models from ten disparate fields of study, including pharmacokinetics, chemistry,
classical mechanics, neural networks, physiology, and electrical circuits. These models play
crucial roles throughout the chapter. For one, their analysis motivates different aspects of
the theory being developed. We use interactive activities extensively to guide the readers
through different processes and sequences of observations that lead to the development of
theoretical results. Once the theory is established, the models then serve a secondary role
of illustrating the applicability of the abstract theory. The theoretical results in Part I are
developed in three distinct cases, each one of which builds upon the previous. These cases
are the homogeneous case, the nonhomogeneous case (with a time-dependent forcing term),
and the semilinear case (where the forcing term depends on time and state). The topics
of existence and uniqueness, continuous dependence on parameters and initial conditions,
long-term behavior, and convergence schemes permeate all theoretical chapters.

Part II mimics Part I in structure almost identically, but this time focuses on linear
partial differential equations. The guiding principle of the approach in Part II is to express
the partial differential equations that arise in the mathematical modeling of phenomena
in ten different fields of study, including heat conduction, wave propagation, fluid flow
through fissured rocks, pattern formation, and financial mathematics, as abstract version of
the linear ordinary differential equations that were studied in Part I. Once this connection
is made, the theoretical results from Part I can be subsumed as a special case of those in
Part II.

The structure of this book is likely to be somewhat different than others through which
you have worked. For one, the text is NOT simply intended to be read passively. Rather,
it is chock full of questions posed to the reader! A passive reading of this text will prove to
be ineffective, whereas carefully working through it will result in a solid understanding of
the material. Everything from computations to underlying assumptions must be carefully
examined in order to fully understand the material. An integral part of this text is the
collective of questions posed throughout. We consciously indicate when the discussion is
intentionally terse by including parenthetical questions and instructions, such as (Why?),
(Do so!), and (Explain how.). Sometimes, we even bring the discussion to a screeching
halt with a STOP! It is imperative that you attempt to answer each of these questions to
ensure you develop a solid background as you work through the text.

While the primary goal of the text is to develop an overarching mathematical theory,
we are doing so under the assumption that your prior exposure to theoretical mathematics
is minimal. We intend to build your intuition and involve you in the enterprise of building
the theory from the ground up. That said, we need to arm you with the essential tools of
analysis, but in a manner that balances intuition, practicality, and mathematical rigor. This
is accomplished with a preliminary chapter in each main part of the book which provides the
essential tools to be used in that part, along with some hands-on EXPLORE! activities.
Certainly, the completion of these portions of the text is by no means a substitute for a
formal study of analysis. But, they do provide you with just enough knowledge to proceed
through the next step of the development of the theory.

Applying the theory is, to many readers, arguably the most important and satisfying part
of the journey. Our dual emphasis on the analysis of mathematical models is not typical
in textbooks. We feel that this connection to concrete applications helps build intuition,
provides motivation for why someone would want to develop such a theory, and post fortiori
arms having developed the theory by examining the plentiful collection of applications.
There are APPLY IT! activities sprinkled throughout the text, asking you to reexamine
models previously mentioned in light of newly-formed theoretical results.

Finally, the glue that binds all aspects of our journey is our extensive use of MATLAB®
Graphical User Interfaces (GUIs). As you will see, this feature of the text will enable you
to discover patterns and make conjectures that otherwise would be solely reachable using



Preface xxvii

real analysis and, for all practical purposes, be out of reach. Although not a goal of this
text, the numerical algorithms used in GUIs to construct solutions to differential equations
mimic the theoretical approach outlined in the text. For more details, an interested reader
is directed to [44, 35, 8, 23, 29, 28].

It is our hope that this book will be useful not only in the classroom, but also as a book
that anyone with an interest can pick up and develop a sense of mastery of the subject.
We welcome you and hope that you find your journey through this text as enjoyable and
fulfilling as it was for us to write it.

The MATLAB GUIs for use with this textbook can be downloaded from the
following webpage. http://www.wcupa.edu/ACADEMICS/SCH_CAS.MAT/
mmckibben/DEwithMATLAB.asp

Please direct any inquiries via email to either Dr. Micah Webster
(micah.webster@goucher.edu) or Dr. Mark McKibben (mmckibben@wcupa.edu).
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Chapter 1

Welcome!

1.1 INtroduction ........oiei i
1.2 This Book Is a Field Guide. What Does That Mean For YOU? ..............
1.3 Mired in Jargon—A Quick Language Lesson! ........... ... ... ...
1.4 Introducing MATLAB ... i e
1.5 A First Look at Some Elementary Mathematical Models .....................

~N O U W

Welcome to the rich world that is differential equations. What prompted you to embark on
this journey? Are you hunting for answers to questions about the Universe? Are you, as the
result of allergies, contemplating taking two tablets instead of one to alleviate symptoms,
but seek mathematical affirmation of the effectiveness of this decision? Have you wondered
why it is that while you are standing atop the Empire State Building - swaying back and
forth, back and forth, ... - the building doesn’t simply concede defeat and snap in half?
Are you curious as to how quickly the avian flu virus can spread throughout the world,
infecting unsuspecting passerbyes? Or, how about those airplane wings - why don’t they
simply break apart in the middle of flight?

Whatever your reason for opening this book, your study of this material can shed some
light on the answers to such questions. Many interesting, often surprising and sometimes
downright unbelievable adventures await you. Again, welcome, hang on, and enjoy the ride.

1.1 Introduction

What are differential equations? No succinct definition truly captures the essence of
this sprawling area of study. Researchers study phenomena occurring in nature guided by
the goal of predicting the behavior of a solution of a system of equations governed by
a set of discipline-specific laws. Relying on experimental observation at the onset of an
investigation can be costly, subject to error, and can prove to be futile if the imposed
assumptions turn out to be incorrect or infeasible. An often more pragmatic first step is
to formulate a mathematical model of the situation and study its properties. Assuming
success in this regard, a natural second step is to test the validity of the model using
actual experimentation. The equations and/or assumptions are reexamined and tweaked,
the abstract theory is modified, and then the system is again tested experimentally.

The phenomena with which we shall concern ourselves in Part I can all be characterized
by quantities that change with time and can be formally described using a system of ordinary
differential equations. The birth of differential equations as an area of study goes back to
1687 when they first appeared in Sir Isaac Newton’s book Philosophiae Naturalis Principia
Mathematics. The equations he posed were consequences of his observation that one should
study forces to which a system responds in order to describe the laws of nature. Since
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then, many researchers have made significant contributions, creating a massive continually-
growing literature.

Many situations in physics, chemistry, economics, etc. that you have likely encoun-
tered are described by differential equations. Among the common examples of these phe-
nomena are bacteria and population growth and decay, elementary financial models, and
predator-prey systems. As you will discover along your journey through this text, differ-
ential equations play a crucial role in the modeling and analysis of numerous complicated
scenarios.

1.2 This Book Is a Field Guide. What Does That Mean For YOU?

A perusal of the Table of Contents will reveal that your journey through differential
equations will be split into two main parts. The first part is devoted to a discussion of
certain classes of linear ordinary differential equations. Various theoretical concepts nec-
essary to understand mathematical models whose mathematical description falls into this
category will be introduced and developed, and subsequently addressed and generalized
several times as the complexity of the models increases. All told, eleven distinct models
spanning disciplines will be investigated in Part I, and an encompassing abstract theory
will be developed.

Part II focuses on linear partial differential equations. Here, we will study another ten
distinct mathematical models, and develop an encompassing abstract theory analogous to
the one formulated in Part I. The theoretical results established in Part I can effectively be
interpreted as special cases of the theory developed here.

The structure of this book may be somewhat different than others through which you
have worked. For one, the text is NOT simply intended to be read passively. Rather, it is
chock full of questions posed to you. If this journey were envisioned as a trek through a
densely-vegetated rain forest, then our approach is akin to arming each and every reader
with a machete intended to be used to help forge the path to an elusive Mayan ruins that
legend suggests is home to riches beyond belief. Hyperbole aside, YOU are asked to work
through many of the details. A passive reading of this text will prove to be ineffective,
whereas carefully working through it will result in a solid understanding of the material.
Everything from computations to assessing the validity of underlying assumptions must be
carefully examined in order to fully understand the material. We consciously indicate when
the discussion is intentionally terse by including parenthetical questions and instructions,
such as (Why?), (Do so!), and (Explain how.). Sometimes, we even bring the discussion
to a screeching halt with a STOP! It is imperative that you not leave any stone unturned
and attempt to answer each of these questions. Failing to do so could start as a seemingly
minor drop of confusion and then, snowball into a thunderous sea of misunderstanding as
you proceed through the book.

While the primary goal of the text is to develop an overarching mathematical theory,
we are doing so under the assumption that your prior exposure to theoretical mathematics
is minimal. We intend to build your intution and involve you in the enterprise of building
the theory from the ground up. That said, we need to arm you with the essential tools
of analysis, but in a manner that balances intuition, practicality, and mathematical rigor.
This is accomplished with a preliminary chapter in both main parts of the book which
provides the essential tools to be used in that part, along with the inclusion of hands-on
EXPLORE! activities. The purpose of the EXPLORE! activities is just that, to explore.
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We provide questions to guide you and point you in some direction. All we ask is that you
walk, or even run, in some direction, even if you do not know the final destination. Please,
do not feel that you should know the correct answer in the traditional math book sense.
The correct answer to an EXPLORE! question is more of a thought process followed by
articulating what you have considered and your conclusion. Certainly, the completion of
these portions of the text is by no means a substitute for a formal study of analysis. But,
they do provide you with just enough knowledge to proceed through the next step of the
development of the theory.

Applying the theory is, to many readers, arguably analogous to finding the lost trea-
sure as the culmination of a long, tiresome journey. Our dual emphasis on the analysis of
mathematical models is not typical in textbooks. We feel that this connection to concrete
applications helps build intuition, provides motivation for why such a theory should be de-
veloped, and post fortiori affirms having developed the theory by examining the plentiful
collection of applications. There are APPLY IT! activities sprinkled throughout the text,
asking you to reexamine models in light of new theoretical results.

Finally, the glue that binds all aspects of our journey is our extensive use of MATLAB
Graphical User Interfaces (GUIs). As you will see, this feature of the text enables you to
discover patterns and make conjectures that otherwise would be solely reachable using real
analysis making them intractible.

1.3 Mired in Jargon—A Quick Language Lesson!

Superficially, a differential equation (DE) is an equation involving derivatives. If an equa-
tion contains derivatives of functions dependent only on a single variable, then it is called
an ordinary differential equation (ODE), while an equation containing partial derivatives
(which arise when the functions of interest depend on more than one variable) is appropri-
ately called a partial differential equation (PDE). Some examples of such equations are

u'(z) = f(x,u(z)) (1.1)
2ulx u(z
ddat(2 ) + dd(x) =sinx (1.2)

Pu(t,z) = 50%u(t,x)
oz ¢ o

Equations (1.1) and (1.2) are ODEs while (1.3) is a PDE. The variables upon which the
functions depend, namely z (and also ¢ in the case of (1.3)) are called independent variables.
Often, the independent variables in an equation are clearly understood and in such cases we
suppress the dependence on them and write a cleaner, more succinct equation. For instance,
the following equations are often written in place of (1.1) - (1.3), respectively:

=0. (1.3)

u = f(z,u) (1.4)
d*u du .
] + 5, = sine (1.5)
*u  ,0%u

The order of a differential equation is the order of the highest derivative appearing in the
equation. The order of (1.1) is 1, while the order of both (1.2) and (1.3) is 2.
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With the basic terminology in place, we loosely define what is meant by solving a
differential equation. The notion is intuitive enough. Indeed, when asked to “solve (1.1),”
you are to determine a real-valued function v = u(x) that satisfies the equation (1.1). Unlike
algebraic equations, the unknown quantity of interest is an actual function, rather than a
real-number. Defining what precisely is meant by saying “a function satisfies a differential
equation” can be very tricky, and we will need to pay more careful attention to various
nuances as we proceed through the text. Momentarily, though, it is reasonable to think of
this obtaining a true statement as the result of plugging the function into the equation.
Consider the following example.

Example 1.3.1. Verify that the function u(z) = e~* is a solution of the ODE ' = —u.
Solution: Observe that u/(x) = —e™® and that —u(z) = —e™*, for any real number z.
Substituting these into the given ODE results in a true statement, for any real number z.
So, u(x) is a solution to the given ODE.

We make two remarks regarding Example 1.3.1. One, let C' be an arbitrary real number
and consider the function ue defined by ue(z) = Ce™*. Clearly, uc is also a solution of the
given ODE. (Why?) The presence of the arbitrary constant C' prompts us to refer to this
as a general solution of the DE. This demonstrates that without additional information, a
DE can have more than one solution; in fact, it can have infinitely many. Two, the solution
of the DE is a function and as such, comes equipped with its own domain which indicates
when the DE is solvable. A complete understanding of the behavior of a solution of a DE
requires that we know its domain. It is customary to include this domain when describing
the solution of a DE.

Exercise 1.3.1. Verify that for any real constant C, uc(t) = Ce 3! is a general solution
of the ODE " (¢t) + 2u/(t) — 3u(t) = 0. What is the domain of the solution?

Exercise 1.3.2. Verify that z(x) = Cjcos(Inz) + Cysin(lnx) is a general solution of
the Cauchy-Euler ODE 222" (z) + z2'(x) + 2(z) = 0, where C; and Cy are arbitrary real
constants. What is the domain of the solution?

1.4 Introducing MATLAB

MATLAB® is a software package produced by Mathworks, Inc. (mathworks.com) and
is available on a systems ranging from personal computers to supercomputers. The name
MATLAB stems from “Matrix Laboratory,” which alludes to the software package’s foun-
dation in linear algebra. MATLAB has evolved into an interactive development tool for
scientific and engineering programs, or in fact any setting for which numeric computation
is required.

This textbook takes advantage of MATLAB’s Graphical User Interface (GUI) environ-
ment to minimize the use of MATLAB syntax. To obtain all the GUIs for the textbook go
to http://www.weupa.edu/_academics/sch_cas.mat/mmcKibben/book3.asp and download
the files to your computer. Place the files in a folder and record the name of the folder for
later use. In order to execute the text’s GUIs one only needs to identify the current folder
and the command window in MATLAB.

If necessary, change the current folder to the one that contains this text’s GUI files.
This can be done by manually typing the location of the folder or by using the browse for
folder button (the button with three dots located in the top right of screen in Figure 1.1).
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FIGURE 1.1: MATLAB Command Window

For example, in Figure 1.1 the current folder is titled DFEwithMATLAB_eAt, so in order
for the GUIs to work all the files need to be placed in that folder. When prompted by an
exercise to use a specific GUI you will be directed to the command window. The command
window is the large panel in the middle of the screen in Figure 1.1. A defining feature of
the command window is the prompt >>. To open a GUI, type the name as provided in the
exercise instructions after the >> prompt and hit return. For example,

>> MATLAB_Elementary_Population_Growth

will open the MATLAB GUI of the same name and output an interface for which one can
visualize solutions, learn new concepts, and answer questions posed in exercises, MATLAB-
Exercises, EXPLORE!s, and APPLY IT!s. The vast majority of GUIs that accompany
this text are self-contained in the sense that all the information you need can be found
within the panel of the interface. However, in a few cases additional information can be
found in the command window. In these situations the GUI’s Instructions and Help but-
ton will direct you to the command window and explain how to retrieve any additional
information.

The GUIs in this book have been tested under MATLAB release, version 7.14.0.739
(R2012a). For a detailed description of MATLAB, its features, and syntax refer to the
MATLAB manual along with the Mathworks website,

http://www.mathworks.com/help/matlab/index.html.

1.5 A First Look at Some Elementary Mathematical Models

A differential equation has an entire family of solutions associated with it until addi-
tional restrictions are imposed on the behavior of the solution. A natural question is, “How
do we isolate a particular solution of a DE?” To explore this issue, we shall examine some
familiar elementary models.
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Model 1.1. Freely-Falling Bodies

The height, at any time ¢t > 0, of a moving body falling freely along a linear vertical
path due to gravity (neglecting air resistance) is governed by the following mathematical
model :

d?y
2 (t) = =9
dt ~—
Acceleration Gravity (17)

y(0) = so (Initial Height),
y'(0) = vg (Initial Velocity),

where ¢ denotes time and y = y(t) the vertical position of the body above the ground.

Our goal is to determine the actual function y satisfying all parts of (1.7). In addition
to the ODE, we have imposed two extra conditions (called initial conditions) that will
enable us to isolate a particular solution of the differential equation that we seek and, as
such, further enable us to provide a more precise description of the quantity of interest.
Whenever we consider a DE, together with conditions of this type, we refer to the entire
problem as an initial-value problem (IVP) .

Let us momentarily disregard the initial conditions and attempt to solve the ODE. Upon
inspection, it seems reasonable that solving this differential equation for y simply requires
us to consecutively integrate both sides with respect to ¢ twice. (Why is this justified?)
Doing so yields

d?y d?y
d
— (1) +Cf = — gt + O,

where C7 and C7* are arbitrary real constants (called parameters). We can combine
these constants into a single arbitrary constant C; (Why?) to obtain the cleaner
equation
%(t) = —gt+ Ci.

This equation is meaningful for all ¢ > 0 and so, we can integrate once again to
obtain

y(t) = =22 + Cit + Ca (1.8)
where C and Cj are arbitrary real constants. Equation (1.8) is the general solution of
IVP (1.7) and is sometimes referred to as a two-parameter family of solutions of (1.7). If
we stop here, we have infinitely many solutions to the differential equation portion of IVP
(1.7). However, demanding that this solution satisfy the two initial conditions enables us
to isolate a unique function that satisfies all three conditions. Using these two conditions
enables us to uniquely determine C; and Cs as follows:

y(O) =50 =50 =04+04+Cy =Cs
y'(0) =vg =09 =04+ C1 = C4

Hence, the particular solution of (1.7) is given by y(t) = —%tQ + vot + sp, which is the
familiar formula developed in an elementary physics course.



Welcome! 9

Model 1.2 Elementary Population Growth

A very elementary model of population growth that ignores limitation of resources,
among other factors, can be formed under the assumption that the substance/population
grows simply at a rate that is proportional to its size. This immediately yields the IVP

() — ga(t), t > to,
X (to) = 2o,

(1.9)

where k is the constant of proportionality, (t) is the size of the population at time ¢, ‘fl—f is
the rate of growth or decay, and x( is the initial size of the population.

It is easy to see that the solution of (1.9) is z(t) = e**x. If k > 0, then the population
is growing exponentially, while if k& < 0, it decreases exponentially (Why?). Such a model
is useful when determining the half-life of a radioactive substance.

Exercise 1.5.1. The population of bacteria in a culture grows at a rate proportional to
the number of bacteria present at any time. After 3 hours, it is observed that there are
400 bacteria present. After 10 hours, there are 2,000 bacteria present. What was the initial
number of bacteria present?

MATLAB-Exercise 1.5.1. We will use MATLAB to investigate the population model
given by (1.9), the population model posed in Exercise 1.5.1. Open MATLAB and in the
command line, type:

MATLAB _Elementary_Population_Growth

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for a description of the GUI and instructions on how to use the GUI. A
typical screenshot can be found in Figure 1.2.

i.) Use your answers in Exercise 1.5.1 as parameters for the GUI to find the population
after 5 hours.

ii.) Suppose there were measurement errors caused by misaligned lab equipment and,
in actuality, there were 405 bacteria after 3 hours and 2100 bacteria after 10 hours.
Compute the new initial population and proportionality constant.
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FIGURE 1.2: MATLAB Elementary Population Growth GUI

iii.) Let us refer to the situation described in Exercise 1.5.1 as Population 1, and the one
in ii) as Population 2. Use the GUI to plot both populations on the same axis over a
5 hour time span. Comment on the shapes of the graphs. For example, do they look
the same? Are they getting further apart? Closer together?

Model 1.3 Newton’s Law of Heating and Cooling

Did you ever wonder why it seems that within a very short time of taking an ice-cold
soda out of the refrigerator to drink outside on a scorching summer day, the soda becomes
warm or, why does a Thanksgiving turkey cool so quickly once it is taken out of an oven
and set onto the dining room table? These phenomena can be modeled using Newton’s Law
of Heating and Cooling , which says that the rate at which a body cools is proportional to
the difference between the temperature of the body and the temperature of the surrounding
medium (called the ambient temperature).

Let T'(t) represent the temperature of the body at time ¢, T, the constant temperature
of the surrounding medium, and % the rate at which the body cools. Then, Newton’s Law
of Heating and Cooling can be expressed mathematically as the following IVP:

WO = |k (T(t) — Tn), t > to,
T (to) = To,

(1.10)

where k is the constant of proportionality and Tj is the temperature of the body at time
t = to. If the body is cooling, then it makes sense that T'(t) > T,,. Likewise, if the body
is warming, the reverse inequality is true. (Why?) The solution of IVP (1.10) is given
by

T(t) = Ty + (Ty — Tp,) ¥, (1.11)

STOP! Verifty this.

Exercise 1.5.2. A thermometer is taken from inside a house to the outdoors, where the
air temperature is 5 degrees Fahrenheit. After 1 minute the thermometer reads 55 degrees
Fahrenheit and after 5 minutes the reading is 30 degrees Fahrenheit. What was the initial
temperature of the room?
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MATLAB-Exercise 1.5.2. We will use MATLAB to investigate the temperature model
given by (1.11), the situation described in Exercise 1.5.2. Open MATLAB and in the
command line, type:

MATLAB _Heating_Cooling

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for a description of the GUI and instructions on how to use the GUI. A
typical screenshot can be found in Figure 1.3.

MATLAB Heating Cooling

(] Piot temperatures togetharan the same axis

FIGURE 1.3: MATLAB Heating Cooling GUI

i.) Use your answers in Exercise 1.5.2 as parameters for the GUI to find the temperature
reading on the thermometer after 8 minutes.

ii.) All measurement devices, including thermometers, are imperfect, meaning they do not
necessarily output the actual measurement, but rather a value within some tolerance
of the true value. Repeat Exercise 1.5.2 assuming the thermometer was reporting
temperatures 1% warmer than the true values and that the outdoor temperature is
truly 5 degrees Fahrenheit.

iii.) Let us refer to the situation described in Exercise 1.5.2 as Temperature 1 and the
one in ii) as Temperature 2. Use the GUI to plot both temperatures on the same set
of axes over an eight minute time span. Comment on the shapes of the graphs. For
example, do they look the same? Are they getting further apart? Closer together?

iv.) Make a conjecture for solutions to (1.11) when the parameters are a “little off.”

A Basic Philosophy of Mathematical Modeling

Before studying more complicated models, we provide a crude outline of the underlying
philosophy used when forming so-called mathematical models. Below is a list of key steps
to keep in mind when embarking on a journey whose goals are to form, analyze, solve, and
refine mathematical models :

1. Clearly state all assumptions.
This step constitutes the foundation of the modeling process. You must describe all
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relationships that exist among the quantities being studied, as accurately as possible. Try
to avoid hidden assumptions, and realize that the quality of the assumptions you impose
determines the validity of the model.

2. Clearly identify variables and parameters.

The most frequently used independent variable is time, though other commonly occur-
ring ones include position and angle. The dependent variables (that is, the quantities of
interest that change with respect to change in the independent variable) are much wider in
scope. Parameters include other measurable quantites that must be incorporated into the
equations of the model, such as properties of material whose temperature is being studied,
rate of decay, and density of a population.

3. Formulate equations relating the quantities identified in Step 2.

This step requires the use of underlying laws (geometric, physical, and economic) that
govern the setting in which the model arises. The process of formulating these equations
becomes more natural as you gain experience.

4. Study the equations formulated in Step 3 in an effort to understand the
behavior of the quantities of interest.

The actual solution of an ODE or system of ODEs is often not attainable. But, there
are other ways to extract information about the behavior of the phenomena that do not
require an actual solution.

5. Test the model using actual data.

When working in the sciences, for instance, one formulates a model and then performs
a few “test cases” in which the outcome is known a priori in order to test the accuracy of
the model. We will not actually do this in the present text, as our main goal is the analysis
of existing models.

6. Modify assumptions and formulate an enhanced, improved model.

No model is perfect. There is no single model that accounts for every possible variable
that arises. And, even if such a model did exist, the complexity of the equations would
render extracting useful information about the phenomena impossible. However, a typical
approach is to start simple and move forward taking small steps towards a sufficiently re-
alistic model.

We will examine a large collection of models in this text, but will rarely focus on going
back to first principles when formulating them. Doing so thoroughly would require extensive
knowledge of each area. Rather, our approach can be better described as a macro-analysis
in that we establish a single framework in which to study more global features of broad
collections of models.
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If you have taken an elementary differential equations course, you are familiar with various
techniques used to determine solutions of differential equations, as well as possibly some
methods used to describe characteristics of the solutions corresponding to different initial
conditions. Pushing beyond such a rudimentary analysis with an eye toward performing a
more rigorous investigation inevitably requires some mathematical sophistication. Contrary
to the opinion that mathematics is all about performing calculations to solve problems,
discovery of patterns, forming cogent arguments, and performing careful analysis is at the
heart of the discipline. But, how does one do mathematics carefully and properly?

The purpose of this chapter is to provide you with a succinct, hands-on working knowl-
edge of some concepts in elementary analysis focusing on notation, main definitions and

13
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results, and the techniques used throughout the text. Occasionally, other topics will be
introduced when needed.

2.1 Some Basic Mathematical Shorthand

Symbolism is used heftily in mathematical exposition. Careful usage of some basic no-
tation can streamline the verbiage. Some of the common symbols used are as follows.

Let P and @ be statements. (If the statement P changes depending on the value of some
parameter z, we denote this dependence by writing P(z).)

1.) The statement “not P,” is called the negation of P.

2.) The statement “If P, then @” is called an implication, and is denoted by “P — Q”
(read “P implies Q). Here, P is called the hypothesis and @ is the conclusion.

3.) The statement “P if, and only if, Q7 is denoted by “P iff Q” or “P <= Q.” Precisely,
this means “(P = Q) and (Q = P).”

4.) The statement “Q = P” is the converse of “P — Q.”

5.) The statement “not Q =not P” is the contrapositive of “P —> @Q.” These two
statements are logically equivalent.

6.) The symbol “3” is an existential quantifier and is read as “there exists” or “there is
at least one.”

7.) The symbol “¥” is a universal quantifier and is read as “for every” or “for any.”

Exercise 2.1.1. Let P, @, R, and S be statements.
i.) Form the negation of “3 x such that P(z) holds.”
ii.) Form the negation of “Vz, P(z) holds.”
Example 2.1.1. Form the negation of “P and (@ and R).”

This sort of formal exercise in logic arises when determining if a mathematical result is
applicable to a given situation. For instance, if there are 3 distinct hypothesis, P,Q and
R, that all must be satisfied in order to apply a theorem, all it would take to render the
theorem inapplicable is for at least one of the hypotheses to not hold. That is, the negation
of “P and (@ and R)” is “not P or not @ or not R.”

Remark 2.1.1. Implication is a transitive relation in the sense that
(P= Q) and (Q = R)) = (P = R).

For instance, a sequence of algebraic manipulations used to solve an equation is technically
such a string of implications from which we conclude that the values of the variable ob-
tained in the last step are the solutions of the original equation. Mathematical arguments
are comprised of strings of implications, albeit of a somewhat more sophisticated nature.

A theorem is a statement about mathematical objects. It has a special form in that it
consists of a hypothesis and a conclusion. A mathematical proof of a theorem is a logical ar-
gument which guarantees the conclusion holds when the hypotheses are satisfied. You have
encountered many theorems in your study of the calculus, some of which are easily stated
and others whose structure is more complicated because the hypotheses involve multiple
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conditions.

STOP! State the following calculus theorems as precisely as you can. Then, check your
responses using a calculus text.

1. Product Rule for Derivatives
2. Mean Value Theorem for Derivatives
3. Fundamental Theorem of Calculus

Undoubtedly, while “how to use” each of the above theorems likely came to mind,
formally and precisely stating them often poses a challenge to a beginner. It is not uncommon
to overlook stating the conditions that must be satisfied in order to employ the rule suggested
by each theorem, yet these conditions are crucial in the sense that the rules do not necessarily
apply unless they are satisfied. For example, you cannot apply the Fundamental Theorem
of Calculus to compute )

/ ldac
_2 T

and you cannot apply the Mean Value Theorem to f(x) = |z| on [-2,3]. (Why?) As you
work through the text, be mindful about the conditions being imposed, what they mean,
and the ramifications of imposing them.

2.2 Set Algebra

Informally, a set can be thought of as a collection of objects (e.g., real numbers, vectors,
matrices, functions, other sets, etc.); the contents of a set are referred to as its elements.
We usually label sets using upper case letters and their elements by lower case letters. Two
sets that arise often and for whom specific notation will be reserved are:

N={1,2,3,..}

R = theset of all real numbers

If P is a certain property and A is the set of all objects having property P, we write
A ={z:xz has P} or A= {z|z has P}. A set with no elements is empty , denoted by 0.

If A is not empty and a is an element of A, we denote this fact by “a € A.” If a is not
an element of A, a fact denoted by “a ¢ A,” then where is it located? This prompts us to
prescribe a universal set ¢ that contains all possible objects of interest in our discussion.
The following definition provides an algebra of sets.

Definition 2.2.1. Let A and B be sets.

i.) Ais a subset of B, written A C B, whenever z € A = z € B.

ii.) A equals B, written A = B, whenever (A C B) and (B C A).

iii.) The complement of A relative to B, written B\ A, is the set {z|r € B and = ¢ A}.
The complement relative to U/ is denoted by A.

iv.) The union of A and B is the set AU B = {z|r € A or x € B}.

v.) The intersection of A and B is the set AN B = {z|z € A and x € B}.

vi.) The Cartesian product of A and B is the set A x B = {(a,b)|la € A and b € B}.
More generally, if A1,..., A, are sets, the Cartesian product of Ay,..., A, is the set
Arx...xA, ={(a1,...,an) a1 € Ay,...,an, € Ay} T Ay = ... = A,, then denoting
this common set by A, we denote the Cartesian product by simply A™.
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Verifying that two sets are equal requires that we prove two implications. Use this fact
when appropriate to complete the following exercises:

Exercise 2.2.1. Let A, B, and C be sets. Illustrate each of the following pictorally and
prove each of them:

i) Ac Biff BcC A
ii.) A=(ANB)U(A\ B)
iii.) AN(BUC)=(ANB)U(ANC)and AU(BNC)=(AUB)N(AUC)

iv) (ANB)=AUBand (AUB)=ANB

Exercise 2.2.2. Explain how you would show two sets A and B are NOT equal.

2.3 Functions

The functions typically encountered in a calculus course are defined by explicit formulas
that assign elements in one set to outputs in another. We will need to think more broadly
and carefully about functions in this text and so, we introduce a more formal definition of
a function below.

Definition 2.3.1. Let A and B be sets.

i.) A function from A to B is a subset f C A x B satisfying

a) Yo € A3y € B such that (z,y) € f,
b) (z,y1) € fand (x,y2) € f = y1 = y2. We say f is B—walued, denoted by
f:A— B.

ii) The set A is called the domain of f, denoted dom(f).

iii) The range of f, denoted by rng(f), is given by rng(f) = {f(z)|x € A}.

Remark 2.3.1. Notation: When defining a function using an explicit formula, say y = f(x),
the notation x — f(x) is often used to denote the function. Also, we indicate the general
dependence on a variable using a dot, say f (+). If the function depends on two independent
variables, we distinguish between them by using a different number of dots for each, say
f (). Also, the term mapping is used synonymously with the term function. An immediate
consequence of Definition 2.3.1 is that rng(f) C B.

Exercise 2.3.1. Precisely define what it means for two functions f and ¢ to be equal.
We sometimes wish to apply functions in succession in the following sense.

Definition 2.3.2. Suppose that f : dom(f) — A and g : dom(g) — B with rng(g) C
dom(f). The composition of f with g, denoted f o g, is the function f o g : dom(g) — A

defined by (f o g) (z) = f(g(x)).

Exercise 2.3.2. Show that, in general, fog # go f.
Definition 2.3.3. f: A — B is called
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i.) one-to-oneif f (x1) = f(x2) = @1 = 2, V21,22 € A;
ii.) onto whenever rng(f) = B.

Exercise 2.3.3. Let f : dom(f) — A and g : dom(g) — B be such that f o g is defined.
Prove the following:

i.) If f and g are onto, then f o g is onto.

ii.) If f and ¢ are one-to-one, then f o g is one-to-one.
Functions that are one-to-one and onto are invertible in the following sense.

Definition 2.3.4. Let f : dom(f) — rng(f). The function ¢ : rng(f) — dom(f) such that

g(f(x)) =z, forevery z € dom(f),
fg(y)) =y, foreveryy € mg(f),

is called the inverse of f and is denoted by f~'. A function f for which such an inverse
function exists is said to be invertible.

At times, we need to compute the functional values for all members of a subset of the
domain, or perhaps determine the subset of the domain whose collection of functional values
is a prescribed subset of the range. These notions are made precise below.

Definition 2.3.5. Let f: A — B.

i.) For X C A, the image of X under f is the set f(X) = {f(z)|z € X}.
ii.) For Y C B, the pre-image of Y under f is the set

YY) ={r € A3y € Ysuchthaty = f(z)}.

We often consider functions whose domains and ranges are subsets of R. For such func-
tions, the notion of monotonicity is often a useful characterization.

Definition 2.3.6. Let f : dom(f) C R — R and suppose that & # S C dom(f). We say
that f is

i.) nondecreasing on S whenever 1,29 € S with z1 < 29 = f (21) < f (22);
ii.) nonincreasing on S whenever 1,22 € S with 21 < 29 = f (z1) > f (z2).

Remark 2.3.2. When the inequality is strict, we replace “nondecreasing” by ”increasing”
and “nonincreasing” by “decreasing.”

The arithmetic operations of real-valued functions are defined in the natural way.

Definition 2.3.7. (Arithmetic of Functions)
Suppose that f : dom(f) C R — R and g : dom(g) C R — R. The functions f +g¢, f — g,
and f - g are defined as follows:

i) f+g:dom(f)Nndom(g) C R — R is defined by (f +g) () = f(z) + g(x), for all
x € dom(f) Ndom(g),

ii.) f— g :dom(f)Ndom(g) C R — R is defined by (f —g) () = f(x) — g(z), for all
x € dom(f) Ndom(g),

iii.) f-g : dom(f) Ndom(g) C R — R is defined by (f-g)(z) = f(z) - g(z), for all
x € dom(f) Ndom(g).
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Exercise 2.3.4. Suppose that f : dom(f) C R — R and g : dom(g) C R — R are
nondecreasing (resp. nonincreasing) functions on their domains.

i.) Which of the functions f + g, f —g, f-g, and 5, if any, are nondecreasing (resp.
nonincreasing) on their domains? Explain.

ii.) Assuming that f o g is defined, must it be nondecreasing (resp. nonincreasing) on its
domain? Explain.

2.4 The Space (R, ||)
2.4.1 Order Properties

The basic arithmetic and order features of the real number system are likely familiar.
For our purposes, we shall begin with a set R equipped with two operations, addition and
multiplication, satisfying these algebraic properties:

addition and multiplication are both commutative and associative;
multiplication distributes over addition;

adding zero to any real number yields the same real number;
multiplying a real number by one yields the same real number;
every real number has a unique additive inverse; and

every nonzero real number has a unique multiplicative inverse.

AN o e

Moreover, R equipped with the natural “<” ordering is an ordered field and obeys the
following properties:

Proposition 2.4.1. (Order Features of R)
For all z,y, z € R, the following are true:

.) Exactly one of the relationships x = y, x < y, or y < z holds;
Jr<y = z+z<y+z

J(x<y) and (y<z2) = x < z;

) (z<y) and (¢>0) = cx < cy;

) (z<y) and (c<0) = cx > cy;

) O<z<y) and (O<w<z) = 0<aw < yz.

The following is an immediate consequence of these properties and is often the underlying
principle used when verifying an inequality.

Proposition 2.4.2. If z,y € R such that z < y + ¢, Ve > 0, then z < y.

Proof. Suppose not; that is, y < x. Observe that for e = %% > 0, y+e = % < z. (Why?)
This is a contradiction. Hence, it must be the case that z < y. O

Remark 2.4.1. The above argument is a very simple example of a proof by contradiction.
The strategy is to assume that the conclusion is false and then use this additional hypothesis
to obtain a false statement or a contradiction of another hypothesis in the claim.
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2.4.2 Absolute Value

The above is a heuristic description of the familiar algebraic structure of R. When
equipped with a distance-measuring artifice, deeper properties of R can be defined and
studied. This is done with the help of the absolute value function.

Definition 2.4.1. For any z € R, the absolute value of x, denoted |z|, is defined by

z, x>0,
lz| =
—x, x < 0.

This can be viewed as a measurement of distance between real numbers within the
context of a number line. For instance, the solution set of the equation “|z — 2| = 3” is the
set of real numbers z that are “3 units away from 2,” namely {—1,5} .

Exercise 2.4.1. Determine the solution set for the following equations.
i) Jx—3/=0
ii.) |z 4+6| =2
Proposition 2.4.3. The following properties hold for all z,y,z € R and a > 0:
i) —|z| =min{—=z,z} <z <max{—z,z} = |z|;
ii.) |z| > 0,Vr € R;
|z] =0 iff z = 0;
Va2 = Jaf;

)
)
)
) lzyl = [z|[yl;
vi) |z| <aiff —a <z < a;
)
)
)

111.

vil) |z +y| < |z + |yl;
viil.) |z —y| < |z —z|+ |z —yl;
ix.) [lz] = [yl < [z —yl;
X) |z —yl<eVe>0 = z=y.
Remark 2.4.2. The properties listed in Prop. 2.4.3 will be used heftily throughout the
text.

1.) (vii) is called the triangle inequality . Its main utility lies in providing an estimate on
a sum in terms of its parts.

2.) (viii) is an immediate consequence of (vii) obtained by “putting in and taking out” z
and then applying (vii). Indeed observe

lz =yl =1(z —2)+ (z -y
<o —zl+ 1z -yl
This is useful when trying to form an upper bound on |z — y| in terms of quantities
different from just |z| and |y|.
3.) (x) is a useful trick to use when showing two quantities z and y are equal. In words, if

the absolute value of the difference of two real numbers is smaller than every positive
number, then the two numbers must be equal.

The following inequalities are sometimes useful when establishing estimates.
Proposition 2.4.4. Let n € Nand z1,29,...,Zn,Y1,Y2,-..,Yn € R.
i.) (Cauchy-Schwarz) >0 | z;y; < 1(2?:1 2?) (X0, v2),
ii.) (Minkowski) (Z?:l (z; +yi)2)§ <(>h, 1:12)% + (X, yf)%,
i) [0 @l < (T )™ <M M, VM e N
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2.4.3 Completeness Property of (R, |-|)

It turns out that R has a fundamental and essential property referred to as completeness,
without which the study of analysis could not proceed. We introduce some terminology
needed to state certain fundamental properties of R.

Definition 2.4.2. Let @ # S C R.

i.) S is bounded above if Fu € R such that z < u, Vx € S;
ii

)
.) u € Ris an upper bound of S (ub(S)) if z < u, Vz € S;

ifi.) up € R is the mazimum of S (max(S)) if ug is an ub(S) and ugy € S;

iv.) ug € R is the supremum of S (sup(S)) if up is an ub(S) and wy < u, for any other

u =ub(S);

STOP! Formulate precise definitions of the following analogous terms in Def. 2.4.2:
bounded below, lower bound of S (1b(S)), minimum of S (min(S)), and infimum of S (inf(S)).

Exercise 2.4.2. Complete the following table. If a quantity does not exist, indicate so.

Set max(S) | sup(S) | min(S) | inf(S)
S={t2—~:neN}
S={2":neN}

S =(1,2]
S = (0,00)
S=10

S={+>1:neN}
S={reR:a2% <2}
S={I-1) " neN]

Exercise 2.4.3. Let @ # S CR.
i.) How would you prove that sup(S)= co?
ii.) Repeat (i) for inf(S)= —oo.
Definition 2.4.3. A set @ # S C R is bounded if 3M > 0 such that |z| < M, Vz € S.

It can be formally shown that R possesses the so-called completeness property. The
importance of this concept in the present and more abstract settings cannot be overempha-
sized. We state it in the form of a theorem to highlight its importance.

Theorem 2.4.1. If @ # S C R is bounded above, then Ju € R such that u =sup(S). We
say R is complete.

Proposition 2.4.5. (Properties of inf and sup) Let @ # S, T C R.

i.) Assume S has a sup(S). Then, Ve > 0, 3z € S such that sup(S) — € < z < sup(S).
ii.) If S € T and Fsup(T'), then Jsup(S) and sup(S) < sup(T).

Remark 2.4.3. Proposition 2.4.5(i) indicates that we can get “arbitrarily close” to sup(S)
with elements of S. This is especially useful in convergence arguments.
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2.5 A Closer Look at Sequences in (R, |-|)

You have already encountered sequences in calculus courses, even if only in a subtle
way. For instance, the motivation of the derivative as the slope of a tangent line involves
constructing a sequence of secant lines that become arbitrarily close to a tangent line, and
observing that the slopes must do the same. The study of integral calculus is chock full of
such examples. Indeed, every application that involves setting up a Riemann sum, in turn,
involves creating a sequence of objects (e.g., staircase-like regions approximating a bounded
region in the plane, block-like approximating solids, and polygonal paths approximating a
continuous curve). Two related questions that arise are:

1. What does it mean for a sequence of objects to “become arbitrarily close” to a fixed
target?

2. What type of object is the target to which the terms of a sequence becomes arbitrarily
close? Precisely, is it the same type of quantity as the terms of the sequence, or can
it be different?

The answers we will provide will be somewhat of a compromise between theory and
practice. The complete truth per se is formally unveiled in a real analysis course.

2.5.1 Sequences and Subsequences

Definition 2.5.1. A sequence in R is a function 2 : N — R. We often write x,, for 2(n), n €
N, called the n*'-term of the sequence, and denote the sequence itself by (Tn),en OF by
enumerating the range as x1, x2, x3, ...

The notions of monotonicity and boundedness given in Defs. 2.3.6 and 2.4.3 apply in
particular to sequences. We formulate them in this specific setting for later reference.

Definition 2.5.2. A sequence is called

nondecreasing whenever x,, < x,11, ¥n € N;

increasing whenever x, < x,+1, Vn € N;
nomincreasing whenever x, > x,4+1, Vn € N;

—-
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iv.) decreasing whenever z,, > 41, Vn € N;

v.) monotone if any of (i) - (iv) are satisfied;

vi.) bounded above (resp. below) if IM € R such that z, < M (resp. x, > M ), Vn € N;
vii.) bounded whenever 3M > 0 such that |z,| < M, ¥n € N.

Exercise 2.5.1. Explain why a nondecreasing (resp. nonincreasing) sequence must be
bounded below (resp. above).

Exercise 2.5.2. Determine if the following sequences exhibit each of the following charac-
teristics: increasing, decreasing, bounded above, and bounded below.

i) xn:(%)n, n>1

i) z,=(-1D)", n>1

(
iii.) @, = (-1)" (=1), n>1
(

iv.) x, =
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We would like to further characterize these sequences according to whether or not the

terms become arbitrarily close to a single target as the index n increases.

STOP! Which, if any, of the sequences in Exercise 2.5.2 seem(s) as though their terms
become arbitrarily close to a single number as the index n increases? For the others, what
seems to prevent this from occurring?

2.5.2 Convergence

We now formalize the notion of terms becoming arbitrarily close to a single target as
the index n increases.

Definition 2.5.3. A sequence (), -y has limit L whenever Ve > 0, 3N € N (N depending

in general on €) such that

neN
n>N = |z, — L|<e.

In such case, we write lim x, = L or ¥, — L and say that (z,),cy converges (or is

n—oo
convergent) to L. Otherwise, we say (x,,) diverges.

neN
If we paraphrase Def. 2.5.3, it would read: lim x,, = L whenever given any open interval
n—oo —

(L — €, L + ¢€) around L (that is, no matter how small the positive number e is), it is the case
that z, € (L — ¢, L + ¢€) for all but possibly finitely many indices n. That is, the “tail” of
the sequence ultimately gets into every open interval around L. Also note that, in general,
the smaller the €, the larger the index N must be used (to get deeper into the tail) since €
is an error gauge, namely how far the terms are from the target. We say N must be chosen
“sufficiently large” as to ensure the tail behaves in this manner for the given e.

In order to gain familiarity with the definition, work through the following MATLAB
exercise.

MATLAB-Exercise 2.5.1. We will use MATLAB to investigate the dependence of N
on € in Definition 2.5.3, and then compare the theoretical N values to those obtained using
MATLAB.

Open MATLAB and in the command line, type: MATLAB_Convergence

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can be found in
Figure 2.1.

i.) Consider the sequence whose n'"-term is given by z,, = Siﬁ”, n>1.
a.) Plot the terms of the sequence corresponding to n = 1 through n = 50.

sinn

b.) Does the information obtained in (a) convince you that lim = 07 Explain.
n—oo

c.) Plot the terms of the sequence corresponding to n = 500 through n = 600. Does

this information convince you that lim % = 07 Explain.
n—oo

d.) In the GUI, input a limit of 0 and ¢ = 0.1. Find a value of N that satisfies
Definition 2.5.3.
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MATLAB Convergence

or 02 01 14 &6 0 01 04 08 1

FIGURE 2.1: MATLAB Convergence GUI

e.) Repeat part (d) for e = 0.01, e = 0.001, and € = 0.0001.
f.) Make a conjecture for how N depends on e.

g.) Using the formula for N in part (f), compute the corresponding N values for
e =0.01, e = 0.001, and € = 0.0001.

ii.) Consider the sequence whose n*®-term is given by z,, = 321? Repeat parts (a) - (g)
above for this sequence.
iii.) Consider the sequence whose n'"-term is given by z, = 2":—3“ Repeat parts (a) - (g)

above for this sequence.
|
STOP! Before moving on, answer these questions related to Definition 2.5.3.

1. Fill in the blank: As the value of € decreases, the value of N should _________.
2. Prove the following assertion: z,, — L iff |z, — L| — 0

3. Fill in the blank: li_>m T, # L (that is, (zn),cn

an € > 0 such that no matter what ________ is chosen, we can find an n > N for which

does not converge to L) iff there exists

Example 2.5.1. Consider the sequence x,, = S“;L”,n € N. Claim: lim % =0

n— o0
Proof. We formalize the observations made in MATLAB-Exercise 2.5.1 as follows. Let € > 0.
Choose N € N such that Ne > 1. Observe that

N> N — s1nn_0’< |sinn| §l§i<€-
n n n_- N
Example 2.5.2. Consider the sequence z,, = (—1)",n € N. Claim: The sequence

((—=1)"), ey is divergent.

Proof. Let L € R be an arbitrary real number. We must show there exists an € > 0
(which may depend on L) such that given any N € N, there exists n > N for which
(=1)™ ¢ (L —¢,L+¢). For convenience, we proceed in two cases. First, suppose L # 1.
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Choose € = |L — 1|. Then, € > 0. Let N be any positive integer. Choose n = 2N. Then,
(=) =1 and (-1)™ ¢ (L—¢,L+¢). (Why?) The case when L = 1 is left to you to
complete as an exercise.

What if the limit L in Definition 2.5.3 is positive infinity?
Exercise 2.5.3. Answer the following;:
i.) Why can we not subsume an infinite limit as a special case of Definition 2.5.37

ii.) Create three different sequences, each of whose terms become unboundedly large in
the sense that they approach positive infinity as the index gets large. Illustrate each
of these graphically.

iii.) Comment on the definition that follows. Does it adequately capture the meaning of

lim z,, = c0?
n—oo

For every M > 0, there exists some N € N such that whenever n > N, it is the
case that x,, > M.

iv.) How would you modify this definition to define lim z, = —c0?
n—oo

MATLAB-Exercise 2.5.2. We will use MATLAB to investigate the dependence of N
on M in the definition proposed in Exercise 2.5.3.

Open MATLAB and in the command line, type: MATLAB _Infinite_Limits

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can by found in
Figure 2.2.

MATLAB Infinite Limits

Ingun a sequnce, x_n

a2 1 L

L1}
— Gan Intulios Recardag Limt o k_n-
Pl i squancs lamns | 10 | fone | 20 Pt ot
o6
r— Fird ¥ In the Limt Defnition— Vet Pangd s
Ut o
ot
wen
M 100 e

1 02 03 i+ 05 0F 03 08 1§ 1

FIGURE 2.2: MATLAB Infinite Limits GUI

. . . . 27
i.) Consider the sequence whose n*®-term is given by z, = n +21, n>1.

a.) Plot the terms of the sequence for index values n = 50 through n = 100.

b.) Are you convinced that lim z, = co?
n—oo

c.) Select “positive infinity” for limit in the GUT and choose M = 100. Find N.
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d.) Repeat (c) for M = 200 and then for M = 500.

e.) Make a conjecture for how N depends on M.
ii.) Consider the sequence whose n'-term is given by z, = —n (cosn +2)° n > 1.

a.) Use the plot feature in the GUI to make a conjecture regarding the limit of z,,

as nm — 0o.
b.) Select the appropriate choice for limit, and choose M = 100. Find N.
c.) Repeat (b) for M = 200 and then for M = 500.
d.) Make a conjecture for how N depends on M.
e.) Is the pattern observed in (i)(c) present in (ii)(b) and (ii)(c)? Explain.

2.5.3 Properties of Convergent Sequences

We now discuss the main properties of convergence. Make certain to interpret each of
the properties in words and understand what each of them says.

Theorem 2.5.1. (Properties of Sequences)

i.) If (), cy is a convergent sequence, then its limit is unique.
ii.) If (), cy is a convergent sequence, then it is bounded.
iii.) (Squeeze Theorem) Let (2 ), e s (Un)pen s and (2n), oy be sequences such that

Tn < Yn < 2p, VR €N, (2.1)
and

lim z, = L = lim z,. (2.2)

n—oo n—oo

Then, li_>m Yn = L.
iv.) If lim z, = L, where L # 0, then 3m > 0 and N € N such that

n—oo
|zn| > m, Vn > N.
v.) Suppose that nlgr;oxn = L and nler;Oyn = M. Then,
a.) Jim. (®n, +yn) = L+ M;
b.) nh_)rr;omnyn =LM.
c.) lim Z= = L provided M # 0

n—oo Yn M>

vi.) If (2,,), oy is nondecreasing sequence which is bounded above, then (z,),, .y converges
and lim z,, = sup {z,|n € N}.
n—oo

Exercise 2.5.4. Interpret each property in Theorem 2.5.1 verbally.

Exercise 2.5.5. Let ¢ € R and assume that lim z,, = L and lim gy, = M. Prove that:
n— o0 n—oo

i) lim cz, = cL,
n—roo

ii.) lim (z, —yn)=L— M.

n—roo
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Exercise 2.5.6. Argue that if lim 2,, = 0 and (y,),cy is bounded, then lim z,y, = 0.
n— o0 n—00

Exercise 2.5.7. Answer the following questions:

i.) Show that if lim x, = L, then lim |z,| = |L]|.
n— oo n—o0

ii.) Provide an example of a sequence ()

nen for which the lim |z,| exists, but lim z,
n— 00 n— o0

does not.
Exercise 2.5.8. Consider the following:

i.) Let (zx),cy be a sequence of nonnegative real numbers. For every n € N, define
Sn = D _p_q k. Show the sequence (sy),, ¢y converges iff it is bounded above.

ii.) Argue (%L) converges, Va € R. In fact, nl;rrgoan—f =0.

neN

2.5.4 Cauchy Sequences
Definition 2.5.4. A sequence (z,,),y is a Cauchy sequence if Ye > 0,3N € N such that

n,m>N = |z, — x| <e

Intuitively, the terms of a Cauchy sequence squeeze together as the index increases.
Given any positive error tolerance €, there is an index past which any two terms of the
sequence, no matter how greatly their indices differ, have values within the tolerance of e
of one another. For brevity, we often write “(x,), oy is Cauchy” instead of “(x,,),y is a
Cauchy sequence.”

MATLAB-Exercise 2.5.3. We will use MATLAB to investigate the definition of a
Cauchy sequence and its relationship to the notion of convergence.

Open MATLAB and in the command line, type: MATLAB_Cauchy_Sequences

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can by found in
Figure 2.3.

i.) Consider the sequence whose n*'-term is given by x,, = %, n > 1. We have already
proven that this sequence converges. But, is it also Cauchy?

a.) Use the GUI to find the appropriate N in the definition of a Cauchy sequence
for e = 0.01 and € = 0.001.

b.) Use the plot to convince yourself that if terms in the tail are close to each other,
then they should be close to the limit of the sequence.

ii.) Consider the sequence whose n*®-term is given by z,, = (2n)(1+i) —n(1+%) —n,n > 1.

a.) What is the limit of this sequence? (NOTE! Admittedly, this is rather tricky.
Finding the actual value of the limit and formally proving it works is quite
difficult.)

b.) Use the GUI to check the definition of Cauchy for e = 0.01.



A Basic Analysis Toolbox 27

MATLAB Cauchy Sequences

e
’7 = (3 09

User

Epeton = | g0,

— | .
’7! = 04

Piot the saquence fomn= [ 10 | ten= | 20 Pit

FIGURE 2.3: MATLAB Cauchy Sequences GUI

c.) Repeat (b) for e = 0.001 and ¢ = 0.0001.

d.) Make a conjecture regarding the convergence of (z,,),,c-

e.) Use the plot feature to try to pinpoint the limit value of (x,), cy-

Which of the two statements “(z,,),,cy is a convergent sequence” and “(x,),, oy is a Cauchy
sequence” seems stronger to you? Which implies which, if either? As unintuitive as it might
seem, the two notions are, in fact, equivalent in R. This fact is so important that we give it
“theorem status.”

Theorem 2.5.2. Every Cauchy sequence in R also converges in R. We say that R, equipped
with the absolute value for measuring distance, is complete.

2.5.5 A Brief Look at Infinite Series

Sequences defined by forming partial sums of terms of a second sequence (e.g., see
Exercise 2.5.9) often arise in applied analysis. You might recognize them by the name
infinite series. We provide the bare essentials of this topic below.

Definition 2.5.5. Let (a,),.y be a sequence in R.

i.) The sequence (sy,), oy defined by s, = 3"’ _; ax, n € N is the sequence of partial sums
of (an)pen -
ii.) The pair ((an),cn » (Sn),en) is called an infinite series, denoted by -0 | a, or . ay.
iii.) If lim s, = s, then we say Y a, converges and has sum s; we write Y a, = s.
n—oo
Otherwise, we say . a,, diverges.
Remark 2.5.1. The sequence of partial sums can begin with an index n strictly larger
than one. Furthermore, suppose 2211 ar = s and s, = ZZ=1 ay. Observe that

Sy + Z ap = s. (2.3)

k=n+1
Tail

Since lim s, = s, it follows that lim_ > heni1 @k = 0. (Why?)
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Example 2.5.3. (Geometric Series)
Consider the series Z;io cx®, where ¢, 2 € R. For every n > 0, subtracting the expres-
sions for s,, and xs,, yields
sp=c[l+az+a”+.. +2"] (2.4)
—xs, =clz 42>+ 42"+ 2" (2.5)

(1-—xz)s,=c [1 — x"+1]

Hence,
c[l—:p"+1]
s, =4 1w TFL
cn+1), x=1.
If |z] < 1, then lim 2"*! = 0, so that lim s, = 17— Otherwise, lim s, does not exist.
n— 00 n—00 n—o00

(Tell why.)

Exercise 2.5.9. Let p € N. Determine the values of z for which Zflozp c(5x+1)3" converges,
and for such z, determine its sum.

Proposition 2.5.1. (n*" -term Test) If > a,, converges, then lim a, = 0.
n—oo

A related result concerns the behavior of the “tail” of a convergent series. Intuitively, if
a series converges, the contribution of terms to the overall sum become diminishingly small
as the index increases. Formally, we have:

Proposition 2.5.2. Suppose a, >0, Vn € N. If }_>° | a,, converges, then >, a, — 0
as L — oco. Further, ZYI\L/I:L an, — 0 as L, M — oo.

Using the definition of a convergent sequence, we interpret this result as:

o0
Ve > 0, 3L € N such that Z an, < €. (2.6)
n=L

In words, for any € > 0, no matter how small, a large enough index L can be found so that
the sum of the terms from that index onward does not exceed e.

Proposition 2.5.3. (Comparison Test)
If ap, b, > 0,Vn € N, and 3¢ > 0 and N € N such that a,, < ¢b,, Vn > N, then

i.) > b, converges = > a,, converges;
ii.) > ay diverges =Y b,, diverges.

Example. Consider the series Y | g—ﬁ Since lim 22 =0, 3N € N such that

n—o0032
5n 5 1 1\"
SN — 2] — 2o (=) . 2.7
s o LA (ﬁ) 27)

(Why?) But, >0 | (%) is a convergent geometric series. Thus, Prop. 2.5.3 implies that

oo Hn
> ope 3% converges.
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2.5.6 Power Series

A (real) power series is of the form ) japaz", where (ay),cy is a sequence of
real numbers and the variable x takes on real values. The partial sums of such a se-
ries are really polynomial functions (in the variable z). The largest set of values of z for
which this series will converge is called the convergence set and is found using the Ratio
Test.

Why is the convergence set so important? To answer this question, consider the geomet-
ric series Y p-, z¥. This series converges if and only if |z| < 1, and in such case, the sum is

L. Let f(z) = L and for each n € N, S,,(z) = Y3~ «*. The following plots illustrate

the graphs of f, Sy, Ss, S5, and Sip :

—4,

Observe that the graph of S,, gets “closer to” the graph of f for z values in the conver-
gence set (—1,1) as n — oo, while for  outside the convergence set, the graph of S,, does
not better approximate the graph of f as n — co. We say that (S,,),,y converges uniformly
to f on the convergence set. This means

lim (max |Sn(x)—f(a;)|) ~0.

n—o0 z€(—1,1)

As far apart as S, and f canbeon (—1,1)

The interval of convergence is therefore important because it is precisely the subset of the
domain of f on which it can be approximated by a sequence of polynomials (which are much
nicer to deal with). It can be shown that on the interval of convergence, power series act like
finite sums in the sense that limits, derivatives, and integrals can be performed termwise.
This fact is very useful when performing computations involving power series. Taylor series
representations of infinitely-differentiable functions are presented in elementary calculus.
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Some common examples are:

N n
T _ 3 T
e’ = ngnoonzonl,meR, (2.8)
N
] B ) (_1)nx2n+1
sin(z) = ngnoongo Gn T 1] ,z €R, (2.9)
N
1" 2n
cos(z) = ]\}im Z ((Z)n)f’ x eR. (2.10)
— 00 .

2.6 The Spaces (R, |[{|x) and (MY(R), [y (z))

We now introduce two spaces, one of vectors and one of square matrices, as a first step
toward formulating more abstract spaces. The key observation is that the characteristic
properties of R carry over to these spaces, and their verification requires minimal effort.
As you work through this section, use your intuition about how vectors in two and three
dimensions behave to help you understand the more abstract setting.

2.6.1 The Space (RY, ||||z~)
Definition 2.6.1. For every N € N, RY = R x --- x R is the set of all ordered N-tuples
—_——

N times
of real numbers.

A typical element of RV (called a wector) is denoted by a boldface letter, say x, rep-

resenting the ordered N-tuple (x1,zs,...,zy). (Here, 2 is the k" component of x.) The
zero element in RY is the vector 0 = (0,0,...,0).
—_———

N times

STOP! The generality of N dimensions might be daunting at first. If this is the case,
substitute N = 3 in the discussion that follows and try to digest the definitions and the-
orems for this particular case. This corresponds to vectors in 3-dimensional space which
should be familiar from your multivariable calculus course. Once you feel comfortable with
the material for N = 3, realize that the same computations and discussion hold no matter
what value of N you use. The only difference is that you no longer have a picture when N
is larger than 3.

The algebraic operations defined in R can be applied componentwise to define the cor-
responding operations in RV . Indeed, we have:

Definition 2.6.2. (Algebraic Operations in RY)
Let X = (w1, 22,...,2x) and ¥ = (y1,%2,...,yn) be elements of RY and ¢ € R,

i.) x =y if and only if x = yx, Vk € {1,..., N},
i) x+y=(z1+y,22+y2.... 28 +yn),
ili.) ex = (cxy, cxa, ..., cTN).

The usual properties of commutativity, associativity, and distributivity of scalar multi-
plication over addition carry over to this setting by applying the corresponding property in
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R componentwise. For instance, since x; + y; = y; + 24, Vi € {1,...,n}, it follows that

X+y= <x1+y1,x2+y2,...,mN+yN>
=1+ 21,92 + T2, .., YN + TN) (2.11)
=y +x

Exercise 2.6.1. Establish associativity of addition and distributivity of scalar multiplica-
tion over addition in R,

How do we measure distance in RV ? There is more than one answer to this question,
arguably the most natural of which is the Euclidean distance formula, defined below.

Definition 2.6.3. Let x&€ RY. The (Buclidean) norm of x, denoted |[|x||gx, is defined by

[%llpr = (2.12)

We say that the distance between x and y in RY is given by |x — Vg

Remark 2.6.1. When referring to the norm generically or as a function, we write |||z
There are other “equivalent” ways to define a norm on R that are more convenient to use
in some situations. Indeed, a useful alternative norm is given by

¢l —are = | max |- (2.13)

Suffice it to say that you can choose whichever norm is more convenient to work with within
a given series of computations, as long as you do not decide to use a different one halfway
through. By default, we use (2.12) unless otherwise specified.

Exercise 2.6.2. Let € > 0. Provide a geometric description of these sets.
i) A={xeR? |x[g <€}
i) B={y €R[ |y —(1,0,0)[ps > e}
iii.) C={y € R |ly — xo||gs =0}, where xo € R? is prescribed.
The RN —norm satisfies similar properties as |-| (cf. Prop. 2.4.3), summarized below.
Proposition 2.6.1. Let x,ye R and ¢ € R. Then,

L) Ixllgx =0,

i) flexlan = [e] [

i) [[x +yllpy < [Ixllgy + [1¥[lg~
iv.)) x =0 iff |x||gx = 0.

STOP! Interpret the statements in Proposition 2.6.1 in words. For example, (i) can be
interpreted as, “The norm of any vector is nonnegative.”

Exercise 2.6.3. Let M, p € N and consider the following string of inequalities:

M p M p M
Yoxil| < <Z|xi||RN> < MPTUS T xil B (2.14)
i=1 i=1

RN =1
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i.) Let p=2.
a.) Verify the inequalities in (2.14) when M also equals 2.

b.) How does your argument change in (a) when M = 37

c.) Try to generalize your argument to the case of an arbitrary value of M.

ii.) Let p = 3, and repeat parts (a) - (c) from (i).
iii.) Use your work in (i) and (ii) to verify the inequalities in (2.14) for arbitrary values of
p and M.
The space (RY, ||||[z~) has an even richer geometric structure since it can be equipped

with a so-called inner product which enables us to define orthonormality (or perpendicular-
ity) and, by extension, the notion of angle in the space. Precisely, we have:

Definition 2.6.4. Let x,ye R™. The inner product of x and y, denoted (X,¥)gw, is
defined by

N
(X, ¥)py = szyz (2.15)
i=1

Note that taking the inner product of any two elements of RY produces a real number.
This is equivalent to the dot product that you encountered when studying vectors in calculus.

Some of its properties are as follows:

Proposition 2.6.2. (Properties of the Inner Product on RY )
Let x,y,z€ RY and ¢ € R. Then,

CXaY>RN = (x, CY>]RN = C<X7Y>RN ;
X+ Yy, z>]RN = <Xa Z>JRN + <ya Z>]RN;

)
)
iii.) (x,X)pny > 0;
iv.) (x,X)py =0 iff x = 0;
2
v.) (X, X)pn = [|x[|gn;
vi.) (x,2)py = (¥,2)pn, VZERN = x=1y.
vii.) (Cauchy-Schwarz Inequality) Let x,ye R . Then,

166 Y | < (X lg 1y llg (2.16)

Verifying these properties is straightforward. (Try proving them!) Property (v) is of
particular importance because it asserts that an inner product generates a norm.

Exercise 2.6.4. Justify as many of the properties in Prop. 2.6.2 as you can. If need be,
use N = 2 or N = 3 to slightly reduce the abstraction.

The inner product can be used to formulate a so-called orthonormal basis for RY. Pre-

cisely, let
e; =(1,0,...,0),e3=(0,1,0,...,0), ... ,e,=(0,...,0,1),

and observe that

||ei||]RN = 1’VZ€ {13"'7N}7 (217)
(€i,€j)pn = 0, whenever i # j. (2.18)

This is useful because it yields the following unique representation for the members of RY

involving the inner product.
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Proposition 2.6.3. For every x € RV,

N
x = (x, €i)pn €. (2.19)
i=1
If x = (x1,29,...,2N), then (2.19) is a succinct way of writing
x = (21,0,...,0) + (0, 22,...,0) + (0,0,...,2N) . (2.20)

(Tell why.) Heuristically, this representation indicates how much to “move” in the direction
of each basis vector to arrive at x.
For any xp € R and € > 0, an open interval centered at xy with radius € is defined by

(xo—€, 20+ ¢€) ={x €eR| |z —zo| < €}. (2.21)

Since |||z~ plays the role of |-| in RY, it is natural to define an open N-ball centered at xo
with radius € by
B (x05€) = {x € RY| [|lx — xo||gn <€} - (2.22)

Exercise 2.6.5. Interpret (2.22) geometrically in R? and R3.

262 The Space (MY(R). |-y

A mathematical description of certain scenarios involves considering vectors whose com-
ponents are themselves vectors. Indeed, consider

A:<X15X27"'aXN>3 (223)

where
X; = (@i1, Ti2, ..., in), 1< T <N, (2.24)

Viewing x; in column form enables us to express A more elegantly as the N x N matrix

Ti1  L12 TN
T21 T2z ctc I2N
A= ) . . ) . (2.25)
IN1 ZN2 " INN
It is typical to write
A = [z;5], wherel <4, j <N, (2.26)

and refer to x;; as the ij*™ entry of A.

Definition 2.6.5. Let N be a natural number larger than 1. The space MY (R) is the set
of all N x N matrices with real entries.

The following terminology is standard in this setting.
Definition 2.6.6. Let A € MV (R).

i.) A is diagonal if z;; = 0, whenever i # j;
ii.) A is symmetric if x;; = x5, Vi,j € {1,...,N};
iii.) The trace of A is the real number trace(A) = Zf\il Tig
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iv.) The zero matriz, denoted 0, is the unique member of MY (R) for which z;; = 0,
V1<i,j<N.

v.) The identity matriz, denoted I, is the unique diagonal matrix in M” (R) for which

vi.) The transpose of A, denoted AT, is the matrix AT = [z;;]. (That is, the #*® entry
of AT is ;)

STOP! Give two examples (using different values of N) of each of the above definitions
before moving onward.

We assume familiarity with elementary matrix operations and gather some basic ones
below. Note that some, but not all, of the operations are performed entrywise as they were
for vector operations in RYV.

Definition 2.6.7. (Algebraic Operations in M (R))
Let A = [a;;], B = [bi;], and C = [¢;;] be in MY (R) and a € R.

iv.) AB = [Z ainby).
Exercise 2.6.6. Consider the operations defined in Def. 2.6.7.
i.) Does A+B =B+ A, forall A,.B € MV (R)?
ii.) Does AB = BA, forall A,B € M"(R)?

iii.) Must either (A +B)C = AC+BC or C(A +B) = CA+ CB hold, forall A,B,C €
MM (R)?
iv.) Does (AB)C = A (BC), forall A,B,C € MV (R)?

We assume familiarity with the basic properties of determinants of square matrices.
They are used to define invertibility.

Proposition 2.6.4. For any A € M”"(R) for which det(A) # 0, there exists a unique
B € MY (R) such that AB = BA = 1. We say A is invertible and write B = A~!.

The notion of an eigenvalue arises in the study of stability theory of ordinary differential
equations (ODEs). Precisely, we have

Definition 2.6.8. Let A € MY (R).

i.) A complex number \j is an eigenvalue of A if det (A — A\gI) = 0.
ii.) An eigenvalue Ao has multiplicity M if det (A — AI) = p(A) (A — Xo)™ ; that is,
(A= Xo)™ divides evenly into det (A — AoI).

a O

Exercise 2.6.7. Let A = [ 0 b

} , where a, b # 0.

i.) Compute the eigenvalues of A.

ii.) Compute A~! and its eigenvalues.



A Basic Analysis Toolbox 35

ili.) Generalize the computations in (i) and (ii) to the case of a diagonal N x N matrix B
whose diagonal entries are all nonzero. Fill in the blank:

If Ais an eigenvalue of B, then is an eigenvalue of B™1.

Remember that a norm basically defines a distance. The Euclidean norm in RY was
a natural outgrowth of the so-called distance formula that you encounter when studying
analytic geometry. This familiarity, coupled with the fact that we could draw a picture
illustrating the information provided by the norm, helps to foster an intuition as to how the
norm ought to behave. However, when dealing with a less familiar space, such as MY (R),
in which a graphical illustration is untenable, it is natural to experience difficulty with
defining, interpreting, and using the notion of the norm. It turns out that we can equip
MY (R) with various norms in the spirit of those used in RY, each of which is useful in
different situations. Let A € MY (R). Three standard choices for || A~ are

1
2

N N
1Al = D lail| (2.27)

i=1 j=1
N N

[Alls = Z Z lasjl, (2.28)
i=1 j=1

Al = | Jax |ai;] - (2:29)

The following inequalities involving (2.27) - (2.29), as well as the RY norms (2.12) and
(2.13), are useful.

[AX[|gn < Al g [1[lg~ (2.30)
[AXlgr o < [Alls 1%llgy (2.31)
[AB|lygy < [|Allygn [Bllygn (2.32)

for all A,B € MV (R) and x € R™. (Note that (2.32) applies for all three norms (2.27) -
(2.29).)

Going forward, when dealing with norm computations involving members of M (R), we
will write || Ay~ to emphasize the fact that the underlying space is MY (R). Typically, the
norm we will use is (2.27), but in the exceptional case when we use (2.28), we will write
Alls-

2.7 Calculus of R"-valued and M”" (R)-valued Functions

The study of single-variable calculus focuses on functions whose domain and range are
subsets of R. As we proceed through Part I of this text, the calculus operations (limits,
derivatives, and integrals) will need to be performed on more general functions, specifically
R -valued and M” (R)-valued functions. Using the definitions developed in single-variable
calculus, together with the componentwise definitions of the arithmetic operations used in
RN and MY (R), leads to natural definitions. We discuss each below.
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2.7.1 Notation and Interpretation

A function f : dom(f) C R — RY maps each real number ¢ in dom(f) to a vector in RY.
Each component of the output vector can change with the value of ¢, and the components
need not have anything to do with each other. As such, it is reasonable to think of each
component of the output vector as being a real-valued function. That is,

f(t) - <f1(t)7 e fN(t)>a

where f; : dom(f) C R — R, for all 1 <4 < N. Such a function is said to be RN -valued. It
is often convenient to use the equivalent parametric form

T = fl(t)7

of the function f : dom(f) C R — RY. When N = 2 and N = 3, the collection of outputs
of such a function can be interpreted geometrically as sweeping out a curve in R? or R?
in the direction of increasing values of t. For instance, suppose an object’s trajectory is
governed by uniform circular motion of constant speed v. Assuming that this object makes
10 complete revolutions before abruptly coming to a halt, the position (x(t),y(t)) of this
object at time ¢ can be described parametrically by

x(t) = vcos(t), y(t) =vsin(t), 0 <t < 20mx.
From this, we define the equivalent R?-valued function f : [0, 27] — R? by
f(t) = (vcos(t),vsin(t)) .

The picture of the path swept out as the input variable ¢t moves from 0 to 27, and which is
subsequently retraced 9 times, is as follows:

9 times

(v, 0)
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MATLAB-Exercise 2.7.1. We will use MATLAB to provide a graphical illustration of
an R3-valued function.

Open MATLAB and in the command line, type: MATLAB_Vector_Valued_Plot

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can by found in
Figure 2.4.

MATLAB Vector-Valued Plot

rectaneani=amar= [ b

Foest |

[ Pt Exsarma wraow

[ [H] [E) 04 [ [ [} [E] [

FIGURE 2.4: MATLAB Vector Valued Plot GUI
Consider the R3-valued function f : [0, 00) — R? defined by
f(t) = (4cos(2t),3sin(2t), g(t)) .

i.) For each of the following choices for the function g(t), use the GUI to sketch the graph
of f(¢t) and provide a thorough description of the curve.
a.) g(t)=e™*
b.) g(t) =4
c.) g(t) = mcos(2t)

ii.) Explain, in general, how the corresponding graphs of the function h : [0,00) — R?
defined by h(t) = (4 cos(2t), g(t), 3sin(2t)) compare to the graphs (a) - (¢) in part (i).

A function F : dom(F) C R — M¥(R) maps each real number ¢ in dom(F) to a matrix
in MY (R). As above, each component of the output vector can change with the value of t,
and the components need not have anything to do with each other. As such, it is reasonable
to think of each component of the output vector as being a real-valued function. That is,

Fll(t) FlN(t)
FO)=| @
FNl(t) FNN(t)

where F;; : dom(F) C R — R, for all 1 < 4,57 < N. Such a function is said to be MY (R)-
valued.
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2.7.2 Limits and Continuity

The notion of a limit is central to the development of calculus. Heuristically speaking, a
real-valued function g : dom(g) C R — R has limit L as t approaches a provided that as the
inputs ¢ become “arbitrarily close to a,” the corresponding functional values g(¢) become
“arbitrarily close to L.” We use the notion of distance in R to quantify what is meant by
the phrase “arbitrarily close to” as follows:

As 0<|t—al —0 , itisthe case that lg(t) — L] — 0 . (2.33)
| — —_——
Distance between t and a goes to 0 Distance between outputs and L goes to 0

In such case, we write tlimg(t) = L. Right- and left-sided limits are defined similarly.
—a

Single variable calculus provides a host of rules and techniques for computing and as-
sessing the existence of limits of real-valued functions. We need to extend this notion to
RN -valued and M” (R)-valued functions in such a way that enables us to tap into this
reservoir. But, how do we do this?

For illustrative purposes, let us begin by considering a function f : dom(f) ¢ R — R?
given by f(t) = (f1(t), f2(t)). Mimicking (2.33) leads to the following heuristic definition of

limf(t) = L
As O<|t—al —0 , itisthe case that |£(t) — L||g= — 0 , (2.34)
—_————

Distance between ¢t and a goes to 0 Distance between outputs and L goes to 0

where L = (L1, Ls). The condition ||f(¢) — L||g= — 0 is equivalent to

VU = L)? + () — L2)* — 0,
which happens if and only if
(F1() = L1)* — 0 and (f2(t) — L2)* — 0,
which, in turn, happens if and only if
|f1(t) = L1| — O and |f2(t) — Lo| — 0.

This suggests that tlimf(t) = L if and only if tlimfl(t) =L, and tlimfz(t) = Lo. In words, the
—a —a —a

limit of an R2-valued function as t approaches a exists if and only if each of the real-valued
component functions has a limit as ¢ approaches a; in such case, the limit is computed
componentwise. This characterization enables us to use our repertoire of tools from single-
variable calculus componentwise. Similar characterizations hold for general R™V-valued and
M” (R)-valued functions.

Exercise 2.7.1. Complete the following:

i.) Define what is meant by the limit of a function f : dom(f) C R — R¥ as ¢ approaches
a.

ii.) Formulate a similar definition for the limit of a function F : dom(F) C R — MY (R)
as t approaches a.

Exercise 2.7.2. Compute the following limits, provided they exist.

i) lim <M tln(t),cos(tfw)>

t—0t t
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e
T™—t 0 sin (ﬁ)
iii.) lim 1 T —t 1
t—m— A 1
sin (ﬁ> 0 T™—t

Exercise 2.7.3. Answer the following:
i.) Define what it means for a function f : dom(f) C R — R¥ to be continuous at a.

ii.) How can you modify your response in (i) to characterize the continuity of a function
F :dom(F) C R — MY (R) at a?

iii.) Suppose F : dom(F) ¢ R — M¥(R) and h : R— R. Determine conditions under

which the composition function F o h is continuous at a.

Exercise 2.7.4. Assume that
a,BER(B#A0),h:R=>R, f:R—-RY G:R—-MY(R).

For each of the following, determine sufficient conditions to impose on the functions in order
to ensure the existence of the indicated limit at a € R. Then, use the limit theorems to
indicate how the limit can be computed.

i) tli_n}laaG(t)
ii.) tlinah(t)f(t)

m h (g) G(t)

iii.) li
[—ra

2.7.3 The Derivative

Measuring the rate of change of one quantity with respect to another is central to the
formulation and analysis of many mathematical models. The concept is formalized in the
real-valued setting via a limiting process of quantities that geometrically resemble slopes of
secant lines. Precisely, a real-valued function ¢ : dom(g) C R — R is differentiable at a if
the following limit exists and is finite :

o 9+ 1) gla)

h—0 h
One-sided derivatives for real-valued functions f : [a,b] — R are naturally defined
using one-sided limits. We write % f(x)|,_, to stand for the right-sided derivative of f

at c, ‘fl—; f(x)|,_, for the left-sided derivative of f at c, and % f(x)|,_, the derivative of
f at ¢, when they exist. The arithmetic combinations of differentiable functions are again
differentiable, although some care must be taken when computing the derivative of a product
and composition.

Exercise 2.7.5. Explain how you would show that % f(x)|,_, = oo.

The extension of the definition to R¥-valued and M (R)-valued functions is an imme-
diate consequence of the componentwise definition of limit for such functions. It is natural
to expect that such a function is differentiable at a if and only if each of its component
functions is differentiable at a and in such case, the derivative is computed componentwise.
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Exercise 2.7.6. Verify the following two claims.

i.) A function f : dom(f) C R — RY defined by f(t) = (f1(t),..., fx(t)) is differentiable
at a if and only if the every component function f; : R — R is differentiable at a. In
such case, f'(a) = (fi(a),..., fi(a)).

ii.) A function F : dom(F) C R — MY (R) defined by

Fii(t) - Fin(®)
F(t) = : :
Fyi(t) -+ Fnn(t)

is differentiable at a if and only if the every component function Fj; : dom(F) C R — R
is differentiable at a. In such case,

Fiy(a) -+ Fiy(a)
F'(a) =
Fy(a) - Fypy(a)

As before, this characterization is useful because we can make use of all of the tools

available for differentiable real-valued functions.

Exercise 2.7.7. Let a € R and assume F : dom(F) ¢ R — MY (R) is differentiable at a.
Prove that oF is differentiable at a and find a formula for (aF)’ (a).

Exercise 2.7.8. Assume that
,BER(BA0),h:R=-R, f:R—RY G:R—MY(R).

For each of the following, determine sufficient conditions to impose on the functions in order
to ensure differentiability at a € R. Then, use known rules to indicate how the derivative
can be computed.

i) aG(t)
i) h(DE®)
ii.) h (g) G(t)

Exercise 2.7.9. Assume that F : dom(F) C R — MY (R) is differentiable at a. Must F be
continuous at a? Prove your assertion.

2.7.4 The Integral

The Riemann integral is defined using the four-step process: (i) partitioning some set,
(ii) approximating a quantity of interest, (iii) summing the approximations, and (iv) taking
a limit in an appropriate sense. For a function f : [a,b] — R, the process used to define
f: f(x)dx is as follows:

Step 1 (Partition): Let n € N. Divide [a,b] into n subintervals using a = 2o < 1 <
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. < X1 < Xy, = b. The set P = {xg,21,...,2,} I8 & partition of [a,b]. For convenience,
let
A,Ti = X; —Ti-1, V1 S ) S n,
Pl = max{Az;:1<i<n}.
Step 2 (Approximation): For every i € {1,...,n}, choose z} € [z;_1,2;] and form the
approximation
f(xr) Az . (2.35)
N~
inR inR
inR

Step 3 (Sum): Sum the approximations in (2.35) over ¢ € {1,...,n} to obtain

) Az . .
;f(x_JR x (2.36)

inR

Step 4 (Limit): Take the limit as ||P|| — 0 in (2.36) to obtain

”P”% Z [z Az (2.37)

inR

inR

Definition 2.7.1. Let f : [a,b] — R. If the limit in (2.37) exists, then we say that f is

integrable on [a,b]. We denote the limiting value by f; f(x)dx and call it the integral of f
on [a,b].

The following properties hold:

Proposition 2.7.1. Assume that f :[a,b] = R and g : [a,b] — R are integrable on [a,b] .
Then,

) f: v)de = — [ f

) (Linearity) fa laf(z )+ 59( de = af f(x)dx + Bf: g(z)dz, Vo, € R;

) (Additivity) [* f(z)dz = [¢ f Ydx + [° f(x)dx, Ve € [a,b];

iv.) (Monotonicity) If 0 < |f(2)| < |¢(x)|, Vz € [a,b], then [*|f(z)|dz < [ |g(z)| d.
)
)

i.

(Equality) If f(z) = g(x), Vz € [a, ], then f: flz)dr = ffg(x)dm
Assume that f is continuous on [a,b] . Then,

a.) fab f(x)dz exists and

b b
f(z)da| < / (@) da. (2.38)

b.) The function H : [a,b] — R defined by H(z) = [ f(z)dz is differentiable and
H'(z) = f(x), Va € (a,b).
vil.) If f is differentiable on (a,b) and continuous on [a,b], then [’ f'(z)dz = f(y) —
f(x), Y]z, y] C (a,b).
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It should not be surprising that the integrability of RV-valued and M” (R)-valued func-
tions is defined in terms of the integrability of the component functions, and all one-variable
results can be applied componentwise. (Explain why.)

Exercise 2.7.10. Verify the following two claims .

i.) A function f : dom(f) C R — RY defined by f(t) = (f1(¢),..., fn(t)) is integrable on
[a, b] if and only if the every component function f; : R — R is integrable on [a, b].

In such case,
/abf(t) = </b fl(t)dt,...7/ab fN(t)dt>

ii.) A function F : dom(F) C R — MY (R) defined by

Fiu(t) -~ Fin@)
Fni(t) -+ Fnn(t)

is integrable on [a, b] if and only if the every component function F;; : dom(F) C R —
R is integrable on [a, b]. In such case,

/ab F(t)dt =

Exercise 2.7.11. Let t € R. Compute the following integral:

[P Rat)dt - [P Fin(t)dt

ffF&l(t)dt fabFN.N(t)dt

2.7.5 Sequences in RY and M" (R)

The definitions of convergent and Cauchy sequences are essentially the same as in R and
all the results carry over without issue, requiring only that we replace |-| by [|-||g~-
STOP! Convince yourself that the results from Section 2.5 extend to the RY setting.

Use the fact that the algebraic operations in RY are performed componentwise to help
you complete the following exercise.

Exercise 2.7.12. Answer the following:
i.) Consider the two real sequences (z,),,cy and (Ym),, ey Whose m™ terms are given by

1 2m

Ty = 3 Ym =
m

Show that ((Zm,ym)),, oy is convergent and n}iinm@m, Ym) = (0,3).

€N
ii.) Generally, if lim z,, = p and lim y,, = ¢, what can you conclude about
m—00 m—0o0

({@m, ym>)m€N in R2?
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iii.) Consider a sequence ({(z1),,,(%2),,,- - (JcN)m)>)m€N in RY. Establish a necessary
and sufficient condition for this sequence to converge in R¥.

The following theorem is a generalization of Theorem 2.5.2.

Theorem 2.7.1. (x;),, oy converges in RY iff (x,,),, cyis a Cauchy sequence in RY. We say
(RNv ||H]RN) is complete.

MATLAB-Exercise 2.7.2. We will use MATLAB to provide a graphical illustration of
an R3-valued sequences.

Open MATLAB and in the command line, type: MATLAB_Vector_Sequences

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can by found in
Figure 2.5.

MATLAB Vector Sequences

01 02 03 04 05 06 07 08 08 1

FIGURE 2.5: MATLAB Vector Sequences GUI

Since the vector-valued sequence is in R? we can visualize each term in the sequence
as a (z,y, z) coordinate in R3. Consider the sequence (Vi) pens Where v, = (2, Yn, 2n),
n € N.

i.) Suppose z, = == (m) yYn = (_i)"

- and z, = nsin (%), n € N.

a.) Does (vy,)
b.) Does (v,)

nen appear to be a Cauchy sequence? Explain.

nen appear to converge? If so, to what limit?

ii.) Suppose z,, = (14 1)",y, = (1 - 5)™" and z, =sin(n), n € N.

a.) Does (vy), oy appear to be a Cauchy sequence? Explain.

b.) Does (v,) appear to converge? If so, to what limit?

neN
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iii.) Choose other R3-valued sequences to convince yourself of the validity of Theorem
2.7.1 and that convergence of a vector-valued sequence is completely determined by
componentwise convergence.

|
Use the properties of sequences in R to complete the following exercises.

Exercise 2.7.13. Assume that (x,,),,cy is a convergent sequence in RY. Prove that

mli_I}rlOO 1%Xm ||gn = Hmli_rfloomeRN. (We say that the norm |[|-||p~ is continuous.)
2m
Exercise 2.7.14. Let x € RV \ {0}, a # 0, and p € N. Must the series > ep WHRN
R

converge? If so, can you determine its sum?

m
2

Exercise 2.7.15. Let x € Bg2 (0; %) and p € N. Must the series Z;ozp |<2x, %X>
converge? If so, can you determine its sum?

2|

Exercise 2.7.16. Let R > 0 and (a,b,c¢) be on the boundary of the ball Bgs (0; R)
and define the function f : R — R® by f(t) = (asin (L) ,bcos (2t + m),c). Show that
{IIf(t)[|gs : t € R}< 0.

MY (R)-valued sequences behave similarly. If lim [|A,, — Ay~ = 0, we say (A,,)
m—o0

converges to A in MY (R) and write “A,,, — A in MV (R).”
The similarity in the definitions of the norms used in R and MV (R) suggests that check-
ing convergence is performed entry-wise. The same is true of Cauchy sequences in MV (R).

neN

(Convince yourself!) By extension of Thrm. 2.7.1, we can argue that (MN (R), |I- HMN(R))

is complete with respect to any of the norms (2.27) - (2.29). (Tell why.)

Let A € MV (R) and x € RY. From the definition of matrix multiplication, if we view
x as a N x 1 column matrix, then since A is an N x N matrix, we know that Ax is a
well-defined N x 1 column matrix which can be identified as a member of RY. As such, the
function fo : RY — R given by fa(x) = Ax is well-defined. Such mappings are used
frequently in Part I of this text.

—t
Exercise 2.7.17. Prove that {H[ 60 OQt } X
e

J|x[|gz =1 and ¢ > O} is bounded.
R2

Exercise 2.7.18. If ((xij)m)mEN
where A,, = [(z;5),,], be Cauchy in M?(R)? Prove your claim.

is a real Cauchy sequence for each 1 < ¢,j < 2, must the

sequence (A.,),,cn

Exercise 2.7.19. Let (A,,) be a sequence in M (R).

meN

i.) If lim A,, = 0, what must be true about each of the N2 sequences formed using the
m— o0

entries of A,,,?

ii.) If lim A,, = I, what must be true about each of the N? sequences formed using the
m—0o0

entries of A,,,?

iii.) More generally, if lim A,, = B, what must be true about each of the N? sequences
m—0o0

formed using the entries of A,,?
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Exercise 2.7.20. Answer the following:
i.) If A,, — A in MY (R), must A,,x — Ax in RV, vx € RV?
ii.) If x,, — x in RV, must Ax,, — Ax in RV, VA € MV (R)?

iii.) If A,,, — A in MV (R) and x,,, — x in RY, must (ArXm) ey cONVerge in RN? If
so, what is its limit?

2.7.6 Continuity—Revisited

Think back to your first exposure to the notion of continuity from single-variable calcu-
lus. Informally, a function f is continuous at a whenever lim f(z) = f(a). When motivating
r—ra

this definition, perhaps you remember moving your fingers toward each other along a graph
until they met at a, and then checking to see if your fingers both landed on f(a). In some
sense, this process suggests that you considered a sequence (z,) in the domain of the func-
tion that converged to a, and studied what happened to the sequence of functional values
(f (x,)). Checking that your fingers landed on f(a) implies that you were determining if the
limit of (f (zy)) was indeed f(a). We transform this latter process into a formal, workable
definition.

Definition 2.7.2. (Sequential Definition of Continuity) A function f : dom(f) C R —

R is continuous at a € dom(f) if for every sequence (z,,),, oy C dom(f) that converges to a,

it is the case that the corresponding sequence of functional values (f (7)), oy converges to

f(a). In such case, we write lim f(x,) = f ( lim xn) = f(a). We say that f is continuous
r—a n—oo

on S C dom(f) if f is continuous at every element of S.

The above definition describes the notion of continuity in terms of convergent sequences.
As such, all of the results of Section 2.5 apply.

STOP! Go back to Section 2.5 and review the definitions, propositions, theorems, and
examples.

It is almost trivial to show f : (0,00) — R,z — x% is continuous on its domain be-
cause of Theorem 2.5.1. (Why?) Suppose (,,),cy is a sequence in the domain (0, 00),
converging to some xo € (0,00). Then it follows from Theoreom 2.5.1 (v) that the sequence

(Yn)pen = (%2) is a convergent sequence with limit %0 Next, using the same part of
“n/ neN ’

theorem results in the sequence

1
flz,) = x—27n eN

n

converging to x% Hence, the function is continuous on its domain.
0

How can we use the sequential continuity definition for a function f : dom(f) C R — RN?
Let us go through the given definition and see what happens.

A function f : dom(f) € R — RY is continuous at zop € R if every sequence
(%) ey C dom(f) C R converging to xg € dom(f) C R as n — oo implies the sequence
(f(2n)),en C RY converges to f(zg) € RN as n — oco.
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The only thing that has changed is that the sequences (f(x,)),.y and f(zo) are now in
RY rather than R.

STOP! What does it mean to show convergence to f(xg) € RV? (Hint: Exercise 2.7.12)

Ultimately, the sequential definition of continuity will always hold provided you understand
what it means to show convergence in a particular setting. The following EXPLORE! will
give you an opportunity to see the sequential definition of continuity in action and explore
new settings in which it can be used.

EXPLORE!

i.) Let f: R — R? be defined by z +— (x,e%).

a.) Show f is continuous at xo = 1.
b.) Is f continuous at every zg € R?
ii.) Suppose f : RN — RY and x¢ € RY. Propose a definition using sequences to give

precise meaning to continuity of f at xo in the current situation. (Hint: Everything
will look almost exactly the same except what?)

a.) Show f : R® — R3? given by f(x) = 2x — e; is continuous at x = ez, where
e1 = (1,0,0) and e2 = (0,1, 0).
b.) Is f continuous for every xo € R3?
iii.) Suppose f : RY — R. Propose a definition using sequences to give precise meaning

to continuity of f at x¢ in this new situation. Then, show f : RY — R defined by
X > ||x||g~ is continuous at any xo € RY.

iv.) Suppose F : MY (R) — MY (R). Propose a definition for continuity of F at Ag in this
new situation. Then show the function F : MY (R) — M¥ (R) defined by F(A) = A2
is continuous at I.

2.8 Some Elementary ODEs

Courses on elementary ordinary differential equations are chock full of techniques used
to solve particular types of elementary differential equations. Within this vast toolbox are
three particular scenarios that play a role in this text. We recall them informally here, along
with some elementary exercises, to refresh your memory.

2.8.1 Separation of Variables

An ODE of the form % = f(t)g(y), where y = y(t), is called separable because sym-

bolically the terms involving y can be gathered on one side of the equality and the terms
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involving ¢ can be written on the other, thereby resulting in the equivalent equation (ex-
pressed in differential form) ﬁdy = f(t)dt. Integrating both sides yields an implicitly-
defined function H(y) = G(t) + C that satisfies the original ODE on some set and is called
the general solution of the ODE.

Exercise 2.8.1. Determine the general solution of these ODEs:
L) 9 = e ese(my),
ii.) % = at”, wheren # —1 and a € R\ {0},

iii.) (1 - y3) % = Zf\il a; sin (b;t) , where a;,b; € R and n € N.

2.8.2 First-Order Linear ODEs
Consider the first-order linear ODE of the form

% =ay+ f(t), wherey = y(t). (2.39)

We shall construct the solution of the initial-value problem (IVP) obtained by coupling
(2.39) with the initial condition (IC)

y (to) = yo (2.40)

using the so-called variation of parameters method.

Step 1: Solve the related homogenous equation <7 dun ayp = 0.

Separating variables and then integrating both sides over the interval (¢, t) yields

d t
aYn =adt = In ‘yh(t)| —In |yh(t0)| = / ads
Yn to
:ln| yyhh(("to))
= yn(t) = yh(to)ef‘o ades — yh(to)ea(tfto)- (2.41)

Step 2: Determine a function C(t) for which y(t) = C(¢t)yx(t) satisfies (2.39).

Substitute this function into (2.39) to obtain

e - alCW ] = £
OB 4y )% aC(0) = 1)
C(w) | % = an(0)] +m (05 = 110 (2.42)
| S "
=0by Step 1
dC _ f(t) _ f‘to ads| ™
U= o =0 o]

t s
) = f(S)y;Zl(to)e’ Jio s + K

/f Ltg)em 5=t ds + K, (2.43)
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where K is an integration constant.
Step 3: Substitute (2.43) into y(t) = C'(¢)yn(t) and apply (2.40) to find the general solution
of the IVP .

y(t) = yn(ty)e™—10) [/ Py to)e 0 ds + K

f( )e™ = ds + Kyp () 10, (2.44)
to ——
Call this K
Step 4: Apply the IC (2.40) to determine the solution of the IVP.
Now, apply (2.40) to see that y(to) = 0 + K = . Hence, the solution of the IVP is

t
y(t) = yoe 1) + / F(#)e*=ds (2.45)
to

This extremely important and useful formula is called the variation of parameters formula.
It tells us that the solution of any differential equation of the form (2.39) is (2.45).

Exercise 2.8.2. Justify all steps in the derivation of (2.45).
Exercise 2.8.3. Solve the IVP:

2.8.3 Higher-Order Linear ODEs

Higher-order linear ODEs with constant coeflicients of the form
ant™ + an_12" D 4+ 4 a2’ +agr =0, (2.46)
where a; € R, a,, # 0, and n € N, arise in Chapters 2 - 5. We consider the special case
z"(t) + ba' (t) + cz(t) = 0, (2.47)

where a # 0 and b,¢c € R. Assuming that the solution of (2.47) is of the form z(t) =
e™!(where m € R) yields

e™ (am® +bm+c) =0 = am® +bm +c=0. (2.48)

So, the nature of the solution of (2.47) is completely determined by the values of m. There
are three distinct cases regarding the nature of the solution of (2.47) using (2.48):

Nature of the Roots of (2.48) General Solution of (2.47)
my # my (real) x(t) = Cre™! + Cohe™2!
my1 = ms (real) z(t) = Cre™t + Cote™?
my1, me = a+if8 z(t) = C1e** sin(Bt) + Cae* cos(Bt)

Exercise 2.8.4. For what values of m; and my is it guaranteed that
i) lim .’Iﬁ(t) =0, VCy,Cs € R?

t—o00
ii.) x (+) is a bounded function of ¢ for a given Cy,Cy € R?



A Basic Analysis Toolbox 49

2.9 Looking Ahead

Armed with some rudimentary tools of analysis, we are ready to embark on our journey
through the world of evolution equations. We will begin by investigating some models whose
mathematical description involves an extension of (2.39) to vector form. Specifically, while
we know that y(z) = Ce®” is the general solution of the ODE % = ax, it is natural to ask
what plays the role of the general solution of the equation % = AY, where

Y1
Y = :
Yn
and A € MY (R). It is tempting to write Y (t) = Ce?, but what does this really mean?

Is this defined? What are its properties? We address these questions and much more in
Chapters 3 and 4.
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Describing the behavior of natural, social, and physical phenomena quantitatively and qual-
itatively over time lies at the heart of research across disciplines. Phenomena that evolve
over time and whose precise description involves rates of change with respect to time can be
modeled mathematically using differential equations. The complexity of these equations de-
pends on the number of quantities being introduced into the model, as well as the presence
of other factors affecting the evolution of the phenomena.

3.1 Newton’s Law of Heating and Cooling—Revisited

We introduced Newton’s Law of Heating and Cooling in Section 1.5. There, the ambient
temperature T,, of the region into which the body was being transferred to cool or warm
was held constant. But, temperatures tend to rise and fall even under the most controlled
circumstances. As such, it is more realistic to allow T}, to depend on time as well. Doing so
leads to the slightly modified IVP

{‘”;f) — K(T(t) = Ton(t)) 51)

T'(to) = To

While this is better, introducing such time dependence creates a problem unless we have
the function T, (t) in hand. In such case, (3.1) will have a unique solution and there is an
formula for it, but we will wait until Chapter 5 to reveal it.

51
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It is more likely that our knowledge of the ambient temperature is somewhat less precise
in that we might believe that it changes at a rate proportional to the present ambient
temperature. That is,

T, (t)
dt

= koT,, (1) (3.2)
where ks is a (possibly different) constant of proportionality.
STOP! Under what natural conditions would ko be positive? Negative? Why?

If we couple (3.2) with (3.1), we will need to impose another initial condition on Ty, (t)
at a fixed time in order for there to be any hope of a unique solution to the resulting IVP.

STOP! Why do you think this is the case?

For convenience, we impose the initial condition at the same time as the one for the tem-
perature T'(t) of the body, namely at time ¢ = to . For simplicity, let us use the ¢ = 0, the
initial time at which we will begin our formal observation of the phenomenon. Doing so
yields the IVP

Tlt) — o1, ( ) (3.3)
T(0) =To, Twm(0)=

Exercise 3.1.1. If a large turkey is placed in a very small room to cool, you might notice
that the room in the temperature actually rises in the short term. This happens because of
the heat emanating from the turkey. As such, the rate at which the ambient temperature
at time ¢ changes depends not only on the present ambient temperature, but also on the
temperature of the body being transferred into the room. How would you modify (3.1) to
account for this change?

There are several natural variants of the scenarios described above that can be described
by similar models. For instance, suppose you take two items out of the oven at the same time,
an 18-pound roast and a baked potato, and place them onto the table in the dining room
where the surrounding temperature is 74 degrees Fahrenheit. It stands to reason that the
roast and the potato will cool at different rates (Why?) and so, when using Newton’s Law
of Heating and Cooling to formulate a model this time, we must account for this difference.
Identifying the temperatures of the roast and potato as Tr(t) and Tp(t) , respectively, one
such IVP is

dTgt(t) =k (TR(t) +Tp(t) — Tm(t))
(

o) _ ko (Tr(t) + Tp(t) — T (t)) (3.4)

Tr(0) = To,Tp(t) = T1, T (0) = T2
where k1, ko, and k3 are constants of proportionality.
Exercise 3.1.2. Complete the following exercise.

i.) Comment on the relative relationship among ki, k2, and k3. Which is the largest?
Why? Explain.

ii.) Formulate a variant of (3.4) in the spirit of the scenario described in Exercise 3.1.1.
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iii.) Compare IVP (3.4) to the following IVP. Which is more realistic? More general?
Explain.

L = b Tr(t) + kaT(t) = kT (1)

2 = kaTr(t) + ks To(t) — koTon (1)

(3.5)

Tr(0) = Ty, Tp(t) = Ty, Tpn (0) = Tp

MATLAB-Exercise 3.1.1. We will use MATLAB to investigate the solution to IVP
(3.5).
To begin, open MATLAB and in the command line, type:

MATLAB _Heating_Cooling_Revisited

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUIL. A typical screenshot of the GUI can found in Figure
3.1.

MATLAB Heating Cooling-Revisited
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FIGURE 3.1: MATLAB Heating Cooling-Revisited GUI

i.) Suppose the initial temperatures of the roast and potato are 185°F and 175°F, re-
spectively, and that the ambient room temperature is currently 77°F. If

k1 = ko = k4 = k¢ = 0.001

ks = 0.05
ks = 0.005
kr = 0.01

what will the temperatures be in 5 minutes?

ii.) Repeat (i) for 10 minutes, and then for 20 minutes. Is there a certain time at which
the model breaks down?

iii.) Suppose now that the initial temperature of the roast, potato, and the room are
180°F, 177°F, and 75°F', respectively. Using the same proportionality constants as in
(1), what are the temperatures after 5 minutes?
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iv.) By how much do your answers in (iii) and (i) differ? Do you think that difference is
significant?

v.) Repeat (iii), but this time, enter initial temperatures and proportionality constants
different from, but close to, those prescribed in (i). Try to determine if small changes
in the inputs lead to small changes in the outputs produced by the GUI.

Exercise 3.1.3. Consider the scenario leading to IVP (3.3), but now assume that the turkey
is set to cool on the kitchen table and that the oven is turned off but its door is cracked
open to help it cool down more quickly. This, in turn, affects the ambient temperature of
the room.

i.) How would you incorporate this into the model? Try to formulate a modified version
of IVP (3.3).

ii.) Compare and contrast IVP (3.3) and the one formulated in (i).

3.2 Pharmocokinetics

The field of pharmacokinetics is concerned with studying the evolution of a substance
(e.g., drugs, toxins, nutrients) administered to a living organism (by consumption, inhala-
tion, absorption, etc.) and its effects on the organism. Models can be formed by partitioning
portions of the organism into compartments, each of which is understood to be a homoge-
nous mass that behaves uniformly as a single entity. An elementary way to visualize a
compartment model is to designate each compartment as a separate geometric shape and
to connect one compartment to another using a single-direction arrow that indicates the
direction and rate of drug/toxin/nutrient exchange.

We begin our discussion with a rather simple two compartment model motivated by the
work discussed in [10, 37]. Suppose a person takes an allergy tablet. Let

concentration of DRUG Y in the GI tract at time ¢
concentration of DRUG Y in the blood at time ¢
absorption rate of DRUG Y into the bloodstream
rate at which DRUG Y is eliminated from the blood

y(t)
2(t)

a
b

Note that a and b are positive constants. (Why?) The following diagram illustrates the
trek of DRUG Y through the body:

Blood -~
tract

Leaves Body
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Assuming that the tablet had a concentration of yy milligrams once it entered the GI
tract, and that there was no trace of DRUG Y in the bloodstream at the time it was
administered, we can make use of the standard “Rate In - Rate Out” approach to derive
the flux equations for both compartments. This yields the following IVP :

WP — —ay(1)
=0 — ay(t) — ba(t) (3.6)
y(0) = y0,2(0) = 0

Some natural questions to ask include:

1. At what time is a prescribed level of DRUG Y reached within each compartment?

2. What happens if our measurements of the rate constants and/or the initial dosage
are a little off7 Are the resulting concentrations drastically different? By how much
do they differ over time?

3. How do we choose the initial dosage to ensure that the concentration in the blood at
time T is a certain level?

MATLAB-Exercise 3.2.1. We will use MATLAB to discover what happens if our mea-
surements of the rate constants and/or the initial dosage are “a little off” in IVP (3.6).
To begin, open MATLAB and in the command line, type:
MATLAB _Pharmocokinetics

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUIL. A typical screenshot of the GUI can found in Figure
3.2.

MATLAB Pharmocokinetics
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FIGURE 3.2: MATLAB Pharmocokinetics GUI

i.) We want to explore whether a small error in the parameters or initial conditions leads
to a solution that is not too different than what you expect. Why would one care
about this?

ii.) Suppose your measurements produce the following constants: a = 0.17,b = 0.24, yo =
24,29 = 1. However, in reality, the parameters are really: a = 0.15,b = 0.25,y9 =
25,z9 = 0. Are the solutions different over the initial 5-minute time interval? If so,
would you describe the difference as being significant? Explain.
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iii.) Repeat (ii), but now for the initial 10-minute interval.

)

iv.) At what time are the solutions furthest apart?
)
)

v.) Can you make a conjecture about the behavior of the solutions for large times?

vi.) Repeat (i)-(v) with new parameter choices. Pay particular attention to your answers

n (iv) and (v).
|

This is just the beginning. These models can become much more sophisticated by simply
accounting for more compartments. For example, let us consider a 5-compartment model
related to the trek insulin takes through the body; this is a simplified version of the one
mentioned in [17] and [46] . We introduce the following functions:

Compartment Concentration at time t
Soft Tissue ugT(t)
Heart ug(t)
Liver ur(t)
Pancreas up(t)
Exit Body via Periphery ugp(t)

The rate of transfer from Compartment X to Compartment Y is denoted as a(x,y) , and the

rate at which insulin leaves the body via the periphery is L. Consider the following diagram
illustrating this scenario:

Soft
Tissue
a
(ST.H) )
A1, sT)
Y
Liver
Heart
A1)
Ay g Pancreas
Exit via
Periphery

\L

Leaves Body
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We again employ the “Rate In - Rate Out ” approach to get the following flux equations,
which are understandably more complex this time:

dusdii(t) = a(m,sT)un(t) — acsr,myusr(t)

j:iﬁ i E(ST,H)UStT(j_) + a(L,H)'L(LtL)%tﬁ - [a(H,SI(“z)'i‘ am,p)y + ac,n) + o, p)| ub(t)
duit(t) : (P,L)UP( ) Q(H,L)UH a(L,H)UL

Wl a,pyun(t) — acpryup(t)

=%~ =awpun(t) — Lup(t)

usT(0) = wuy,ug(0) =us,ur(0) = usg,up(0) = uyg, ug(0) = us

(3.7)
Insulin will leave certain compartments more readily than others, so the rate constants are
compartment-dependent. The interrelationships among the constants can be specified using
the underlying physiology.

Exercise 3.2.1. More realistically, we would account for a subcutaneous injection of insulin,
say of w cubic centimeters, at time ¢ = 0, where w is a positive real constant.

i.) How would you incorporate this into the above compartment model?
ii.) How does incorporating this into the model affect the equations in IVP (3.7)?

Exercise 3.2.2. Insulin travels to more parts of the body than those included in IVP
(3.7). Suppose, in addition to those compartments, we wish to account for the GI tract as
a separate compartment. Assume that insulin enters the GI tract through the bloodstream
directly from the heart, and passes from the GI tract directly to the liver.

i.) Revise the initial compartment diagram to account for this.
ii.) How does incorporating this into the model affect the equations in IVP (3.7)7

We could continue refining the above models just by adding more compartments or by
dissecting existing ones ad infinitum. Similar models of interest include those describing the
processing of glucose and those related to processing lead and its relation to lead poisoning.

3.3 Uniform Mixing Models

Like the pharmacokinetics model introduced in Section 3.2, uniform mixing models are
compartmental. In fact, there is little difference between the models mentioned in this
section and those introduced in Section 3.2 other than the underlying context. See if you
agree!

Suppose you are a brewer and would like to blend two beers together in order to produce
a new seasonal beer. Imagine the two beers are separated and are being stored in two large
tanks, 77 and T3, connected by a series of pipes that allow the beer to be pumped into and
out of the tanks in such a way as to ensure the volume of both tanks remains constant. The
following information is known.

1. T; initially contains 100 gallons of 6.2% alcohol by volume (ABV) beer.
2. Ty initially contains 80 gallons of 9.0% ABV beer.
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3. The mixtures in both tanks are constantly stirred so as to reasonably ensure the

alcohol (and distinct flavors) are uniformly distributed throughout both tanks.
4. The rates of flow for each of the connected pipes is shown below.

5 gal/min 2 gal/min

:Lé

~-

x
ﬂ—|||
S Iy

7 gal/min 5 gal/min

‘Pure’ 6.2% beer is being pumped into Tank 1. The pumps are set into motion at time
t = 0, where t is measured in minutes. We would like to know the ABV in both tanks at
time ¢. To this end, let us identify the following two unknown functions:

u1(t) = ABV of the beer in Tank 1;
us(t) = ABV of the beer in Tank 2
Since ABV literally means the ratio of volume of alcohol to volume of fluid, it follows that

aley (t)
Vi(t)

where aleq (t) is the volume of alcohol in Tank 1 and Vi (¢) is the volume of the fluid in Tank
1. To understand how the ABV changes in Tank 1 over time, we can differentiate (3.8) to
obtain

duy(t) Vl(t)% (aley(t)) — ale (t) d‘/;t(t)
dt V2 (t)
% (aler (1))

= (3.10)

STOP! Why did (3.9) simplify to (3.10)?

From (3.10) it is easy to see that understanding how the ABV changes over time in Tank
1 boils down to determining how the alcohol volume in Tank 1 changes, and then dividing
that expression by 100 gallons (the constant volume of Tank 1). We use the “rate-in minus
rate-out” scheme described eariler to determine the rate of change of alcohol volume in
Tank 1. To this end the amount of alcohol flowing into Tank 1 is

0.062 -5 + ug(t) - 2
and the amount flowing out of Tank 1 is

Uq (t) - 7.



A First Wave of Mathematical Models 59

Thus, applying the “rate-in minus rate-out” scheme yields

daley (t)
dt

= 0.062-5+us(t) -2 —ug(t) - 7

which, in turn, implies that the rate of change of ABV in Tank 1 is
dul(t) . 0.062 -5 + Ug(t) -2 — U1(t> -7

dt 100 (3:11)
Following the same approach for Tank 2 leads to
d’LLQ(t) Ul(t)7—UQ(t)5—UQ(t)2
a 80 (8.12)
STOP! Verify (3.12).
Collecting (3.11), (3.12), and the initial conditions together leads to the IVP
duq (t) _ —Tuy (t)+2uz(t)+.31
di 100
dug(t) _ 7U1(t)—7UQ(t)
dt - 80 3.13
ur(0) = 0.062 (3:13)
u2(0) =0.09

This is a system of first-order ODEs whose solution consists of two functions, u; (¢) and ua(t).
If we could somehow determine these two functions, we would understand the evolution of
this system over time. We could then answer questions, such as, “How long must the beers
mix until a 7.5% ABV beer is produced in Tank 2?”

MATLAB-Exercise 3.3.1. We will use MATLAB to solve (3.13) and determine the
ABYV content of the blended beers.

To begin, open MATLAB and in the command line, type:
MATLAB _Beer_Blending

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUII can found in Figure 3.3.

i.) Assuming the same conditions that led to (3.13), determine the ABV content of the
beer in Tank 1 and Tank 2 after 5 minutes?

ii.) Repeat (i) for 10, 30, and 60 minutes.

ili.) Describe what is happening to the ABV levels as the mixing time increases. Does this
make sense physically?

iv.) Suppose in a feeble attempt to create a ‘light beer’ you replace the 6.2% beer that is
being pumped into Tank 1 with water. What do you think will happen in the long
run to the beers in Tank 1 and in Tank 27 Use the GUI to check your claim.
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MATLAB Beer Blending

[~ ABV of Baerin
1545 003

FIGURE 3.3: MATLAB Beer Blending GUI

Exercise 3.3.1. What if the volume is not held constant within the network of tanks in our
beer example? Conceivably, there could be leak somewhere causing the volume to diminish
slowly over time.

i.) Modify the model leading to IVP (3.13) to account for nonconstant volumes in the
tanks.

ii.) For concreteness, assume Tank 1 is leaking at a rate of 1 gallon per minute and Tank
2 contains no leaks. Write an IVP, similar to (3.13), that accounts for such a leak.

iii.) Comment on the differences between IVP (3.13) and the one derived in (ii).
There are various contexts in which a uniform mixing type of model arises. For instance,

e “Concentration” of newly-printed currency that has been released into circulation;

e Concentration of nutrients in the bloodstream when someone who is sweating profusely
drinks Gatorade;

e Pollution levels in a bay as pure clean water is pumped in to purify it.

3.4 Combat! Nation in Balance

This discussion is an adaptation of [7], which is based on the work of Lewis Fry Richard-
son.

Every nation must defend itself from its enemies. But, what feeds a nation’s perception
that it must increase size of its arsenal? The evening world news is chock full of stories of
strife and struggle between nations and the resulting increase in armaments. During times
of peace, the perceived level of threat diminishes which has an effect on the rate of growth of
nations’ arsenals. This ebb and flow can be modeled very naively using first-order ODEs of
the type used throughout this chapter. A variant of one such model posed in [7] is described
below.

Let u;(t) be a quantification of the size of Nation’s i’s weapon arsenal. We would like

to formulate an expression for d%f” . The question is what contributes to the increase

and decrease of this quantity. For one, it is reasonable to think that du('iit(t) will increase as

tensions rise and other nations that oppose Nation i decide to increase their arsenals, or
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when Nation 7 perceives an increase in the threat of its enemies. Also, the level of disdain
Nation ¢ has for the other nations can drive its desire to increase its arsenal. On the other
hand, the rate will decrease when other nations are perceived to pose less of a threat. An
additional factor is the cost associated with maintaining the arsenal; as the size of the
arsenal itself increases, so does the cost. This could reduce the speed at which a nation’s
arsenal increases despite what level of threat is perceived. We need to find a way to quantify
these features.

A simple description of the “war readiness of Nation ¢” is k;u;(t), where k; is a positive
constant. We can interpret 0 < k; < 1 as meaning that Nation ¢’s strategic know-how and/or
expertise in efficiently and effectively using the weapons in its arsenal is on the weak side.
In fact, values of k; closer to zero indicate a deficient effectiveness of Nation i to protect
itself and/or to wage war. Contrarily, k; > 1 indicates a degree of effectiveness in doing so.

The cost associated with maintaining an arsenal u;(t) is ¢;u;(t), where ¢; is a positive
constant that represents an average cost per unit for Nation ¢ to maintain such an arsenal.

For the moment, we shall describe the level of grievance Nation ¢ feels toward another
nation j using a nonnegative constant g; . Depending on the actual Nation j, the value of
g; can be zero or positive real number.

Assume that there are N interacting nations in our system. All of the above factors can
be used to formulate the following IVP, the solution of which would describe the size, over
time, of each nation’s weapon arsenal .

duq
U = e () + X k() + X0 95
dui
dt(t) = —ciu(t) + D kjui(t) + 325, 95 (3.14)
d
vl = —enun(t) + Xy k() + X 95
w1 (0) =i, ..., w(0)=ul,...,un(0) = uly

where u} is the initial size of the weapon arsenal of Nation i.
Exercise 3.4.1. Suppose each of the N nations was a so-called pacifist nation.

i.) Explain why in such case it is reasonable to assume the k; = g; = 0 for each j =
1 N.

g oo

ii.) What is the solution of (3.14) in this case?
ili.) Interpret the solution from (ii) verbally. Does this make sense?

Exercise 3.4.2. Suppose we only consider three nations, two of which are pacifist na-
tions. Write down a simplified version of (3.14) that could reasonably describe the aresenal
evolution in this scenario.

Exercise 3.4.3. Suppose we consider four nations, three of which are mutual allies and
the fourth is a rogue, warring nation. How can you adapt IVP (3.14) to take into account
the existence of such allies? Provide a new version of (3.14) and explain your reasoning.

3.5 Springs and Electrical Circuits—The Same, But Different

It turns out modeling springs and circuits has some unexpected applications. Not only do
the models tell you something about how a spring affects the position of a mass or a current
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in a electrical circuit, but the ideas carry over to many other disciplines and interesting
problems. For example, circuit models are used in neuroscience to study neural networks;
in turn, these are used in computer science when studying artificial neural networks! A
spring-mass model can be used to describe the dynamics of a building during an earthquake
or even the dynamics of clothing in a computer game. In the next four sections, we will
focus more on the modeling process and the derivation of the IVP corresponding to such
application.

3.5.1 Spring-Mass System

Consider a spring hung vertically with one end affixed to a sturdy support, such as a
ceiling or wooden board, and the other end attached to a ball. Imagine holding the ball in
your hand and letting go; gravity will cause the spring to bounce up and down until the
ball stops at a certain position, called the equilibrium position. If you were to pull the ball
down below the equilibrium position and let go, what will happen? The spring will cause
the ball to bob up and down until, again at some later time, the ball settles back to the
equilibrium position. What is going on? What’s so special about the equilibrium position?
Is there a way to know the position of the ball at any given time? These are some of the
questions we can answer once we have formed a mathematical model for the spring-mass
system. Doing so requires a bit of elementary physics.

In order to model a spring-mass system we must first understand Newton’s Second Law,
which states the sum of all forces acting on a system equals mass times acceleration; that
is,

ZForces = ma, (3.15)

where m is a constant representing the mass and a represents the acceleration...but of
what? Before forming the model, we must explicitly state the quantity we wish to investi-
gate. Thinking back to the spring and ball example, the ball was connected to the sturdy
support by a spring. That distance can be measured by the length of the spring, sometimes
called the natural length of the spring. However, once our hand lets go of the ball, the
spring stretched (‘gained’ length) , and then compressed (‘lost’ length), etc. Based on this
observation, we model the position of the mass relative to the natural length of the spring.

Let z(t) be the position of the mass relative to the natural length of the spring in meters
and t, time measured in seconds. Rewriting Newton’s Second Law yields

Z Forces = ma = ma” (t),

where 2/ (t) is the second time derivative of x(¢) and m is measured in kilograms, kg. Fixing
the unit of measurements results in force being measured in Newtons, denoted by N.

STOP! What does 1 N equal in terms of units of mass, position and time?

Now, we need to consider all of the forces that affect the position of the mass. For one,
gravity must act on the mass. In particular, gravity will affect the mass at all times and
it remains constant. So, if F, represents the force acting on the mass due to gravity, then
F, = mg, where g = 9.8 m/s.

STOP! By choosing F; = mg, and not —mg, how do we interpret x(¢) < 07 or z(t) > 0?7

Another force acting on the mass through the spring is the force that naturally wants
to restore the spring to its natural length. But how do we quantify this force? Physics
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comes to the rescue! Hooke’s Law states the restoring force in the spring-mass system is
proportional to its distance from the natural length. Before writing down any equations we
must consider the direction in which the restoring force wants to act.

STOP! Fill in the blanks: If you pull a mass down below its equilibrium point, then the
mass wants to go . If you compress the spring, pushing the mass above the equilib-
rium point, then the mass wants to go

The restoring force, F, will always act in the opposite direction, so Fy = —kx(t) where k is
the proportionality constant (typically referred to as the spring constant ). Summarizing,
we have

Z Forces = mg — kx(t) = ma’ (t)

But are there any other forces acting on the mass? Well, yes! The fact that the mass moves
through a medium (air, water, oil, etc.) implies there is some type of resistance force. If
we assume the resistance force, Fr, is proportional to the speed of the mass, then we can
express it using an equation. The tricky part occurs when we consider direction.

STOP! In which direction does Fg act? Write down an equation for Fg.

Incorporating the resistance force as one of the forces in the left side of (3.15) gives a
model for the position of the mass relative to the spring’s natural length. Precisely,

E Forces = ma

becomes
mg — kx(t) — ra’(t) = ma" (t), (3.16)

where r is the proportionality constant for the resistance force. Rearranging terms in (3.16)
yields
ma” (t) + ra’(t) + kx(t) = mg (3.17)

Exercise 3.5.1. How many initial conditions must be prescribed in obtain a unique solution
of (3.17)7 In words, describe what the conditions physically represent and specify relevant
units.

Exercise 3.5.2. How would the spring-mass model change if the system was on the moon?

MATLAB-Exercise 3.5.1. We will use MATLAB to solve (3.17) and investigate
whether or not the model makes sense physically. To begin, open MATLAB and in the
command line, type:

MATLAB Vertical _Spring

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from MATLAB_Vertical Spring can be found in Figure 3.4.

i.) Suppose the mass is at its equilibrium position and is at rest.

a.) What do you expect to observe?

b.) Use the GUI and its suggested parameter values to check your intuition. (Hint:
x(0) = mg/k. Why?)
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MATLAB Vertical Spring
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FIGURE 3.4: MATLAB Vertical Spring GUI

c.) Repeat (b), but this time use any nonzero parameter value of your choosing.
d.) Make a conjecture for the solution to (3.17) when both initial conditions are zero.
If you are not sure, use the GUI!
ii.) Suppose r and k are both positive.
a.) What do you expect to happen in the long run? Does your conclusion depend on
the initial conditions? Explain.
b.) Use the GUI to check your intuition for different parameter values.
c.) Make a conjecture for the behavior of the solution to (3.17) as time goes on.
iii.) Suppose the spring-mass system is in a vacuum (i.e. there is no air, so there is no
resistance force) and the mass is displaced from its equilibrium position.
a.) What do you expect to observe?

b.) Use the GUI to check your intuition. Try different parameter values and
times.

c.) Show that in the case when r = 0 the solution to (3.17) is given by

o) = os (£ 4 Bn ([ Ey 4

where A, B are constants that can be determined whenever z(0) and z'(0) are
provided.

Exercise 3.5.3. Formulate a model for a horizontal spring-mass system. That is, one
in which the mass rests on a surface and motion occurs only in the horizontal direc-
tion. Explain why in this case the natural length of the spring equals the equilibrium
position.

In some applications, the position of several masses interconnected by springs must be
described simultaneously. The series of masses could be oriented vertically, horizontally, or
at some angle. The ends could be attached to a fixed support or maybe only one end is
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K, K, . K, —‘
m,; 2

FIGURE 3.5: Horizontal Series of Springs

attached. It all depends on the situation and application. To illustrate the ideas, suppose
a horizontal series of three springs connected by two masses and each end is attached to a
sturdy support, as seen in Figure 3.5.

Let x1(t) and z2(t) denote the displacement from the natural positions for mass one and
mass two, respectively. A positive displacement will represent displacement to the right of
the natural position. As before, Hooke’s Law will play an essential role in applying Newton’s
Second Law to each mass, but before we write down any equations, take a moment to
visualize what is going on. For example, imagine moving mass one to the right of its natural
position by two units and holding the second mass fixed at its equilibrium. What will happen
when you let go of the masses? How many forces will be acting on each mass? What are
the directions of those forces?

It is reasonable to conjecture that the first spring will stretch to account for the initial
displacement. This, in turn, causes the second spring to compress because the second mass
remains fixed at its natural position. The instant you let go, the stretched spring and the
compressed second spring will try to restore the first mass by moving it to the left. However,
the first mass will likely shoot through its natural position causing the second mass to move
as well. From there, we should expect some type of back and forth movement until they
both come to rest at their natural positions.

It is now time to apply Hooke’s Law to each mass. Denote the masses by m; and msy
and the three positive spring constants by ki, k2, and k3. If we focus on applying Newton’s
Second Law to the first mass, then in the absence of any friction or air resistance we get

d2$1(t)

OB A CHOREN ) (3.18)

my
The second term on the right-hand side of (3.18) might be unexpected, but since x1(t)
and x4 (t) are displacements from their natural positions we would need to subtract them in
order to know the distance the spring has stretched or compressed in order to apply Hooke’s
Law.

STOP! Assume z1(0) = 2 and z2(0) = 0 as in the example described above. Does
the right-hand side of (3.18) account for the proper direction of the forces when ¢ =
07

Putting it all together we arrive at the system of DEs

ml% = —k‘lxl(t) + ko (Ig(t) - xl(t))
mg% = —kyaa(t) — ko (z2(t) — 21 (1)) (3.19)

as the ‘frictionless’ model for the coupled spring-mass system in Figure 3.5. Why is it
frictionless? Did we account for any resistance forces? Could we?

Exercise 3.5.4. Propose a model that includes a resistance force, like friction, for the
coupled spring-mass system in Figure 3.5.
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Exercise 3.5.5. Construct a model for the displacement of the two masses in the coupled
vertical spring-mass system. (Hint: Imagine rotating Figure 3.5 90 degrees.)

As mentioned before, the ideas presented here can be used in many different applica-
tions. In fact, later in this chapter you will use (3.19) to build a model describing the motion
of a building during an earthquake.

3.5.2 Simple Electrical Circuits

Two commonly occurring terms in circuit analysis are: current and voltage. You prob-
ably have seen those terms on the packaging of electronic devices such as air conditioners,
batteries, computers, tablets, and even cars. Both terms relate to an electric charge. The
electrical charge is an essential property of subatomic particles that determine how they
behave in magnetic and electric fields. The charge is measured in Coulombs (C) and is
denoted by ¢(t). The current is the flow of charges in some direction measured in amperes
(A). Denoting the current as i(t), we have the relationship

Voltage, or voltage drop, describes an electric potential difference between two points in a
circuit and is measured in volts (V). The voltage is related to the charge by considering the
work required to move a charge across a potential difference. Denoting the work by w(t) we
have that the voltage is equal to the time derivative of w(t).

To form a circuit model we need to use appropriate laws that can steer the process. The
first two laws are due to the German physicist, Gustav Kirchoff, and are as follows:

e Kirchoff’s Voltage Law (KVL) : The sum of the voltage drops, at any instant, around
a closed loop is zero.

e Kirchoff’s Current Law (KCL) : The sum of the currents flowing into any junction
equals the sum of the currents flowing out of the junction.

The term closed loop refers to a circuit, or portion of a circuit, for which a path can be
followed that connects one point to itself without double-backing or traveling over a section
of the path more than once. The circuit in Figure 3.6 has one closed loop whereas the circuit
in Figure 3.7 has three.

9 E(t)

FIGURE 3.6: Single Closed Loop
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FIGURE 3.7: Three Closed Loops

As shown in both figures, a circuit is comprised of a resistor, capacitor, inductor and
voltage source. A resistor is a device that dissipates electrical power. The energy loss man-
ifests itself in a voltage drop over the resistor. A capacitor is an electrical circuit device
that is able to store electrical charge. It can be visualized as two parallel metal plates where
charges collect on one plate that will attract or repel charges on the other plate. An inductor
is a device that stores energy stemming from the magnetic field surrounding the current. A
voltage drop occurs across each of these circuit features, but to know what that drop equals,
we need to use physical laws.

According to Ohm’s Law, the voltage drop across a resistor is proportional to the current
i(t) so denoting the voltage drop at the resistor by Er(t) gives

Enr(t) = Ri(t)

where R is a real constant. Next, we consider the voltage drop across the inductor, Ep,(t).
According to Lenz’s Law and Faraday’s Law , E(t) is proportional to the speed of the
current; that is,
di(t)

dt

where L a real constant. The voltage drop across the capacitor, E¢(t), is proportional to
the charge ¢(t) on the capacitor. Therefore,

EL(t)=1L

1
Ec(t) = 5@@)
where C' is a non-zero real constant.
We are now in a position to use KVL and form a model for the circuit in Figure 3.6.
If we let E(t) represent the known voltage source adding potential to the system, then it
follows that

> " voltages = E(t) — Eg(t) — EL(t) — Ec(t) =0

or

éq(t) + Ldii—(f) + Ri(t) = E(t) (3.20)

Perhaps at this point you have asked yourself, “What are we even modeling?!” That is a
great question. Consider (3.20) and ask yourself, “Which quantities are unknown?” Every
term in (3.20) is a known function or fixed constant except for ¢(¢) and i(t).

STOP! What is the relationship between i(t) and ¢(¢)?
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TABLE 3.1: Relationships between (3.22), the spring-mass model (3.17), and the
simple circuit model (3.21)

Model y(t) a b c F(t)
Spring-Mass | position mass air resistance spring constant force of gravity
Simple Circuit | charge inductor resistor capacitor voltage source

Substituting i(t) = d‘é—(:) into (3.20) yields the following model for the charge on the capac-

itor in Figure 3.6:

d*q(t) | dg(t) 1
L——>+R——=+ —q(t)=E(t 3.21
o TR T =E0) (3.21)
Exercise 3.5.6. How many initial conditions must be prescribed in order to find a unique

solution to (3.21)7

Exercise 3.5.7. Explain what the initial conditions represent and indicate their units of
measurement.

Exercise 3.5.8. How would you alter (3.21) to model the charge on the capacitor in the
absence of an external voltage source?

Exercise 3.5.9. Explain how you can use the solution to (3.21) to find the current in the
circuit.

3.5.2.1 The Same, But Different!

The spring-mass system model (3.17) describes the evolution of physical quantities dif-
ferent from than those in circuit model (3.21). However, the two differential equations share
some striking similarities. For example, both are second-order differential equations with
constant coefficients affixed to each of the unknowns. Also, each model has a known function
on the right-hand side representing an external force applied to the system. In other words,
both equations can be written in the form

ay” (t) + by'(t) + ey’ (t) = F(t) (3.22)

where a,b,c € R, a # 0 and F(t) is a given real-valued function. This suggests that under-
standing the behavior of (3.22) will lead to understanding the behavior of the spring-mass
system, the simple circuit system or any other system that can be written in the form (3.22).

Similarly, understanding the spring-mass system model (3.17) can help us understand
the circuit model (3.21). Sometimes, visualizing and understanding the spring-mass system
is easier than the circuit model, but since they are essentially described by the same DE the
behavior of the solutions should be the same. Keep this mind while answering questions in
this section. More details regarding springs, circuits, and their commonalities can be found
in [16, 7, 50].

MATLAB-Exercise 3.5.2. We will use MATLAB to solve (3.21) and investigate
whether or not the model makes sense physically. To begin, open MATLAB and in the
command line, type: MATLAB_Simple_Circuit

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUI can found in Figure 3.8.
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MATLAB Simple Circuit
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FIGURE 3.8: MATLAB Simple Circuit GUI

i.) Suppose there is no external battery source, no initial charge, and no current.

a.) What do you expect to happen?

b.) Use the GUI to check your intuition.

c.) Make a conjecture for the solution to (3.21) for any choice of C, R and L when
E(t) =0,t >0, ¢(0) = 0= ¢'(0).

ii.) Suppose the circuit does not possess a resistor and the battery is a constant voltage
source.

a.) Use the GUI to convince yourself solutions, in this case, are periodic with constant
amplitudes.

b.) Was that the case with the spring-mass model when r = 07
iii.) Suppose L =10, = 0,C = 0.025 and E(t) = 20sin(2¢) in model (3.21).

a.) For different sets of initial conditions, plot the solution to (3.21) on [0, 60].
b.) What is going on? Should you expect the circuit to fail?

c.) Use the GUI to convince yourself resistors are very beneficial in circuit design.
For example, try R = 45.

Let us consider another circuit with a slightly different structure.

In Figure 3.9 you will see a circuit whose current ‘breaks apart’ at junction (a), then
comes back together at junction (b). If you look back at Kirchoff’s laws (Do It!!), you will
see both KVL and KCL will be necessary when forming a circuit model.

Define i1 (t) to be the current flowing away from the voltage source towards the capacitor
and ¢;(t) to be the charge at the capacitor. Using KCL at junction (a) yields

i1(t) = i2(t) +i3(t),

where i5(t) is the current between junction (a) and (b) through the resistor Ry(t), and i3(t)
the current through the inductor and resistor R3. Using KCL again at junction (b), it must
be the case that the current flowing out of junction (b) towards the voltage source equals

i (t).
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FIGURE 3.9: Circuit with junctions

STOP! Convince yourself of this!

Upon careful inspection of Figure 3.9, the circuit contains three closed loops, so we will
apply KVL to each loop:

> Voltages in Loop 1 =0

B(t) = garlt) - Raia(?)

> Voltages in Loop 2 =0

dis(t
L ZZE ) Ryis(t) + Ryia(t) = 0
> Voltages in Loop 3 =0
1 dis(t)

E(t) — 5q1(t) —L — Rlig(t) =0

dt

In Loop 2 the direction opposes the physical direction of the current io(¢), which ex-
plains why the voltage drop across the resistor Ry term in the Loop 2 equation equals
—(—Ryia(t)) = Raiz(t). Combining the three equations from KVL and the one equation
from KCL gives a great launching point for forming the circuit model.

Ldigit) + Ryis(t) — Rais(t) =0 (3.24)
éql (t) + Ldi;f) + Ryis(t) = E(t) (3.25)
i1(t) —ia(t) —iz(t) =0 (3.26)

Again, at this point (if not earlier) you should be asking yourself, “What are we even mod-
eling?” What are the unknowns? On the surface, it appears we have four equations and
four unknowns (q1 (t),41(t),12(t), i3 (t))7 which is normally what we want. But, subtracting
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(3.25) from (3.23) results in equation (3.24).
STOP! Do the subtraction.
This means we are not gaining any extra information by including both (3.25) and (3.23) in

our model, so we should remove one of them from the model. Ignoring the Loop 1 equation
leaves us with the trimmed down system:

L4301 Ryig(t) — Ryis(t) =0
Lar(t) + LY + Ryig(t) = B(1)
i1(t) —ia(t) —i3(?) =0

This is a problem because now we have three equations and four unknowns. All is not lost,
however, because i1 (t) and ¢;(t) are related. In fact, we can always write one in terms of
the other as follows:

dg1 (t)

0 i@y o () = [ is)ds

to

where tg € R. Also, equation (3.26) tells us that we need to only model two of the currents,
since the third can always be found using (3.26).

Let us fix i1(¢t) and i3(t) as the quantities of interest for our model. Doing so reduces
(3.24), (3.25) and (3.26) to

{ & [ (s)ds + Ra(ia (t) — is(t)) = E(t)

L9 Ry () — Re(i2(6) — is(t)) =0 (3:27)

We are not quite there yet. Note that the top first equation in (3.27) is not a differential
equation, but rather an integral equation. To formulate a differential equation, we may
differentiate the first equation in (3.27) to arrive at

1. dir(t)  dis(t),
.511()ds+R( T Zt )= E'(t) (3.28)
L9 Ry (1) — Ralin(t) — is(1)) = 0 (3.29)

provided we assume E/(t) is differentiable.

Exercise 3.5.10. Use (3.29) to eliminate the d’;t( ) term in (3.28). Then, rewrite the model

(3.27) to include only one first derivative term in each equation.

Exercise 3.5.11. How many initial conditions are needed to solve (3.28)-(3.29)7 Explain
the physical meaning of the initial conditions and specify their units.

Exercise 3.5.12. Explain how you can use (3.28)-(3.29) to find i5(¢) and g1 (¢).

3.6 Boom!—Chemical Kinetics

Chemical kinetics is a branch of physical chemistry that studies the rates of chemical
reactions and the factors that influence the reaction rates. A chemical reaction is a pro-
cess that transforms one or more substances into another, typically through the motion of
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electrons, or the breaking of chemical bonds. The initial substance, called a reagent or re-
actant, may go through several intermediate steps before completing the transformation to
the final substance called the product. The rates at which these reactions occur can depend
on several parameters, such as, temperature, pressure, energy, reactant concentrations, of
the presence of a catalyst. For a more complete description of chemical kinetics and the
mechanisms to follow refer to [36, 30, 40].

3.6.1 Reaction Models

To begin, let us consider the simple reaction
ALB (3.30)

Diagram (3.30) represents the situation where a reactant, A, is being transformed into some
product B. We need a scientific law or rule that can guide the modeling process. For chemical
reactions, the law we seek is commonly referred to as the rate law (historically called the law
of mass action). The rate law describes the rate at which chemical reactants form different
chemical products. It is worth noting that the rate law is more like a guiding principle that
can be violated in certain situations and only applies to certain types of reactions. Physical
chemists constantly go back and forth between experimental results and theoretical models
in order to verify or alter their use of the law and the diagrams used to depict the reaction.

For the reaction given in (3.30), the rate law states the rate of change of the concentration
of the reactant is proportional to the present concentration. The arrow in the diagram
indicates direction of motion and k is the proportionality constant. Let [A] = [A](t), [B] =
[B](t) represent the concentrations in moles per liter at time t of A and B, respectively.
Then, the law of mass action yields

d[A] _
— = k(4]

Since B gains whatever A loses, the rate of change of [B] must equal k[A], and we are left
with the following reaction model

an _
{ i~ kAl (3.31)

G =kA

STOP! How does IVP (3.31) relate to Model 1.2 Elementary Population Growth, (1.9)?

To slightly complicate matters, most chemical reactions can go in both directions, dia-
gramatically expressed by,

AL (3.32)
ko

where ki is the proportionality constant for A transforming to B and ks the constant for
B transforming into A. In this case, we get the model

dAl — _k[A] + ko[ B]
2 3.33
{En] = k1[A] — k2[B] o

Exercise 3.6.1. How many initial conditions are needed to obtain unique solutions to
(3.31) and (3.33)? What do these represent in the context of the model?
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Exercise 3.6.2. Explain why an initial condition of the form [A](0) = 0 in (3.31) would
not make sense. Would such a condition be meaningful in (3.33)7

Exercise 3.6.3. Use the differential equations in (3.33) to determine the value of [A](¢) +
[B](¢) for all times during the reaction. More importantly, explain what your answer means
in the context of an experiment.

Reactions may show signs of ‘competition.” For example, a reactant could become three
other substances

Alzp
NNy
At2D (3.34)

In this case, the rate law gives

) — _kplA] - ko[A] — kplA]
= —(kp + ke + kp)[A]

because the total rate of change to [A] is the sum of the individual changes governed by the
rate law. Finally, the change in the concentration of the products comes directly from the
reactant, so that the model becomes

E i;(lfj]ﬂchJrkD)[A]
b g
dt pl4]

The reaction described in (3.34) is an example of a parallel first-order reaction. Another
common reaction is a first-order sequence reaction. For example

k m
A==B==C (3.35)
k

m—

In diagram (3.35) you see how A can be transformed to B, but then B can be transformed
to C. Along the way the reactions may also reverse. For example, after A transforms to B
a portion may transform back to A whereas the remaining portion transforms to B. In this
case the rate law gives

A = (4] + k_[B]
APV = ke, JA] — (k- +m)[B] + m_[C]
e = m[B]—m_[C]

Some reactions need two or more reactants to come together before producing a single
product. For example, the reaction diagram

k
A+B=C (3.36)

means one molecule of A and one molecule of B must come together to produce one molecule
of C' with a rate constant k. As before, the reactions may reverse, so in this case one
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molecule of C' may separate to produce one molecule of A and B. The rate law for the
product, C, is dependent now on the collisions between A and B. It states the rate of
change of the concentration of C' is proportional to the product of the concentrations of A
and B. Combining this with the reverse reaction gives the following model for (3.36) :

A4 — (0] - k4 [A][B]
bl 4 ey k()] (8.31)
S — ki [AB] - k-[C]

MATLAB-Exercise 3.6.1. We will use MATLAB to investigate (3.37), specifically what
happens in the long run. To begin, open MATLAB and in the command line, type:

MATLAB _Reactions
Use the GUI to answer the following questions. Make certain to click on the ‘Description

of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUI can found in Figure 3.10

MATLAB Reactions
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FIGURE 3.10: MATLAB Reactions GUI

i.) Explain what each of the following conditions means in the context of the reaction:
[4](0) = 0, [B)(0) = 1, and [C](0) = 0

ii.) Use the GUI to verify your answer to (i).
iii.) Explain the applications of knowing the solution of the model as t goes to infinity.

iv.) Suppose the forward reaction rate, k4, equals 0.2 and the backward reaction rate,
k_, is 0.001. Plot a solution for 200 seconds using [A](0) = 0.55, [B](0) = 0.45, and
[C](0) = 0.

a.) Do the concentrations appear to approach specific values?
b.) Plot a solution for 400 seconds. Has your answer to (b) changed?
v.) Using the same initial conditions as in (ii) to investigate the time it takes for the

reaction to stabilize when you alter k. For example, does increasing k. speed up the
time it takes to stabilize? Slow down?
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The proportionality constants will play important roles in modeling because they will
essentially dictate the speed at which the reactions occur. Up to now we have assumed
they are simply constants, but in reality they can depend on temperature, pressure, etc.
Sometimes, the constants are neglected, approximated or even changed after noticing the
model does not match experimental results. We will revisit some of these features later in
Part 1.

Exercise 3.6.4. Formulate a mathematical model for the reaction

A+BI oD

m_—

3.7 Going, Going, Gone! A Look at Projectile Motion

How does the space shuttle achieve orbit? Can country X’s missile defense system reach
country Y? Why are some fly balls in baseball home runs, but others are outs? Are the
graphics in the action or sports video game realistic? All these questions have something to
do with projectile motion. We define projectile motion as the motion of any object “near”
the surface of the earth. The term near is used loosely and suggests gravity should influence
the trajectory of the object.

3.7.1 Projectile Motion Models

To derive a projectile motion model we begin as we did when modeling spring-mass
systems and use Newton’s Second Law. Before we write any equations, we must take into
consideration the fact that the projectile will be moving through a three-dimensional phys-
ical space. (Throw your pencil across the room; it’s moving through a three dimensional
physical space.) Such objects can move left and right, up and down, and forward and back-
ward. So, the expression

E Forces = ma

really means that the sum of the forces in each direction must equal the mass of the pro-
jectile times the acceleration of the projectile in that particular direction. More precisely,
let z(t), y(t), and z(t) represent the position of the projectile at time ¢ in the three poten-
tial direction of motion. For definiteness, x(¢) represents the left/right direction of motion,
y(t) the forward/backward motion, and z(t) the up/down direction of motion. Applying
Newton’s Second Law then yields

d?x(t

Forces in the z-direction = m z(t) (3.38)
dt?
d?y(t

E Forces in the y-direction = m dgig ) (3.39)
d?z(t

E Forces in the z-direction = m 2(t) (3.40)
dt?

where m is the mass of the projectile. As was the case with the spring-model, different
types of forces can act upon the projectile. In fact, many of the same forces will act on the
projectile, so the derivation of the projectile motion model will be extremely similar to the
spring-mass model.
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STOP! If you do not remember the ideas from the spring-mass model, go back and re-
view Section 3.5.1.

The most obvious force acting on the projectile is gravity (in which direction does gravity
act x(t),y(t) or z(t)? ). Another is the force due to air resistance, which we momentarily
assume is proportional to the speed of the projectile.

STOP! In which direction does the air resistance force act? If you do not remember go
back to the spring-mass model studied in Section 3.5.1.

Since the projectile can move in any of the three directions, air resistance will impede
the motion of the projectile in all directions. What does this mean for our model? We must
include an air resistance term in (3.38), (3.39), and (3.40). Are there any other forces? Pos-
sibly. Missiles have a propulsion system, satellites are influenced by variable gravitational
forces, baseballs are affected by the wind, etc. To include all these potential external forces,
we can include a generic ‘forcing function’ to act as the place holder for whatever additional
force we wish to add to the model. Putting everything together we get

M g 220 2 B (a(e), (0, 2(0),
m r, 40 = Fy(@(t), (1), 2(1), 1) (3.41)

mUG S mg = Fu(a(),y(6), 2(0), 1)

where 75,7y, and 7, are the air resistance proportionality constants, and forcing functions
F,,F,, and F, are written in such a way to imply they can depend on position and time.
In reality, though, they can even depend on velocity, but for now we ignore that potential
dependence.

To simplify the discussion, assume the forcing functions depend only on time, not posi-
tion, and the gravitational force term mg is included in F,(¢). Doing this transforms (3.41)
into the simpler system

o) |, a0 F(t)
m dét) L () (3.42)
m G £ 0 = E()

Upon closer inspection of (3.42), you will notice that the position of the projectile,
(z(t),y(t), 2(t)), does not explicitly appear in the model. Rather, only the position’s first
and second time derivatives appear. This allows us to use a change of variable to reduce
the system of second-order differential equations into a system of first-order differential
equations. To learn how, consider the following exercise:

Exercise 3.7.1. Let v,(t) = d‘flgt),vy(t) = dg;(;)» and v, (t) = dz(*) . Using this change of

variable transform (3.42) into a system of first-order differential equatlonb for the unknowns
vz (t), vy (t), and v, (¢).

In some sense, the first-order system for the directional velocities of the projectile is sim-
pler than the second-order system for the position of the projectile. For one, there are fewer
derivatives to consider and you need fewer initial conditions to solve the model. (Why?)
However, this simplification would be useless if we did not have a way to compute the po-
sition of the projectile knowing only the directional velocities.

STOP! How would you compute the position of the projectile, (z(t),y(t),z(t)), know-
ing (vz(t), vy (1), v2())?
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The big assumption in our projectile motion models is that the force due to air resistance is
proportional to the speed of the projectile. However, another common model assumes the
air resistance is proportional to the square of the speed of the projectile. In order to include
this assumption in a projectile motion model, we must carefully consider direction. (Why?)
Well, remember that air resistance opposes the direction of motion, so we cannot simply say
“air resistance equals a constant times velocity squared” because then air resistance would
always be positive. However, velocity times the absolute value of velocity would allow for
negative direction, and in magnitude would always equal speed squared. Even though the
last sentence expresses the right idea, it is misleading because we are dealing with motion
in three directions! We must proceed carefully.
Let u(t) = (z(t),y(t), 2(t)), so that the velocity of the projectile is

du(t) _ (dw(t) dy(t) dy<t)>
dt dt ' odt 7 odt "

We must be careful what we mean by “times” and “absolute value.” What we are truly
after is the size of the velocity vector, which in three dimensions is given by

20y f 2O, (@, (),

Now, multiplication makes sense and we have the following modified version of (3.42) :

2
md z(t) + IHdu t)Hdr(t) _ Fw(t)

di2
2 U

mddytgt) de t)de(t) = F,(t) (3.43)
d’z du dz(

mE | R = E()

For simplicity, we assumed the forcing functions only have time dependence. Very interesting
questions regarding projectile motion can be posed using (3.41) and (3.43) or a combination
of the two. For example, under what conditions will a baseball leave Fenway Park over the
Green Monster in left field?

Next, we visualize solutions to the linear resistance model given by (3.42) and the
quadratic resistance model given by (3.43) using MATLAB . We should gain some in-
tuition regarding the differences between the two, and hopefully, determine which one is
more realistic. A more complete description of the linear resistance model and the quadratic
model, along with appropriate physical parameters, can be found in [15, 38, 43].

MATLAB-Exercise 3.7.1. In this exercise, you will use MATLAB to explore the con-
sequence of changing the air resistance assumption from linear to quadratic. To begin, open
MATLAB and in the command line, type:

MATLAB _Projectile_Motion

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUI can found in Figure 3.11.

i.) In words, explain the difference between the solutions of the two models when using
the default settings of the GUI.

ii.) Repeat (i) assuming that each quadratic air resistance constant is equal to one-half
of the corresponding linear air resistance constant.
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MATLAB Projectile Motion
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FIGURE 3.11: MATLAB Projectile Motion GUI

iii.) Explain why the linear resistance coefficients need not equal their quadratic counter-
part. To illustrate, consider the following question:

a.) Suppose when a projectile has velocity vector (2,2, 1) the resistance force equals
(2,1,3). What are the resistance constants for each model?

iv.) Using any input of your choosing, explore solutions to the models and comment on
the differences between the two.

3.8 Shake, Rattle, Roll!

Have you ever experienced an earthquake? Have you been standing or sitting in a tall
building when one strikes? The bizarre sensation of horizontal motion can be quite scary,
but surreal as well. You might expect a building to stay perfectly still, but think again, it
moves! But, like a large tree swaying during a storm, too much motion can be devastating.
If we can predict the behavior of a building during an earthquake, then we can design
buildings that are safer, possibly saving numerous lives.

3.8.1 Floor Displacement Model

At the most basic level, a building is a collection of floors connected by vertical walls.
If we restrict ourselves to horizontal motion only, then during an earthquake each floor
can move, but that floor’s motion would affect adjacent floors. (Why?) The vertical walls
connecting the floors would themselves move. In fact, the vertical walls would be trying to
restore the floors to an equilibrium position. Hmmm, restoring force, equilibrium position,
etc.—this sounds familiar.

STOP! Review the Spring-Mass Section 3.5.1 before moving onward.
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The idea is to model the motion of the floors as if we viewed the building as a spring-
mass system. The masses are the floors and the springs the vertical walls trying to restore
adjacent floors to their equilibrium positions. As in the spring-mass model, we will model
a floor’s displacement from its equilibrium position.

To simplify the discussion, let us assume the building has five stories plus a ground floor
and that each floor’s displacement and mass is denoted by z;(t) and m;, respectively, for
i=1,2,...5. A positive displacement will represent displacement to the right and negative
to the left. Since an earthquake will affect the ground floor, we also need a function to
represent its position, say g(t). Applying Hooke’s law and Newton’s Second Law to the first
and second floors yields

{mlxlll (t) = —ko(z1(t) — g(t)) + k1 (22(t) — 21(2))

1"

Mmoo (t) = —ky(x2(t) — 21(t)) + ko (xg(t) - a?z(t))
STOP! If these equations seem ‘out of the blue,” go back and read the spring-mass section.

In fact, all the floors follow the same pattern except the top floor (Why?) where we get

"

msTy (t) = —k‘4 ($5(t) - Z‘4(t))

Exercise 3.8.1. Write out a complete floor model for the five-story building. What should
be the initial conditions? Interpret them in context.

Exercise 3.8.2. What would ¢(t) = 0 for all times ¢ represent physically? What should
the solution to the system of DEs be in this case?

Exercise 3.8.3. Adapt the model to account for 10 floors plus a ground floor.

MATLAB-Exercise 3.8.1. In this exercise, you will use MATLAB to explore the floor
displacement model produced in Exercise 3.8.1. To begin, open MATLAB and in the
command line, type:

MATLAB _Floor_Displacement

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUI can found in Figure 3.12.

i.) Use the default settings of the GUI and describe the motion of the building. Specifi-
cally, address how the floors move over time. For example, do all floors move imme-
diately, does the motion speed up, slow down, etc.?

ii.) Do the floors ever stop shaking? Repeat (i) using 300 as the input when asked how
long you will observe the building.

iii.) Use the GUI to determine how the parameters affect the motion of the building.
For example, what happens as the “spring” constant increase, mass decreases, the
earthquakes last longer, etc.?

Most modern structures include shock absorbers that connect to adjacent floors to ar-
tificially add resistance and improve a building’s ability to withstand an earthquake. If we
assume the resistance force due to the shock absorbers is proportional to the speed of the
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FIGURE 3.12: MATLAB Floor Displacement GUI

floors, then we can apply the exact same argument as we did in the spring-mass system.
Indeed, assuming the proportionality constant for the resistance is ¢, the model becomes

mlxg (t) = —ko(z1(t) — g(t)) + kr(22(t) — 21(t)) — e(@1(t) — g/ (1)) + (a5 (t) — 21 (1))
mx; (t) :—lcZ 1(x1(t)—xz 1(8) + ki (i () -
) — efal(t) ~ #oa(0) + (e (0) — #0)
mss (1) = —k4 (25 () — 2a(t)) — e(5(t) — 24(1))
for i = 2, 3,4, provided that g(t) is differentiable. (See [49] and [6] for more details.) These

models are used to investigate an earthquake’s effect on a building, and more importantly,
why shock absorbers should be included in any building design.

3.9 My Brain Hurts! A Look at Neural Networks

Theoretical neuroscience is a thriving field that combines mathematics, biology and
physics to analyze neurons and other structures of the nervous system. The neuron is
an amazing cell in the brain that can transmit electrical impulses over large distances
in the body. The traveling impulses can be thought of as information that travels from one
neuron to another. The collection of all such conduits is referred to as a neural network.
This viewpoint has numerous applications in computer science where one uses artificial
neural networking to produce learning algorithms for speech and pattern recognition, robotic
control, medical imaging, forecasting, and more!

The neuron itself has a very specialized structure. First, dendrites receive information
from other neurons’ azons which carry information from the cell body of the neuron to other
cells. Dendrites and axons of other neurons are joined by synapses which allow signals to
pass from one neuron to another. They transmit the information by generating electrical
pulses or spikes called action potentials. Action potentials are formed when the difference
between the electrical potential on the interior of the neuron’s cell membrane and the outside
of the neuron’s cell potential exceeds some threshold value.

The information sent and received across the neural network occur in the form of electri-
cal signals within neurons, but most often need to be carried by special chemicals known as
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neurotransmitters . The release of neurotransmitters is controlled by ions, mainly sodium,
potassium, calcium, and chloride, that move between the cells. Ion channels control the
flow of ions across the cellular membrane, which themselves are regulated by the charges in
the membrane potential.

The first model we discuss is a multi-compartmental membrane potential (MCMP)
model. An essential component of the MCMP model is the membrane current, I,,, of the
neuron; that is, the total current passing through the cellular membrane via the ion channels.
When a neuron is not sending information (sometimes called at rest) the cell is polarized
with a negative charge on the interior of the membrane and a positive charge on the exterior.
For example, in a particular species of squid the interior membrane potential is —0.7V" or
about 70 millivolts less than that on the outside of the membrane. In addition, the polar-
izing effect of the membrane induces a capacitance, C),, which will also play a significant
role in the MCMP model.

Given that we have encountered the terms charge, current, and capacitance, you might
expect resistance to play its part in forming a model. The cell membrane resistance, R,,,
can be found experimentally by inserting an electrode into a neuron and injecting a current,
1¢, so the voltage drop can then be recorded and set equal to R,,I¢ to find the resistance.

Since the cell membrane of a neuron functions as a capacitor, the neuron’s membrane
potential can modeled as an electrical circuit. Although the membrane potential varies over
time and position, we simplify the situation by dividing the neuron into a set of many in-
terconnected cylindrical compartments, called cables , each of which represents an electrical
circuit. The neurons may contain elaborate branches of dendrites, but here we assume that
the dendritic trees have only one branch. The ideas contained in the nonbranching MCMP
model can be extended to include the branches.

The following neuroscience models and those contained in Section 3.10 are quite involved
and should be considered advanced. Due to the significant amount of scientific knowledge
necessary to perform the modeling processes in these sections, we have included only terse
explanations of the modeling. We suggest reading these sections with the following refer-
ences: [24, 22, 1].

To begin, let us consider a single compartment approximation of a neuron. Let V(¢)
denote the membrane potential and ¢(¢) the charge on the capacitor (the membrane). Then,

V(t) = ——qlt). (3.44)

Differentiating each side of (3.44) with respect to time yields

dv(t) _ dg(t) _ I(t), (3.45)

Cm dt dt



82 Differential Equations with MATLAB ® : Ezxploration, Application and Theory

where I(t) is the total current across the membrane. Recall there are two currents of impor-
tance in the model: the membrane current, I,,,(t), and the current induced by the electrode,
I°. Using Kirchoff’s Current Law (KCL) I(t) = —I,,(t) 4+ I¢, (3.45) can be rewritten as

v (t)

Cm dt

=—I,(t)+1I° (3.46)
where by convention the electrode current entering the neuron is defined as positive-inward
and the membrane current as positive-outward. Membrane currents are generally quantified
as current per surface area. Let k be the surface area of the neuron and define

im(t) = Ln(t)/k and ¢y = Cy /k.

Dividing (3.46) by k yields
dv (t) _ I
—_— = — —. 4
Cm = im(t) + k (3.47)

Using KCL, Ohm’s Law, and remembering how the ion channels work results in
im(t) = ¢ (V(t) - E)
J

where j is a particular ion channel contributing to the current, g’ is the conductance (inverse
of resistance) per unit area of the channel j, and E7 is the equilibrium potential for channel
j. In reality, the conductance per unit area can vary over time which significantly increases
the complexity to the model. Here, we assume they are all constant so that the membrane
current reduces to

im(t) = Zg'j(V(t) — B =g"(V(t) - E)

where g% and E* are real constants. In practice, the parameters g and E” are usually
chosen to match the resting conductance and resting potential, respectively, of the particular
cell being modeled. Substituting the membrane current back into (3.47) yields the single-
compartment membrane potential model

e dz;lff) — g (V(t) — B + ? (3.48)

Next, we extend the single-compartment idea to a multi-compartment model for the
membrane potentials using our single-branch assumption on the neuron. To begin, let us
assume the neuron can be approximated by three compartments as shown in Figure 3.13.

Each compartment has its own membrane potential, Vi, V5, V3; capacitance, Cq, Cs, Cs;
membrane current, 17", I5”, I3"; and surface area, k1, k2, k3. Furthermore, each compartment
is equipped with its own set of ion channels with equilibrium potentials, E7, and resistances,
r; where i denotes the compartment number and j the specific ion channel. As before, an
inserted electrode contributes a current to the neuron, but now we must allow that current
to flow to any of the compartments. The portion of the electrode current that flows into
compartment ¢ is denoted by I;. Lastly, we model the inter-compartmental current and
resistances by I; ;41 and 7,41, respectively, where the subscripts indicate the direction
of the current. For example, the resistance r3 o represents the resistance encountered by
the current I5 o flowing from compartment three into compartment two. The single-branch
assumption plays a big role in this piece of the model.

Now it is time to derive a MCMP model for the neuron in Figure 3.13. To do so,
we use KCL and the ideas presented in the single-compartmental model. Let us focus on
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Electrode

FIGURE 3.13: Multicompartmental Model

compartment two and derive a set of equations for V5(¢). By KCL, it must be the case
that
IS+ 130+ ho=1" 413+ 121 (3.49)

From our single-compartment discussion, we know that we can use (3.47) to represent I3
and rewrite (3.49) as

IS+ 1304+ 11 0=

4

1
27 —E)) + L+ I (3.50)
=172

The remainder of the inter-compartmental currents can be determined using Ohm’s Law.
Doing so transforms (3.50) to

I+ (VA(0) = Va(0) + - (Va(0) ~ Va(®) =
d‘gt(t) £ 30 L (Val0) — B + = (Valt) — Vi) + —(Vg( )~ VA(t) (3.51)

Cy 7
T3 72,3 T2,1

j=1

Rearranging terms in (3.51) and dividing every term by the surface area of compartment
two yields

o _ 4 > k21T2<v2< ) - E)
1 1 1 1 1 1
- [ ; ] (Valt) = Va(9) + 1= [ n ] (Vi(t) V(1)) (3:52)

where cq = Cy/ks.
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STOP! Compare (3.52) to (3.47). Convince yourself that (3.52) contains the single-
compartment model plus two additional terms accounting for the two sets of currents that
can enter or leave compartment two.

As in the single compartment model, we assume the conductances are constant and we
fix ‘leakage’ constants to arrive at

1

J
j=1 k‘g’l"

(Va(t) — EJ) = g5 (Va(t) — EX)

[\v]

where gf and EX are the leakage parameters. In such case, (3.52) simplifies to

dvy(t) _ I

= = 22— b (Va(t) — B}) + GH0A(0) ~ Va() + (Vi) ~ V() (3.53)
where g3 = é [é + T;g} and g3 = 1?12 [T112 + Tzll] Compartment three’s membrane po-

tential must satisfy equation (3.53), so we are one step closer to deriving the MCMP model.
We still need equations for V;(t) and Va(t).

Using KCL in compartment one results in the equation
I+ 1, =17+ 1 2, (3.54)
which can be rewritten equivalently as

dVi(t)
dt

1

I{4+ 1, =C (Vi(t) — Bl) 4+ I 5 (3.55)

+

2
Jj=

T
1"

by (3.47).

STOP! Why do (3.54) and (3.55) have fewer terms than (3.49) and (3.50), respectively?

Using Ohm’s Law, dividing by the surface area of compartment one, and rearranging terms
yields

Ai(t) It S~ 1 : 1[1 1]
c =1 (Vi(t) — B)) + — | — + —| (Va(t) — V(¢ 3.56
1 dt kl ; ]{Jl’f‘{( 1( ) 1) kl 7"271 7‘1,2 ( 2( ) 1( )) ( )

where ¢; = C1/k1. Again, notice how (3.56) is the single compartment model plus one
additional term accounting for the one set of inter-compartmental currents. Knowing

the conductances are constant, we fix ‘leakage’ parameters g- and Ef so that (3.56)

becomes
dV;t@) _ % — gF(Vi(t) — EF) + g2 (Va(t) — Vi (1)) (3.57)

C1

Wheregfzﬁ[ L+ 1]

2,1 1,2
We are almost there! We have one more equation to derive. Now, it’s your turn.
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Exercise 3.9.1. Using the ideas presented above to verify compartment three’s membrane
potential satisfies

dvs(t)  I§ i:

S~ ks 3r3 EJ) + g5 (Va(t) — Va(t))
- i* — 95 (Vs(t) = B3) + g3(Va(t) — Vs(1)) (3.58)

where g3 = ,3—3 [& + 7"3%:| and g& EL are the leakage parameters.

Grouping (3.57), (3.53), and (3.58) yields the following MCMP model for the membrane
potentials of a neuron approximated by three compartments as given in Figure 3.13:

M50 = ik — gE(Vi() — BF) + g2(Va(t) — (1)

DO = 22— gk (Va(t) — BE) + gi(Va(t) — Va() + gh(Va() — Va(t))  (3.59)
dva(t) _ I3 L L 2
i = —95(Va(t) — E3) + g5(Va(t) — V(1))

Exercise 3.9.2. How many initial conditions need to be prescribed in order to obtain a
unique solution of (3.59)7?

Exercise 3.9.3. Suppose the neuron in Figure 3.13 has j; ion channels in compartment one,
jo ion channels in compartment two, and j3 ion channels in compartment three. Formulate
a new MCMP model to account for the additional ion channels.

Exercise 3.9.4. Explain how if you use leakage parameters in Exercise 3.9.3 the model has
the same ‘appearance’ or structure as (3.59).

Exercise 3.9.5. Propose a MCMP model for a neuron approximated by n compartments
where n is a positive integer.

3.10 Breathe In, Breathe Out—A Respiratory Regulation Model

The rate at which you breathe in and breathe out depends on several factors. For exam-
ple, your breathing rate while reading this book will be different than while exercising. The
question then becomes, “Why do the two rates differ?” The first piece of the puzzle is the
brain. Based mostly on carbon dioxide concentrations, the brain can control the ventilation
rates in the lungs by activating or inhibiting the appropriate neurons. In this section, we
present a very simplified version of a respiratory regulation model due to Grodins et al (see
[25]). At its core, it is a compartmental model using the modeling technique ‘Rate-in minus
Rate out’.

STOP! Review the “Rate-in minus Rate-out” technique in Section 3.2.

The compartments in the simplified respiratory regulation model are the brain, the lungs,
and the soft tissues, and the quantity of interest will be the partial pressures of COs in
each compartment. For those unfamiliar with partial pressures, the partial pressure of COq,
denoted by PPco, is defined by

PPCOZ = xCOZP
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where xc0, is the mole fraction of COy and P is the total pressure. The reason one studies
partial pressures is that when a gas (e.g. COs) comes into contact with a liquid (e.g. blood)
some of the gas dissolves into the liquid. Furthermore, the amount of gas that dissolves in
the liquid is a function of the partial pressure of the gas.

Figure 3.14 includes the first wave of simplifications and unknown quantities.

Lungs
CLungs,in CLungs CLungs,out
BF
—_—
-
Brain BFBrain
CBrain,out CBrain CBrain,in
BF_BFBrain
Tissue
CTissue,out CTissue CTissue,in

FIGURE 3.14: Simplified Respiratory Model

An uppercase C represents carbon dioxide concentration and the subscript explains
where it is being measured. For example, Cpyqin,in is the concentration of CO; entering
the brain. Blood Flow, BF, and blood flow into the brain, BFpg.qin, are assumed to be
constant. The ventilation rate, V, along with the volume fraction of CO, leaving the lungs,
F4, when multiplied together determine the total amount of C Oy being expelled from the
lungs. These variables are all functions of time, but that dependence has been suppressed
for simplicity.

The basic physiology of the Lung-Brain-Soft Tissue system is that the blood flows
throughout the system providing transportation for COs. Some of the blood will travel
to the brain where, if the C'O5 concentration is above a certain threshold, the brain tells the
lungs (via neurons) to increase the ventilation rate. In turn, this increases the total amount
of COs being expelled from the lungs and this lowers the concentration in the blood. For a
more detailed explanation of the physiology consult [25, 19, 18].

Now, it is time for a second wave of simplifications. We simplify the model by assuming
the C'O4 concentrations in the brain and soft tissues are the same as those that leave their
respective compartments. Using the variables of the model yields

CBTain = CBrain,out CTissue = CTissue,out

Also, we assume the COs levels that enter the brain and soft tissues are delayed ver-
sions of what left the lungs, and that what enters the lungs is combination of delayed
versions of what left the brain and soft tissues. That is, there are real positive constants,
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TBrains TTissuesy TBrain,outs and TTissue,out such that
CBrain,in (t) - CLungs,out(t - TBrain)
CTissue,in (t) = CLungs,out(t - TTissue)

BF - CLungs,in (t) = BF . CBrain(t - TBrain,out) + (BF - BFBrain)CTissue (t - TTissue,out)

The final assumption we impose is that the partial pressure of CO5 expelled from the body
is the same as the one that goes back into the system via the blood stream.

We can now apply the “Rate-in minus Rate-out” approach to compartmental modeling,
but first note that the variable of interest P will represent the partial pressure of COs and
its subscript the location where it is being measured. However, for notational purposes, we
use B, L, and T to denote brain, lungs, and soft tissues, respectively. Also the upper case
V and M will represent volumes and metabolism rates, respectively, with subscripts used
to denote locations. Converting all C'Oy concentrations to partial pressures and applying
‘Rate-in minus Rate-out’ yields

VeKco, dp(ﬁg(t) = Mp + BFpKco, (Prout(t — 78) — Pg)

VrKco, deTt(t) = My + (BF — BFp)Kco, (PL.ou(t — 7r) — Pr)

(3.60)

VL% — —V(t)PL7out(t)+
Kco, [((BFB(Pp(t — mB,0ut) — Pr(t — Tr0ut)) + BF (Pp(t — 7p,0ut) — Pr(t))]

where the constant K¢, arises from converting the concentrations to partial pressures.
Lastly, we need to specify exactly how we want to model the ventilation rate. If we follow
the idea that each of us has a normal breathing rate until the brain senses too much
carbon dioxide, it makes sense to model the ventilation rate as Khoo et al. did in [25]
by . .

V(t) = Viase + kmax(Pp(t) — )

The constant Vpase represents the base ventilation rate, ~ the activation threshold value
in the brain, and k£ the constant rate of increase once the brain senses too much carbon
dioxide in the blood.

Phew! This ‘simplified’ model does not seem simple! For a moment, try not to worry
about the physiology and just focus in on the equations in (3.60) and answer the following
exercises.

Exercise 3.10.1. What are the unknowns in the respiratory regulation model? What are
the known parameters for the model?

Exercise 3.10.2. How many initial conditions need to be specified to obtain a unique
solution of the model?

Exercise 3.10.3. There is one feature to (3.60) that, up to this point, we have not en-
countered in a system of differential equations. Can you find it? (Hint: It has something
to do with where functions are evaluated). Think about how this affects the definition of a
solution to the model and the process involved in contructing one.
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3.11 Looking Ahead!

Take the time to look back at the various models introduced in this chapter, and pay
particular attention to identifying commonality among all of the models.

EXPLORE!

Finding a Common Link

Ideally, based on the sense that these models, while describing phenomena from disparate
fields, all bear some degree of similarity to each other, we would be able to formulate or
extract a common principle that binds them together, abstractly, and then formulate ONE
cohesive liber-theory that subsumes them all as special cases. The elegance of doing so
would only be matched by its efficiency. Toward this end, attempt the following steps as a
precursor to developing such a theory.

1. At this point, if we could somehow use the tools developed in Chapter 2 to show that
all of the IVPs could be written in the same basic form, that would be a huge step in
the right direction.

i.) Identify the unknown functions for each of the models. Can you identify these
functions as the components of a vector?

ii.) Examine the IVPs for each model. The left-side of the IVPs is always what
quantity? Specifically, what action is performed on the vector identified in (i)?

iii.) The right-sides of the DEs in the IVPs are a little trickier to get a handle on. Is
there a way to identify some entity that, when multiplied by the vector identified
in (i), results in the right-side? Depending on what was accounted for in the
model, there might be a couple of exceptions to this rule, but by and large, a
single approach is valid.

iv.) How would you handle the initial conditions? Do you see why we imposed initial
conditions on all unknowns in a given model at the same time t7

2. Even if your success in completing (1) above was only marginal, still attempt this
part!

i.) Review the questions we asked in each of the models. Can you think of some
questions that could be more broadly stated and applied to ALL models that
could be written in the form suggested in (1)?

ii.) Can you think of some theoretical questions that would be of interest to study
for the form in (1) that would have ramifications on our analysis of each of the
models?

As shocking as this might be, our guiding light in establishing a common link among
the models presented in this chapter is the following simple IVP mentioned in Chapter 1.

- o

where a is a nonzero real number, wu : [ty,00) — R is a real-valued unknown function, and
the initial condition ug € R. Let us be clear—NONE of the models explored in this chapter
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are equivalent to (3.61) for the simple reason that there is always more than one unknown
function whereas the solution of (3.61) is a single real-valued function. But, what we are
interested in is the form of (3.61).

With some exception, the TVPs discussed in text and exercises in this chapter can be
written in the following matriz-form of (3.61), assuming that the pieces are all identified
correctly:

{U’(t) = AU(t) (362)

U(ty) = Uy,

where U : [tg, 00) — R¥ is the unknown vector function

uy (1)
U(t) = : ;
un(t)
A is the N x N coefficient matrix
ail ai1N
aNi +° QNN

and Uy € RY is the vector containing the initial conditions

U1 (to)
Uy = :
un (to)
Is that what you observed in the previous EXPLORE! activity? Of course, there are a few
exceptions to this form that require the addition of another term to the differential equation
in (3.62) simply because one or more of its components was not simply a linear combination

of the components of the unknown vector U(¢). Rather, it was either a function of ¢ or was
some more complicated function of the components of the unknown vector U(t).

We will illustrate the process of reformulating an IVP in the form of (3.62) for one of
the more complicated models for reference. Let us consider the insulin model (3.7):

d"%ﬁf(” = am,sTyun(t) — asr,musr(t)
% i lacst,musr(t) + G(L,H)Uf(t)] - [G(H,STz + am,p) + a,L) + am,p)| ub(t)
Kt(t) - [Q(RL)UP(:) + a(H,L)uHi )] — a,muL(t)
@ - Z(H,P)UH( ) - acp,ryup(t)
T = am pyun(t) — Lug(t)
usT(0) =wuy,ug(0) =uz,ur(0) = uz,up(0) = ug, ug(0) = us

Step 1: Identify the unknown vector U(?).
This vector will contain all functions for which we compute a derivative in the IVP. Here,
there are five such fuctions and so, we have the following:

uST(t)
(t)
(t) (3.63)
(t)
(t)

Uy
U(t) = ury,
up
Uug t
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Step 2: Identify the initial condition vector U(ty). You must identify the time ¢y at
which the initial data is prescribed, and then simply evaluate the vector from Step 1 at
this time to get this vector. Here ¢ty = 0 and so using the last line in this IVP yields the
following:
Uy
Uz
U0)=Ug= | us (3.64)
Uy
us

Step 3: Identify the coefficient matrix A.
This is arguably the trickiest part of the reformulation process, but it really is not that bad
as long as you keep the bookkeeping straight.

STOP! Think about how you would compute AU(¢). What would be the components
of the N x 1 product vector?

Guided by the form of AU(¢), it makes sense to simply group together all like terms in
each of the five differential equations in (3.7), writing the resulting sum in the same order
as the terms are arranged in the unknown vector U(t). In this example, this amounts to
writing the coefficient of ugr(t) first, the coefficient of ug (t) second, and so on. For each
of the components of U(t) that does not appear on the right-side of a given differential
equation, insert a zero place holder; this will help when it comes time to identify the entries
of the matrix A. We rewrite IVP (3.7) as follows:

22‘72:) i —asr,myusT(t) + aca,smyun (t) + Our(t) + 0up(t) + Oup(t)
S = asrmust(t) — [am,sT) + o p) + a,L) + agpy | wn (t)
+a, H)UL( ) + O’U,p( ) + OUE(t)
WO = Ougr () + agyun (t) = agpmyur(t) + agppyup(t) + Oup(t)  (3.65)
d“;’t(” = Ousr(t) + am,pyun (t) + Our(t) — acp,Lyup(t) + Oup(t)
Bl = Qugr(t) + ag,pyun (t) + Our () + Oup(t) — Lugp(t)

uST(O) = ul,uH(O) = UQ,UL(O) = ’LLg,’U,p(O) = U4,UE(O) = Us

Working backward now from what the product of AU(t) would be, we go one step further
and rewrite the right-sides of the five differential equations appearing in (3.65) as the matrix
product: AU(¢) where

—Q(sT,H) a(H,ST) 0 0 0
a(sT,H)y — [a(H,ST) +am,E) +awm,L) + a(H,P)] a(L,H) 0 0
A = 0 a(H7L) —a(L,H) a(p,L) 0
0 acm,p) 0 —apry 0

0 a(HVE) 0 0 —L

Step 4: Pull it all together!
Using the identification in (3.63)-(3.66), we conclude that IVP (3.7) can be formulated in
the abstract form (3.62).

Now, it’s your turn!

Exercise 3.11.1. Reformulate the following IVPs in the form (3.62). Make certain to show
all identifications.
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i.) IVP (3.3)
ii.) IVP (3.6)

There are two categories of questions that naturally arise normally—the applied context-
specific questions and the theoretical broad-level questions. The next chapter is devoted to
unveiling both types of questions, as well as providing the tools necessary to answer them.
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Overview

The question of how phenomena evolve over time is central to a broad range of fields
within the social, natural, and physical sciences. The behavior of such phenomena is gov-
erned by established laws in the underlying field that typically describe the rates at which
it and related quantities evolve over time. A precise mathematical description involves the
formulation of so-called evolution equations whose complexity depends largely on the re-
alism of the model. We focus in this chapter on models in which the evolution equation
is generated by a system of linear homogeneous ordinary differential equations. We are in
search of an abstract paradigm into which all of these models are subsumed as special cases.
Once established, we can study the rudimentary properties of the abstract paradigm and
subsequently apply the results to each model.

4.1 Introducing the Homogenous Cauchy Problem (HCP)

As observed at the end of Chapter 3, the systems of linear ordinary differential equations
could be written in a more compact vector form by identifying the unknown as a vector,
then suitably defining a coefficient matrix by which to multiply it in order to capture the
linear interactions amongst the terms, and finally identifying the initial conditions. The

93
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nature of the IVPs used to describe the scenarios and the questions posed are strikingly
similar. Formally, we have

Definition 4.1.1. A system of ordinary differential equations of the form

(HCP) {U’(t) = AU(t), t > t, 1)

U (to) = Uy,

where U : [tg, 00) — R is the unknown vector function

uy (1)
U(t) = )
UN(t)
A is the N x N coeflicient matrix
a11 a1N
: )
aNi -+ AaNN

and Uy € RY is the vector containing the initial conditions

ul(to)
UO = : )

'I.I,N(to)

is a homogenous linear system of ODEs with initial condition U(tg) = Uy. We refer to (4.1)
as a homogenous Cauchy problem (or (HCP)) . A vector U(t) that satisfies (4.1) on an
interval containing tg is a solution of (HCP) .

The following is an example of the type of system we intend to study:

Example 4.1.1. Consider the system of ODEs given by

’ll,/l (t) = 727.L1 (t) + 3U2 (t)
uh(t) = —u1(t) + 2ua(t) (4.2)
ul(l) =1
UQ(I) =-1
Initial-value problem (4.2) can be rewritten using matrices as follows:
- / _
Ul(t) _ -2 3 Ul (t)
u(t) | | -1 2 s (t)
L L
R0 A U(t) (4.3)
ur(1) | 1
Ug(l) N -1

| —— ——
Here to=1 Uy

It is reasonable at this stage to think of a solution of (4.3) as a vector U(t) = [ Zlg
2

|

~— —

satisfying both the equation and the initial condition in (4.3).
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Exercise 4.1.1. Write the following system in matrix form:

a'(t) = 2x(t) +y()
y'(t) = —x(t) +4y(t)
x(2) =

4.2 Lessons Learned from a Special Case

It would be efficient to initially focus our attention on the abstract IVP (4.1) and answer
as many rudimentary questions as possible regarding the existence and uniqueness of a
solution, stability of the solutions with respect to initial data, etc. We could, in turn, apply
those results to any model that could be viewed as a special case of (4.1). But, how do we
proceed rigorously?

Initial attempts at describing population dynamics, determining the half-life of a ra-
dioactive substance, and studying other phenomena governed by exponential growth or
decay all involve the first-order IVP

/
u'(t) = au(t), t >0, (4.4)
u (to) = Ug-
It is easy to verify that u(t) = e*(!~0)yq satisfies (4.4). (Do so!)
The similarity between (4.1) and (4.4) suggests that U(t) = eAt-%)Uj is a likely
candidate for a solution of (4.1). While this feels right, we have at this stage done nothing
more than symbol matching. Indeed, while the two IVPs “look” the same, the solutions
u and U take values in different spaces (R and R, respectively). This might seem like a
minor difference, but when we compare the two IVPs more closely, we are immediately faced
with basic structural questions regarding e®? since A is a matrix: Is eA? itself a matrix,
and if so, how do we compute it? We must define what is meant by the exponential of a
constant square matrix A. And, what better way is there to proceed than to exploit our
familiarity with the real-valued exponential function y = e*?
We can readily verify that y = e” is a solution of the following homogenous linear IVP:

{y’(fv) =y(x), (4.5)

y(0) =1

(Do so!) Moreover, this is the only solution of (4.5). This fact is essentially argued in a
calculus course when studying exponential functions and their derivatives. We shall use this
fact, without proof, in what follows.

The uniqueness of the solution of (4.5) ensures that any other function satisfying (4.5)
would necessarily equal e”. Bearing this in mind, let us define a function Y (z) by means of

a power series as follows:
Y(z)=> o
k=0

This series converges for all + € R. (Why?) So, the domain of Y is R. As such, we can
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differentiate the series term-for-term to verify directly that Y is also a solution of (4.5).
(Do so!) Consequently, we can conclude that

Z % (4.6)

We shall use (4.6) as a springboard for defining the exponential when the input is a square
matrix A instead of a real number z.

4.3 Defining the Matrix Exponential eA!

STOP! Review the material in Sections 2.5 and 2.6 before moving onward.

4.3.1 Omne Approach—Taylor Series

k
Using (4.6), a natural definition of e® is the Taylor representation e* = Y 7° (a,;) ,

which converges V¢ € R. We would like to determine if we can define eA* in a similar manner.

Exercise 4.3.1. Explain why for any N x N matrix A and any m € N, the finite sum

o (Akt!)k is a well-defined N x N matrix.

k
This is reason for optimism, but we must ensure that lim ZZL_O (A;f,) exists in order
m— 00 - :

for a Taylor series-type definition to be meaningful. When is this limit guaranteed to exist?
And, when it does exist, to what type of quantity does the sequence of finite sums converge?
The latter question is the easier of the two to answer. Indeed, since the space MY (R) is
complete with respect to its usual norms (See Section 2.6.1), a convergent sequence of
elements of M” (R) must tend towards a member of M (R). This tells us that if we can
prove convergence, the matrix exponential e must also belong to MY (R).

Regarding the convergence question, we cannot simply use the Ratio Test as we did for
real-valued power series. However, to overcome this difficulty, for a given A € M" (R) and

k
t € R, it is sensible to prove that any sequence of finite sums (ka:O (Ak? ) . is Cauchy,
m
and then conclude from the completeness of M (R) that the series must be convergent.
Doing this would prove that hm S K0 ‘A;j) exists, meaning that e®? is well-defined.

This is precisely the approach used to prove the following proposition.
Proposition 4.3.1. For any A € M"Y (R) and t € R, lim > ;° (A;C—t,)k exists.
m—o0 :

Proof. Let A € MY (R) and ¢t > 0 be given. Due to the completeness of MY (R), it suffices
to show that the sequence (Zk 0 (At, ) N is Cauchy in M”" (R). Let ¢ > 0. For any
me

(HAHMNt)k .
k € N, ~—1——is a real number and

m k
Al 7 jagwe (4.7)
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(Why?) So, the series > 72, % converges. From the remark directly following Def-
inition 2.5.5, we know that

m

(JA t
Z (I ”MN — 0asl,m — oo.
k=l

So, there exists a large enough M € N such that for any k,I > M (where k < 1), it is the
case that

Now, going back to the original series, we see that for such £ and [,

At) . (At
Z(j!) _Z(j!) S_Z

Jj=0 Jj=0

(At)
I

(HIKHMN t)J <
MN 7!
j=k+1

as desired. O

STOP! Make certain you understand where and how (4.7) was used in the proof. At key
steps in the arguments involving matrices, it is often helpful to drop back to a more familiar
setting (like the setting of single-variable calculus) and think about the statement in that
context. This often helps you to overcome hurdles posed by abstraction.

Consequently, the following definition is meaningful.

Definition 4.3.1. For any A € M” (R) and ¢ € R, the matriz exponential et is the unique
member of M¥ (R) defined by

Before studying the properties of eA*, we consider some elementary examples illustrating
how to compute it. The close relationship between A and e®? suggests that it is easier to
determine the components of e? for matrices A possessing a simpler structure.

Example. Let A = [ g 2 }, where a,b € R . Observe that
k
S (A0S S e
t [es} o) oo
0 b 0 b 0 bt 0 (bt)
¢ - Z k! - Z A - Z Kl
k=0 k=0 k=0
9] at)® oo at)® a
Z[ t) k‘|:l k:O(kt-!) 0 ‘|:|:et 0}
oo (bt)* 0 e |-
k=0 k' 0 k=0 "kl

Exercise 4.3.2. Compute eA* where A is a diagonal N x N matrix with real diagonal

entries a1, a9, ..., ayn. Justify all steps.

Of course, not every member of M (R) is diagonal. But, many are “close” in the sense
introduced in the following exercise.
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Exercise 4.3.3. Let A € MY (R) and assume that there exist D, P € M (R) such that D
is diagonal, P is invertible, and A = P~!DP. (In such case, A is said to be diagonalizable.)
Show that Vt € R, et = P~ 1eP'P.

Such matrices often arise in practice. For instance, if either A has n distinct real eigen-
values or A is symmetric, then A is diagonalizable. For nondiagonalizable matrices A, even
though e®? exists, computing it can be tedious. We outline a procedure for how to compute
eAt for any A € MY (R) in the next section.

MATLAB-Exercise 4.3.1. In this exercise, you will use MATLAB to aid in computing
et via the formula produced in Exercise 4.3.3. To begin, open MATLAB and in the
command line, type:

MATLAB _Diagonalizable

Use the GUI to answer the following questions. Make certain to click on the ‘Help’ button
for more details and instructions on how to use the GUI. A screenshot from this GUI can
found in Figure 4.1.

MATLAB Diagonalizable

— Matrbe, A — Di of D

Resat ] ( Help ] ( Input Matrix ]

FIGURE 4.1: MATLAB Diagonalizable GUI

i.) Compute eA?

(2 1
a.)A:_O _1]
(1 -1 4
b)A=|3 2 -1
2 1 -1
(1 0
C)A__l 1]

ii.) Input five different symmetric matrices and determine whether or not Exercise 4.3.3
applies.

iii.) Input five different nonsymmetric matrices and determine whether or not Exercise
4.3.3 applies.
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4.3.2 Another Approach

There is another way to define et that does not rely on power series. Instead, the limit
definition of e! presented in differential calculus is also useful. Recall that

t n
el = lim (1 + )
n—o0o n

e! = lim (1 - t) - (4.8)

n— 00 n

or equivalently

STOP! Show (4.8) using L’Hopital’s rule.

To motivate the limit definition of the exponential function, (4.8), consider the IVP

y'(t) =y), t>0
{y o 1 (4.9)

The procedure for solving for the function, y(t), satisfying (4.9) is as follows:

1. Fixt>0and n € N;

Approximate the IVP by replacing the derivative with the difference quotient;

3. ‘March in time to t’ with step-size t/n. That is, we march from 0 to ¢/n by constructing
the approximate solution at ¢/n using the fact we know the approximate solution at
0.

4. Solve the approximate IVP at the next step in the march using the fact we know the
approximate solution at the previous step;

5. Keep marching until we reach t;

6. Determine how to use the approximate IVP solution to define the solution to (4.9).

o

Let ¢ > 0 and n € N, and define g to be the solution of the approximate IVP
{ y(s+£t)—@(s)
y(0) =

Now, move to the first step in the march. Substitute s = 0 into (4.10) to produce

] Ly 5>0
lll(H") s (4.10)

Rearranging terms yields

or equivalently

7 (;) - (1 - ;>_1y<0> (4.11)

(4.12)
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(2t AN
gl—)=(1—-—=) 9]
n n n
STOP! Do we have a formula for g(£)?

2
n

Solving for (%) yields

Replacing 7(£) with (4.11) gives

(%)= (- ;)_1 (1- ;)_1 70 = (1- 2)_2y<0> (113)

You might begin to see a pattern emerge at this point. If we take n steps in our march we

get »
s=v(%)=(1-%) 50

STOP! If you did not see the pattern take another step in the march. Compute g(%)
Now do you see it?

We are almost there. All that is left is to apply the initial condition and decide how to
use g(t) to construct y(t).

STOP! What is the relationship between (4.9) and (4.10)?7 What must happen to n in
order for the two IVPs to equal each other?

Since the limit of the difference quotient equals the derivative, it seems reasonable that
the limit of §(t) as n — oo equals y(¢). With that in mind, we define

t —n
el = lim (1 — )
n—o00 n
and more generally

t\ " t "
e = lim (1—a> — lim (l—a) Ja€R (4.14)

n—00 n n—00 n

t

Again, this was only a motivation for the formula defining ¢! and e%. We must actually

verify the limit definition satisfies (4.9).

Exercise 4.3.4. Show that (4.8) satisfies (4.9), assuming you can interchange limits and
derivatives.

What if we replace a € R by A € MY (R)? If we match symbols then (4.14) becomes
e = lim (I — tA) (4.15)
n—oo n
Notice the number one in (4.14) has been replaced by I, the identity matrix in MY (R).

STOP! Does (4.15) even make sense? Is I — LA a square matrix? What does

i)

mean?
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Definition 4.3.2. Let n € N and B an invertible matrix in M¥ (R). Then B~" is a matrix
in M (R) given by
B = (B )".

In light of Definition 4.3.2, there are two facets of (4.15) that must be carefully checked.
First, the matrix (1 - %A) must be invertible and the limit in (4.15) must exist. Both
conditions can be shown. However, the proofs are quite technical and are omitted from the
text.

Definition 4.3.3. For any A € MY (R) and ¢ € R, the matriz exzponential et is the unique
member of M (R) defined by

Remark 4.3.1. By uniqueness, the limit definition of the matrix exponential produces
the same matrix as the power series definition. Therefore, all properties of the matrix
exponential carry over when using Definition 4.3.3, and more importantly, for every Ug €
RY, the IVP (4.1) has a unique classical solution given by U(t) = lim,, o (I — %A)fn Up.

We illustrate Defintion 4.3.3 with some examples.

Example 4.3.1. Let B = [ } where a,b € R. Observe

a 0
0 b

aOt
0 b ] _y 1 0] tfla 0]\ "
¢ a0 o 1T nlo b

. —tq 0 |

0
L (1 a) o 0
lim,, o0 (1 — La) " 0
= n “n |, (Why?
[ 0 lim,, o0 (1 — %b) ( y?)

As expected, the limit definition of the matrix exponential yields the same result as the
power series definition for a 2 x 2 diagonal matrix.

Exercise 4.3.5. Compute ¢!, where A is a diagonal matrix in M" (R) with real diagonal
entries ai1,a22,...,ANN-

Before tackling a more complicated example, we need a few preliminary results found
in the following exercise.

Exercise 4.3.6. Let a and b be nonzero real numbers.
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a —b 71_ a”!l ba=?
0 a | 0 ot

al ba2 " a~™ nba~ (D
10 a™"

i.) Verify

ii.) Let n € N. Verify

Example 4.3.2. Let B = 3 }\ }, where A # 0. Inputting B in the definition of the
matrix exponential yields
Al .
0 A _ o] tfx 1]\"
c Tl \|0 1| T nlo0 A

To make the next two simplifications we use Exercise 4.3.6 (i) and (i) with a = 1 — £ and
b= % (Why does this exercise apply?)

Y [ st

n—00 1_ %)\>_1
= lim (1 - %)\)_n t (1 _ %)\)—(n-&-l)

Finally, moving the limit into the matrix and dealing with each component (Why can we
do this?), we see

0 e}\t

{ Al }t
0 A" [ A et ]
e =

We have seen two examples in which Definition 4.3.3 produces the same matrix as in
Definition 4.3.1. However, just as in the case of the power series definition, computing the
matrix exponential via its definition can prove difficult. When applicable, it is preferable
to use Exercise 4.3.3 to compute eA*. We discuss another tool for computing the matrix
exponential in the next section.

4.4 Putzer’s Algorithm

The so-called Putzer algorithm is a useful tool when computing e? .

STOP! How do you compute the eigenvalues of a square constant matrix?
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Proposition 4.4.1. (Putzer Algorithm)
Let A € MY (R) with eigenvalues A1, \g, ..., Ay (including multiplicity). Then,

N-1
A = Z Tt1 () Pk, (4.16)
k=0
where
Py=1I
P,=(A-MD(A-XD)- (A-M\I), j=1,.N,
and r;(t) is the unique solution of the IVP

Tll(t) = )\17‘1(75), Tl(O) = 1,
{r;(t) = Ari(t) + i (8), Ti(0) =0, =2, .. N. (4.17)

The usual trick used to solve first-order linear ODEs can be used to determine the
solutions of the IVPs in (4.17). We illustrate how to use the algorithm with some examples.

Al
0 A
Discussion: The eigenvalues of B are A = A\; = Ay. From Prop. 4.4.1, we know that

Example 4.4.1. Let B = , where A # 0. Compute eB?.

0 1
P1—B—)\I—[O O}

" - [(1) ?]+r2(t) {8 H (4.18)

We must solve the following two IVPs,; in the order presented:

ozt

and

(4.20)

ro(t) = Ara(t) +r1(t),
7“2(0) =0.

The solution of (4.19) is r1(t) = e*. Now, substitute this expression into the right-side of
(4.20) and solve the resulting equation using the variation of parameters formula (2.45) to
obtain 75(t) = te . Finally, substitute both of these into (4.18) to conclude that

1t eM  teM

Bt _ At —

© =c {o 1}[ 0 M|

(Compare with Example 4.3.2). The following example shows the Putzer algorithm in action
for a 3 x 3 matrix.

1 -1 4

Example 4.4.2. Let B=| 3 2 —1 | . Compute B’
2 1 -1

Discussion: The characteristic polynomial for B is

p(A) =A+2)(A=3)(A - 1),
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so the eigenvalues of B are —2, 1, and 3, which we label as A1, Ao, and A3, respectively. From
Prop. 4.4.1, we know that

3 -1 4
2 1 1
5 0 5
Po=B-MD(B-\I)=|10 0 10
5 0 5
and
Bt =y I+ ro ()P + r3(t)Ps. (4.21)

We must solve the following three IVPs, in the order presented:

r(0) =1, '
rh(t) = ra(t) + 11(2), (4.23)
) (O) = O,
740) = 3rs() + 7200, o)
T3 (O) = U.
The solutions of IVPs (4.22) - (4.24) are as follows:
rit) =e (4.25)
ro(t) = —% (e —1) (4.26)
r3(t) = %8 (e +e7?") — é (4.27)
Finally, substitute (4.25) - (4.27) into (4.21) to conclude that
By L (e™® =1)Py + 1 (e +e77") — Np (4.28)
3 s 9)" % '

STOP!

i.) Verify that (4.25) - (4.27) are solutions of the IVPs (4.22) - (4.24), respectively.
ii.) Simplify (4.28) to a single 3 x 3 matrix.

A matrix can have complex eigenvalues as well. The computations involved in using the
Putzer algorithm will inherently involve imaginary numbers, yet the final result must be a
matrix containing only real entries. The following example illustrates this for a standard
2 X 2 matrix.

0 o
—a 0
Discussion: The characteristic polynomial for B is p(A) = A\? + a?,so0 the eigenvalues of B
are A = +ia. We label them as Ay = ia and Ay = —ia. From Prop. 4.4.1, we know that

Example 4.4.3. Let B = [ }, where o # 0. Compute eB?.

P,=B- )= [ e @ ]

—a -«
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and L ——— { (1) (; } +7a(t) [ e } ' (429

a  —ix

We must solve the following two IVPs, in the order presented:

ri(t) = iari(t), (4.30)
1 (0) = 17 ’
and
rh(t) = —iars(t) + r1(¢), (4.31)
T2 (O) = 0. '
The solutions of IVPs (4.30) - (4.31) are as follows:
ri(t) = e (4.32)
Lot —iat
— = (plat e 4.
ro(t) 5ics (e e ') (4.33)
Finally, substitute both of these into (4.29) to conclude that
Bt _ gat| 1 O et ey | il @
el =e [ 0 1 } + e (e e ") o —ia | (4.34)

After a bit of simplification involving Euler’s formula (¢’ = cos@ + isin @, where 6 € R),
we obtain

Y Gt ] Il B oenri ot O B D

STOP! Verify (4.35).

Exercise 4.4.1. Use Prop. 4.4.1 to calculate eB? for these choices of B:

i) {_aﬁ g],whereaeRandﬁ#O,

.. a 0
ii.) [5 a],whereaeRandﬂ#O.

MATLAB-Exercise 4.4.1. In this exercise, you will use MATLAB to aid in the calcu-
lation for eA*. To begin, open MATLAB and in the command line, type:

MATLAB _Putzer_Help

Make certain to click on the ‘Help’ button for more details and instructions on how to use
the GUI. A screenshot from this GUI can found in Figure 4.2.

i.) Use Prop. 4.4.1 in conjunction with the GUI to compute e? for these choices of A:
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MATLAB Putzer Help

— Matre, A—MMm——————— — of A
A ™ 73 7 Input Matrix, A lambda

( Resat ] ( Help | ( Input Matrix ]

FIGURE 4.2: MATLAB Putzer Help GUI

w[}ﬂ

ii.) Does Exercise 4.3.3 apply to any of the matrices in part (i)? If so, which ones? If not,
why?

iii.) Compare and contrast the results of MATLAB -Exercise 4.3.1 and MATLAB -
Exercise 4.4.1.

4.5 Properties of eA!

The matrix exponential satisfies many of the same arithmetic and calculus properties as
the real-valued exponential function. To begin, we define a mapping involving the matrix
exponential and present some basic properties, including a very useful estimate. Motivated
by our discussion in Section 4.2, we expect the solution of (HCP) to be obtained by
applying the matrix exponential to the initial condition. A natural question will be, “What
happens to the solution of (HCP) if we tweak the initial condition a little bit?” This is
where familiarity with the mapping defined below will be useful.

Proposition 4.5.1. Let A € MY (R) and for every ¢ € R, define the mapping S; :
dom(S;) C RN — RN by S;x = eAlx.

i.) dom(S;) =RY;
ii.) For every a, 8 € R and x,y€ RV, S;(ax + By) = aS;x + 3S:y;
iii.) For every x€ RN, |[Six||pn = [[e2'x||pn < ellIAhay |Ix|pn.

Proof. (i) follows because e € MY (R). (Explain why.)
As for (iii), property (2.32) implies that

el < (1€ [lyg l1xlz - (4.36)
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We now need to estimate |[eA|y~v. To do so, let us use the power series definition
At
of e®*.

L ARtk
2

At _
e g =

= lim

o0

Z |A||MN t)"

— oIt Al

(Justify the steps.) Using this estimate in (4.36) yields the result. O

MATLAB-Exercise 4.5.1. In this exercise, you will use MATLAB to illustrate Prop
4.5.1 and investigate new properties of the matrix exponential. To begin, open MATLAB
and in the command line, type:

MATLAB_Exponential_Properties

A screenshot from this GUI can be found in Figure 4.3. Be sure to use the Help button for
more information and instructions for the GUL
Check the Plot Norm Estimate box to answer the following.

MATLAB Exponential Properties

Vecior, X 0

——

Narm of Matri, I1AIl

() Pt In Extamal Window ¥ PiotNom Estmate 08

User

(] Piot Contiuny int (] Plot Contnuiy n x

(] Check for Contractve

(e ] [ e ) Pt

FIGURE 4.3: MATLAB Exponential Properties GUI



108  Differential Equations with MATLAB ® : Exploration, Application and Theory

1 1 3
i) Let A= 1| 0 1 0 | and any vector of your choosing. In words, explain how the
0 3 4

plot provided by the GUI illustrates Prop 4.5.1 (iii). Choose two more matrices and
verify Prop 4.5.1 (iii).

ii.) Determine a matrix A and non-zero vector x such that
e[| = eI Ao ||
for all t > 0.

Let A € MY (R) and ¢ > 0. The family of matrices {eA":¢ > 0} is called contractive if
| €A gn < [Ix[|gn, for every x€ RY and ¢ > 0.

Use a piece of paper and/or the Check Contractive feature of the GUI to answer the following

questions.

iii.) Give an example of A € MY (R), N = 2,3, 4 for which {eA" : ¢ > 0} is not contractive.
In each case, record the eigenvalues of the matrix.

iv.) Determine a sufficient condition that could be imposed on a diagonal matrix A €
MY (R) to ensure that {e®? : ¢ > 0} is contractive. (Hint: Consider the eigenvalues of
A)

v.) Suppose we extend the condition in (ii) to any matrix. Do you think the matrix will be
contractive? Plot the contractive condition for three separate non-diagonal matrices
satifying the condition derived in (ii). Explain your findings and make a conjecture
regarding contractivity.

The following exercise provides a scenario in which certain matrix exponentials commute.

Exercise 4.5.1. Let « € R and A € M" (R). Prove that for every t > 0,

e(aA)teAt _ eAte(aA)t.

The matrix exponential obeys the following familiar exponential rules:
Proposition 4.5.2. Let A € MY (R) and ¢ > 0.

i.) €% = I, where 0 is the zero matrix and I is the identity matrix in M (R);
ii.) For every t,s > 0, eAlt+s) = eAtghAs — gAs AL
iii.) For every A € MY (R) and t > 0, eA* is invertible and (eAt)_l = e AL,

Proof. (i) is easily verified. (Try it!)
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(ii) holds because

n!

n=0
00 A" n n R

= — Z( L >t n
n=0 k=0
oo n An ’I’L' R

-y e

I kW n — k)
== nl El(n—Fk)

_ i i AkAn tk: n—k
n=0k=0 ki(n — k)!
ZZ Aktk An k §n— k
k=0n=~k )'

Aktk > An—ksn—k

- Z ! 2. (n—k)!

k=0 n=~k

- <i Aktk> (i An8n>

B [ !

— k! = ol

_ eAteAs.

where we have used the Binomial Theorem. (Justify the steps.) Finally, since

[ — 0 — pAt+(—Al) _ At ,—At _ ,—At At

)

we conclude that (iii) holds. O

MATLAB-Exercise 4.5.2. In this exercise, you will use MATLAB to investigate con-
tinuity of the matrix exponential. To begin, open MATLAB and in the command line,

type:

MATLAB_Exponential_Properties

A screenshot from this GUI can be found in Figure 4.4. Use the Plot Continuity in t or Plot
Continuity in x feature to answer the following.

Consider the following statements:

1.

ii.)

iii.)

For every xo € RY, the mapping g: [0,00) — RY defined by g(t) = eA?

ous;
For every ty > 0, the mapping h: RY — RY defined by h(x) = e®%x is continuous.

X is continu-

Explain, in words, what Statement 1 means. Be sure to clearly describe the indepen-
dent variable.

Intuitively, if |¢ — 3] is small and g is continuous at 3, what should be the case for

g (t) — g(3)||lr~?

Explain, in words, what Statement 2 means. Be sure to include clearly describe the
independent variable.
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MATLAB Exponential Properties

Vector, x_0

Nom of Matrx, 1Al

User

[ Piotin Extemal Window (] Piot Nom Estimate 2

[ Pot Contiuy int ) Pot Conthuny inx

[ Crack for Contactve

(e ] [ e | Pl

FIGURE 4.4: MATLAB Exponential Properties GUI

iv.) Intuitively, if ||z — zo||g~ is small and h is continuous at x¢, what should be the case

for
|h(x) — h(xo)|[g~?

v.) Use the GUI to gain intuition regarding the continuity of the mapping g. Based on
your observations make a conjecture about the continuity of the mapping g.

vi.) Use the GUI to gain intuition regarding the continuity of the mapping h. Based on
your observations make a conjecture about the continuity of the mapping h.

vii.) How can these abstract continuity properties be useful in application? (Hint: Refer to
Matlab-Exercise (3.2.1).)

|
Summarizing the previous MATLAB exercise, we have
Proposition 4.5.3. (Continuity properties of ¢! ) Let A € MY (R).
Nt At _ -0
) Jim A =Tl =0
ii.) For every xo€ R¥ the mapping g: [0,00) — RY defined by g(t) = e

ous;
iii.) For every #, > 0, the mapping h: RY — R defined by h(x) = eA%x is continuous.

Aty is continu-

At

The operators A and e™" are closely related, as illustrated below.

a 0
0 B

(eAf‘fI)xo
t

Exercise 4.5.2. Let A= { } , where o, 5 € R. Verify that the following hold:

i.) For every xo€ R?, lim = Axg;

t—0t
ii.) For every t > 0, Aeft = eATA.

In fact, these properties hold for all A € MY (R), as shown below.



Finite-Dimensional Theory—Ground Zero: The Homogenous Case 111

Proposition 4.5.4. Let A € MY (R). Then,

] ] Ah_g
i.) For every z€ RV, lim w = Az;
h—0t

ii.) For every t > 0, AeAt = eAtA.

Proof. (ii) follows from linearity since A commutes with scalar multiples of A. (Tell why
carefully.)
For (i), let ze RY. Observe that

0% 4 (A"~ 1) 5~ Ada]]

h
1|~ Amh™
= — Z z— 1z — Ahz
h — n! .
1|~ Amh"™
=7 ) oz
n=2 RN
1 (JA [y m)"
< > A
n=2 :

LIS (1Al )"
=% [Zﬁﬁ 14 (Al b= 1= [Allyn b el

[ehIAIIMN 1

W = [[ Al | 12lgy

(Why?) An application of 'Hopital’s rule shows that the right-side goes to zero as h — 07,

so that the result follows from an application of the Squeeze Theorem. O
Making this connection precise requires the following properties.

Proposition 4.5.5. Let A € M" (R) and x€ R". For every xoc RV, g: (0,00) = R¥

defined by g(t) = eA'xq is differentiable and

d
%eAtxo = Aetlxy = eAAx.

Remark 4.5.1. Proposition 4.5.5 not only validates the use of the chain rule for differenti-
ating the matrix exponential, but also states that A commutes with the matrix exponential
of A, a result that generally does not apply with matrices.

Proof. Let ty > 0 and consider 0 < h < ty such that #) + h > 0. Since

eAltoth)y _ oAtoy, oAl T At At oAl
= etxg=e —— | xo,

h h h

we see that

Ah (At Aty Ah

e eMoxg) — (eftox _
lim ( o) — 0) — e (Axq) — lim ||eAt | S X0OTX0 Axg
h—0+ h pv  ho0F h RN

=0.
Ah( Aty (At

Hence, liere G xoh) (e™0x0) exists and equals both Ae?*x, (Why?) and eA% Ax

h—0

o
(Why? So what?) Argue similarly for h < 0. (Tell how.) This proves the proposition. O
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Exercise 4.5.3. Verify the following identities directly for the diagonal matrices given
below. Compare each to the corresponding familiar integration formulas with real-valued
integrands.

¢
0)) / eAids = A7 (e - T)
0
t t
(1) / Aetzduy = / A Azdu = ez — Az

i) A= [ 8 2 ] , where A # p are nonzero real numbers.

ii.) A is any N x N diagonal matrix.

4.6 The Homogenous Cauchy Problem: Well-posedness

The IVP (4.1) is referred to as the homogenous Cauchy problem in RY. We seek a
solution in the following sense.

Definition 4.6.1. A classical solution of (4.1) is a function U : [tg,00) — RY that is
right-continuous at t = ¢g, differentiable on (g, c0), and which satisfies the ODE and IC in
(4.1).

For simplicity, we begin by considering (HCP) with ¢y = 0. The properties of e
established in Section 4.5 enable us to establish the following result:

Theorem 4.6.1. For every Up€ RV, the IVP (4.1) has a unique classical solution given
by U(t) = eAtU,.

Proof. Let Uge RV,

Existence: We must verify that U(t) = eA'Uj satsifies Def. 4.6.1. To this end, note that
Prop. 4.5.3(ii) ensures that U is right-continuous at ¢t = 0, Prop. 4.5.5(1) ensures that U is
differentiable on (0,00), and U satisfies the first equation in (4.1). Finally, Prop. 4.5.2(i)
guarantees that U satisfies the initial condition U(0) = Uy. (Explain why each of these
holds, carefully!) This establishes existence.

Uniqueness: Let V: [0,00) — R be a solution to the IVP

V/(t) = AV (1), t > 0,
V(0) = U.

Define the function ¥ : [0, 00) — RN by ¥(s) = eAt=*)V(s). Prop. 4.5.5 implies that ¥ is
differentiable. (Why?) Let 7 > 0. Then, for every s € [0, 7],

av A(to—s)v\7/ d A(to—s)
—(5) = * — s hy?
—(5) = AIV(s) 4 LA TIV(s) (Why?)

_ eA(to—s) (AV(S)) _ AeA(to—S)V(S) (Why7)
=0. (Why?)
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Hence, for every 7 > 0, ¥ is a constant vector in RV on the interval [0, 7] . In particular, for
every 7 > 0, U(0) = ¥(7). Consequently, for every 7 > 0,

U(r) = AUy = ¥(0) = ¥(7) = V(7),
thereby showing uniqueness. This completes the proof. O

What if reformulating the system of ODEs in the abstract form (4.1) requires that the
initial condition be computed at some time ¢y other than zero? There was nothing special
about specifying the initial condition at time t; = 0 except that perhaps the computations
were slightly nicer. However, we might have information about the system’s behavior at
some time tg # 0 in the form of an initial condition U(¢y) = Uy. The existence and unique-
ness of a classical solution of the translated IVP, which we originally labeled as (HCP), is
guaranteed. The proof above can be modified line by line to verify it.

STOP! Do so!

It is more direct, however, to establish the following corollary.

Corollary 4.6.1. For every t; > 0, the IVP

{U’(t) = AU(t), t > to, (4.37)

U(to) = Uo,
has a unique classical solution U: [tg, 0c0) — R given by U(t) = A1) U,,.

Proof. Let ty > 0 and suppose that U: [tg,00) — RY satisfies (4.37). Define the function
W: [0,00) — RY by W(t) = U(t + to). Then

W/(t) = U/(t + to) = AU(t + to) and W(O) = U(to) = Uy.

Thus, W satisfies (4.1) and so, W(t) = eA*Uy, Vt > 0. As such, the classical solution of
(4.37) is given by U(t) = W(t — to) = eA=10) U, for t > tg, as desired. O

4.7 Higher-Order Linear ODEs

The theory and methods developed in this chapter can be used to solve higher-order
linear homogenous ODEs with constant coefficients. As you have seen, such equations arise
when modeling the behavior of spring-mass systems, electric circuits, and mechanics, to
name just a few.

Definition 4.7.1. An n'"-order homogenous linear ODE with constant coefficients is of
the general form

ant™ () 4+ an_ 12"V () + ..+ a2’ (t) + apx(t) = 0, (4.38)

where ¢ is in some interval I and a,, # 0. If we equip (4.38) with n initial conditions of the
form
z(to) = c1, @' (to) = cay ..., 2™V () = cn, (4.39)

then (4.38) - (4.39) forms an n'"-order IVP.
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We must interpret the IVP (4.38) - (4.39) as a linear system of the form (HCP) in
order to apply the theory developed thus far. This is made possible by means of renaming
the variables as described below:

First, move the terms exzcept the term of degree n to the right-side of (4.38):

n—1
anz™M(t) = - Z a;z9 (t) (4.40)
=0

Lower—order Derivatives

Now, divide both sides of (4.40) by a,, so that the leading coefficient on the left-side is 1:

g%;lw> (4.41)

0
j

Next, perform the following change of variable. We suppress the dependence on ¢ through-
out:

y=a
Yo =y =2
ys =yp =1y ="

Yn-1=1Yp og=...= 22
Yn = Yp_1 = = z(v= D
Observe that
= 2™ = Z Qg (1.42)
The initial conditions in (4.39) become
y1 (to) = c1, y2 (to) = ca, ..., Yn (to) = Cn. (4.43)

Combining these observations enables us to reformulate IVP (4.38) - (4.39) as the following
equivalent homogenous linear system:

Y1 o 1 0 -- 0 0 Y1

Y2 0o 0 1 0 0 Y2

W = (t)

Yn—1 0 0 0 0 Yn—1

L Yn Lag ai a3 oan Yn (4.44)
Y1 C1

Y2 C2

(to) =
Yn—1 Cn—1

L yTL . L CTL
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Since IVP (4.44) is of the form (HCP), it follows immediately from Theorem 4.6.1 that
this IVP has a unique solution Y : I — R” given by Y (t) = A=) Y, where A is the
coefficient matrix and Yy is the initial condition vector. The desired function that satisfies
the original n*P-order IVP (4.38) - (4.39) is then just the first component, y;(t), of Y (¢).
(Why?)

We illustrate this procedure with a couple of examples below.

Example 4.7.1. Consider the following IVP which describes an elementary spring-mass
system:

(¢ 22(t) =0, t >0,

{x () +w?a(t) =0, (.45

x(0) = zg, 2'(0) = a1,
where w? = %, x¢ is the initial position of the mass with respect to the equilibrium and z;
is the initial speed. This is referred to as a harmonic oscillator. This IVP can be converted

into a system of first-order ODEs by way of the change of variable

y=u, y=a'=z
{ , sothat {Z/ o ) ) (4.46)

z=x = —wr = —wy.

Then, (4.45) can be written in the equivalent matrix form
!
t 0 1 t

y(@) | _ . O I
(t) —w* 0 z(t)
©) | _ | %o
(0) 1
Certainly, z(t) is redundant (Why?), but this transformation is useful because it enables

us to consider a second-order ODE in the same form. Theorem 4.6.1 implies that IVP (4.47)
describing an elementary spring-mass system has a unique classical solution given by

I

(4.47)

<

z

[a:u)]zi—(i? é]t[iﬂ,wo.

Certainly, the Putzer algorithm can be used to compute the matrix exponential (Try it!),
but we proceed in a different manner. We begin with Def. 4.3.1 to obtain:

0o 1"t
—w? 0 n!
0 1 2 0o 17¢#
:I—i—{w2 ]t—wQI—wQ[ 9 0}

2!

t4 0 1 t5
4 4
w I ! w [ 2 O } 5! “es

Continuing in this manner definitely suggests a pattern. The fact that we can rearrange the
order of the terms of an absolutely convergent series enables us to continue this string of
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equalities to obtain

- n, 2n t2n - n, 2n t2n+1 0 1
- X gt R G | e o
SRy S e @ 0
=2 0T+ 2 () w(2n+1>!{—w2 0]
:cos(wt){(l) ?]-l—i}sln(wﬂ{ SJZ (1)]

{ cos (wt)  Lsin(wi) } ’

—wsin (wt)  cos (wt)

where the Taylor series for cos (wt) and sin (wt) have been used. Hence, the classical solution
of (4.47) can be expressed equivalently as

[ z(t) ] _ { cos (wt)  Lsin(wi) } { 0 ]

' (t) —wsin (wt)  cos (wt) x
Of interest is the first row, namely x(t) = (cos (wt)) zo + (sin (wt)) (£). Note that z(t) is
periodic with period %”

A slight modification of the trick of renaming variables works for systems of coupled
linear higher-order ODEs, as illustrated below:

Example 4.7.2. Solve the system

y'(t) =yl

y(l) =1 (4.48)
z(l) =0

2/ (1) 0

The “total degree” of the system is 3 (obtained by adding the orders of both ODEs, which
are 2 and 1, respectively). So, three conditions (two for z and one for y) at the same time
(to = 1) are needed to ensure (4.48) has a unique solution. Rather than introducing new
names for the unknowns, we make the observation that the corresponding system must be
3 x 3. (Why?) But, what is the structure of the solution vector of the system? Precisely,
what should be the components? Certainly, they should involve only the unknown functions
of interest and their derivatives up to the highest degree minus one for each variable (that
is, , 2/, and y). As such, a logical choice for the solution vector is

(t)
ul) = | ()
y(t)

In such case, observe that (4.48) can be written as follows:

0 () 0 010
U(t)= |42(t) 0 yit)|=|4 0 1|U®
I 00 0 y(t) 00 1 (4.49)
U(l)= | o
12
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This time, the functions that constitute the solution of the original IVP are z and g, which
correspond to the first and third components of U(t).

STOP! Solve (4.49) to show that
z(t) = —4et™ 4 320D 4 201
y(t) = 1241

Remark 4.7.1. The GUI MATLAB_Higher_Order_ ODE may be used to aid in the solution
process for Exercises 4.7.1-4.7.3. However, MATLAB is not required to solve any of these
exercises.

Exercise 4.7.1. Consider the following IVP:

4y"(t) —y(t) =0
y(0) =2 (4.50)
y'(0)=28

i.) Solve (4.50).
ii.) Determine 8 so that lim y(t) = 0.
t—r o0
Exercise 4.7.2. Consider the ODE
y"'(t) + (3 — )y (t) —2(a — 1)y(t) = 0. (4.51)

i.) Determine the values of a, if any, for which all solutions (corresponding to any set of
initial conditions) of (4.51) tend to zero as t — 0.

ii.) Determine the values of «, if any, for which the nonzero solutions y(t) of (4.51) are
unbounded. That is, there does not exist M > 0 such that |y(t)| < M, for all ¢t.

Exercise 4.7.3. Consider the following IVP, where g > 0:
y"(t) + 5y'(t) + 6y(t) = 0
y(0) =2 (4.52)
y'(0)=p
i.) Solve (4.52).

ii.) For a fixed value of 8 > 0, determine the coordinates of the point (t*,y*)at which the
maximum of the solution curve y = y(t) occurs. (The coordinates can depend on f3.)

ili.) Determine the smallest value of 8 for which the y-coordinate of the maximum point
in (i) is greater than or equal to 4.

4.8 A Perturbed (HCP)

The act of measuring parameters (e.g., rate constants, concentrations, mass, initial data,
etc.) is inevitably imprecise because it is done at the mercy of imperfect environmental con-
ditions, faulty equipment, and human error and inconsistency. The continuity properties of



118  Differential Equations with MATLAB ® : Exploration, Application and Theory

mappings involving the matrix exponential are useful when dealing with small pertubations
in such measurements. We consider various scenarios in this section.
We begin our discussion with the first-order real-valued IVP

/
u'(t) = au(t), t > to (4.53)
u (to) = Ug
The solution of (4.53) is u(t) = e*!~*)uy. Now, suppose that due to measurement error,
the actual value of the initial state is ug + €, where € is a real number. The solution, denoted
by e, of the IVP obtained by replacing ug in (4.53) by ug + € is uc(t) = e®%0) (ug +¢€).
The question of interest is, “How far apart are these solutions at a given time ¢?7”
Graphically, we measure this by computing the vertical distance between the graphs of
y =u(t) and y = uc(t) at all times ¢ in an interval on which we are studying the solutions.
Since the outputs are real numbers, we measure this distance using the absolute value of
the difference in the outputs:

Ju(t) = uc(t)] = [e""*ug — e?710) (ug + )

a(t=to) (4.54)

If || is small, the difference in (4.54) is also small. (Why?) Moreover, as |¢] — 0, it is
the case that |u(t) — uc(t)] — 0. (Why?) This suggests a continuity result with respect
to the initial data and prompts us to say that the solution of (4.53) depends continuously
on the initial data .

STOP!

i.) What is the largest distance separating these functions on the time interval [to, tg + 77
We denote this by [ Jmax |u(t) — ue(t)|. (That is, find the value of ¢ in this interval

that makes the dlfference in (4.54) the largest possible.)
ii.) Describe what happens to this maximum value of (4.54) on [tg,to + T as |e] —> 0.

We would like to use the above ideas to study the same question for a system of the
form (HCP). Complete the following EXPLORE! project as motivation for our more gen-
eral discussion. If you feel confused or are wondering why we care about this refer back to
MATLAB-Exercise 3.2.1 where you have already studied the continuous dependence issue
in context.

EXPLORE!
Does (HCP) Depend Continuously on the Initial Data?

Consider the IVP

, | a 0
Y0 = ﬁ]U(t) (4.55)
v =| " 1

where a, 5 € R.

i.) What is the solution U of (4.55)? Give the actual components.
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ii.) Suppose that the measurements of the first component of the initial condition vector

in (4.55) are subject to error, so that the actual initial state vector is w1w+ ¢ ],
2
where |€| is a small positive number. Consider the corresponding IVP
0
i) = | U
0 8
(4.56)
v ="
w2

a.) What is the solution U, of (4.56)? Give the actual components.
b.) For definiteness, assume that « = 1,8 =2, w; = —2 and ws = 3.

i.) Use MATLAB to construct the graphs of the component curve of the so-
lution of (4.56) for the following values of e: 1, 0.5, 0.1, 0.01, and 0.001. To
begin, open MATLAB and in the command line, type:

MATLAB _Linear _ACP _Solver

Make certain to click on the ‘Help’ button for more details and instructions
on how to use the GUI to investigate continuous dependence on the initial
data. A screenshot from this GUI can found in Figure 4.5.

MATLAR Linear (ACP) Solver

FIGURE 4.5: MATLAB Linear ACP Solver GUI

ii.) What seems to be happening to the graphs for various values of ¢ as |[e]| — 07
c.) Compute |U(t) — Uc(t)||ge- What happens as |¢] — 0 for a fixed ¢?

d.) Now, calculate Jmax [U(t) — Uc(t)||g2- (You should be able to get an exact value

for any fixed T'.) What happens to this value as |¢] — 07

ili.) Now, suppose that both measurements of the initial condition vector in (4.55) are
w1 + €1
wWo + €2
are small positive numbers. Replace the initial vector in (4.56) by this one and repeat
parts (i) - (iv).

subject to error, so that the actual state vector is , where |e1] and |es]

iv.) Generalize your findings to the case of an N x N diagonal matrix for A and an initial
condition vector in which each of its N components is subject to error.
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v.) Do you expect the same conclusion to hold when A is no longer a diagonal matrix?
Explain.

vi.) Carefully formulate the most general result that you can muster regarding the con-
tinuous dependence of solutions of (HCP) on the initial data.

Disclaimer! The following is a more formal discussion of the ideas in the previous EX-
PLORE!.

Such imprecision is present when measuring any parameter appearing in a differential equa-
tion, not just the initial condition. For simplicity, we consider (4.53) together with the
following “perturbed IVP” in which the parameter a is replaced by (a + €), where € is a

real number:
uc(t) = (a+ €uc(t), t > to (4.57)
Ue (to) = Ug

For the moment, we have kept the same initial condition in both IVPs. The solution of

(4.53) is u(t) = e*~t)yy and the solution of (4.57) is given by u.(t) = elet)t=to)y,,

Again, we ask the question, “ What happens as |¢] — 0 to , nax lu(t) — uc(t)|?”
o<t<to+

To answer this question, observe that

0< lim ( max u(t)—ue(t)|>

e—>0 \to<t<to+T
= lim max |e®(tt0)y, — e(“+€)(t_t°)u0‘
e—0 \to<t<to+T

ea(t—to) 1 _ eﬁ(t—to)

lim max
e—0 \to<t<to+T

uo> (4.58)

)

IN

e®T=0) Jy0] lim max ‘1 — eft—to)
0 \ to<t<to+T

IN

(T =10) |yy01 lim (‘1 _ <(T—t0)

equals 0 for any T'

STOP! Verify each line of (4.58) before moving onward!

Exercise 4.8.1. Suppose that we now incorporate a perturbation on both a and the initial

condition ug. Precisely, consider (4.53) together with the IVP

uls(t) = (a+ €)ues(t), t > to (4.59)
Ues (to) = Ugp + (5

where 0 is a real number. Compute lim lim < max  |u(t) —uag(t)>. Interpret this
§—0e—0 \ to<t<to+T

result in words.
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Using the above discussion as motivation, let us consider the same question for homoge-
nous linear systems of ODEs. For simplicity, we consider a 2 X 2 linear system, although
the discussion applies for any such NV x N system. Suppose that a certain phenomenon is
described by the IVP

2'(t) = ax(t) + By(t),
y'(t) = ax(t) + By(t), (4.60)
z(0) = xo, y(0) = yo.

In reality, due to measurement error, a more precise description would be

#'(t) = (a+e)a(t) + (B +e)y),
y(t)=@+a)=(t)+ (B+&)y), (4.61)
2(0) = o, ¥(0) = o

/

where ¢;, € € R(i = 1,2). We refer to (4.61) as a “perturbed (HCP).” Letting A =

[ @ B ] and B, = [ a < }, we can rewrite (4.60) and (4.61), respectively, as
a f € €2

U'(t) = AU(t), t > 0,
{U(O) N (4.62)
and
{Ug(t) = (A+B)UL(t), t >0, (4.63)
UE(O) = UO'

STOP! Tell why carefully.

Since A +B. € M?(R), the classical solution of (4.63) is U.(t) = e(ATB)*U,. The question
we asked in the one-dimensional setting translates to computing the following limit:

e—0 \ 0<t<T

lim (max |u(t) - Ue(t)||R2) . (4.64)

In words, what happens to the largest distance between the solutions of (4.62) and (4.63)
on the interval [0,7] as the size of the error shrinks to zero? It is natural to mimic the
approach used above as closely as follows. To this end, observe that for every ¢ > 0,

IUt) = UO)lee < e A¥B = A [ Uollge (4.65)
STOP! Verify this inequality.

We would like to further say that

He(A+Be)t _ oAt

= ||6AteB€t — eAt||M2 = HeAt (eBet — I) (4.66)

N -
so that as B, approaches the zero matrix 0, the norms in (4.66) also approach zero inde-
pendently of ¢, thereby ensuring that the limit in (4.64) is zero. But, this line of reasoning
hinges on the equality e(A+Bo)t = ¢AteBet ysed in (4.66). (Why?) This certainly seems
innocent enough, but does this hold, in general?
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Exercise 4.8.2. Answer the following

i.) Let T > 0. Show that if e(A+tB)t = eAteBet for all 0 <t < T, then

li U(t) — Ut =0. 4.
i (e [U0) - U0 ) =0 (4.6)
ii.) Now, does the equality in (i) ever hold? Yes. For instance, prove that if A and B are

2 x 2 diagonal matrices, then eA+B = e¢AeB. (This actually is true for any N x N
diagonal matrices.)

1
iii.) Now, here is the bad news. Let A = { g ; ] and B = { (2) (1) } Show that
3
AB # BA and that e®eB # eATB. Hence, the desired equality (4.66) does not always

hold.

The lack of commutativity of the matrices A and B presents an obstacle when trying to
verify (4.66), even for a reasonably tame perturbation. However, if this hurdle is removed,
then we can verify (4.66), as suggested by the following exercise.

Exercise 4.8.3.
i.) Prove that if AB = BA, then eBe® = ¢AeB = ¢ATB,
ii.) Explain how (i) helps when verifying that (4.67).

As such, it is sufficient to assume that A commutes with all matrices B, to ensure
(4.67) holds. This is a very restrictive assumption that renders the theorem, while true,
impractical.

Exercise 4.8.4. Suppose that the initial conditions are also perturbed, leading to the
following more general version of (4.61):

/

#'(t) = (a+ea)a(t) + (B+e2) y(b),
y'(t) = (@+e)z(t)+ (B +e)yt), (4.68)
z(0) = xo + 01, y(0) = yo + 0.

Formulate a continuous dependence result for (4.68) in the spirit of the discussion given in
this section.

APPLY IT!!

At long last, we are equipped with enough theoretical power to address many of the
models introduced in Chapter 3. For each of the following IVPs, complete these:

I.) Reformulate the IVP in the abstract form (HCP).
II.) Argue that the IVP has a unique solution.

III.) Formulate and prove a continuous dependence result for the IVP in the spirit of the
results established in this section.

IV.) Choose actual values for the parameters in the model. For them, illustrate the curves
of each of the component functions using the MATLAB _Linear ACP_Solver GUI
and analyze the results in the context of the setting of each model.
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i.) IVP (3.5)
Tl — oy Tr(t) + ko Tp(t) — k3T (t)
) = kg Tr(t) + ks Tp(t) — kT (t)
Lnll) — oo T, (2)

Tr(0) = To, Tp(t) = Ty, Ton(0) = T

ii.) IVP (3.6)

d
s = —ay(t)

= ay(t) — bz(1)
y(0) = y0,2(0) =0
iii.) IVP (3.7)
duizif(t) = au,sTyun(t) — acsr,myusT(t)
%{g i CE(ST,H)USY;(t) + a(L,H)ULt(t) — lag,sm) :‘G(H,E) + acm,) + acm,p)) va(t)
Wi T acpyup(t) +ag yun(t)] — aw myur(t)
Et(t) - acm,pyun(t) — apryup(t)
5~ =oampun(t) - Lup(t)
usT(0) = wui,up(0) =ug,ur(0) = us,up(0) = ug, ug(0) = us

iv.) IVP (3.19)

2
my g = ki () + ka(a2(t) - 1(1)

2
my S = —kswa(t) — ka(w2(t) —21(1))
(El(O) = ao;x’l(O) = a1;$2(0) = b(); (E/Q(O) = b1

v.) IVP (3.33)

44 = _g[A] + ks[B]
4B — k(4] - ky[B
[A](0) = Ao

[B](0) = Bo

4.9 What Happens to Solutions of (HCP) as Time Goes On and
On and On...?7

We know that U(t) = eA*Uy is the unique classical solution of (4.1) and is defined for
all £ > 0. But what happens to this solution as t — co?
In the real-valued case of IVP (4.53), this question is easily answered:
1. If a < 0, then lim e®ug = ug- lim e* = 0, for any value of ug.
t— o0 t— 00

2. If a =0, then lim e®ug = ug - lim 1 = wy, for any value of ug.
t— 00 t—o0
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0, if ug >0

3. If a >0, then lim e%ug=wug- lim e =<0, if up =0
t— 00 t— 00

—o0, if ug <0

These results constitute the long-term behavior of the solution of (4.53). These are the only
situations that can occur for (4.53). Further, it is important to observe that the long-term
behavior depends mainly on the value of a. The most “stable” case is when a < 0 because
the solutions go to zero independent of the value of ug. So, minor tweaks in the value of
the initial condition will not have any effect on the long-term behavior for such values of a.
This is not true when a = 0. Indeed, the limit depends heavily on the value of uy. Worse
yet is the behavior when a > 0 because unless uy is itself 0, the solutions “blow up” as time
goes on, meaning that the graph of the solution curve is not bounded.

We want to study the same questions more generally for (HCP). The complication, of
course, is that now A is a matrix, not a real number. So, the conditions on A that determine
the nature of the long-term behavior of the solution are not simply “A > 0” or “A < 0.”
Such inequalities do not even make sense. Nevertheless, instinctually there should be a link
between the long-term behavior of solutions of (HCP) and the nature of the matrix A. But,
what precisely is this link? The following EXPLORE! project sheds some light on this
question.

EXPLORE!
How Do We Classify Long-Term Behavior for (HCP)?

We shall consider some very specific types of matrices and explore what can happen in
terms of long-term behavior for the corresponding IVPs formed using them.

1. Let A = { , where v and f are real numbers. Answer the following questions

a 0
0 g
for each description of o and 3 that follows:
I.) Let t > 0 be fixed. Compute e and determine an upper bound for HeAtHMZ.
IL.) Let x € R2. Does . lim HeAtxHRz? Does the answer depend on the value of x?
—00

I11.) Does there exist U* € R? for which tlim [U(t) — U*||ge =07
— 00

1

a, <0
a,B8>0

)
)
iii.) Exactly one of o and f is equal to zero and the other is negative.
)
)

11

iv.) Exactly one of v and 5 is equal to zero and the other is positive.
A\

a<0<p

For questions 2 and 3, you may choose to use MATLAB_Linear_ ACP _Solver GUI
to gain intuition regarding the problems. However, MATLAB is not required to
answer the following questions. Look back at Example 4.4.3 and Exercise 4.4.1 before
completing the next two questions.

B 0
of eBtUy, for any Uy € R2.

2. Let B= [ 0 8 ] , where 8 # 0. Compute eB? and describe the long-term behavior

«

3. More generally, let C = [ 3

g ],Where a, B #0.
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i.) Compute e€* and answer questions I - III from (1) under the assumption that
a < 0.

ii.) Redo (i) assuming that « > 0.

The eigenvalues of the matrix A significantly impact the structure of eA*. It is known
that every member of MY (R) has N complex eigenvalues, including multiplicity. And, the
matrix A can be written in a nice standard form using these eigenvalues. As such, it is
reasonable to expect there to be a connection between the eigenvalues of A and the long-
term behavior of {eAt ct > 0}.

Before launching this investigation, we state some definitions.

Definition 4.9.1. Let A € MY (R) and let U be the solution of (HCP).

i.) U(t) is globally bounded if there exists M > 0 such that ||U(t)||z.< M, for every
t>0.
ii.) U(¢t) blows-up in finite time if there exists T* > 0 such that

lim U(t)||ge = o0.
Jim U0

iii.) U(¢) is time-periodic if there exists p > 0 such that U(t 4 p) = U(t), for every ¢ > 0.

iv.) {eAt:t >0} is uniformly stable if tlgrolo HeAtHMN = 0;

v.) {eAt it > O} is exponentially stable if there exists M € N and o > 0 such that
||6At||MN < Me=9t for all t > 0;
vi.) {eAt it > O} is strongly stable if tlggo ||6AtzHRN =0, for every z € RY.

STOP! Interpret each definition in Definition 4.9.1 in words. Give examples from the
EXPLORE! project that illustrate each of them.
Exercise 4.9.1. Consider the matrix A = g g }, whose eigenvalues are « and . For
each case listed in the EXPLORE! project, associate the nature of the eigenvalues with
the long-term behavior of the classical solution U(t) of (4.1). (For instance, if o, § < 0,
then the eigenvalues of A are both negative and in such case, tlim U®)|g: =0.)

—00

The nature of the eigenvalues characterize the long-term behavior of {eAt it > 0}, and
in turn the classical solution of (4.1). Of course, we have not proven this. We have merely
affirmed its truth for particular types of matrices. What if two different matrices A and
B have precisely the same eigenvalues; must {eAt it > O} and {eBt it > 0} behave in the
same manner? The answer is yes, but this requires proof. In light of this discussion, the
following representation theorem is very useful.

Proposition 4.9.1. Let A € MY (R) with eigenvalues A1, ..., Ay (including multiplicity)
and suppose that {ej : k = 1,..., N} is a basis for RY. If Az = Z,If:l i (2, ex)gn €k, V2 €
RV, then eAlz = S0 | e M (2, ex)px €.

This suggests that knowing the structure of A enables us to compute eA'z, vz € RV
without resorting to Putzer’s algorithm. The following example illustrates this result.
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(07

0 B
1 0 21 2
and ey = . Let z = € R and observe that
0 1 22

Example 4.9.1. Let A = { }, whose eigenvalues are o and 8. Assume that e; =

AZ:|:((); g:|[z;]zligz;:|:Q<Z,91>Rzel+ﬂ<z7e2>R2e2'

Hence,

At e 0 2| e | st
€ Z—[ 0 e ||z | = | etz | =€ (BeUR et e (z ) e

For certain cases, Prop. 4.9.1 enables us to reduce the question of the stability of
{eAt 1t > 0} to examining the nature of the eigenvalues of A. This is explored in the
following exercise.

Exercise 4.9.2. Let A € M (R) be diagonal and assume that all eigenvalues \; , ..., Ay
of A are negative real numbers.

i.) Prove that {eAt it > 0} is uniformly stable.

ii.) What happens if at least one eigenvalue is positive? Does a similar conclusion hold
if some, but not all, of the eigenvalues are zero and the remaining ones are negative?
Explain.

4.10 Looking Ahead

Athough many of the models introduced in Chapter 3 can be written in the abstract
form (HCP), there were some that could not. For example, the beer blending IVP (3.13)

dul(t) _ 77u1(t)+2u2(t)+0.31
dt - 100

duso (t) _ Tuq (t)77u2 (t)
dt 80

w(0) = 0.062

u2(0)  =0.09

is one such example. Other examples from Chapter 3 include the charge on a capacitor
model (3.21)

L4 | pdalt) | Loy = B(1)
q(O) =qo
q0)=aq

and the linear air resistance projectile motion model (3.42)

x(t)

(1) . dr()

dt2 dt E
(t) + ydy(t) = F,(t)
O O
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Exercise 4.10.1. Try to reformulate (3.13), (3.21), and (3.42) in the abstract form (HCP).
What new difficulties do you encounter?

Exercise 4.10.2. Propose an additional term in abstract form (HCP) that could be a
placeholder to account for the difficulties encountered in the previous exercise.

Exercise 4.10.3. Return to Chapter 3 and identify at least three more models that cannot
be written in abstract form (HCP).

Do these models have solutions? Can we find them? To help answer the first question
let us revisit a few MATLAB exercises to convince ourselves that these non-(HCP) con-
forming models do, in fact, have solutions.

MATLAB-Exercise 4.10.1. To begin, open MATLAB .
1. In the command line of MATLAB type:

MATLAB _Beer_Blending

Use the GUI to solve (3.13) at several different times.

2. In the command line of MATLAB type:
MATLAB Simple_Circuit

Use the GUI to solve (3.21) at several different times with different initial conditions
of your choosing. Suppose L = 10,7 = 0.001,C = 0.025, and E(t) = 20 cos(t).

How do we find solutions to non-(HCP) conforming models? Are the models mentioned
above just special cases of a new abstract form? Will that new abstract form yield results
similar to those in this chapter? Such questions are the focus of our investigation in the
next chapter.
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Overview

Many of the models introduced in Chapter 3 illustrate what happens when external
forces of various kinds are introduced into the description of phenomena involving a system
of linear ODEs or a higher-order linear differential equation. For example, the DEs arising
in the beer blending model (3.13), the vertical spring model (3.17), the projectile motion
model (3.42), and the 5-story floor displacement model (3.8.1) all involve external forces.
As in Chapter 4, our present goal is to develop a single framework that subsumes these
IVPs as special cases. The theory developed is a formal extension of the theory formulated
in Chapter 4.

5.1 Introducing...The Non-Homogenous Cauchy Problem (Non-
CP)
All of the IVPs mentioned in the overview of this section can be rewritten in the following
abstract vector form.

Definition 5.1.1. A system of ordinary differential equations of the form

U'(t) = AU(t) + £(1), t > to,

(Non — CP) {U(to) _ U,
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where U : [tg,00) — R¥ is the unknown vector function

uq (t)
U(t) = : ;
un(t)
A is the N x N coefficient matrix
ailr - Q1IN
ani1 -+ GNN

the forcing term f : [tg,00) — RY has components

fi(t)
f(t) = S
fn(t)
and Uy € RY is the vector containing the initial conditions
uy(to)
UO = I
un (to)

is a nonhomogenous linear system of ODEs with initial condition U(tg) = Uy.
Converting a system into the form (Non-CP) is not difficult. Consider the following
example:

Example 5.1.1. Consider the system of ODEs given by

ui(t) = —2ui(t) + 3ua(t) — 2t
ub(t) = —ui(t) + 2u2(t) +5 (5.2)
ul(l) =
Ug(l) =-1
Initial-value problem (5.2) can be rewritten using matrices as follows:
_ - _
uy (t) - -2 3 ul(t) + —2t
up(t) | | -1 2 g (t) 5
Ut A U(t) £(t) (5.3)
Ul (1) - 1
’LLQ(l) N -1
Here tg=1 Uo

ul(t; }

It is reasonable at this stage to think of a solution of (5.3) as a vector U(t) = [ e
2

satisfying both the equation and the initial condition in (5.3).
STOP! Revisit the IVPs in Chapter 3 and make certain you are comfortable with re-
formulating them in the abstract form (Non-CP).

As before, we shall formulate a theory for (5.1) and then recover the results for the
particular IVPs as corollaries.
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5.2 Carefully Examining the One-Dimensional Version of (Non-
CP)

We begin our investigation of (5.1) in R, so that A and Uy are simply real numbers and
U(+) and f(-) are real-valued functions. In such case, (5.1) consists of a single ODE coupled
with an IC. Also we assume for simplicity, that to = 0.

5.2.1 Solving (Non-CP)—Calculus Based

We wish to derive a representation formula for a solution of (5.1). We momentarily
hold off on imposing specific hypotheses on f(-) and tacitly assume whatever is needed to
ensure that all steps of the derivation are justified and all quantities involved are well-
defined. As you work through the derivation, keep track of these conditions in preparation
for formulating an existence result. Starting with (5.1), we proceed as follows:

U'(s) — AU(s) = f(s)

e A5 (U'(s) — AU(s)) = e A%f(s)
dis ((fASU(s)) = e M5f(s) (5.4)

/O t d% (c=A5U(s)) ds = /0 e Aot(s)ds

e AMU(t) — e 2OU(0) = / e Mf(s)ds
0

t
e MU(t) = Uy +/ e A%(s)ds
0
t
U(t) = MU + eAt/ e M5f(s)ds
0

t
U(t) = AUy + / AE=¢(5)ds (5.5)
0

Formula (5.5) is called a variation of parameters formula for a solution of (5.1).

STOP! Address these three questions.

1. Carefully explain the modifications that would need to be implemented in (5.23) if a
general g (not simply 0) was used as the initial time.

2. What assumptions should be imposed on the forcing function () to warrant that all
of the steps in the derivation (5.23) are meaningful?

3. Conjecture a single reasonable assumption that can be imposed on () to ensure that
all steps of (5.23) are meaningful. While you could assume, at the extreme end of the
spectrum, that f is infinitely differentiable (so that it is as smooth as possible), try to
impose a condition that is just strong enough.

5.2.2 Solving (Non-CP)—Numerics Based

We derive the variation of parameters formula (5.5) using a technique similar to the
one presented in Section 4.3.2. There, the alternative definition of the matrix exponential
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was motivated by making a discrete approximation to the homogeneous initial-value prob-
lem. We follow a similar numerical approximation approach by approximating (5.1), solving
the approximate IVP, and then taking a limit of the approximate solution the solution as
n — oo to obtain the solution (5.1).

STOP! Re-read Section 4.3.2.

Let t > 0, n € N, and define U to be the solution of the approximate IVP

z n = (5.6)

Uleta)=UE) _ AT(s+ ) +£(s), s>0
(0) — Uy

Solving the first equation in (5.6) for U(s + L) yields

0 (s + ;) _ (1 - ;A>_1 U(s) + (1 - :LA>_1 f(s)% (5.7)

Taking the first step in the march towards ¢t amounts to evaluating (5.7) at s = 0 and

realizing that
-1 -1
— [t t — 4 4
0(L)=(1-1a) Gt (1-2a) 10)f
n n n n
¢

As in Section 4.3.2, the second step requires us to evaluate (5.7) at s = -:
-1 -1
(ONEORIOEONOE
n n n n n/n
—2 -2 -1
t _ t t t t
- (1= 2a) T (1) Tro (- 22) T1(4)) e
n n n n n

Upon closer inspection of (5.8), notice the first term is exactly the same as in the homoge-
nous case and the second term involves a sum for which each term is multiplied by %

STOP! Can you think of a mathematical object or concept that involves a sum where
each term is multiplied by a number divided n?

To help identify the pattern, let us write out the next step in the march towards ¢. That is,
evaluate (5.7) at s = 2L to get

-3
U <3t) = (1 - tA) Uo+
n n
-3 —2 -1
2
<<1 - tA) £0) + (1 - tA) f(t> + (1 _ tA) f(t)> (5.9
n n n n n n
STOP! What pattern emerges?

Taking n steps in the march we arrive at ¢t and have

U(t) = (1 - :LA> - Uo + ni (1 - 2A> 7(n7j)f (;;) % (5.10)
j=0
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Remark 5.2.1. The formula found in (5.10) can used as a computer algorithm to numer-
ically approximate (5.1).

As explained in Section 4.3.2, taking the limit of (5.10) as n goes to infinity produces
the following solution for (5.1):

N = t N e Nt
f) = I 1- LA f(L5) L
o0 = i 3 (1-00) ()

STOP! Go back and look at the variation of parameters formula (5.5). What is different?
the same?

We know an integral must play a role in the formula for U(¢), so let us apply the defi-
nition of the integral to a function very similiar to the one in the variations of parameters
formula. Let T and f be real-valued functions such that their product is integrable on [0, t].
By definition of the integral, we have

/O T(t — ) f(s)ds = lim 3" T(t - s7) f(s0)As (5.11)
k=1

where 0 = 59 < 81 < -+ < 8, = t, NSk, = Sk — Sk—1, and s}, € [sk_1, k). Our final task in
the variation of parameters formula derivation is to show

— t N e Nt
I 1——A t(=j) - 12
m3(=5a) () 612

is equivalent to

/t eA91(s)ds (5.13)

0
Let s; = £j and As; = L for j =0,1,...,n — 1. Then

t .
tfsjzﬁ(nf])

and totes _
n n—j ’
Using (5.14) enables us to rewrite (5.12) as
lim g (1 - t_S]A> o f(sj)As;. (5.15)
n-soc0 n—j

Jj=0

Next, we change the index variable in the sum in order to match (5.15) with the definition
of (5.13).

STOP! Compute the values of n — j for j =0,1,...,n— 1.
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Let k=n—j, sf = L(n—k), and As = % so that

n

n—1 —(n—3) 1 x o\ 7k
. t—s; . t—s *
lim_ ZO (1 - _;A) f(s;)As; = nlgg); (1 - kA) f(s;)As,  (5.16)
Jj= =n
n —k
. t— sy .
= nh_)rr;oz (1 - k ) f(s})Asp  (5.17)
k=1
t
= / eA(t_S)f(s)ds
0

STOP! Justify the equalities in (5.16) and (5.17).

Thus, we have obtained the variations of parameters formula via a numerical approximation
technique.

EXPLORE!

5.2.3 Building an Existence Theory for One-Dimensional (Non-CP)

What goes into developing a theory for (Non-CP)? Complete this EXPLORE! project
to get a feel for some preliminary work that goes into building a theory in the one-
dimensional case by considering the influence of the behavior of the forcing term in the
existence of a solution. Consider the IVP

/
y(0) = o

How “badly behaved” can the forcing term f(¢) be without hindering our derivation of
the variation of parameters formula outlined in (5.23)? When does its behavior adversely
affect the solvability of (5.18)7 Answering these questions requires that we check that all
terms involving f(t) are defined, and that performing calculus operations on such terms is
justified.

i.) Before tacking the general setting in IVP (5.18), consider the following specific version

of IVP (5.18):

{y’(t) - zy(w = f(®), t >0, (5.19)

where

t,0<t<1,
t) = =
I {0,1&21.

Does the presence of the discontinuity of f(-) at ¢ = 1 prevent the solution candi-
date for (5.19), as given by (5.5), from being continuous? Worse yet, does it prevent
differentiability of the solution?

a.) Verify that the solution y(-) of (5.19), as expressed by (5.5), is continuous at all
times t # 1.
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b.) Focusing on the behavior at ¢ = 1, we see that y(-) must satisfy the following

two IVPs:
") —2y(t) =t 0<t <1,
)~ 2y(t) = 1, 520)
y(0) =2,
"t)—2y(t) =0,t>1
Y -2 =0,121, o)
y(1) =2e2 + e — 2,
Verify that the solution y(-) of (5.19) is
2e?t 4t —t—1,0<t<1
= U ’ 5.22
y() {(2+§—;)e2t,t>1. (5.22)

c.) Show that while y(-) given by (5.22) is continuous on [0, c0) ,

dt d-
at y(t)ltzl # at y(t)|t:1 :

As such, y(-) is not differentiable on (0,00) and hence cannot be a solution of
(5.19) in the classical sense. As such, we will need to consider different notions of
what is meant by a solution to IVPs going forward. Consequently, even a single
point of irregularity in the forcing term f(-) can create complications. What
conditions can be imposed on the initial data and/or f(-) to ensure that the
function y(-) given by (5.5) is continuous on [0, 00)? differentiable on (0, 00)?

ii.) Look back at the steps used to derive the variation of parameters formula in (5.5). In
order to determine if a given function f(¢) is allowable, which terms must be defined?

iii.) Now, let us work backwards. Suppose you are given a function y(t) that is claimed to
satisfy IVP (5.18).
a.) How would you verify this claim?
b.) Does the information from (a) help you to clarify what condition(s) are sufficient

to impose on f(t) to facilitate the verification that y(t) satisfies (5.18)?

iv.) Now, let us try to pull our discussion together. Consider the general variation of
parameters formula for a solution of (5.18), namely

y(t) = e + / t e®t=%) f(s)ds. (5.23)
0

Since the function ¢ — €'y is differentiable at every real number, the differentiability
and continuity of the solution formula for y(t) is determined solely by the behavior of

the mapping ¢ — f; e®(t=5) f(s)ds.
Observe that

/t =) f(s)ds = e - /t e” ¥ f(s)ds. (5.24)
o 0

a.) Using the Fundamental Theorem of Calculus, determine a sufficient condition to
impose on f(-) to ensure the mapping ¢ — fot e~ f(s)ds is differentiable.

b.) Explain why if both terms of the product on the right side of (5.24) are differ-
entiable, then the product is differentiable.
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c.) Compute the derivative of (5.24) under the assumption imposed in (a).

d.) Even if the mapping ¢t — fot e®(t=%) f(s)ds is not differentiable, as long as it
is defined (meaning that the integrand s — e~ %% f(s) is integrable), then the
variation of parameters formula is still meaningful. Why?

5.2.4 Defining What is Meant By a Solution of (Non-CP)

The final observations from Section 5.2.3 suggest that if the mapping t —
fot eMt=9)f(s)ds is differentiable, then the variation of parameters formula for the solution
is itself differentiable. In such case, we can trace backwards through the derivation in (5.4)
- (5.5) to verify the formula is indeed a solution of the original IVP. However, without the
differentiability of ¢ — fot eM=9)f(s)ds, we must be content with the fact that the variation
of parameters formula defines a solution of the IVP in a weaker sense. It still describes
the evolution of the unknown over time, but it cannot be differentiated. Such a notion is
still very useful in practice. Actually, using the variation of parameters formula is preferred
in applications and numerical approximations. This prompts us to define two notions of a
solution, as follows:

Definition 5.2.1. A function U:[tg,tp + 7] — Ris a

i.) classical solution of (5.1) if

a.) U(+) is continuous on [tg,to + 77,
b.) U(-) is differentiable on (tg,t0 + T'),
c.) U'(t) = AU®W) +£(t), for all t € (to,t0+T),
d.) U(ty) = U,.

ii.)  mald solution of (5.1) if
a.) U(+) is continuous on [tg,to + 717,
b.) U(t) = eAlt-t0)U, + fjo eAt=9)f(s)ds for all t € (tg,to+ T).

Exercise 5.2.1. Is a classical solution necessarily a mild solution? How about conversely?
Explain.

5.3 Existence Theory for General (Non-CP)

The discussion in the previous section provides insight into the one-dimensional case of
(Non-CP). A natural question is, “To what extent does this discussion generalize to the
system version of (Non-CP)?” This is the main topic of this section.

5.3.1 Constructing a Solution of (Non-CP)

Using elementary matrix algebra and the properties of the matrix exponential, it is
reasonable to mimic the variation of parameters process (5.4) - (5.5) to construct the solution
of the general system version of (Non-CP). We must bear in mind that all quantities are now
matrices or vectors, so that the order in which terms appear in a product is nonignorable.
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Exercise 5.3.1. (Variation of Parameters Formula - Does It Work?) Verify each
line of (5.4) - (5.5) in the case when A, U(t), Ug, and f(t) are as in Definition 5.1.1.
Make certain all operations are justified and carefully indicate all necessary definitions and
theorems needed to justify each line of the derivation.

The next exercise is designed to get you to think ahead.
Exercise 5.3.2. Consider a function U:[tg,tq + T] — RY, for N € N.
i.) Interpret Def. 5.2.1 for (Non-CP) when the solution is vector-valued.

ii.) Look back at Section 5.2.3 and reexamine Question 3 for this general setting. Specif-
ically, conjecture a condition to impose on f(¢) that would ensure that the variation
of parameters formula is differentiable and hence is a classical solution of (Non-CP).

5.3.2 Computing with the Variation of Parameters Formula

The nice thing about having the variation of parameters formula (5.5) is that we do
not need to reinvent the wheel each time we want to solve a system of the form (Non-CP).
We know what the solution is. However, we still need to compute the terms that comprise
the formula, and this can be somewhat tedious as we experienced when using Putzer’s
algorithm.

For the moment, we consider several examples of systems of the form (Non-CP) for which
the existence and uniqueness of at least a mild solution is guaranteed so that the variation
of parameters formula is meaningful. The idea is to gain familiarity with constructing the
solutions of these systems. We will develop the actual existence-uniqueness result in the
next subsection.

Example 5.3.1. Solve the following uncoupled system:
'(t) =2zx(t)+t

y'(t) = —3y(t) —e* (5.25)

x(2) =1, y@2)=-1

Solution: We can rewrite (5.25) in the matrix form (Non-CP) using the following identifi-
cations:

|z 12 0 - t 1 -
U(t) - |: y(t) :| ’ A= |: 0 -3 :| ’ F(t) - |: _th :| ’ UO - |: -1 :| ’ tO =2.
The unique solution of (5.25) is given by the variation of parameters formula

t
U(t) = eA2U, —|—/ eAU)F (5)ds. (5.26)
2

The first step is to compute eAt:

Thus,
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and subsequently applying it to the initial condition vector:

1 eQ(t—Q)
A(t—2) _
¢ { 1 } [ _e—3(t-2) } . (5.27)
Also, we simplify the integrand in (5.26):
s e2(t=s) 0 ] se2(t=s)
eA(t )F(S) = |: 0 673(1575) :l |: *625 :| = |: 7673t+55 :| . (528)

Integrating each component in (5.28) from 2 to ¢ (by parts when necessary) yields

t t 2(t—s)
/ AUTIF (s)ds = / { * stess } ds
2 2 [ —€

et ft se”25ds

— [—e—??t b5 s (5.29)
2

- [HiEn)

—% (e275 — 106_3t)

The solution to (5.25) is then obtained by adding the vectors (5.27) and (5.28). Doing so

yields
jers i3
U(t) = [ (2— e8) et — Le2t }

Reading off the components, we conclude that the solution of the original system is

{x(t) =gttt =gt -4

1
y(t) = (2 66) e 3t — %e%

The same approach works for general N x N systems as well, albeit with more tedious
calculations.

Example 5.3.2. Assume that Aj,..., Ay are distinct real numbers, ¢y, ..., cy are any real
numbers, and the functions fi,...,fy : [0,7] — R are continuous functions. Solve the
following system:

A1 0 -0 f1(t)
v = ° o+
0 :
L 0o - 0 AN fN(t) (5.30)
¢
Ulty) =
_CN

Solution: System (5.30) is already in the form of (Non-CP). Observe that
M0 .0

0 0 e
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As such, we have

M eMl—to) o ... 0
(Al—to)  _ 0
: . . 0
0 .0 eMw(t—to)
1 [ eMlt—to)ey
Alt—to) _
CN i e)‘N(t’.tO)cN
Sy M0 fi(s)ds
. .
/ AR (s)ds =
to :
| [y 0 fn(s)ds
Thus, the solution of (5.30) is
eMlt—ta)ey S M=) £y (s)ds M Et0)ey 4 fu M) fy(s)ds
u(t) = + =
e,\N(t—to)CN ftto e)\N(tfs)fN(S)ds e/\N(tftg)CN_'_jZ] e)\N(tfs)fN(s)ds

In retrospect, since all of the differential equations composing system (5.30) were completely
decoupled (meaning that the right side of each ODE involved only one component of the
solution vector, namely the one in the same row on the left side), we should have expected
the components of the solution vector to be the one-dimensional variation of parameters
formulas for the solutions of these ODEs.

Exercise 5.3.3. Solve the following systems:

i)

-2 1 1
U =, _Z]U(t)Jr .
. (5.31)
u0) = 1]
ii.) )
1 -1 4 1
Uty =3 2 —1|U®)+|¢
=21 1 -1 0 (5.32)
uil) =1 o
-1
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iii.)

~
—~
~
~
|

= 3x(t) + y(t) + sin(?)
—x(t) + 3y(t) + cos(t) (5.33)
3 =1 y(5)-1

While the calculations involved in solving these systems are not intrinsically difficult,
they must be meticulously carried out. For this reason, the variation of parameters formula
is arguably of more theoretical importance than it is practical. Nevertheless, familiarity with
the process of constructing this solution will prove useful when studying more complicated
systems.

We introduced in Chapter 4 a method by which a homogenous linear ODE of order
n could be reformulated in the form (HCP). The same trick works for a nonhomogenous
version of such equations, as illustrated below.

SIS
—
N

Il

Definition 5.3.1. Suppose [ is some interval in R and f: I — R.

i.) An n*M'-order nonhomogenous linear ODE with constant coefficients is of the general
form
ant™ () 4+ an_ 12V (E) 4+ ..+ a2’ (t) + aoz(t) = (1), (5.34)

where t is in I and a,, # 0.
ii.) If we equip (5.34) with n initial conditions of the form
z(t) = c1, @' (to) = o, ..., 2"V (tg) = ¢p, (5.35)

then (5.34) - (5.35) forms an n*t-order IVP.

We must interpret the IVP (5.34) - (5.35) as a linear system of the form (Non-CP) in
order to view it as a special case of the theory we are presently developing. Fortunately, it
turns out that we can make use of the same trick as in Chapter 4.

First, move the terms ezcept the one of degree n to the right-side of (5.34):

a0 = £ - Y a0 (5.36)
=0

Lower—order Derivatives

Now, divide both sides of (5.36) by a,, so that the leading coefficient on the left-side is 1:

sy = {O _i <“J) 2V (1). (5.37)

a a
=f*(t) =a

J

Next, perform the following change of variable. We suppress the dependence on ¢ through-
out:

Yy =
y2 = yp=2a
ys = yy=yf ="
Yn—-1 = y;’L—Q = = x(n72)
Yn = Yh1=...= 21
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Observe that

n—1
vy =2 = () = 3 . (5.38)
j=0
The initial conditions in (5.35) become

y1 (to) = c1, Y2 (to) = c2, ..., Yn (to) = Cn. (5.39)

Combining these observations enables us to reformulate IVP (5.34) - (5.35) as the following
equivalent homogenous linear system:

/

[ oy ] o 1 0 - 0 0 Y1 0
Y2 o o0 1 - 0 0 Yo 0
o = . SN ICES
Yn—1 o o o0 - 0 1 Yn—1 0
L Yn . _a6 af a3 -+ ap_q ap Yn (@) (5.40)
Y1 €1
Y2 C2
(to) =
Yn—1 Cn—1
L Yn L Cn

The desired function that satisfies the original n*"-order IVP (5.34) - (5.35) is then just the
first component, y;(t), of U(t). (Why?) We illustrate this procedure below.

Example 5.3.3. Solve the system

y(1) =1 (5.41)
z(l) =0
2’ (1) 0

The “total degree” of the system is 3 (obtained by adding the orders of both ODEs, which
are 2 and 1, respectively). So, three conditions (two for z and one for y at the same time
(to = 1) are needed to ensure (5.41) has a unique solution. Rather than introducing new
names for the unknowns, we observe that the corresponding system must be 3 x 3. (Why?)
But, what is the structure of the solution vector of the system? Precisely, what should be
the components? Certainly, they should involve only the unknown functions of interest and
their derivatives up to the highest degree minus one for each variable (that is, z, 2/, and
y). As such, a logical choice for the solution vector is
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In such case, observe that (5.41) can be written as follows:

0 2/(t) 0 0 010 0
Ut)= [4zt) 0 gy |+|t|=]4 0 1|00+ ¢
- 0yt 0 00 1 0 (5.42)
U(l) = 0
12

This time, the functions that constitute the solution of the original IVP are x and y, which
correspond to the first and third components of U(t).

STOP! Solve (5.42).
Exercise 5.3.4. Solve the following IVP:

2(t) = 3ax(t) + 22/ (t) + &3
z(0) =0
2/(0) =0

5.3.3 An Existence-Uniqueness Theorem for (Non-CP)

The examples in the previous subsection illustrated the construction of the variation of
parameters formula of a solution on (Non-CP). We assumed that the forcing terms were
sufficiently smooth as to ensure that the formula was meaningful. We now formulate and
prove a result that guarantees the existence and uniqueness of solutions for (Non-CP) in
the sense of Definition 5.2.1. The properties of e®? established in Section 4.5 enable us to
prove the following result:

Theorem 5.3.1. Let A € MY (R) and Upe RY be given, and F : R — RY be a continuous
function. Then, the IVP (Non-CP) has a unique classical solution given by the variation of
parameters formula

¢
U(t) = AU+ [ AT (s)ds, (5.43)
to

defined for all real numbers ¢.

Proof. Existence: First, the function U defined by (5.43) is a continuous function of ¢
(Why?) and so, is a mild solution of (Non-CP). In order to show that it is a classical
solution of (Non-CP), the right-side of (5.43) must be differentiable at all real numbers ¢.
But, the differentiability of the mapping t — eA(t~t) U, follows immediately from Propo-
sition 4.5.3.

STOP! Tell why.

Next, observe that
t t
/ AP (s)ds = eAt/ e ASF(s)ds. (5.44)
to to

The first term of the product on the right side of (5.44) is differentiable by Proposition 4.5.3.
And, since the integrand of the integral term is continuous, it follows from the Fundamental
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Theorem of Calculus (as extended to RY —valued functions) that the second term of the
product is also differentiable. Consequently, the entire product is differentiable. It therefore
follows that the function U, as defined by (5.43), is differentiable.

We now compute the derivatives. Using Proposition 4.5.3 yields

& ) - & o]
_ {AeA(t_tO)} U, (5.45)
= A AR, |

STOP! Justify each step in (5.45). Also, why does the presence of ¢y not hinder the ap-
plicability of Proposition 4.5.37

Differentiating the second term using the product rule yields

4 /t eAITIF (s)ds = 4 eAt /t e AF(s)ds
dt dt

to tD
ar @ N da " A
_ t —As t] . —As
e [/to e F(s)ds} + o [e®] {/to e F(s)ds]

= At -Ie’AtF(t) + [AeM] - [ /t t eASF(s)ds}

¢
=F(t)+ | Aerle A5F(s)ds (5.46)
¢
y
=F(t) —|—/ Aer=IF(s)ds
¢
°
=F()+ A/ AR (s)ds.
to

STOP! Justify each step of (5.46). Along the way, specifically address the following:

i.) Note the order in which the terms of the product rule in the second line are written.
This was deliberate. Explain why the terms are not necessarily commutative.

ii.) Why can the terms e and A be brought inside and outside the integral sign? Care-
fully explain.

Now, use (5.45) and (5.46) together to obtain

t
U'(t) = A [eA(t_tU)Uo] FF) + A [ ACIF(s)ds

to

¢
=A [eA(FtO)UO] + A/ eAUIF (5)ds + F(t)
to

=A {eA(ttD)Uo + / t eA(ts)F(s)ds} + F(t) (5.47)
= AU(®t) +F(1). 0

STOP! Justify each line of (5.47).
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Next, the variation of parameters formula satisfies the initial condition in (Non-CP) be-
cause

to
Ulty) = eAlto—to)y, —|—/ A (5)ds
to

to
=20y, —|—/ A=) (5)ds
=1 to

0
= U,.

This shows that (5.43) is a classical solution of (Non-CP), thereby completing the existence
portion of the argument.

Uniqueness: Let V: [t,00) — RY be any classical solution of (Non-CP). Since both U and
V satisty (Non-CP), we can subtract the two equations to arrive at the IVP

U'(t) = V'(t) = AU(t) — AV (1), t > 0,
U(to) - V(to) = U() - UO =0

which simplifies to

{(U —V)'(t) = A(U-V) (1), t>0, (5.48)

(U-V)(to) =0.
It follows from Theorem 4.6.1 that the unique solution of (5.48) is
(U-V)(t)=er0=0, for all t €R.

Thus, U(t) = V(t), for all t € R. This says that any function V that satisfies the definition of
a classical solution on (Non-CP) must coincide with U given by (5.43). Hence, we conclude
that the classical solution of (Non-CP) is unique.

This completes the proof. O

Exercise 5.3.5. Answer the following:

i.) Identify a specific example of a function F : R — R¥ for which (Non-CP) has a
unique mild solution which is not a classical solution.

ii.) Try to identify a specific example of a function F : R — R¥ for which (Non-CP)
does not even have a mild solution. (Hint: What cannot be true about the forcing
function F : R — RV ?)

5.4 Dealing with a Perturbed (Non-CP)

When describing a mathematical model using an IVP of the form (Non-CP), the tacit
assumption is that the precise nature of the forcing term is known at every time. However,
this is unrealistic because of imprecision inherent to measurement. Technically, we can only
say that for any time ¢, the actual value of the forcing term, denoted f(t), lies somewhere



Finite-Dimensional Theory—Next Step: The Non-Homogenous Case 145

in the interval (£(t) — €1, f(t) + €1), where ¢; > 0. Similarly, the actual value of the initial
condition, denoted Uy, lies somewhere in the interval (Ug — e, Ug + €2), where €5 > 0.
Even worse, the error terms ¢;(i = 1,2) can change over time. What are the implications of
such error in the nature of solutions of (Non-CP)?
Consider (Non-CP), together with the related IVP
— — _
{U (1) = AT@) + (1), t > to, (5.49)
U(to) = U().

We are hopeful that for any time interval [tg,T], the norm of the difference between the
solutions U and U of (Non-CP) and (5.49), respectively, can be controlled by ensuring the
error terms €;(i = 1,2) are sufficiently small. In such case, we would say that the solution
of (Non-CP) depends continuously on the data.

This is analogous to the problems considered for (HCP) in Section 4.8, but the presence
of the forcing term complicates the matter. We begin by studying this problem for the
one-dimensional version of (Non-CP). Precisely, consider the following two related IVPs:

"(t) = t t),t>1
(1) = aut) + ), t > o 550)
u (to) = Ug,
w'(t) = au(t) + f(t), t > ¢
g() ait()+f(), > to (5.51)
(% (t()) = U,
where we assume there exist d1, > > 0 for which
lup — o] < drand sup |f(t) — f(t)| < . (5.52)
to<t<T
The solutions of (5.50) and (5.51) are respectively given by
t
u(t) = e*tt0)y, +/ et f(s)ds, (5.53)
¢
v
a(t) = ettty 4 / et =)F(s)ds. (5.54)
to

The question of interest is, “How far apart are these solutions at a given time ¢7?” Graph-
ically, we measure this by computing the vertical distance between the graphs of y = u(t)
and y = u(t) at all times ¢ in an interval on which we are studying the solutions. Since the
outputs are real numbers, we measure this distance using the absolute value of the difference
in the outputs. In the absence of f and f, we answered this question in Section 4.8.

STOP! Re-read Section 4.8 before going further.

EXPLORE!
Does (Non-CP) Depend Continuously on the Initial Data?

1. For concreteness, open MATLAB and in the command line, type:
MATLAB _Linear _ACP _Solver

GUI instructions can be found by clicking the Help button. In the User Panel, choose
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t = 0 for initial conditions and plot solutions until ¢ = 5. Click the Input IVP and
Plot Solution button to enter the following IVP:

, |10 cos (27t)
ve = 0 -1 ] ut) l sin (27t) ]
X (5.55)
U = ) ]

Suppose that the measurements of the first component of the initial condition vector
in (5.55) and both components of the nonhomogenous term are subject to error. The
corresponding IVP actually becomes

, |1 0 cos (2mt) + 6y sin (27t)
v = 0 —1 1 Ue) + [ sin (27t) — 0y cos (27t) 1
e (5.56)
U.(0) = )

i.) Click the Modify IVP and Plot Solution solution button and input (5.56) for
91 = 0.1,2 = 0.08, and € = 0.01. Are the solutions to (5.55) and (5.56) close to
each other? How close? How far?

Repeat a) for §; = 0.01, 02 = 0.008 and ¢ = 0.001.

iii.) Repeat a) for 6; = 0.001, 3 = 0.0008 and ¢ = 0.0001.

11.

—_— — — ~—

iv.) Describe the patterns found in the graphs and norms of the corresponding IVPs.
v.) Repeat question 1 for any pair of IVPs that satisfies the forms provided in (5.57)
and (5.58).
. Consider the IVP
0 t
v =[5 2] 0]
? (5.57)
v =| ™" ]
w2

where «, f € R.

i.) What is the solution U of (5.57)? Give the actual components.

ii.) Suppose that the measurements of the first component of the initial condition
vector in (5.57) are subject to error, so that the actual initial state vector is

wij_ ¢ , where |e| is a small positive number. Moreover, assume that there
2
exist d1,d2 > 0 such that
sup | filt) ~ To(0)] <8 (i = 1.2). (5.58)
0<t<T

Consider the corresponding IVP

/ | @ 0 ?1(15)
U/(t) 0 3 ] U (t) + .00 ] 50
wy + €
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a.) What is the solution U, of (5.59)? Give the actual components.

b.) Compute ||U(t) — Uc(t)||ge- Make a conjecture for what happens as
€], 01,02 — O for a fixed ¢?

3. Now that we have an intuitive sense of what should happen when [e[, §1,02 — 0, let
us return to (5.57) and (5.59) to compute

sup [[U(t) — Ue(t)||ge -
0<t<T

(You should be able to get an exact value for any fixed T'.) What happens to this
value as |e|, 87,02 — 07

4. Now, suppose that both measurements of the initial condition vector in (5.57) are
wy + €1
Wy + €2
are small positive numbers. Replace the initial vector in (5.59) by this one and repeat
questions 1 and 3. If you need help visualizing this new situation, repeat question 2
as well.

subject to error, so that the actual state vector is }, where |e1| and |eg|

5. Generalize your findings to the case of an N x N diagonal matrix for A and an initial
condition vector in which each of its N components is subject to error.

6. Do you expect the same conclusion to hold when A is no longer a diagonal matrix?
Explain.

7. Carefully formulate the most general result that you can muster regarding the con-
tinuous dependence of solutions of (Non-CP) on the initial data.

In light of the work done in Section 4.8, the answer to the above question for (Non-CP)
rests solely on handling the forcing terms.

Disclaimer! The following is a more formal discussion of the ideas in the previous EX-
PLORE!

Proceeding as before, we subtract the two solution formulas, and estimate using the prop-
erties of absolute value. This yields the following for all ¢ € [to,T] .

lu(t) —u(t)| = (e“(t_to)uo - e“(t_to)ﬂo) + ( / t e®t=%) f(s)ds — / t e“(t_s)f(s)ds)‘

to tO

_ |entt=t0) (4o — ) + /t e (f(s) — f(s)) ds

/ =) (§(s) — F(s)) ds (5.60)

< [ealt—to) (up — ﬂo)‘ +
to

< ea(tfto)

- |uo —To| +

/ e2t=9) (1(s) — F(s)) ds

to

< ea(T_tU)(Sl +

/t =) (f(s) — (5)) ds

0

The lingering problem is the second term in the last line in (5.60). How do we handle an
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absolute value of an integral term?

STOP! Review the properties of the integral in Proposition 2.7.1 before moving onward.
Applying the properties of the integral yields the following string of inequalities, using

(5.60):
t t —
(ea(tft(’)uo _ ea(tfto)ﬂo) + (/ ea(tfs)f(s)ds _/ e“(ts)f(s)ds)‘
¢ t

0 0

u(t) —u(t)] =

<:
t —
< Tt | / e (f(s) = J(s)) ds
to
t
S ea(T—tU)(Sl +/ ea(t—s) (f(S) - ?(S))‘ ds
to
t
< ea(TitO)(Sl + ea(tfto) }f(S) _ ?(S)| ds (561)
to
t
< 6a<T7t0)61 + ea(tfto) / sup |f(3) - ?(8)‘ ds

to to<s<T

IN

t
eT—to) §, +ea(t7t")/ 0ods
to

IN

ea(T—tU)(;l + ea(t—t0)62(t _ tO)
€a(T7tU)51 + ea(T7t0)52 (T - tO)
= ea(T_tU) ((51 + 52(T — to)) .

IN

STOP! Justify each line of (5.61).

Such imprecision is present when measuring any parameter appearing in a differential equa-
tion, not just the initial condition. For simplicity, we consider (5.50) together with the
following “perturbed IVP” in which the parameter a is replaced by (a + €), where € is a

real number: B B _

For the moment, we have kept the same initial condition in both IVPs. The solution of
(5.62) is given by
t
T (t) = elatalt=to)g, +/ elatIE=3)F(5)ds. (5.63)

to

Exercise 5.4.1. What happens as |¢|,0o — 0 to sup |u(t) — U (¢)|? Show all details in
to<t<T

forming the estimates that lead to your conclusion.

APPLY IT!!

At long last, we are equipped with enough theoretical power to be able to address several
more models studied in Chapter 3. For each of the following IVPs, complete these questions:
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I.) Reformulate the IVP in the abstract form (Non-CP).
I1.) Argue that the IVP has a unique solution.

III.) Formulate a continuous dependence result for the IVP in the spirit of the results
established in this section.

IV.) Choose actual values for the parameters in the model. For them, illustrate
the curves of each of the component functions, study the IVP wusing the
MATLAB _Linear_ ACP _Solver GUI, and analyze the results in the context of the
setting of each model.

i.) The beer mixing model (3.13)

duq (t) _ —Tuy (t)+2’U,2(t)+O‘31
dt - 100

dus (t) — Tuq (t)*?Ug (t)
dt 80

w(0) = 0.062

us(0) = 0.09

ii.) The vertical spring-mass model (3.17)

{ maz' (t) + ra'(t) + kx(t) = myg
z(0) = xo,2'(0) = 24

iii.) The electrical circuit model (3.21)

0] alt) 4 pdat) Sa(t) = E(t)
CI(O) =4qo
70)=q

iv.) The projectile motion model (3.42)

21 T
Zdii trtl! = R0
+ 7y dt = F,(t)
(t) + de(t) F.(t)
m(0) - wan(O) = Yo, % (0) =

v.) The 5-story floor displacement model

mlxg (t) = —ko(z1(t) — g(t)) + k1 (a2(t) — z1())
mimiﬁ(t) = —kifl(l‘i(t) - xi,l(t)) + ki($i+1(t> — .’Bi<t)),i =2,3,4
msas (1) = —ka(ws(t) — 2a(t))

SCZ(O) = (560)1 (’L = 1, 2, 3, 4, 5)
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5.5 What Happens to Solutions of (Non-CP) as Time Goes On and
On and On...7
We know that if the forcing term is sufficiently nice, the unique mild solution of (Non-

CP) is given by (5.5), for all real numbers t. We investigate the behavior of this solution as
t — o0, starting with an investigation of the one-dimensional case.

EXPLORE!

Long-Term Behavior of Solutions of One-Dimensional (Non-CP)

We investigate the impact adding a function f(¢) to the right side of (HCP) has on the
long-term behavior results developed in Section 4.9.

1. Recall the long-term behavior of solutions of (4.4) for different values of a:

i.) If a <0, then lim u(t) =
t— o0

ii.) If a = 0, then lim wu(t) =
t—r o0

iii.) If @ > 0, then lim wu(t) =
t—r o0
2. Now consider the nonhomogenous IVP

"t t) = f(t

(1) + ay(t) = f0) 560
y(0) = yo

Explore the long-term behavior of (5.64) by completing the following table. Use the

GUI MATLAB _Linear_ACP _Solver to illustrate specific examples that can guide
you in the process.

f(t) a Solution y(t) of (5.64) | Behavior of y(t) as t — oo

a<0
a nonzero constant | a =0
a>0
a<0
t?(p € N) a=0
a>0
a<0
e Pt(p > 0) a=0
a>0
a <0
wsin(pt) (w,p #0) | a=0
a>0
a<0

0,0<t<Ty
e, Ty <t<Ty a=0

0, t>1Ts

a>0
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3. Conjecture as many connections of the following form as possible regarding the long-
term behavior of the solutions of (5.64) in terms of a and f(¢) :

If £(¢) does and a 0, then the long-term behavior as t — oo
of y(t) is

We now extend the above discussion to the more general case of a 2 x 2 nonhomogenous
linear system in the following EXPLORE! activity:

EXPLORE!

Long-term Behavior of the Two-Dimensional (Non-CP)

1. Consider the following three matrices in M2 (R):

A= g | arszo
Agz_g i_,a%O, (5.65)
A= 5_,a¢ﬁ¢o.

i.) Calculate e®it, for i = 1,2, 3.

ii.) In each case, what must be true in order to ensure that

lim [e*'y|.. =0, forally € R*? (5.66)

n—oo

iii.) In light of your responses in (ii) and assuming that f is bounded on [0,0),
determine a sufficient condition guaranteeing that fg eAit=9)f (s)ds < oo , Vt >
0.

iv.) Let U(-) be a mild solution of (Non-CP) and assume that f is bounded on [0, c0) .
Formulate sufficient conditions to ensure that tlim 1U(#)]|g2 < o0.
— 00

MATLAB _Linear_ACP _Solver may prove useful when answering questions 2 and
3. However, the GUI cannot plot solutions for arbitrarily large ¢ values, so it can only
be used to gain insight into the problems.

2. Assume that A; in (5.65) is such that (5.66) holds. Define f : [0, 00) — R? by

14e?

(0= |-
i.) Determine a constant vector fy € R? for which tlim Ilf(t) — follgz = O.
— 00
ii.) Simplify (5.5) for (Non-CP) corresponding to A; and f(-) as above.
iii.) Compute tlim U().

-2 3

3. Consider A3 = [ 3 _9

] and f(-) as in (2) above. (Look back at Exercise 4.4.1)
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i.) Simplify (5.5) for (Non-CP) corresponding to Az and f(-).
ii.) Compute tlim U(t).
—00

ili.) Describe the nature of lim U(¢) for the more general matrix Ag in (5.65).
—00
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Overview

The non-homogeneous models considered in the previous two chapters constitute a first
attempt at incorporating external forces affecting a system into a description of its evolution.
While it is the case that some perturbations can be described accurately and meaningfully
using such simple function of ¢, the truth is the development of the theory for (Non-CP)
primarily serves as a hub in the formulation of a richer theory of so-called semilinear Cauchy
problems in which the forcing term describes nonlinear interaction effects among the various
components of the solution vector. We will use the theory developed in Chapters 4 and 5
as a springboard in our discussion in the next two chapters. For the moment, we introduce
specific scenarios, identify a common connective theme, and then uncover subtleties that
throw a veritable wrench into the works as we formulate a generalization of the theory in
Chapter 5 to handle these new models.

6.1 Newton’s Law of Heating and Cooling Subjected to Polynomial
Effects

The following most simplistic model describing the evolution of the temperature of a sin-
gle entity placed into an environment whose ambient temperature is 7}, degrees Fahrenheit
is obtained using Newton’s Law of Heating and Cooling

dT;t) =k(T(t) —Tm(t))
{tho) h 6.1)

But, what if, hypothetically speaking, the rate of change of the temperature with respect to
time was not proportional to (T(t) — T,,), but rather its square? This modification results

153
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in the following IVP :

{dggw = k(T(t) — Tpn(t))? (6.2)

T(to) =To
STOP! Spend some time trying to rewrite (6.2) in the form of (Non-CP) for some forcing

function f(t). What do you notice about this function that is different from those encoun-
tered in Chapters 4 and 57

More generally, we could consider a variant of (6.2) in which the right-side is replaced
by an n'* degree polynomial of (T'(t) — T,), as follows :

{dq;it) =" ki (T(t) = T (t))* (6.3)
T (to) =To

where k;(i = 1,2,...,n) are constants of proportionality. Clearly, (6.1) is a special case of
(6.3), so if we are able to solve (6.3) and understand the evolution of the behavior of its
solution T'(t) over time, then we would also understand the behavior of the solution to the
simpler Cauchy problem (6.1).

STOP! Try rewriting (6.3) in the form of (Non-CP) for some function f(t). Again, pay
attention to the nature of the forcing term.

The forcing terms arising in the different scenarios considered in Section 3.11 and Chap-
ter 5 can be duly modified in the same manner, thereby resulting in more general Cauchy
problems.

Such modifications can be introduced into such models in which there is more than one
entity whose temperature is of interest. For instance, suppose you take two items out of the
oven at the same time, an 18-pound roast and a baked potato, and place them onto the
table in the dining room where the surrounding temperature is 74 degrees Fahrenheit. It
stands to reason that the roast and the potato will cool at different rates (Why?) and so,
when using Newton’s Law of Heating and Cooling to formulate a model this time, we must
account for this difference. Identifying the temperatures of the roast and potato as Tgr(t)
and Tp(t), respectively, and assuming that the rates of changes of both temperatures are
independently proportional to different polynomials of the terms

(Tr(t) = Tp(t) — Tn)

one such IVP is ]
—ZT;;J” = S0 ki (Tr(t) + Tp(t) — T (1))
Tp(t no o 1

el — 5712 (Tr(t) + Tp(t) — Tu(t) (6.4)

Tr(0) =T0,Tp(t) =T

where k;(i = 1,...,n;1) and k;(j = 1,...,ny) are constants of proportionality.

STOP! Try rewriting (6.4) in the form of a two-dimensional (Non-CP).
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6.2 Pharmocokinetics with Concentration-Dependent Dosing

The rate of absorption of a drug into the bloodstream is affected by the dosage D(t)
at any time ¢ > 0. In turn, the dosage might depend on the various concentrations of the
drug in the GI tract, bloodstream, and/or other compartments accounted for in the model.
And, these concentrations vary with time. We describe such nonlinear effects generically
using functions whose arguments depend on time ¢ and the concentrations of the drug in
the various compartments. For instance, the simplistic model described by IVP (3.6) would
be modified as follows :

WO — _ay(t) + D (t,y(t), =(t))
B0 = ay(t) — ba(t) + B((t,y(t), 2(1)) (6.5)
y(0) = y0,2(0) =0

where the term E (t,y(t), 2(t)) has been added to the right-side of the second equation
to account for potentially different dosing effects in the bloodstream versus the GI tract.
Certainly, in order for IVP (6.5) to be of any practical use, we would need to either
define the functions D and E or at least provide some sort of description of its salient
characteristics.

MATLAB-Exercise 6.2.1. We will use MATLAB to investigate a continuous depen-
dence result for (6.5) similar to those described in Chapters 4 and 5. To begin, open ML AT-
LAB and in the command line, type:

MATLAB_Pharmocokinetics_Semilinear

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
6.1.

MATLAB Pharmocokinetics Semilinear

_ —m
yo=- 17| v +Dbm. 2y §
2= T e [ag ] ZRELE.0D o

o= [z )
20)= o1 5015

— Drua model wih smallerrors

v = - 15 yai + D2(y2(), 221, 1 0.1
2o= a5 pns[ 2 | Z0eE2pE0,220.0

¥a()=
20)= o £ 008
1

— Usar

How long wil the concentration of the 5
drug be measured?

[] Piot in extema window

Input Dosing and Soive

—
—zm

T B 3 &

FIGURE 6.1: MATLAB Pharmocokinetics Semilinear GUI

i.) In this question use dosing functions D (¢,y(t),z(t)) = 0 and E (t,y(t), 2(t)) = z(t)%.

a.) Suppose your measurements produce the following constants: a = 0.17,0 =
0.24,y0 = 0.24,zy = 0.01. However, in reality, the parameters are actually:
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a = 0.15,b = 0.25,y9 = 0.25,29 = 0. Are the solutions different over the ini-
tial 5-minute time interval? If so, would you describe the difference as being
significant? Explain.

b.) Repeat (ii), but now for the initial 10-minute interval.
c.) When are the solutions furthest apart?
d.) Does the model appear to depend continuously on the parameters? initial con-

ditions?

ii.) Suppose the dosing functions are in reality D (t,y(t), z2(t)) = ¢ and FE (¢, y(t), 2(t)) =
2(t)? — dsin (y), for positive constants ¢ and d.

a.) Repeat (i) parts (a-d) for ¢ = 0.1 and d = 0.01.

b.) Repeat (i) parts (a-d) for ¢ = 0.01 and d = 0.001.

)

c.) Does the IVP appear to depend continuously on the nonlinear forcing terms? If

necessary, choose new values for ¢ and d to aid in answering this question.

6.3 Springs with Nonlinear Restoring Forces

We thoroughly discussed several variants of the spring-mass system in Section 3.5. From
horizontal to vertical to coupled systems, each model was crafted using Newton’s Second
Law and Hooke’s Law to describe the restoring force applied to the mass due to the spring.
However, not all restoring forces follow Hooke’s Law. For example, when large vibrations
are involved, the restoring force is actually nonlinear.

Consider a spring hung vertically with one end attached to a sturdy support, such as a
ceiling or wooden board, and the other end attached to a ball. Now, assume the restoring
force, Fy, has the form —kx(t) + px(t)® which transforms the model described in (3.17) to

ma” (t) + ra’ (t) + kx(t) — px(t)® = mg (6.6)

STOP! Try rewriting (6.6) in the form (Non-CP).

MATLAB-Exercise 6.3.1. We will use MATLAB to compare the nonlinear model (6.6)
to its linear counterpart (3.17). To begin, open MATLAB and in the command line, type:

MATLAB Vertical _Spring_Semilinear

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from MATLAB_Vertical Spring can be found in Figure 6.2.

i.) Compare the two models using the parameters suggested by the GUIL. Are they dras-
tically different? the same?

ii.) Repeat (i) assuming the air resistance constant, r, is equal to zero.

iii.) Can you describe a pattern as u tends to zero? Does your pattern depend on the other
parameters?
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MATLAB Vertical Spring Semilinear

NonlinearFestoring Faroe

FIGURE 6.2: MATLAB Vertical Spring Semilinear GUI

iv.) What happens as p gets larger? (Try p = 20,25,30,...) How is this phenomena
different than what was observed in earlier chapters?

Exercise 6.3.1. Create a model for a horizontal spring-mass system using the restoring
force form —kx + pa3.

As described in Chapter 3, many applications require a model for the position of several
masses all connected by springs. The series of masses could be oriented vertically, horizon-
tally, or at some angle. The ends could be attached to a fixed support or maybe only one
end is attached; it all depends on the situation and application.

Here, let us focus on IVP (3.19), but this time, we assume the restoring force is given
by —kxz + pa?. Let x1(t) and x5(t) denote the displacement from the natural positions for
mass one and mass two respectively and denote the masses by mj; and ms; and the three
positive spring constants by ki, ko and k3. In this case, IVP (3.19) becomes

mi T = ki (0) + (1) + ka(wa(t) — 21(0) — Ra(aa(t) - a2 (1)
mo 20— kg () + paa(t)? — ka(za(t) — 1(1)) + ka(za(t) — 21 (1))

21(0) = o3 21(0) = 23 (6.7)

22(0) =yo; 25(0) =y

Exercise 6.3.2. Try to write IVP (6.7) in (Non-CP) form. Again, pay special attention to
the forcing term.

Exercise 6.3.3. Propose a model that includes a resistance force, like friction, for the
coupled spring-mass system in IVP (6.7).

6.4 Circuits with Quadratic Resistors

Some circuits are not described using Ohm’s Law. In fact, non-ohmic resistance is quite
important in electrical engineering. At times, linear resistance (a resistor that follows Ohm’s
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Law) is inadequate in dampening current flow, which in turn, can destroy a circuit. By
inserting a non-ohmic resistor into a series with other circuit elements, one can control
potential current growth.

In Chapter 3 we derived the model for the charge on the capacitor depicted in Figure

3.6 as
2
e gt(t) + RdZ—Ef) + %q(t) — E(t) (6.8)

However, for non-ohmic resistors we need to alter (6.8). Assume the resistance is propor-
tional to the square of its speed, so that accounting for direction yields the resistance term

R ’d‘fi—(tt) d‘;—g). Substituting the resistance term into (6.8) yields the model
d*q(t) dq(t) | dq(t) | 1
L R —q(t) = E(t 6.9
a TRl T T =E0) (6.9)

STOP! Can (6.9) be written in the form (Non-CP)? If not, which term gets in the way?

6.5 Enyzme Catalysts

In chapter 3 we considered several different types of reactions and their corresponding
models. For example, the reaction

k
A+B==C (6.10)

was modeled by
AU =k [C] - ki [A][B]

4B = k_[0] - k4 [A)[B] (6.11)
dC = k., [A)[B] - k_[C]

STOP! Try to write (6.11) with appropriate initial conditions in (Non-CP) form.

The reactions considered in chapter 3 typically involved two or more reactants coming to-
gether to form a product. This involved the reactant and product concentrations to change
throughout the experiment. In some reactions, a substance can influence a reaction, yet the
total amount of the substance remains unchanged throughout the reaction. These substances
are called catalysts (increases the reaction rate) or inhibitors (decreases the reaction rate).
By definition, we can view them as both a reactant and product with the extra condition
that the total concentration remains constant throughout the reaction.

Among the large class of catalyzed reactions we focus on the Michaelis-Menten kinetic
model for an enzyme-catalyzed reaction. Suppose E represents an enzyme catalyst and P
a product. Then, the mechanism

k
E+S—=ES 2 E4+p (6.12)
k

represents a reaction in which a catalyst interacts with a reactant .S to form an intermediate
product ES, called a substrate, before the catalytic step in which the enzyme catalyst breaks
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apart leaving a final product, P. If we follow the rate law, we obtain the following equations
corresponding to (6.12):

diE)()

dB  — kL [E)(8)[S](t) + k_[ES](t) + ko[ ES](2)
d[SKt) = —ky [E]()[S](t) + k—[ES](t) (6.13)
AESIO g (B10)[8](6) — b [ES)(E) — ks [ES)(D) '

[

4 Jf“ — ko[ES](t)

Using the crucial assumption that the total concentration of the enzyme catalyst remains
constant, we know

% <E[t] + [ES](t)) ~0.

Thus, if [E]o represents the initial concentration of the enzyme catalyst we have
[E](t) = [Elo — [ES](t) (6.14)

for all times during the reaction (Why?). Using (6.14) in (6.13) yields:

B = . ([Elo — [ESI(t) ) [SI(t) + k_[ES](£) + ko[ ES)(t)

AR = ke ([Elo— [BS)() )IS](1) + k- [ES)(1) 6.15)
dABSIO)  _ p, <[E]o _ES) <t>) 1S1(6) — k_[ES](t) — ka[ES](1)

A0 = y[ES)(t)

The Michaelis-Menten model assumes that the rate of change of the substrate is much slower
than that of the enzyme catalyst and product, so the model imposes a quasi-steady state
assumption; that is,
d[ES](t)
dt
Using the quasi-steady state assumption in the third equation of (6.15) yields

_ [EJ[SI()
) 11810

=0.

[ES](t) = (6.16)

for all times.
STOP! Verify (6.16).

Substituting (6.16) into (6.15) yields the following Michaelis-Merten enzyme catalyst model:

dSIO g, BlSI)
(ZF2)+I81)
APl oy (ElOlSIO) (6.17)

(SF2)+1S1(1)
where [E]o is the intitial concentration of the enzyme catalyst.

Exercise 6.5.1. Verify (6.17) and explain why the differential equations for [E](t) and
[ES](t) do not appear in the model.

Exercise 6.5.2. Consider the Michaelis-Merten model with appropriate initial conditions.
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i.) Verify that the model cannot be written in (Non-CP) form and the matrix A is the
zero matrix.

ii.) Do any other models in this chapter have A as the zero matrix?

Have you developed the sense that the presence of matrix A in (HCP) or (Non-CP) is
good thing? The matrix gives us a way to compute the matrix exponential and thus solve
differential equations. When confronted with a model in which such a matrix A cannot be
identified, a common approach is to use asymptotic expansions to force one to appear. For
example, consider the differential equation

dy(t 1
dyt) 1 (6.18)
dt 1—y(t)
Exercise 6.5.3. Verify that (6.18) cannot be written in (Non-CP) form and that the matrix
A is the zero matrix. (A one-dimensional matrix is a constant)

Suppose that due to the physical constraints of the application, you know that solutions
are “small”, maybe percentages, ratios, or concentrations all less than one in absolute value.
Using this extra assumption enables us to write

]' n
e = ;y(t) (6.19)

(Why?). Furthermore, if |y(t)] << 1 (ie, significantly smaller than one in absolute value)
it makes sense to truncate the infinite sum since the terms in the sum are approaching zero
very quickly. In this case, we could approximate (6.18) by

dy(t)

— =1 t 6.20
2~ 1y (6:20)
or, if we truncated at a later point in the sum, by
dy(t
iil:1+mﬂ+ym? (6.21)

dt

Of course, the more terms you retain the more accurate your model will be, but at the same
time the more complicated the model becomes.

Exercise 6.5.4. Consider the models (6.20) and (6.21).
i.) Try to write (6.20) in (Non-CP) form.
ii.) Verify (6.21) cannot be written in (Non-CP) but a non-zero matrix A is present.

Let us revisit the Michaelis-Merten enzyme model and apply this asymptotic expansion
approach. First, let us define Kj; = (k- + k2)/k4+ and V = ky[E]o. Factoring Kjs out of
the denominators in (6.17) yields

dsi®)  _ _y/ 81 L
dt Kym o1 (— [f{](t))
0 [ R 11 S (6.22)
dt Km 1_(_ [sm))
Ky

Upon inspection of (6.22), there is a term with the exact structure of (1 —y(t)) ! (Which
one?) If we impose the assumption

<<1

’ 151
Ku




A Second Wave of Mathematical Models—Now, with Nonlinear Interactions 161

then not only can we use (6.19), but it is also reasonable to truncate the infinite sum after
two terms. Therefore, we can approximate the Michaelis-Merton model by

{dhf);ﬂ = _yBo g _ B0

M M
diPl(t) _ 1/[81(8) [S1(t) (6.23)
dt - V K}W (1 - KJW )

Exercise 6.5.5. In physical terms and the parameters of the model, how could you ensure

that 81
t
e 1?7
B0 <
Exercise 6.5.6. Verify that (6.23) cannot be written (Non-CP) form, but that it can be

written in the form
dU(t)

= = AU() + £(1 U (1)),

where A is a non-zero matrix.

MATLAB-Exercise 6.5.1. We will use MATLAB to investigate the differences be-
tween (6.17) and (6.23). To begin, open MATLAB and in the command line, type:
MATLAB_Reactions_Semilinear

Use the GUI to answer the following questions. Make certain to click on the ‘Description
of System’ button for more details and instructions on how to use the GUI. A screenshot
from this GUI can found in Figure 6.3.

MATLAB Reactions Semilinear

model (8.23)

03s [ s |
[PIY
LE

FIGURE 6.3: MATLAB Reactions Semilinear GUI

i.) Suppose ky =0.2,k_ =0.18,k; = 0.1, [S]p = 0.5 and [E]o = 0.5.

a.) Plot the solutions to (6.17) and (6.23) for a reaction lasting 120 seconds.

b.) How would you describe the differences between the two solutions? What is going
on in the reaction at the time at which the models differ the most?

c¢.) Do the models’ solutions get closer together in the long run?

d.) From the graphs of the solutions, convince yourself that |[S](¢)| < [S](0) for all
times ¢t and then compute an upper bound for

‘[S](t)
Ky
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e.) Did the parameters in this problem satisfy the assumptions of model (6.23)?
ii.) Suppose ky = 0.4,k_ = 0.18,ky = 0.02, [S]o = 0.5 and [E]y = 0.5.
a.) Plot the solutions to (6.17) and (6.23) for a reaction lasting 120 seconds.

b.) How would you describe the differences between the two solutions? What is going
on in the reaction at the time at which the models differ the most?

c.) Do the models’ solutions get closer together in the long run?

d.) Did the parameters given in this problem satisfy the assumptions of model (6.23)?
iii.) Suppose kit =0.1,k_ = 0.039, k2 = 0.001, [S]p = 0.5 and [E]p = 0.5.
a.) Plot the solutions to (6.17) and (6.23) for a reaction lasting 120 seconds.

b.) How would you describe the differences between the two solutions? Something
very different is going on with the solution to (6.23)? What is it?

¢.) Do the models’ solutions get closer together in the long run?

d.) Did the parameters in this problem satisfy the assumptions of model (6.23)7

6.6 Projectile Motion—Revisited

We considered several sophisticated projectile motion models in Chapter 3. At this point,
we can orient ourselves with respect to the complexity of the models and the different types
of Cauchy problems discussed so far. For example, one model describing the position of
projectile is given by

2Z T
miTé“ +re 20 = Fy(a(t), y (1), (1), 1)
mEyt o WO B (1), y(t), 2(8), 1) (6.24)
t

dt2 dt
m D o 20 = F(a(t), y(2), 2(1), 1)

where 75,7y, and 7, are the air resistance proportionality constants. The forcing functions
on the right-hand side of (6.24) are written in such a way to imply they can depend on
position and time.

STOP! Explain why the theories developed in Chapters 4 and 5 do not apply to (6.24).

We simplified the discussion by removing the state dependence in the forcing terms,

mdQ;c(t) + xd;c(t) :Fw<t)

dt?

d? d
m ;;2“ +ry zﬁf’ = F,(t) (6.25)
md z(t) + Zdz(t) :Fz(t)

Then we altered the air resistance assumption to obtain the model

GO | SRR = Fa(r)
m dté’”wud““ [EX 0 = F,(t) (6.26)

20 4|2 ”n‘”“ = F.(t)

dt2
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where ||d“(t) | = \/(ddb(t)) + (dzai(tt))z + (dzd(tt))2'

STOP! Can (6.26), when combined with the six necessary initial conditions, be writ-
ten in (Non-CP) form?

In summary, our (HCP) and (Non-CP) theories cannot be used to study the evolution of
the solutions of (6.24) and (6.26). However, we have seen instances in which they adequately
model a projectile’s motion. (See MATLAB_Projectile_ Motion GUI) It is reasonable
to expect a theory similar to those formed in Chapters 4 and 5, but just as (Non-CP) added
a layer of complexity to (HCP), semilinear models will add a layer of complexity on top of
(Non-CP).

6.7 Floor Displacement Model with Nonlinear Shock Absorbers

We introduced two floor displacement models, one with shock absorbers and one without
in Chapter 3. Recall in our discussion of circuits, we observed that not accounting for
resistance or not having appropriate resistors could cause devastating damage to the circuit.
The same applies to floor displacement. (Why?) Since circuits behave like springs, and
the floor displacement model was guided by spring-mass systems, the physics that caused
damage in the circuit would potentially cause damage in a building. Shock absorbers now
play the role of resistors and having nonlinear shock absorbers can be more effective in
stabilizing the floors of a building during an earthquake.

A common nonlinear shock absorber is one for which the resistance to motion is pro-
portional to the square of the speed of the floor.

STOP! Does this type of resistance sound familiar? If so, into which models was it incor-
porated?

If we use this type of shock absorber, our first shock absorber model

mazy (t) = —ko(z1(t) — g(t)) + ka1 (w2(t) — 21(t)) — co (24 (t) — g' () + e1 (2h(t) — 2} (1))
miz; (£) = —ki_1 (2:(t) — 2i-1()) + ki (wigr (8) — 24(t)) — e (@) — 2, (1))

+ (2] () — (1))
m5xg (t) = —ka(25(t) — z4(t)) — ca(ah(t) — 2 ())

will become
myay (t) = —ko(z1(t) — g(t)) + ki (22(t) — 21(t)) — Co<$1( NEAG! g'(t)
o (|x;<t>|x'2< ) = 4t ) (6.27)

"

it (1) = — i (22(E) ey (1)) s (i ()22 (6)) o (|x;<t>|x;<t>—|x;1<t>|x;1(t>)
te (|x§+1<t>x;+1<t> - |:c;<t>|x;<t>) (6.28)
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"

msn (t) = —ka (23(t) — 24(0)) — 4 <|x’5<t>|x’5<t> - |xa<t>|x;<t>) (6.29)

for i = 2,3,4 where ¢;(i = 0,...,4) are the proportionality constants for the absorbers.
We will refer to (6.27)-(6.29) as the 5-story floor displacement model with nonlinear shock
absorbers.

Exercise 6.7.1. Consider the 5-story floor displacement model with nonlinear shock ab-
sorbers.

i.) Verify the model’s equations.

ii.) How does the model simplify if we assume that all the proportionality constants are
the same?

ili.) Try to write the model in (Non-CP) form. What happens?
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Overview

The models introduced in Chapter 6 are all examples of what happens when the external
forces appearing in a system of differential equations or a higher-order differential equation
involve nonlinear interactions among the components of the solution vector. Our present
goal is to develop an extension of the theory formulated for (Non-CP) in Chapter 5 that
enables us to handle large classes of such nonlinear forcing terms. The theory developed
will subsume the theory of Chapters 4 and 5 as special cases.

7.1 Introducing the Even-More General Semi-Linear Cauchy
Problem (Semi-CP)

As observed at the end of Chapter 6, homogenous systems of linear differential equa-
tions, when equipped with time-dependent external forcing terms involving nonlinear in-
teractions among the components of the solution vector, can be written in the following
form.

Definition 7.1.1. A system of ordinary differential equations of the form

U/(t) = AU(t) + £(, U(1)), t > to,

U(to) = Uy, (1)

(Semi — CP) {

165
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where U : [tg,00) — R¥ is the unknown vector function

uy(t)
U(t) = : :
un(t)
A is the N x N coefficient matrix
aip aiN
aN1 -°° GNN

the nonlinear forcing term f : [ty, 00) x RY — RY has components

fi1(t,U(1)) St ua(t), ., un(t))
f(t) = : = : ;
fn(t,U()) It ur(t),...;un(t))
and Uy € RY is the vector containing the initial conditions
Ul(to)
UO = 3
un (to)

is a semi-linear system of ODEs with initial condition U(tg) = Uy.
Converting a system into the form (Semi-CP) is not difficult. Consider the following
example:

Example 7.1.1. Consider the system of ODEs given by

uj(t) = —2u1(t) + 3ua(t) — 5u(t) + 2u3(t)
uh(t) = —uq(t) + 2ug(t) + t — sin (ui(t))
(7.2)
ul(l) =1
UQ(l) =-1
Initial-value problem (7.2) can be rewritten using matrices as follows:
_ / -
uy(t) _ -2 3 uy (t) N —bu(t) + 2u3(t)
us(t) -1 2 us(t) t — sin (ui(t))
R0 A u(t) £(4,U(1)) (7.3)
ug(1) | -1

Here tg=1 Ug

It is reasonable at this stage to think of a solution of (7.3) as a vector U(t) = [
satisfying both the equation and the initial condition in (7.3).
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STOP! Revisit the IVPs in Chapter 6 and make certain you are comfortable with refor-

mulating them in the abstract form (Semi-CP).

Exercise 7.1.1. Reformulate the following IVPs in the form of (Semi-CP).

'(t) =2y(t) —tzd(2)

y'(t) =yt) —3z(t) +1

Z(t) = =3x(t) — e VW 4 (1 — ta(1))?

(1)

y(1) =—4
z(1) =
"(t) — () +y3(t) - 3
"(t) — 2cos (y(t) + 2'(t)) — sint

(t) + (1 — 2" (1))’

(E\

N

—~

~

= =
Il

ii.)

#(-1) =a/(~1)=a"(~1) =0
v =y(H=2
A1) =#(-1) = -

7.2 New Challenges

You might, quite reasonably, conclude from a cursory comparison of (Non-CP) and
(Semi-CP) that the two Cauchy problems really are not that different. After all, the pro-
cesses used to reformulate non-homogenous systems of linear ODEs and semi-linear systems
of ODEs as abstract Cauchy problems are virtually identical, with the only exception being
that the forcing term for semi-linear problems depends on more arguments. While this is
true, the fact that the arguments in the forcing term can be the components of the solution
vector can cause trouble! A brief illustration of the problems that can arise is provided in

the following exercises.

Exercise 7.2.1. For simplicity, we consider some special cases of the one-dimensional ver-

sion of (Semi-CP) with A = 0.

i.) Show that the following IVP has more than one solution:

ii.) Consider the IVP

a.) Show that a solution of (7.5) is given by

1

2(t) = 5 {—1 +(@ro+1)"—6t)

(7.4)

(7.5)
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b.) Let T = ¢ (2xo + 1)"%. Assuming that zo > —3, show that lim |z(t)] = co. As
t—T—

such, (7.5) does not have a continuous solution on the entire interval [0, 00).

Note that the right-side f(¢, 2(t)) of both IVPs in Exercise 7.2.1 is a continuous function
of both variables. (Why?) This was sufficient to guarantee the existence and uniqueness
of a mild solution of (Non-CP) on [0,00) when f(¢,z(t)) = f(t). However, this is false for
(7.4), and in a big way for (7.5). And, this is the case for one-dimensional problems. We do
not expect the situation to improve for the systems-version of (Semi-CP). As such, we are
faced with several questions right off the bat:

1. How is a mild solution of (Semi-CP) defined? How about a classical solution?
2. When does (Semi-CP) have a unique solution on a given interval?

3. Under what conditions is a mild solution also a classical solution?

4. What is the largest interval on which a mild solution exists?

We shall explore these questions and along the way develop various strategies of attack that
will be used throughout the remainder of the text.

7.3 Behind the Scenes: Issues and Resolutions Arising in the Study
of (Semi-CP)

We introduced two notions of a solution of (Non-CP) in Chapter 5—mild and classical—
in response to observing that the smoothness of the forcing term entered in a nontrivial
way when proving the differentiability of the solution candidate given by the variation
of parameters formula. Specifically, the existence and uniqueness of a classical solution of
(Non-CP) was not guaranteed unless the forcing term was continuous. The present situation
for (Semi-CP) is starting off more bleak in the sense that continuity of the forcing term
apparently falls woefully short of “saving the day” as it once did in Chapter 5. This begs
the question as to whether or not there is a reasonable condition that, when imposed on the
forcing term f(¢,U(¢)), does come to the rescue and enables us to formulate an existence-
uniqueness result for (Semi-CP).

For the moment, we begin with the assertion that the following definition is reasonable.

Definition 7.3.1. A function U:[tg,to + 7] - Ris a

i.) classical solution of (Semi-CP) if

a.) U(+) is continuous on [tg,to + 77,
b.) U(-) is differentiable on (tg,to + T'),
c.) U'(t)=AU®W) +£(¢t,U(¢)), for all t € (to,to + 1),
d.) U(ty) = U,.
ii.) mild solution of (5.1) if
a.) U(+) is continuous on [tg,to + 77,
b.) U(t) = eAt=0)Uq + [ eAE=2)f(s, U(s))ds , for all t € (to,to +T).

STOP! Why is Definition 7.3.1 reasonable?

Of course, actually establishing the existence of solutions of either type is another story.
The situation is more complicated because the “solution” U(¢) occurs on both sides of the
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variation of parameters formula in (ii)(b), thereby making the solution implicitly-defined.

STOP! Go back to the discussion surrounding the proof of Theorem 5.3.1. Try to identify

specific parts of the argument that become problematic, or simply false, when replacing f(¢)
by f(t,U(t)).

In light of this we need to devise a new approach to establishing the existence and unique-
ness of mild solutions. We investigate one such approach in the following EXPLORE!
activity. Devising a new approach to establishing the existence of a mild solution of (Semi-
CP) and identifying a suitable manner in which to restrict the behavior of the forcing term
are intertwined tasks. Beginning with (HCP) and working our way up in the stages, we
shall attempt to solve this mystery.

EXPLORE!

1. An Exploration of (HCP)

We begin by presenting an alternate approach to constructing the solution of (HCP)
called the method of successive approximations. Broadly speaking, the underlying idea
of a convergence argument is to define a sequence of functions whose limit (taken in
an appropriate sense and space) is a solution of the IVP under investigation. We have
encountered a version of this method in the proofs of various approximation theorems.
(Tell where.) We shall illustrate such a convergence approach, which can be adapted
to the present setting, by considering the following homogenous IVP in R :

(7.6)

U'(t) = AU(t),0<t < T,
U(0) = Uy,

where Uy € R¥and A € MY (R). The desired solution U(t) = eA*Uj is constructed
using the iteration scheme described below.

We begin with the integrated form of (7.6), namely
t
U(t) = U, +/ AU(s)ds, 0 < t <T. (7.7)
0

We must overcome the self-referential nature of (7.7). One way to do so is to replace
U(s) on the right-side of (7.7) by an approximation of U(s). Presently, the only
knowledge about U that we have is its value at ¢ = 0, namely Uy. So, naturally
we use U(s) = Uy as an initial approximation. Making this substitution yields the
following crude approximation of U(¢):

t
U(t) ~ Uj —|—/ AUpds =Ug+ AUpt, 0 <t <T. (78)
0

Let Uq(t) = Ug+ AUyt. Now, in order to improve the approximation, we can replace
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U(s) on the right-side of (7.7) by Uj(s) to obtain

t
U(t) = U +/ AU, (s)ds
0

t s
=Ug + / A |:U0 —|—/ AUodT:| ds
0 0

t t s
= Uy +/ AUpds +/ A (/ AUodT> ds (7.9)
0 0 0
2

t
=Uy+ AUyt + A2U0§
t2
= (A%O + At + A22) Up.
i.) Justify all steps in (7.9).

The above sequence of “successively better” approximations can be formally
described by the recursive sequence

t
U,,(t) = Uy +/ AU,,_1(s)ds, m € N. (7.10)
0

Proceeding as in (7.9) leads to the following explicit formula for U, (¢):

m ktk
Un(t) =) (Ak!t ) Uy. (7.11)

Moreover,

lim su U,.(t) — eMU ) =0. 7.12
<0St£ || ( ) OH]RN ( )
ii.) Justify (7.11) and (7.12).

tell you?

iii.) For a fixed mo € N, what does the quantity sup HUmo (t) — eAtUOHRN
T

0<t<
Of course, this is old news since we already proved that U(t) = eA'Uj is the
unique mild solution of (7.6) in Chapter 4. But, it does suggest that studying
the convergence of the sequence

t
U, (t) = AUy + / A9 £(s, U, 1(s))ds, 0< t < T, (7.13)
0

is a viable approach to establishing the existence of a mild solution of (Semi-CP).

iv.) Why must the limit u of (7.13) be continuous?

2. Extension to (Non-CP)
Modify each line of the above argument suitably to take into account the forcing term.
The result of applying this procedure should be the variation of parameters formula
for the mild solution of (Non-CP).
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The discussion in the above EXPLORE' activity suggests that the variation of param-
eters formula U(t) = eAt—t0) U, + f eAMt=9)f (5, U(s))ds in Definition 7.3.1 is reasonable.
However, the self-referential nature of the formula—that is, the fact that the unknown
occurs on both sides—poses a new challenge. The following numerical scheme, however,
enables us to effectively use this formula.

STOP! Re-read Section 5.2.2.

Let t > 0, n € N and define U as the solution to the approximate semilinear IVP

w " - (7.14)

Olt2)=06) _ AU(s + L) + £(s,U(s)), s >0
U(0) =Uo

Solving the first equation in (7.14) for U(s + %) yields
t t O\ t O\ t
U ~]=(1--A) U 1——A) f(s,U(s))— 7.15
(s+5)=(1-%a) U@+ (1-2a) feUEL @y

Taking one step towards ¢ amounts to evaluating (7.15) at s = 0 and realizing that

U <;> = (1 - ;;A)_l Uo + (1 _ ;A>_1 £(0,0(0)) %
= (1 - iA)1 Up + (1 - ;A>1 f(O,UO))% (7.16)

Notice the right side of (7.16) is known. That is, the formula for U(%) is explicit, not self-
referential, meaning we can use it to compute a solution. Continuing as in Section 5.2.2,
evaluate (7.15) at s = £ to get

o) (-0) o)+ (i) (o ()i
() rooons (i) e Go ()i e

Like before, the right side of (7.17) is explicit because U(L) is given by (7.16), and thus an
applicable numeric scheme for the solution. Taking n steps to arrive at t yields

O(t) = <1 _ :LA) Ut nz; (1 _ A) " (;;j,U (;]» % (7.18)

As was the case in Section 5.2.2, under the appropriate assumptions taking the limit of the
approximate IVP solution (7.18) yields the solution to the original IVP. More importantly,
we recover the mild solution formula found in Definition 7.3.1. To convince yourself of this,

return to the argument given in Section 5.2.2 and everywhere you see f(s) replace it with
£(s,U(s)).

STOP! Go back and do it!
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Remark 7.3.1. The numerical scheme found in (7.18) allows us to effectively use the
formula in Definition 7.3.1.

We have the variations of parameters formula via a numerical approximation technique.
Going back to applying the method of successive approximations to (Semi-CP), the main
struggle with which we are faced is ensuring the convergence of the sequence. As usual,
this boils down to the behavior of the mapping ¢ — fti eME=9)f (s, U(s))ds. Simply put, if
the mapping f is “sufficiently well-behaved,” we will be able to show convergence. That’s
great, but we must be precise as to what constitutes “sufficiently well-behaved.” We do not
want to impose ridiculously stringent conditions on f because while doing so will facilitate
establishing convergence, the downside will be that the class of problems to which the
resulting theorem applies will be disappointingly small. On the other hand, if we do not
impose a strong enough restriction on f, then showing convergence might very well be
impossible. We need to somehow strike a balance.

We will explore this in the next section with an eye toward naturally facilitating the
convergence argument while paying attention to circumventing the self-referential nature
of the variation of parameters formula without making the class of problems to which the
resulting theory applies too small.

7.4 Lipschitz to the Rescue!

We shall introduce different ways of controlling the behavior of the nonlinear forcing
terms arising in this chapter.

Exercise 7.2.1 revealed that mere continuity of f in both variables is insufficient to
guarantee uniqueness of a mild solution of (Semi-CP) on [0, 00), even in the one-dimensional
setting. As such, it is sensible to ask what conditions could be coupled with continuity to
ensure the existence (and possibly uniqueness) of a mild solution of (Semi-CP) on at least
some interval [0, Ty). There is a plentiful supply of such conditions that can be imposed on
f which further control its “growth.” We introduce a common one in this section.

At the restrictive end of the spectrum, we can require f to have a smooth derivative on
its domain (that is, f is continuously differentiable on its domain). In such case, it would
follow that for a given continuous function u, the mapping

¢
t»—>/ A9 (s, u(s))ds
0

is continuously differentiable. (Why?) Hence, the function u(-) given by (Semi-CP) would
be differentiable, and so has a chance at being a classical solution of (Semi-CP).

While imposing this level of regularity leads to a desirable conclusion, it prevents us
from considering many forcing terms that arise naturally in practice (e.g., f(u) = |u]). A
close investigation of (7.4) reveals that the curve corresponding to the forcing term was
sufficiently steep in a vicinity of (0,0) as to enable us to construct a sequence of chord lines,
all passing through (0,0), whose slopes became infinitely large.

Exercise 7.4.1. Show that the sequence of chord line slopes for f(x) = 3% connecting
(0,0) to (% f (l)) approaches infinity as n — oo.

n

As such, close to the initial starting point, the behavior of f changes very quickly. This,
in turn, affects the behavior of x’ in a short interval of time. Moreover, this worsens the
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closer you get to the origin. Thus, if we were to try to generate the solution path on a
given time interval [0, 7] numerically, refining the partition of [0,7] (in order to increase
the number of time points used to construct the approximate solution) would subsequently
result in a sequence of paths which does not approach a single recognizable continuous
curve.

The presence of the cusp in the graph is the troublemaker! Certainly, continuously
differentiable functions cannot exhibit such behavior, but can we somehow control the chord
line slopes without demanding that f be so nice? The search for such control over chord
line slopes prompts us to make the following definition.

Definition 7.4.1. A function f : R — R is globally Lipschitz on D C R if there exists
My > 0 such that

[f(@) = fy)l < My |z =y, Yo,y € D. (7.19)
(Mjy is called a Lipschitz constant for f.)

This definition is easily adapted to functions of more than one independent variable, but
we must carefully indicate to which of the independent variables we intend the condition to
apply. Functions of the form g : [0, T] x RN — R commonly arise in practice. We introduce
the following modification of Def. 7.4.1 as it applies to such functions.

Definition 7.4.2. A function g : [0,7] x RN — R¥ is globally Lipschitz on D C RN
(uniformly in t) if there exists My > 0 (independent of ¢) such that

Hg(t,x) - g(tay)H]RN S Mg ”X - yH]RN ) vt € [OaT] andx,y eD. (720)

MATLAB-Exercise 7.4.1. We will use MATLAB to provide a graphical illustration
of the definition of Lipschitz continuity. Open MATLAB and in the command line,
type:

MATLAB Lipschitz
Use the GUI to answer the following questions. Make certain to click on the HELP button

for instructions on how to use the GUI. A typical screenshot of the GUI can be found in
Figure 7.1.

MATLAB Lipschitz

ty=1; Lipschitz contart equals 0 93701

1

[ Piotin Extamal Window

1 (2, to) - Fly, to)]|

= ”

FIGURE 7.1: MATLAB Lipschitz GUI
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i.) For each of the following choices for the function g : [0,7] x RY — R use the GUI
to investigate Lipshitz continuity at ¢y near the provided x = (1,22, ...,2x) € RV,

a.) g(t,z) = xze 3" at tog = 0 near x = 0. Repeat for ¢y = 1,2,3. Did the Lipschitz
constant change? If so, how?

b.) g(t,x) = tx? at to = 1 near x = 1. Repeat for ty = 2,3,4. Did the Lipschitz
constant change? If so, how?

c.) g(t,x) = (cos(2mx1),sin (2mz2)) at tp = 0 near x = (1,1). Repeat for ¢ty =
0.1,0.25,0.5. Did the Lipschitz constant change? If so, how?

d.) g(t,x) = (=, Vol + 23 +23,e7") at to = 0 near x = (1,1,1). Repeat for
1
to = 0.5,0.1,50. Did the Lipschitz constant change? If so, how?

ii.) Use the GUI and your observations in (i) to convince yourself of the following claims:

a.) The function g : [0, 00) x [0,1] — R given by g(t,x) = ze=3! is globally Lipschitz
on [0,1] (uniformly in ¢).

b.) The function g : [0,00) x R — R given by g(t,z) = tz? is not globally Lipschitz
on R (uniformly in t).

c.) The function g : [0,0.5] x R — R given by g(t,x) = (cos (2mx1),sin (27rxs)) is
globally Lipschitz on R (uniformly in ).

d.) The function g : [0,00] x R — R given by g(t,x) = <T1:vz’ Vi + a3+ a3, e7h)
1
is globally Lipschitz on R (uniformly in t).

Exercise 7.4.2. Interpret (7.20) geometrically. For simplicity, assume that N = 1. How
does this interpretation change if Mg depends on ¢?

Exercise 7.4.3. Let f: R — R be given.
i.) If f is globally Lipschitz, show that f is continuous.
ii.) Provide a counterexample to show the converse of (i) is false.

iii.) If f is continuously differentiable on R and its partial derivatives are bounded, show
that f must be globally Lipschitz on R.

iv.) Show that the converse of (iii) is false.

Exercise 7.4.4. Must a finite linear combination of functions f; : D C R - R, 1 <14 < n,
each of which are globally Lipschitz on D, also be globally Lipschitz on D?

Exercise 7.4.5. Answer the following:

i.) Show directly that f(z) = 2? is globally Lipschitz on any closed, bounded interval
[a, b].

ii.) Is this true on an unbounded interval? Explain.

Exercise 7.4.3 suggests that Lipschitz growth is a reasonable level of restriction to impose
on a function’s behavior. But, will it help to facilitate our use of the method of successive
approximations? In order to do this, it would seem that it should enable us to circumvent
the self-referential nature of the variation of parameters formula. But, does it?
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For the sake of argument, assume that the functions in the variation of parameters
formula are all real-valued and that the mapping ¢ — f(¢,U(t)) is globally Lipschitz in the
second variable with Lipschitz constant M. Let us focus on showing the uniqueness of a
mild solution of (Semi-CP) under this assumption. To this end, write down the variation of
parameters formula for two different functions U and V:

t
U(t) = A1)y, + / A9 £ (5, U (s))ds

to
t

V(t) = Ay, + / A9 (s, V (s))ds
to

Mimicking the uniqueness proof for a mild solution of (Non-CP) we note that subtracting
these two equations and then taking absolute values on both sides yields

U(t) ~ V() = / A9 (f(5,U(s)) - f(5,V(s))) ds

to

OO -V =| [ A (75, U6) = F(s, V() ds.

to

Using properties of the integral and the fact that f is Lipschitz then yields the following
estimate

U(t) - V() < /

to

M (f(s,U(s)) = (s, V(5)))| ds

t
= /toﬂt,_sif(&%)) — f(s,V(s))] ds
=M <MIU(s)=V (s)]

g/t M*M|U(s) —V(s)|ds.

When the dust clears, we are left with the inequality

[U#) - V()| <K [ |U(s)—V(s)|ds, (7.21)

for all ¢t € (tg,to +T), where K is a positive constant. Certainly, the Lipschitz assumption
has had a simplifying effect. But, we are not out of the woods yet. If we want to prove
uniqueness, we need to argue that the left-side of (7.21) equals zero, for all t € (to,to +T) .
Interestingly, this actually turns out to be true and without needing to impose additional
assumptions. But, this is not obvious.

7.5 Gronwall’s Lemma

The following classical inequality, from which many others are derived, is the key to
showing uniqueness of a mild solution to (Semi-CP).

Theorem 7.5.1. Gronwall’s Lemma
Let tg € (—00,T), x € C([to,T];R), K € C([to,T];[0,00)), and M be a real constant. If

2(t) < M + / " K(s)a(s)ds. to <t <T, (7.22)
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then .
o(t) < Melo KO o < <7 (7.23)

Exercise 7.5.1. Explain why Gronwall’s lemma enables us to conclude from (7.21) that
Ut) =V (t), forall tg <t < T.

7.6 The Existence and Uniqueness of a Mild Solution for (Semi-
CP)

We now possess the tools necessary to prove the following existence-uniqueness theorem
for a mild solution of (Semi-CP).

Theorem 7.6.1. Let A € MY (R) and Up€ RY be given, and F : [tg, T] x RY — RY be
continuous in ¢ and globally Lipschitz in the spatial variables (uniformly in ¢). Then, the
IVP (Semi-CP) has a unique mild solution given by the variation of parameters formula

t
U(t) = eAlt-toy, + / AR (5 U(s))ds, (7.24)

to
defined for all real numbers to <t < T.

If interested, you can find the proof of Theorem 7.6.1 in Appendix A.

7.7 Dealing with a Perturbed (Semi-CP)

We formulate a generalization of the results and discussion presented for (Non-CP) in
Chapter 5.

STOP! Carefully review the discussion in Chapter 5 and as you work through the present
section, compare the developments line by line to understand the nature of the modifica-
tions implemented.

Consider (Semi-CP), together with the related IVP
U'(t) = AU(t) + £(t, T(1)), t > to, (7.25)
Ul(to) = Uo.

We are hopeful that for any time interval [to,T], the norm of the difference between the
solutions U and U of (Semi-CP) and (7.25), respectively, can be controlled by ensuring the
error terms €;(i = 1,2) are sufficiently small. In such case, we would say that the solution
of (Semi-CP) depends continuously on the data.

This is analogous to the problems considered for (HCP) in Section 4.8, but the presence
of the forcing term complicates the matter. We begin by studying this problem for the
one-dimensional version of (Semi-CP). Precisely, consider the following two related IVPs:
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"(t) = t t,u(t)),t>1
(1) = aut) + £t u(t)), £ > to 726)
u (to) = Uog,
' (t) = au(t) + f(t,u(t), t >t
() = au(t) + f(1,u1)), ¢ > to (7.27)
u (to) = Uog,
where we assume there exist d1, > > 0 for which
lup — To| < drand sup |f(t,x) — f(t,z)| < b2, uniformly for z € R, (7.28)
to<t<T
and there exist Lipschitz constants M, M > 0 such that
F(to) = f(ty) < Mlz—yl, Yo,y € R (niformly in ¢),
|f(t,x) — f(t,y)| < Mlz—y|, Yo,y € R (uniformly in ¢). (7.29)
The solutions of (7.26) and (7.27) are respectively given by
t
u(t) = e? =10y + / e®t=%) f(s,u(s))ds, (7.30)
t
v
u(t) = ety +/ et f(s,7(s))ds. (7.31)
to

The question of interest is, “How far apart are these solutions at a given time ¢?” Graph-
ically, we measure this by computing the vertical distance between the graphs of y = u(t)
and y = u(t) at all times ¢ in an interval on which we are studying the solutions. Since the
outputs are real numbers, we measure this distance using the absolute value of the difference
in the outputs.

Disclaimer! The following is a more formal discussion of the ideas presented in Section 5.4,
yet extended to apply to a specific (Semi-CP). If you skipped the previous two Disclaimer!
subsections, please skip to the next EXPLORE!. If you choose to proceed, re-read Section
5.4 before going further.

In light of the work done in Section 5.4, the answer to the above question for (Non-
CP) rests solely on handling the forcing terms. Proceeding as before, we subtract the two
solution formulas and estimate the difference using the properties of absolute value. This
yields the following string of inequalities that hold for all ¢ € [tg,T] .

t t
fu(t) = T(1)] = |e2—10uy — ealt=to)g, + / e(1=) f (s, u(s))ds — / "= F (s, 1(s))ds

to tO

= |e(t—t0) (ug — o) +/ et (f(s,u(s)) - ?(S’E@))) ds

to

e (#(s,u(e) - Fsats)) ds

< [e®(t—to) (ug — ﬂo)‘ +
to

< et Jug — T + / ot (f(s,u(s)) = F(s,7(s))) ds
to
< ea=gy 4 et [ | (s, u(s)) ~ Fs.a(s)] ds (7.2)

to
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Again, the struggle is with the second term on the right-side of (7.32), but the nature of this
struggle is different from before. Not only are the forcing functions different, but also the
second variables of each of them are different. The problem is that each of the conditions
(7.28) and (7.29) only allows for one of these changes to occur, not both simultaneously.
We have used the trick of adding and subtracting the same term within a given expres-
sion and subsequently grouping terms in a manner which enabled us to apply our hypotheses.

STOP! How exactly do you suspect we will handle this in (7.32)7

Concentrating on just the integral in the second-term on the right-side (Itt0 (f = f)) of
(7.32), we have the following:

t |(f(s,u(s)) = f(s.7(s))) + (f(s,7(s)) — f(s,7(s))) | ds
S/t|f(s,u(s f(s,u(s) |d3+/‘fsu — f(s.u(s))| ds

g/tM\u(s)—ﬂ(sﬂdSJr/t sup | f(s,u(s)) — f(s,u(s))| ds

0 SE[to,T]

g/t M Ju(s) —(s)| ds + 62 |T — o] (7.33)

STOP! Justify each line in (7.33).

Now, substitute (7.33) into (7.32) to obtain the following estimate:

lu(t) — a(t)| < edT—to) g, 4 galt—to) { / t M |u(s) —u(s)| ds + 0 |T — t0|] (7.34)
to
= e¥T=%0) (§) 4 6 |T — to|) + Mea(t—t0) t |u(s) —u(s)|ds.
to
Finally, we apply Gronwall’s lemma in (7.34) to arrive at
() —a(t)] < e T10) (8, 4 65 |T — to]) M~ (7.35)

for all tg <t < T. Observe that as §; and do — 0, the right-side of (7.35) goes to 0 for all
t, as needed. (Why?)

As in Section 5.4, we would like to use the above ideas to study the same question,
but now for a system of such equations of the form (Semi-CP). Below, we modify the
development in Section 5.4 slightly to account for the presence of a forcing term.

EXPLORE!
Does (Semi-CP) Depend Continuously on the Initial Data?

Note: A starred question assumes you read the Disclaimer! subsection found on the
previous pages.



Finite-Dimensional Theory—Last Step: The Semi-Linear Case 179

1. Consider the IVP

/ [a o J1(t,U(t))
U = /31““)* fo uU(t))] (7.36)
U(0) = wl]
w2

where a, 8 € R and there exist Lipschitz constants M; > 0 (i = 1,2) such that
[filt.x) = filt,y)| < M |2 — |, Ya,y € R (uniformly in ¢)

i.) What is the solution U of (7.36)? Give the actual components.
ii.) Suppose that the measurements of the first component of the initial condition

vector in (7.36) are subject to error, so that the actual initial state vector is
[ wy + €

w } , where |e| is a small positive number.
2

Consider the corresponding IVP

p a 0 f1(t,U(t))
U, (t) = ‘| Ue(t) + ‘|
U.(0) = wy + €

a.) What is the solution U, of (7.37)?

b.*) Compute |U(t) — Ue(t)||g2. Make a conjecture for what happens as |¢] — 0
for a fixed ¢ (Hint: Follow (7.32) and (7.33). Notice that in this example

f=1r)
2. For concreteness, open MATLAB and in the command line, type:

MATLAB_SemiLinear ACP_Solver

GUI instructions can be found by clicking the Help button. In the User Panel, choose
t = 0 for initial conditions and plot solutions until ¢ = .5. Click the ‘Input IVP and
Plot Solution’ button to enter the following IVP:

/ 10 cos (2muy (t))
u'(t) = ]U(tH [ sin (2muy(t)) ]

) (7.38)
u) =
o -[1]
where U(t) = [u1(¢),u2(t)]. Suppose that the measurement of the first component

of the initial condition vector in (7.38) is subject to error. The corresponding IVP
actually becomes

U = 1 0 1Ue(t)+ [ cos (2muy (1)) ]

sin (27ug(t)) (7.39)




180

3.*

Differential Equations with MATLAB ® : Ezxploration, Application and Theory

i.) Click the 'Modify IVP and Plot Solution’ solution button and input (7.39) for
€ = .01. Are the solutions to (7.38) and (7.39) close to each other? How close?
How far?

Repeat a) for e = 0.001.

Repeat a) for e = 0.0001.

Describe the patterns found in the graphs and norms of the corresponding IVPs.
Repeat question 2 for any pair of IVPs that satisfy the form provided in (7.36)
and (7.37).

Now that we have an intuitive sense of what should happen when |¢| — 0, let us return
to (7.36) and (7.37) to compute

sup [[U(t) — U(t)| g

to<t<T

What happens to this value as |¢] — 07 If you get stuck, compute instead

sup IU(#) = Ue(t)l|g2

0<¢<0.
for (7.38) and (7.39). (Hint: Use (7.34) and Gronwall’s lemma.)

Now, suppose that both measurements of the initial condition vector in (7.36) are
w1 + €1

subject to error, so that the actual state vector is [
Wo + €2

], where |€1] and |es] are
small positive numbers.
i.) Replace the initial vector in (7.37) by this one and repeat questions 2. Choose
values for €; and €5 near the e values provided in question 2.
ii.*) Replace the initial vector in (7.37) by this one and repeat questions 1 and 3.

Generalize your findings to the case of an N x N diagonal matrix for A and an initial
condition vector in which each of its N components is subject to error.

i.) Do you expect the same conclusion to hold when A is no longer a diagonal
matrix? Explain.

ii.) Carefully formulate the most general result that you can muster regarding the
continuous dependence of solutions of (Semi-CP) on the initial data.

APPLY IT!!

At long last, we are equipped with enough theoretical power to be able to address all of
the models studied in Chapter 6.

L)
I1.)

Reformulate the IVP in the abstract form (Non-CP).

Choose actual values for the parameters in the model. For them, illustrate
the curves of each of the component functions, study the IVP wusing the
MATLAB_SemiLinear ACP_Solver GUI, and analyze the results in the context
of the setting of each model.
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i.) The pharmocokinetics model (6.5)

ii.) The coupled spring-mass system model (6.7)

my dz§t12(t) = —klafl(t) + ,ux1(t)3 + k'Q(JJQ(t) - l‘l(t)) - ]4}2(332@) — l‘l(t))g
m2d§f22(t) = —k3$2(t) + ,M$2(t)3 - kQ(l‘Q(t) - Z‘l(t)) + kz(ﬂ?g(t) — 561(t))3

21(0) = x0; 21(0) =24
22(0) = yo;  23(0) =

iii.) The electrical circuit model (6.9)

L t) +R‘dq(t)

q(O) =qo
q'0)=q

4l 4 Lq(t) = E(t)

iv.) The chemical kinetics model (6.23), equipped with appropriate initial conditions

{d[i]t(t) _ V[S]()( [](t))
d[P](t S]() S)(t
% :V[ 1(t) ( _ ]())

Ky

v.) The projectile motion model (6.26), equipped with appropriate initial conditions

d?x(t d
| SO D = )
d d d
m gzgt) + yH U(t) ” y(t) _ Fy(t)
ddigt) || du(t) || dz(t) — Fz (t)

x dz
20| = /(2209 + ()2 + (0

181
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Overview

You were introduced to linear, nonhomogeneous, and semilinear systems of ODEs in
RY in Part I. The theory developed there applied to an eclectic collection of contextually
unrelated mathematical models. Alas, not all phenomena are described by a mathematical
model that can be captured under this theoretical umbrella. There are various reasons for
this, even within the realm of ODEs. The primary departure on which we shall now focus
is the dependence of the unknown function (or “solution”) on more than one independent
variable. As such, the equations used to form the mathematical models now involve partial
derivatives, not ordinary ones. The purpose of Part II is to probe this issue more deeply and
try to answer the question, “Can we somehow rewrite our mathematical models in a manner
that resembles the Cauchy problems (HCP), (Non-CP) and (Semi-CP) from Part 1?7

8.1 A Hot Example

Let us jump in with both feet and consider a classic model that loosely describes how
heat moves, or diffuses, through a medium. This example will help us to illustrate many
of the key points without being overly technical. The model itself will be more carefully
developed as you proceed through Part II.

185
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Consider a one-dimensional wire of length a with uniform properties and cross-sections.
Assuming that no heat is generated and the surface is insulated, the homogeneous heat equa-
tion describes the evolution of temperature throughout the wire over time. This equation,
coupled with the initial profile, can be described by the IVP

{gtz(x,t) :ka%zzz(x,t), 0<z<a,t>0, (8.1)

2(x,0) = z(x), 0 <z < a,

where z(x,t) represents the temperature at position = along the wire at time ¢t and k is a
proportionality constant depending on the thermal conductivity and material density. We
will derive this equation in the next chapter. A complete description of this phenomenon
requires that we prescribe what happens to the temperature on the boundary of the wire.
This can be done in many naturally-occurring ways, some of which are described below:

1. Temperature is held constant along the boundary of the wire:

2(0,t) = Cy and z(a,t) = Ca, Vt > 0. (8.2)
2. Temperature is controlled along the boundary of the wire, but changes with time:
2(0,t) = C1(t) and z(a,t) = Ca(t), ¥t > 0. (8.3)
3. Heat flow rate is controlled along the boundary of the wire:
0z 0z
%(O,t) = (C4(t) and %(a,t) = Cy(t), Vt > 0. (8.4)
4. Convection (governed by Newton’s Law of heating and cooling):
0
C12(0,1) + cgai(o,t) = C4(t), Yt > 0,
x
. ) .
Crz(a,t) + Cga—z(a,t) = C3(t), vt > 0. (8.5)
x

STOP! Read about this in [39] for some contextual background.

Boundary conditions (BCs) of the forms (8.2) and (8.3) are called Dirichlet BCs, while
those of type (8.4) are called Neumann BCs. If the constants/functions C; are zero, the
BCs are called homogeneous; otherwise, they are nonhomogeneous. We can use a combi-
nation of the types of BCs in the formulation of an IBVP. For instance, a homogeneous
Dirichlet BC can be imposed at one end of the wire and a nonhomogeneous Neumann BC
at the other end.

We first consider the IBVP formed by coupling (8.1) with the homogeneous Dirichlet
BCs

2(0,t) = z(a,t) =0, V&£ > 0. (8.6)

A solution of the IBVP can be constructed using the standard separation of variables
method, as follows. Let us assume the solution z(x,t) is of the form

z(z,t) = X (2)T(t). (8.7)
Assume that X (z) # 0, for all z. Substituting (8.7) into the first equation in (8.1) yields

T'(t)—kXT(t)=0

X"@ T T
X 0T k(@)
——

Function of only z Function of only ¢

X" (z)—=AX (z)=0
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where A is a constant. The general solution of T'(t) — kAT(t) = 0 is
T(t) = Cxet t >0, (8.8)

where C) is a constant. (Why?) We seek all values of A (referred to as eigenvalues) for
which the resulting BVP

{X”(m) —AX(z) =0 59)

X(0)=X(a)=0,
has a nonzero solution.

STOP! Show that when A > 0, the only solution of (8.9) is the zero solution. (Hint:
Consider the cases when A = 0 and A > 0 separately.)

When A < 0, which we denote as A = —n? for convenience, the general solutions of (8.9)
are
X (x) = Cy cos(nz) + Cy sin(nz). (8.10)

Applying the BCs given in (8.9) to (8.10) yields the two conditions
Cy =0 and Cysin(na) = 0. (8.11)

Since choosing Co = 0 would result in the zero solution in (8.10) and hence would not
contribute meaningfully to the construction of the general solution of the IBVP, we assume
instead that sin(na) = 0, which is satisfied when n = ™% ¥m € N. As such, the desired
eigenvalues are given by

Am = — (%)2 Vm € N. (8.12)

For each m € N, the function
2o (2 8) = b Xon ()T (1) = e (55) F i (%x) , (8.13)

where b, is an appropriate constant, satisfies both the heat equation and the BCs. Hence,
for every N € N the finite sum

N mm 2k mm
Z bmef( ) tsin (—x)
a

m=1

satisfies them. (Why?) Moreover, it can be shown that the function
> m )2 mm
=S be (%) kg (7 ) 8.14
z(z,t) mz:; e sin ( ——a (8.14)

satisfies the heat equation and the BCs. (See Figure 8.1 for examples that define (8.14) at

a particular time.) Applying the initial condition (IC) in (8.1) to determine the constants
(bm) yields

zo(x) = 2(z,0) = i by, sin (?x) . (8.15)

We must determine the constants (b, ) . This requires the use of so-called Fourier series.
It can be shown that as long as zo(+) is piecewise-continuous, by, is given by

by = 2 /Oa 20(w) sin (%w) dw. (8.16)

a
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m=1
m=2
m=5
m=100
= infiriity

L L L L L L L L L
[N 0.2 0.3 0.4 05 0.6 0.7 0.6 [E]

FIGURE 8.1: Examples of partial sums defining (8.14) at a fixed t¢.

Substituting (8.16) into (8.14) renders the solution of the IBVP as

o) =S (2 /Oazo(w)sin (") dw) (¥ Main (M) (8a7)

a

m=1

where 0 < z < @ and ¢t > 0. Observe that the right side of (8.17) involves three different
inputs, namely z,¢, and zo(-). To emphasize these distinct dependencies, we introduce the
notation

z(z,t) = S(t) [20] (). (8.18)

Let us get a feel for how this function works as we change one variable at a time. First,
suppose we fix the spatial variable x and consider values of z(z,t) for different values of ¢.

2(x,0) = 5(0) [z0] (z) = 2o (x)
z(z,1) = S(1) [20] () = Level curveatt = 1

I

&
\)
~

I
!
—~
[\
~—

20 () = Level curveatt = 2

This is pictured below, as follows:

z(x, 0)

Next, suppose we fix the time variable ¢ and consider values of z(z, t) for different values
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of 2 (which correspond to different positions along the wire).
2(0,2) = 5(t) [20] (0)

2(5:8) = S [) (5)

Each of these describes the evolution of the temperature at specific locations along the wire
over time.

STOP! Verify that for sufficiently smooth functions v and for « € [0, L] and ¢, ¢4, t2 > 0,
the function z(x,t) in (8.18) satisfies the following properties:

L S(0)[v](z) = v(z)
2.5 (t +t2) [v](z) = S (tr) (S (t2) [v]) (x)
3. 5(t) [or + va](2) = 5 (t) [oa](2) + 5 (2) [va] (2)

Do these properties look familiar? They resemble the exponential properties exhibited
by the matrix exponential (eAt it > O) when A € MY (R). This begs the question, “What
plays the role of A in the above mathematical model?” It is certainly not a matrix. We’ll
come back to this later.

Exercise 8.1.1.

i.) Use the separation of variables method to show that the solution of the IBVP obtained
by coupling (8.1) instead with the homogeneous Neumann BCs

%(O,t) = %(a, t) =0, Vt >0, (8.19)
is given by
(2 mr —(=)ht g (M
z(x,t) = Z (a/o zo(w) cos( o w) dw) e cos( o x) (8.20)

m=0

ii.) Simplify (8.20) when zo(z) = x.

iii.) Graph typical samples of the following level curves of the solution surface:
2(x,0), z(z,1), z(x,2) and 2(0,t), 2(5,t), 2(a,t) . Describe verbally what they rep-
resent as each of the unfixed variable changes in its domain.

Exercise 8.1.2. Express the function (8.20) in the form (8.18) and verify that it satisfies
the three properties that immediately follow.
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Next, we consider a similar model for heat conduction in a two-dimensional rectangular
plate composed of an isotropic, uniform material. Assuming that the temperature is zero
along the boundary of the rectangle, the IBVP describing the transient temperature at
every point on the plate over time is given by

% (z,y, )—k<w(fﬂ Y, )+§%,§(ff,y,t)),0<x<a,0<y<b,t>0,

2(z,y,0) = zo(z,y), 0<x<a,0<y<b, (8.21)
z2(2,0,t) =0=z(x,b,t), 0 <z <a,t>0,
2(0,y,t) =0 = z(a,y,t), 0 <y <b,t>0,

where z(x,y,t) represents the temperature at the point (x,y) on the plate at time ¢. We
apply a suitably-modified version of the separation of variables method to solve (8.21).
Assume that the solution z(z,y,t) is of the form

2z,y,1) = X (@)Y (y)T(2). (8.22)
Substituting (8.22) into the first equation in (8.21) leads to the system of ODEs
X"(x)+X2X(z) =0, X(0) = X(a) =

Y%@+A@%w=0qu:yﬂoza’ (8.23)
T'(t) + kX2T(t) =0, t > 0,

where the eigenvalues A2 and A? are related by A\* = A2 + X2. (Tell why.) Proceeding as
before, the following functions satisfy (8.23), Vm, n € N and constants C,, :

Xm(:v):sin(M ), 0<z<a,

a

<m ( y) 0<y<b, (8.24)
(t) ((”Zw) +(nb7r) )kt7 t>0.

STOP! Verify this.
For each m, n € N and constants b,,,,, , the function

satisfies the heat equation and the BCs in (8.21). (Why?) It can be shown that

2(2,y,1) }:}:mm (%)Y () T () (8.26)

m=1n=1

also satisfies them. Applying the ICs in (8.21) to determine the constants (b, ) yields

zo(z,y) = 2(z,y,0) ZZ Yoly), 0<zx<a,0<y<b. (8.27)

m=1

Assuming that zo(-) is sufficiently smooth, we conclude that

4 b a
bmn = %/0 /0 zo(w, v) sin (?w) sin (%v) dwdv, m, n € N, (8.28)

which are double Fourier series coefficients. Finally, substituting (8.28) into (8.26) and using
(8.24) yields the solution of the IBVP.
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Exercise 8.1.3. Replace the BCs in (8.21) by the homogeneous Neumann BCs

0z 0z

aix(oayvt) - %(aﬂyat) _07 0< y < bat> 07

0z 0z

pdd el = . 2
8y(m,0,t) ay(az:,b,t) 0,0<z<a,t>0 (8.29)

i.) Solve the resulting IBVP using the separation of variables method.

ii.) Formulate the solution (8.27) (with the coefficients given by (8.28) substituted into
the formula) as a function of the form (8.18), suitably modified. Then, verify that it
satisfies the three properties immediately following (8.18).

Exercise 8.1.4. Construct an IBVP for heat conduction on an n-dimensional rectangular
plate [0,a1] x ... % [0, a,] equipped with homogeneous Neumann BCs.

i.) Without going through all of the computations, conjecture a form of the solution.

ii.) Formulate the solution as a function of the form (8.18), suitably modified. Then, verify
that it satisfies the three properties immediately following (8.18).

8.2 The Hunt for a New Abstract Paradigm

Although the various IBVPs are formulated in different spatial dimensions and are
equipped with different boundary conditions, there is a sense of similarity amongst them
which suggests that we might be able to treat them all as special cases of a slightly more
abstract problem. We explore this possibility in this section.

We would like to be able to view IBVP (9.1) (with BCs given by (8.6)) as a Cauchy
problem of the form (HCP) because we have a good basis of understanding of this type of
problem from Part I. A hurdle that we immediately encounter, however, is that the equation
now involves partial derivatives and so, it is not clear if it can be viewed as a “constant
matrix times the unknown function” as it was in Part I. In fact, the gut instinct is probably
not. Moreover, our unknown function now depends on two independent variables, = and ¢,
not just ¢ as it did in Part I. Thus, if we are to have any hope of viewing the IBVP in the
form (HCP), we must identify a way in which to subsume the dependence on z into the
formulation.

Let us try to reformulate the IBVP (8.1) as an abstract initial-value problem (called an
abstract evolution equation) of the form

i (u(®) = Au(®), t >0,

2(0) = uo (8.30)

(A — HCP) {

for some quantity A. What happens along the way? To begin, let us simply try to naively
symbol-match terms between (8.1) and (8.30). Knowing nothing else, the following is a nat-
ural set of identifications:
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Solution

Initial Condition

Left Side

Right Side

Boundary Condition

IBVP (8.1)
z:[0,a] x [0,00) > R
given by z(x,t)

Abstract IVP (8.30)

given by u(t)

zo(x) ug
0 d

= () — ()

Ot - dt  ~——
functionof z, ¢ function of ¢
82

— () ()

function of z, t function of ¢

2(0,t) = 2(L,0) =0 None

u: [0,00) = __
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(8.31)

(8.32)

(8.33)

(8.34)

(8.35)

Since we are attempting to reformulate a partial differential equation (whose solution by its
very nature depends upon time and at least one other variable) as an abstract ordinary dif-
ferential equation (whose solution depends only on time), identification (8.31) suggests that
for each time tg > 0, the term u (tp) must “contain” the information for the entire trajectory

{z (z,10) :

x € [0,a]} . For instance, u(0)” = " {z(z,0)

: x € [0,a]}. Consulting our graph

of the solution surface, this means that «(0) is the entire trajectory, highlighted below:

X

Similarly, u(1) “ =" {z(z,

\f

1) : x € [0,a]}, which is another entire trajectory, but now at
a different time, t = 1, as shown below:
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Generally speaking, u (t9) given by
u(to) [7] = z (z,t0) , = €10, d] (8.36)

is an entire trajectory that can be visualized as a level curve on the solution surface.

Remark 8.2.1. Brackets are often used to enclose the input z while parentheses are
used to enclose ¢y to emphasize the distinction between the function wu (o) and its input x.
Later in the text, once we have acquired a reasonable level of comfort with these notions,
the brackets will be suppressed.

Note that (8.32) follows from (8.36) because
uglx] = w(0)[x] = 2(x,0) = z0(x), z €0, a]. (8.37)

Given that u(t) corresponds to an entire trajectory, it makes sense that the range of u(-)
mentioned in (8.31) must be a space of functions. But, which space exactly? This is a very
delicate and important question to answer because the minute we cast the die, the degree of
smoothness of the solution for which we are hunting is determined. Providing a completely
precise answer would require machinery from real analysis, but let us discuss this issue
loosely. Observe that when ¢ = 0, u(0) corresponds to the initial condition function zo(-).
Honing in on (8.15) - (8.16) of the solution process, the output «(0) must be sufficiently
smooth in order to guarantee that we can define the coefficients in the manner we did.
It turns out that as long as the function zo(-) is square-integrable on [0, a], meaning that
Jy #&(x)dz < oo, everything will work out (at least for the models we shall consider). Notice
that this imposes a restriction on the range of the function u because not every function
satisfies this condition.

STOP! Why? (Hint: Consider the function z(z) = ﬁ on (0,1).)

We shall denote the set of all real-valued functions that are square-integrable on [0, a]
by L2 (0,a;R). From the above discussion, it follows that the range of the function w(-)
must be contained within L2 (0, a; R). Therefore, we can complete the right-side entry in
(8.31) with u : [0,00) — L2 (0,a;R). How does this range change impact our work? Take
a moment to compare this to (HCP) from Part I. There, the unknown was a vector-valued
function u : [0,00) — R¥, meaning that the outputs u(t) were vectors in RV, In the present
setting of the heat equation, instead of the outputs being vectors in RY, they are now actual
functions in L? (0, a; R).

Based on the discussion leading to (8.36) and (8.37), it is quite natural that the partial
derivative (in ¢) for the real-valued function z should be transformed into an ordinary
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derivative (also in t) for the IL? (0, a; R)-valued function u. So, (8.33) is reasonable (Why?),
and the derivative is also an L2 (0, a; R)-valued function. (Why?)
Finally, we must handle (8.34) and (8.35). Judging from (8.36), the boundary condition

2(0,t) = z(a,t) =0, Vt> 0, (8.38)

is easily transformed into
u(t)[0] = u(t)[a] =0, Vi> 0. (8.39)

(Why?) However, the expression (8.39) is nowhere to be found in (8.30), yet we must
account for in the transformation of (8.1) into (8.30). This is arguably the trickiest part of
the formulation. We have several conditions which must be satisfied and the only part of
(A-HCP) not yet accounted for is the identification of “Aw.” Symbolically, we know that

2

A(u(tg)) “=7 {k;aaxzz(a:,to) tx € [O,a]} (8.40)

where u € L2 (0, a; R).

The only part of (8.40) over which we have control is the space L2 (0,a;R). Earlier,
we introduced the use of space as the range because we needed to guarantee the initial
condition zy had a unique Fourier representation. But now, we need to further hone the
collection of functions that we will allow in our formulation. But how?

For one, observe that not every function in L2 (0, a;R) satisfies the desired boundary
condition (8.38). For instance, just take

z(z,t) =1, where z € [0,qa], t > 0.

Clearly, this function could not be a viable solution candidate for the IBVP (8.1) even
though it does belong to L% (0, a; R) because it does not satisfy the BC. This suggests that
we whittle L2 (0, a; R) down a bit to exclude from consideration those functions that do not
satisfy the BC. More precisely, instead of using the entire space .2 (0, a; R), let us allow the
operator A to only operate on functions in the following subspace of L2 (0, a; R):

Zy={f€eL?(0,a;R): f(0) = f(a) =0} (8.41)

Doing this takes care of the BC (8.38), but it is not a complete fix. We need (8.39) to be de-
fined. This leads to the question, “Is Az defined for all z € Z;?7” Examining that space, we see
that we only imposed the condition that the L2 (0, a; R)-function pass through two specific
points, but in order for A (u(tg)) in (8.40) to be defined, the trajectory {z(z,to) : = € [0, a]}
must also be twice differentiable in the variable z on the interval [0, a]. Again, not every
function in the space Z; is twice differentiable, so we need to even further restrict this
subspace to esnure that the set of functions on which we allow A to operate satisfies this
condition. This prompts us to consider the following even more refined space for the domain

of A:
df &f
dz’ dx?

Naturally, you may be wondering why we require the derivatives to belong to the space
L2 (0,a;R). This is a very good question, but one whose answer requires a bit of technical
background. We need the space Z to be a closed subspace of .2 (0,a;R) in order for us
to even define e? in this setting. We encourage you to read about these details in [33] if
interested. For now, we shall be content to identify Z, as the domain of the operator A,

ZQ:{fE}LQ(O,a;R) GLQ(O,L;R),andf(O):f(a):O}.
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and formally write the following: A : dom(4) C L? (0,a; R) — L? (0, a; R) by

Alf] = k%[ﬂ, (8.42)

dom(A) = {f € L2 (0,a;R) ‘3{;, % €L (0, L;R), and £(0) = f(a) = O}

Using all of the above identifications enables us to view the original IBVP in the form
(A-HCP).

Exercise 8.2.1. Answer the following questions.

i.) Explain how to rewrite the IBVP from Exercise 8.1.1 as the abstract IVP (A-HCP).

ii.) How does the process of formulating an IBVP in the abstract form (A-HCP) change
for the IBVP considered in Exercise 8.1.37

8.3 A Small Dose of Functional Analysis

The discussion in Sections 8.1 and 8.2 was enlightening and provided some direction
as to what to try in order to mimic the approach developed in Part I in our study of
mathematical models involving partial differential equations. We now make our discussion
a little more precise by introducing new terminology and a few concepts from analysis. To
this end, we shall expand our analysis toolbox from Part I to now include some essential
elements of so-called functional analysis.

Many spaces, like .2 (0, a;R), possess the same salient features regarding norms, inner

products, and completeness exhibited by (R, ||-||z~) and (MN(]R), ”'HMN(R))' Momen-

tarily we would need to verify these properties separately for each such space that we
encountered. As you will see, the space necessarily changes from one IBVP to another, so
this approach would be inefficient and tedious. It would be beneficial to examine a more
abstract structure possessing these characteristics and establish results directly for them.
We do so in this section.

8.3.1 Moving Beyond Just RY and M": Introducing the Notions of Ba-
nach Space and Hilbert Space

We begin with the notion of a linear space over R that you encountered in a linear
algebra course.

Definition 8.3.1. A real linear space X is a set equipped with addition and scalar multi-
plication by real numbers satisfying the following properties:

i)z+y=y+uax Vr,y € X;

i) 2+ (y+2)=(r+y) +z Vo,y,2 € X;

iii.) There exists a unique element 0 € X such that  + 0 =0+ z, Va € X;
iv.) For every x € X, there exists a unique element —z € X such that

z+ (—x)=(—z)+2=0,Vzr e X;
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v.) a(bz) = (ab)z, Vz € X and a,b € R;
vi.) a(z +y) =ax + ay, Vz,y € X and a € R;
vii.) (a +b)x = ax + bz, Vr € X and a,b € R.

Restricting attention to a subset Y of elements of a linear space X that possesses the
same structure as the larger space leads to the following notion.

Definition 8.3.2. Let X be a real linear space. A subset Y C X, equipped with the same
operations as X, is a linear subspace of X if

i) z,yeY = z+yey,
i) €Y = ax €Y, VaeR.

Exercise 8.3.1.

i.) Verify that (R, |-[), (RY, |-[|g~) , and (MN(R), ||.||MN(R)) are linear spaces.

ii.) IsY = {A € MY(R) : Aisdiagonal} a linear subspace of M (R)?

We can enhance the structure of a real linear space by equipping it with a norm, used
to measure distance, in the following sense.

Definition 8.3.3. Let X be a real linear space. A real-valued function [|-||, : X — R is
anormon X if Vx,y € X and a € R,

L) |zl x =0,

i) [laz|lx = lal |z[|x ,
i) flz +yllx < llzllx + llyllx
iv.) e =0iff ||z||y =0.

We say that the distance between z and y is ||z — y|| y. Introducing a norm enables us to
perform limit operations in the same sense that the role of the absolute value played in the
limit definition of real-valued functions and sequences. We use this to obtain the following
richer abstract structure.

Definition 8.3.4. A real linear space X equipped with a norm ||-||y is called a (real)
normed linear space.

The spaces (R, |-]), (RY, ||z~ ) , and (MN(R), |RIIYe (R)) are all normed linear spaces.
Many of the normed linear spaces that we will encounter are collections of functions satis-
fying certain properties. Some standard function spaces and typical norms with which they
are equipped are listed below. We shall assume that these spaces satisfy all properties listed
above - see [27] for details.

Some Common Function Spaces: Let I C R and X be a normed linear space. (For

our purposes, X is typically taken to be R or RY, or some subset thereof.)

1. C(; X)={f:I — X| f is continuous on I} equipped with the sup norm

Ifllc = sup [IF (D)l x (8.43)
tel

2. L3(;R) = {f : I — R|f? is integrable on I} equipped with

11 = | [ If(t)thr (5.44)
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3. H3(I;R) = {f € L2(I;R)| f’, f"exist and f” € L?(I;R) }equipped with

I = | f<t>|2dt]é (5.45)

4. H} (a,b;R) = {f : (a,b) — R|f’exists and f(a) = f(b) = 0} equipped with

£y = [ / (L@ +1r@F) dtr (8.46)

5. Let m € N. W»™(I;R) = {f € L¥(L;R)|f® € L*(I;R), Vk =1,...,m} equipped
with

Il = | [ (1208 + 17700 + .+ |0 ) dtr Y

Here, f*) represents the k*™- order derivative of f.

8.3.1.1 The Notion of Convergence Revisited

The notions of convergent and Cauchy sequences are defined in any normed linear space
in the same manner as in Part I. For example, we say that an X-valued sequence (z;,)
converges to ¢ in X if lim ||z, — x|, = 0.
n—oo

neN

Exercise 8.3.2.

i.) Interpret the statement “ lim x,, = x in X” for these specific choices of X:
n—oo

a.) (8.43)
b.) (8.44)
c.) (8.47)

ii.) Interpret the statement “(z, ),y is Cauchy in X” for the same choices of X.

When working with specific function spaces, knowing when Cauchy sequences in X must
converge to an element in X is often crucial. In other words, we need to know if a space is
complete in the following sense.

Definition 8.3.5. (Completeness)

i.) A normed linear space X is complete if every Cauchy sequence in X converges to an
element of X.
ii.) A complete normed linear space is called a Banach space.

It can be shown that all spaces above are complete with respect to the associated norms.
We shall routinely work with sequences of continuous functions in C (I;X’), where X is a
Banach space. We now focus on the terminology and some particular results for this space.
(We have already encountered these notions when X was R, RY, or M%)

Definition 8.3.6. Suppose that S C D CRand f,,f: D — X, neN.

i.) (fn)nen converges uniformly to f on S whenever Ve > 0, 3N € N such that

n=N = Sup [fn(z) = f(@)]x <e

(We write “f,,— f uniformly on S.”)



198  Differential Equations with MATLAB ® : Exploration, Application and Theory

ii.) (fn)pen converges pointwise to f on S whenever lim f,(x) = f(x), Vo € S.
n—oo

iii.) (fn),en is uniformly bounded on S whenever there exists M > 0 such that

sup sup || fn(2)[| x < M.
neNzeS

iv.) D22, fu(x) converges uniformly to f(x) on S whenever s, — [ uniformly on S,
where s,,(z) =Y 1_; fr(2).

Remark 8.3.1. Taylor series representations of infinitely-differentiable functions are pre-
sented in elementary calculus. Some common examples are:

v = J\}gnoo; i €R, (8.48)

N

) ] (_1)nx2n+l

Sln(x) = ]\}E}noo Z W, T e R, (849)

n=0

N

1" 2n

cos(z) = lim (1) ,z €R. (8.50)

|
N—o00 —o (27’1)

It can be shown that the convergence in each case is uniform on all closed bounded intervals
of R. The benefit of such a representation is the uniform approximation of the function on
the left-side by the sequence of nicely-behaved polynomials on the right-side. Generalizations
of these formulae to more abstract settings will be a key tool throughout the rest of the
text.

8.3.1.2 An Important Topological Notion—Closed Sets

The notion of convergence of sequences can be used to define a very important topological
concept called closure. You encountered the concept when considering closed intervals [a, b]
along the real line. But, what makes [0, 1] closed, but [0, 1) not closed? Naively, it is because
1 is not included in the latter interval. Think of this as a tiny open door through which a
sequence of points inside [0,1) can escape (by converging to 1). For instance, the sequence
(1 — %)nEN is entirely inside [0, 1), but its limit as n — oo does not belong to this interval.

Similar behavior can occur in the more general setting of a Banach space and is not
desirable from the viewpoint of studying mathematical models because it can lead to un-
defined situations. Just think, what if we clevely formulated a sequence of nicely-defined
functions whose limit was the solution we sought, but in the end, the limit did not belong
to the nice space from which the sequence was formed. We would be in a bad way, right?
As such, we would like to build in the impossibility of this behavior occurring from the
beginning of our analysis. To this end, we define the notion of closed set in a Banach space
below.

Definition 8.3.7. Let X be a Banach space and D C X. We say that D is closed in X
provided that if a sequence (z,,) C D converges to L, then L must belong to D.

Exercise 8.3.3. Determine if these sets are closed in the indicated spaces.
i) (—oo,—2]U{3} inR
ii.) {xeR?: [|x —xol =1}

iii.) {x e R3:[x — x| > 2}
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Even if a set D is not closed in X, we can build a set using D that is closed in X. The idea
is simple. Start with D and tack on all limits of convergent sequences of elements of D. This
effectively “closes” all doors through which sequences can escape the set via convergence.
We call this set the closure of D in X and denote it by clx (D).

Exercise 8.3.4. Compute the closures of the sets in Exercise 8.3.3.

We use the following notation:

By (rose) ={z € X| ||z —x0l| < €} (8.51)
cly(Z2) = closure of Z (in the sense of -] ).

Exercise 8.3.5. Describe the elements of the ball B¢ ((o,2):r) (x2; 1) .

The need to restrict our attention to a particular subspace of a function space whose
elements satisfy some special characteristic arises often. But, can we be certain that we
remain in the subspace upon performing limiting operations involving its elements? Put
differently, must a subspace of a Banach space be complete? The answer is provided in the
following exercise.

Exercise 8.3.6. Let Y be the subspace ((0,2];[|) of R. Prove that (2) is Cauchy in

Y, but that there does not exist y € Y to which (%)neN

neN
converges.

If the subspace had been closed in the topological sense, would it have made a difference?
It turns out that it would have indeed, as suggested by the following result:

Proposition 8.3.1. A closed subspace ) of a Banach space X is complete.
Exercise 8.3.7. Prove Prop. 8.3.1.

Exercise 8.3.8. Let (X,|-]l,) and (V,[|,)) be real Banach spaces. Prove that
(X x Yi||-ll;) and (X x Y;|-||,) are also Banach spaces, where

Iz, )l = 2l + l1ylly (8.52)

)il = (2113 + llyl3) " (8.53)

8.3.2 Hilbert Spaces

Equipping RY with a dot product enhanced its structure by introducing the notion of
orthogonality. This prompts us to define the general notion of an inner product on a linear
space.

Definition 8.3.8. Let X be areal linear space. A real-valued function (-, )y : X xX — R
is an inner product on X if Vx,y,z € X and a € R,

i') <5E7y>X = (y,x)x,

i.) (az,y)y =a(z,y)y,
ii.) (x4y,2)x =(,2)x + ¥, 2) x,
iv.) (z,2) > 0iff  # 0.

The pair (X, (-, ) ) is called a (real) inner product space.

Some Common Inner Product Spaces:
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1. RY equipped with the usual “dot product.”
2. C([a,b];R) equipped with

b
(f)e= | fogttat (8.54)
3. L2 (a,b;R) equipped with (8.54).

4. W2™(a,b;R) equipped with

b
s = [ 7090+ FOF 0 + ...+ 5 (0™ (0)] . (8.55)

An inner product on X induces a norm on X via the relationship

w\»—A

(r, )% = llzllx - (8.56)

Exercise 8.3.9. Prove that the usual norms in C ([a,b]; R) and W?™(a,b;R) can be ob-
tained from their respective inner products (8.54) and (8.55).

STOP! The remainder of this section is included primarily to be able to formally define the
notion of a Fourier series representation for a function in .2 (a, b; R). If you are comfortable
with Fourier series and do not feel the need for the theoretical underpinnings, feel free to
skip this part of the section.

Proposition 8.3.2. Let (X, (-,--) y) be an inner product space and suppose ||-|| y is given
by (8.56). Then, Vz,y € X and a € R,

i-) (T,ay) x = a(z,y) x:

(,2)x =W, 2)x, V2€X =z =1y,

|az| x = |a ||CEHX,

(Cauchy-Schwarz)|(z, y) x| < ||z x [|yll x:

(Minkowski) [|z + yl[x < [lzllx + [lyll x;

) If 2, — x and y,, — y in X, then (z,yn) y — (T,¥)

iii.

NN NI NG

Exercise 8.3.10. Interpret Prop. 8.3.2(iv) specifically for the space L2 (a, b; R). (This is a
special case of the so-called Hélder inequality.)

Since inner product spaces come equipped with a norm, it makes sense to further char-
acterize them using completeness.

Definition 8.3.9. A Hilbert space is a complete inner product space.

Both RY and L2 (a,b;R) equipped with their usual norms are Hilbert spaces, while
C ([a,b] ; R) equipped with (8.54) is not. Again, the underlying norm plays a crucial role.

The notion of a basis encountered in linear algebra can be made precise in the Hilbert
space setting and plays a central role in formulating representation formulae for elements
of the space. We begin with the following definition.

Definition 8.3.10. Let H be a Hilbert space and %6 = {e,|n € K C N}.

i.) The span of B is given by span(B) = {}°, ;- anen| o, € R,Vn € K };
ii.) If (en,em)y =0, then e, and e, are orthogonal;
iii.) The members of B are linearly independent if

Zanen:O:>an:0,Vn€K;
nekK
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iv.) B is an orthonormal set if
a.) |lenlly =1, Vn € K,
0, ifn#m,
b. ny Em =
) (ens em)a 1, ifn=m.
v.) B is a complete set if ((z,en)y, =0,Vn € K) = (x =0, Vx € H);
vi.) A complete orthonormal subset of H is a basis for H.

The utility of a basis B of a Hilbert space H is that every element of H can be decom-
posed into a linear combination of the members of 8. For general Hilbert spaces, specifically
those that are not finite dimensional like R, the existence of a basis is not guaranteed.
There are, however, sufficiency results that indicate when a basis must exist. For instance,
consider

Definition 8.3.11. An inner product space is separable if it contains a countable dense
subset ©.

Remark. A set ® is countable if a one-to-one function f :® — N exists. In such case, the
elements of ® can be matched in a one-to-one manner with those of N. Intuitively, ® has
no more elements than N.

Theorem 8.3.1. Any separable inner product space has a basis.

Example. The set

%:{V%}U{Cof/(;t>|neN}U{Sir\l/(;t)|neN} (8.57)

is an orthonormal, dense subset of .2 (—7, 7; R) equipped with inner product (8.54). Here,
cos(n-) means “cos(nt), —m <t < 7.

Exercise 8.3.11. Answer the following:
i.) Prove that || f|l,. =1, Vf € B.
ii.) Prove that (f,g);. =0, Vf # g € B.

iii.) How would you adapt the set defined in (8.57) for L? (a, b;R), where a < b, such that
properties (i) and (ii) remain true?

Proposition 8.3.3. (Properties of Orthonormal Sets)
Let H be an inner product space and Y = {y1,...,yn} an orthonormal set in H. Then,

2 7 2
||ZZL:1 ylHq{ = 2;:1 ||3/z||7-[7
The elements of ) are linearly independent;
If 2 € span(Y), then & = Y7 | (%, yi) gy Vis
If z € H, then (x — 32" | (T, yi)g Yis k)5 = 0, Vh € {1,...,n}.

i
ii.
iii.
iv

NN AN AN

The following result is the “big deal!”

Theorem 8.3.2. (Representation Theorem for a Hilbert Space)
Let H be a Hilbert space and B = {e,|n € N} a basis for H. Then,

i.) For every x € H, > oo, |(x,ek>ﬂ|2 < Hx||§_£,
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ii.) Iégnoo szNzl (T, er)qy er — xHH =0, and we write = Y7 | (2, k)4 k-

Outline of Proof:
Proof of (i): Observe that VN € N,
2

0<

n
Z (T, ex)y 6 —
k=1 H

n n
= <Z (T, ex)qy ek — T, Z (T, er)qy er — ac>
k=1 k=1 H
n

2 2
= llzl3, = D e endql

k=1
(Why?) Thus, ZZ:1|<x,ek>,H|2 < Hm||§_t, Vn € N. The result then follows because

(22'21 |{x, ek>H|2)n€N is an increasing sequence bounded above. (Why and so what?)

Proof of (ii): For each N € N, let Sy = Zivzl (w,er)y ex. The fact that (Sn)yey is a
Cauchy sequence in H follows from Prop. 8.3.3 and part (i) of this theorem. (How?) More-
over, (Sn) ey must converge since H is complete. The fact that the limit is 2 follows from
the completeness of B. (Tell how.) O

Remark 8.3.2. (Fourier Series) An important application of Thrm. 8.3.2 occurs in the
study of Fourier series. This involves identifying a sufficiently smooth function with a unique
series representation defined using a family of sines and cosines (cf. Section 3.2). To this
end, we infer from the example directly following Thrm. 8.3.1 that every f € L? (-, m; R)
can be expressed uniquely as

f(t) = Z <f( )76n>]L2 €n
B 1 1 = cos(n-) cos(nt)
-0 7). v 20N
+3° <f(-), Sh\l/(;') >L2 Sh\l/;t), —r<t<m (8.58)

where the convergence of the series is in the L.?2—sense. For brevity, let

a0 = <f<->, \/1277> A RLCL (8.59)

cos(n-)

1 ™
an = <f(), NG >L2 ~ 7=/ f(t) cos(nt)dt, n € N, (8.60)

by, = <f(.)’ sin(n-) >L2 _ % j £(t)sin(nt)dt, n € N. (8.61)

Then, (8.58) can be written as
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8.3.3 Linear Operators

We conjectured, primarily by symbol matching, that the quantity A arising in (A-HCP)
must be a function that maps one space of functions into another. We must consider this
much more carefully. We begin by considering the prototypical example arising in Part I.

Proposition 8.3.4. Let A € M" (R) and define B : dom(B) C RY — RY by Bx = Ax.

i.) dom(B) = RY";
ii.) For every «, 8 € R and x,y€ RY, B(ax + By) = aBx + (By;
iii.) For every x€ RV, ||Bx||gn < || Ay [1X/lgx-

Proof. (i) holds since the product Ax is defined, Vx& R¥, and (ii) follows from the properties
of matrix multiplication. (Tell how.) As for (iii), for simplicity we prove the result for

N =2. Let x = [ =1 ] Observe that

T2

A _ ai; Q12 T a1121 + a12x2
|Ax]ga = | | - -
21 Q22 2 |||ge (2171 + 2272 | |2
= |a1121 + a1222| + |ag121 + a2222|
< (lau1| + laz1) |21] + (las2| + [azz]) |22
2 2 2 2
<UD Clagl | el + | DD lasl | sl
i=1 j=1 i=1 j=1
2 2
= (D2 laul | (| + [a])
i=1 j=1
= [[Allye [1%lg> -
STOP! Justify the steps and try proving the general case. O

Proposition 8.3.5. Let A € MY (R) and V¢t € R, define S; : dom(S;) ¢ RY — RY by
Six = eftx.

i.) dom(S;) =RY;
ii.) For every , 8 € R and x,y€ RV, S;(ax + By) = aS;x + 3S:y;
iii.) For every x€ RV, [|S:x||py = ||e*'x||on < el &hav ||x||gn

Proof. (i) and (ii) follow since eA* € M (R). As for (iii), Prop. 8.3.4 implies that
el < [le[lygo l1xliz - (8.62)

Continuing, we see

(L[ = Jm

m—r oo

> ARtk T AFRtE
Z k! 1;) k!

k=0

N AR
mlgnoozo il

MN

HA”MN 1 o~ (Al D jojyag

k=0

MN MN

IN

(Justify the steps.) Using this estimate in (8.62) yields the result. O

Both mappings satisfied the same basic properties. Mappings that satisfy this collection
of properties arise often enough in different contexts that we single them out as follows.
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Definition 8.3.12. Let (X, ||-|[,) and (), ||-|[|;,) be real Banach spaces.

i.) A bounded linear operator from (X, ||-||) into (¥, |- |ly) is a mapping F : X — Y
such that
a.) (linear) F (ax + By) = aF(x) + fF(y), Vo, € Randz,y € X,
b.) (bounded) There exists m > 0 such that || F(x)[ly, <m|z[, , Vo € X.
We denote the set of all such operators by B(X,)). If X = Y, we write B(X) and
refer to its members as “bounded linear operators on X.”
ii.) If there does not exist m > 0 such that || F(z)|), < m||z|,, Vo € X, we say that F
is unbounded.

The terminology “bounded operator” may seem to be somewhat of a misnomer in com-
parison to the notion of a bounded real-valued function, but the name arose because such
operators map norm-bounded subsets of X into norm-bounded subsets of ). We must simply
contend with this nomenclature issue on a contextual basis. Also, regarding the notation,
the quantity F(z) is often written more succinctly as Fz (with parentheses suppressed) as
in the context of matrix multiplication.

Now, consider the various solution formulas arising in Section 8.1 when solving various
heat-related IBVPs. For the IBVPs formulated for a one-dimensional region through which
heat propogated, the mapping S(¢) : L% (0,a; R) — L2 (0, a;R) defined by

S(#) [uo] () = ul,t) (8.63)
arose. We claim that S(¢) is a bounded linear operator on L? (0, a;R), for every ¢t > 0.

Proposition 8.3.6. The mapping S(t) : L2 (0, a; R) — L? (0, a; R) defined by (8.63) associ-
ated with boundary conditions given by either (8.6) or (8.19) is a bounded linear operator.

Proof. For simplicity, assume that the BCs are given by (8.6). You have already shown the
linearity in Section 8.1. To verify the boundedness, let f € L% (0,a;R) and observe that

ISOU 0 ak) = / ) Lf:) (2 / 1)) sin (M) dw> o~ (22) %kt gy ("jx)] e

%) a ) 2
g% O [Z ( O |f(w)|dw> o (7) kt] dx (8.64)

m=1

Independent of x

= Liojl (/O“f(w)ldw> e_(wy)zktr
</oa |f(w)|dw)2 o2

where we used the fact that (> cn)2 < 3" ¢? when, ¢, > 0, for all values of n. Now, note
that Holder’s inequality yields
a 2 a i/ ta 17
[/ f(z)dz] (/ f2(z)dz> (/ 1dz>
0 0 0
2
= [I£llu2 0,02 V] (8.65)

2
= HfH]LZ(o,a;]R) a

| W~

oo

DE

< )kt

Q|

m=1

IN



Getting the Lay of a New Land 205

Using (8.65) in (8.64) yields

o0

4 2 _of mm\?2
IOz 00y < = - 1120 0z 3 72
m=1
9 o _ ( 2ktx? m?2
= 411z 3 ¢ )
m=1
<M
2
=M ||f||]Lz(O,a;R) (866)
. . 0o 7(M)m2 . .

The last step in (8.66) holds because the series )~ ;e \ o is dominated by a con-
vergent geometric series. O

Exercise 8.3.12. Verify that the properties in Proposition 8.3.6 hold for the version of
(8.63) arising from the two-dimensional IBVP.

The notions of domain and range are the same for any mapping. One nice feature of an
operator FE€B(X,)) is that both dom(F) and rng(F) are vector subspaces of X and ),
respectively. The need to compare two operators and to consider the restriction of a given
operator to a subset of its domain arise often. These notions are made precise below.

Definition 8.3.13. Let F,G €B(X,)).

i.) We say F equals G, written F = G, if
a.) dom(F) = dom(G) ,
b.) Fx = Gz, for all z in the common domain.

ii.) Let Z C dom(F). The operator F|; : Z C X — Y defined by F|; (2) = F(z),
Vz € Z, is called the restriction of F to Z.

At this point, let us revisit the actual operator A introduced in Section 8.2 in (8.42),
namely A : dom(A) C L?(0,a;R) — L2 (0,a;R) by

d2
Alfl = ko515,
2
dom(A) = {f € L?(0,a;R) )j{c, % € L%(0,L;R), and f(0) = f(a) o}.

STOP! Show that A is a linear operator.

Remark 8.3.3. While A is linear, it can be shown that it is NOT bounded on the
space L2 (0,a;R) equipped with its usual norm. This argument is technical and re-
quires a firm understanding of functional analysis. We simply need the result here, but
provide you with a MATLAB-Exercise to affirm its truth. There are also other more
technical properties satisfied by A that are very important, namley its so-called graph
{(z, Az) : z € dom(A)}is closed in L.? (0, a;R) and that its domain is dense in .2 (0, a; R),
meaning that cly (dom(4)) = X.

MATLAB-Exercise 8.3.1. In this exercise, we use MATLAB to visualize the definition
of an unbounded operator, which is defined as not bounded (see Definition 8.3.12). We focus
on the second derivative operator using different domains. To begin, open MATLAB and
in the command line, type:
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MATLAB _Unbounded_Operators

Use the GUI to answer the following questions. A typical screenshot of the GUI can be
found in Figure 8.2, and be sure to use the Help button to find more information about the
MATLAB Unbounded operator GUIL

8.0.0 MATLAB_Unbounded_Operators

Unbounded Operators

——lAull = 100]|ul

O cos(dnz)

150

=
—
é]
(I

FIGURE 8.2: MATLAB Unbounded Operator GUI

i.) Consider the operator

Ly

dz?

dom(A) = {fe]L2 (0,1,}1@)‘

Alf] =
df dzf
dz’ dxz?

We will show this operator is unbounded on IL? (0, 1; R) by showing that for any M > 0
there is a function f in dom(A) such that

AL lz20.0) > M fllLz(0,1:)- (8.67)
a.) Find a function f that satisfies (8.67) for M = 5.
b.) Repeat (a) for different increasing values of M.
c.) Repeat (a) and (b) using Neumann BCs in the definition of dom(A).
d.) Were you always able to find an f satisfying (8.67)7

5 €L?(0,L;R), andf(O):f(l):O}.

ii.) Consider the operator

d2
A=,
dom(A) = {f € C*([0,1],R) | f(0) 1)=0}.

We will show this operator is unbounded when the sup-norm is used by showing that
for any M > 0 there is a function f in dom(A) such that

AL lco.1r) > M| fllco,1m)- (8.68)
Find a function f that satisfies (8.68) for M = 5.
Repeat (a) for different increasing values of M.

a.
b.
c.) Repeat (a) and (b) using Neumann BCs in the definition of dom(A).
d.

)
)
)
)

Were you always able to find an f satisfying (8.68)7
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8.3.4 Calculus in Abstract Spaces

The plan is to provide the formal definitions of these notions, together with their prop-
erties and important main results. The discussion is a terse outline, and you are encouraged
to review these topics to fill in the gaps. Pay particular attention to the comparison between
the real-valued setting and the more abstract setting of a normed space.

8.3.4.1 Limits

We begin with the extension of the notion of convergence (as defined for sequences) to
the function setting.

Definition 8.3.14. A function f : dom(f) C X — Y has limit L (in Y) at © = a €
(dom(f))" if for every sequence (z,),, .y C dom(f) for which lim [z, — al|y = 0, it is the
n—oo
case that lim ||f (z,) — L||;, = 0. We write lim f(x) = L or equivalently, || f (z,) — Ly, —
n—oo Tr—a
0asz—a”

Loosely speaking, the interpretation of Def. 8.3.14 for X = Y = R is that as the inputs
approach @ in any manner possible (i.e., via any sequence in dom(f) convergent to a), the
corresponding functional values approach L. The benefit of this particular definition is that
the limit rules follow easily from the corresponding sequence properties.

An alternate definition equivalent to Def. 8.3.14, which is often more convenient to work
with when involving certain norm estimates in an argument, is as follows:

Definition 8.3.15. A function f : dom(f) C X — Y has limit L (in Y) at © = a €
(dom(f))" if for every e > 0, there exists a § > 0 for which

r€dom(f) and 0 < ||z —all, <6 = |[|f(z) — L[|, <e. (8.69)

The notion of one-sided limits for real-valued functions arises occasionally, especially
when limits are taken as the inputs approach the endpoints of an interval. Definition 8.3.14
can be naturally modified in such case, with the only changes occurring regarding which
inputs near @ are considered.

STOP! Formulate such definitions.

We denote the right-limit at a by lim+ f(z), meaning that all inputs chosen when forming
r—a

sequences that approach a are comprised of values that are greater than or equal to a.
Likewise, we denote the left-limit at a by lim f(z).
Tr—a

8.3.4.2 Continuity

Understanding the nature of continuous functions is crucial since much of our work in
this text is performed in the space C (I; X). To begin, we need only to slightly modify Defs.
8.3.14 and 8.3.15 to arrive at the following stronger notion of (norm) continuity.

Definition 8.3.16. A function f : dom(f) C X — Y is continuous at a € dom(f) if either
of these two equivalent statements hold:

i.) For every sequence (z,,),.y C dom(f) for which lim [z, —al, = 0, it is the case
n—oo

that lim [|f (2,) — f(a)|l;, = 0. We write lim f(xz,) = f ( lim xn) = f(a).
n—oo r—a n—00
ii.) For every € > 0, there exists a 6 > 0 for which

z € dom(f)and ||z —all, <6 = | f(z) - fla)ly <e (8.70)
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We say f is continuous on S C dom(f) if f is continuous at every element of S.

“Continuity at a” is a strengthening of merely “having a limit at ¢” because the limit
candidate being f(a) requires that a be in the domain of f. It follows that the arithmetic
combinations of continuous functions preserve continuity. (Tell how.)

Exercise 8.3.13. Prove that f : dom(f) C X — R defined by f(z) = ||z|| 5 is continuous.

We will frequently consider functions defined on a product space, such as f : X} x Xy —
Y. Interpreting Def. 8.3.16 for such a function requires that we use &7 x X5 as the space X
This raises the question as to what is meant by the phrases “[|(z1,22) — (a,b)|| , xx, <"
or “((x},25)),en — (a,b) in Xy x A5.” One typical product space norm is

(@1, 22) |l 2, = 22l + 22l - (8.71)

Both conditions can be loosely interpreted by focusing on controlling each of the compo-
nents of the members of the product space.

STOP! Make this precise.
Exercise 8.3.14.

i.) Explain what it means for a function f : [a,b] x X x X — X to be continuous on
X X X uniformly on [a, b].

ii.) Explain what it means for a mapping ® : C ([a, b] ; X) = C ([a, ] ; X) to be continuous.
iii.) Interpret Def. 8.3.16 for functions of the form f : [a,b] — MY (R).

The notion of continuity for real-valued functions can be modified to give meaning to
left- and right-sided continuity in a manner similar to one-sided limits. All continuity results
also hold for one-sided continuity. A function that possesses both left- and right-limits at
x = a, but for which these limits are different, is said to have a jump discontinuity at x = a.

We now define a concept which is stronger than continuity in the sense that for a given
€ > 0, there exists a single § > 0 which “works” for every point in the set. Precisely,

Definition 8.3.17. A function f : S C dom(f) C X — Y is uniformly continuous (UC) on
S provided that for every e > 0, there exists a § > 0 for which

z,y € Sand lv —ylly <6 = |If(2) = fFW)lly <e

Remark. The critical feature of uniform continuity on S is that the J depends on the €
only, and not on the actual points =,y € S at which we are located. That is, given any
€ > 0, there exists 6 > 0 such that || f (z) — f(y)|ly, <, for any pair of points z,y € S with
lz — y|l» < ¢, no matter where they are located in S. In this sense, uniform continuity of f
on S is a “global” property, whereas mere continuity at a € S is a “local” property.

8.3.4.3 The Derivative

Measuring the rate of change of one quantity with respect to another is central to the
formulation and analysis of many mathematical models. The concept is formalized in the
real-valued setting via a limiting process of quantities that geometrically resemble slopes
of secant lines. We can extend this definition to X —valued functions by making use of the
norm on A&'. This leads to
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Definition 8.3.18. A function f : (a,b) — X is differentiable at x¢ € (a,b) if there exists
a member of X, denoted by f’ (xg), such that

h) —
}lbll}}) f(l’o—F })L f(.]?o) _f/ (360)

~0. (8.72)
X

The number f’ (z¢) is called the derivative of f at xg. We say [ is differentiable on S if f is
differentiable at every element of S.

Exercise 8.3.15. Interpret Def. 8.3.18 using the formal notion of a limit.

The notion of differentiability is more restrictive than continuity, a fact illustrated for
real-valued functions by examining the behavior of f(x) = |x| at & = 0. Indeed, differentiable
functions are necessarily continuous, but not vice versa, in the abstract setting of X' —valued
functions. Further, if the derivative of a function f is itself differentiable, we say f has a
second derivative. Such a function has a “higher degree of regularity” than one that is
merely differentiable. The pattern continues with each order of derivative, from which the
following string of inclusions is derived, Yn € N:

cC"(L;X)ycC Y (L;X)Cc...cC(I;x)cC(L; X). (8.73)

Here, inclusion means that a space further to the left in the string is a closed linear subspace
of all those occurring to its right.

We shall often work with real-valued differentiable functions. The arithmetic combina-
tions of differentiable functions are again differentiable, although some care must be taken
when computing the derivative of a product and composition. The following result provides
two especially nice features of real-valued differentiable functions.

Proposition 8.3.7. (Properties of Real-Valued Differentiable Functions)

i.) (Mean Value Theorem) If f : [a,b] — R is differentiable on (a,b) and continuous on
[a, ], then there exists ¢ € (a,b) for which

f®) = fa) = f'(c)(b - a). (8.74)

ii.) (Intermediate Value Theorem) If f : I — R is differentiable on [a,b] C I and f'(a) <
1/ (b), then for all z € (f'(a), f'(b)) there exists ¢ € (a,b) such that f'(c) = z.

8.3.4.4 The Integral

Actually, saying “the” integral is misleading since there are many different notions of
the integral, all loosely based on the four-step process: (i) partitioning some set, (ii) approx-
imating a quantity of interest, (iii) summing the approximations, and (iv) taking a limit
in an appropriate sense. We assume familiarity with the development and properties of the
Riemann integral, and focus on the formulation of two abstract extensions of this integral.

The first integral that we define is a natural generalization of the Riemann integral
applicable to X-valued functions. A thorough treatment reveals that this integral satisfies
the same basic properties as the Riemann integral. Indeed, for a function f : [a,b] — X, the
process used to define f; f(x)dx is the same as the approach outlined in Section 2.7.4, and
the properties listed in Proposition 2.7.1 also hold in this more abstract setting. We omit
the details.

Exercise 8.3.16. Assume that f,u € C([a,b];X) and that ¢ : [a,b]x X — X is a continuous
mapping for which there exist positive real numbers Mjand M, such that

lg(s, )|l < M|zl + M2, Vs € [a,b], z € X. (8.75)
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i.) Prove that the set {f(z)+ [ g(z,u(2))dz : = € [a,b]} is uniformly bounded above
(with respect to ||-|| ) and provide an upper bound.

ii.) Let N € N. Determine upper bounds for these:

a) [[£(@) + [ gz u(=))dz|
b.) V]| F(@) + [T (= u(2))dz |y da

8.4 Looking Ahead

Armed with some rudimentary tools of functional analysis, we are ready to embark on our
journey through the world of abstract evolution equations. We will begin by investigating
some models whose mathematical description lends itself to reformulation as (A-HCP).
Then, we will proceed to formulate a theory for (A-HCP) that mimics as closely as possible
the analogous theory for (HCP) established in Chapter 4.
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Three New Mathematical Models

[0 23 74 1) 211

9.1 Turning Up the Heat—Variants of the Heat Equation ........................ 211

9.1.1  One-Dimensional Diffusion Equation ................ ... ..o ... 212

9.1.2  Two-Dimensional Diffusion Equation .......................... ... 223

9.1.3  Abstraction Formulation .............. ... i 229

9.2 Clay Consolidation and Seepage of Fluid Through Fissured Rocks ........... 230

9.2.1  Seepage of Fluid Through Fissured Rocks ...................... ... .. 230

9.2.2  Two-Dimensional Seepage of Fluid Through Fissured Rocks ......... 239

9.2.3  Hypoplasticity .....ooiuiiii 245

9.2.4  Two-Dimensional Hypoplasticity ..............cooiiiiiiiiiiii... 252

9.2.5  Abstract Formulation ............ ... i 258

9.3 The Classical Wave Equation and its Variants .........................ooont 258

9.3.1  Omne-Dimensional Wave Equation ............. .. ... 258

9.3.2  Two-Dimensional Wave Equations .....................iiiat. 271

9.3.3  Abstract Formulation ........... oo 276

9.4 An Informal Recap: A First Step Toward Unification ......................... 278
Overview

We study three classical models in this section. Several key elements of the theory are
motivated by extensive EXPLORE! activities.

9.1 Turning Up the Heat—Variants of the Heat Equation

Classical diffusion theory originated in 1855 with the work of the physiologist Adolf Fick.
The premise is simply that a diffusion substance (e.g., heat, gas, virus) will move from areas
of high level of concentration toward areas of lower concentration. As such, in the absence
of other factors (like advection or external forcing terms), we expect that if the substance
diffuses only over a bounded region, its concentration would, over time, become uniformly
distributed throughout the region.

This phenomenon arises in many disparate settings. Some common areas include inter-
symbol distortion of a pulse transmitted along a cable [47, 32], pheromone transport (emit-
ted by certain species to identify mates) [4], migratory patterns of moving herds [14, 42],
the spread of infectious disease through populated areas [21, 48], and the dispersion of
salt through water [31]. We will consider different interpretations of diffusion (with added
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complexity) as the opportunity arises. We begin with a well-known classical model of heat
conduction in one and two dimensions. We provide a very heuristic standard derivation of
this equation from basic physical principles.

9.1.1 One-Dimensional Diffusion Equation

Consider a one-dimensional wire of length L that is comprised of a uniform material
and assume that the temperature at any point of a given cross-section at a fixed position
0 < x < L is the same. At any position z along the wire and at time ¢ > 0, the temperature
is given by the function z = z(z,t). Assume that no heat is generated by the wire itself
and that the surface is insulated, meaning no heat enters or escapes through its lateral
boundary. Further, assume that heat flow is one-dimensional in the sense that it can flow to
the left or to the right, and we shall assume that the Fourier Law governs heat conduction
in this wire. This means that the heat flux ¢(x,¢) from left to right is given by

oz, t) = —K%(:r,t), (9.1)

where the thermal conductivity constant K is between 0 and 1. This means that heat
propogates toward the left boundary (at x = 0) when %(m, t) > 0 and propogates toward
the right boundary (at x = L) when %(l’, t) < 0. It is known that

d(x,t) = dmz(z,t), (9.2)

where A is the specific heat and m is the mass.
To derive the equation, we consider an infinitesimally small section of the wire, say
between x and x + Ax, where Az is small, as pictured below:

The infinitesimal volume AV of this portion of the wire is SAxz. Assuming a constant
density ¢ throughout the wire, the infinitesimal mass is given by

Am = cSAx. (9.3)
Using (9.2) and (9.3) yields
d(z,t) = XN(cSAZ) z(z,t). (9.4)

Since heat is conserved in this wire, it follows that %f(:ﬁ, t) is computed by subtracting the
rate at which heat flows out of the point at x from the rate at which heat flows into that
position of the wire; that is,

%(m,t) = ¢(x,t)S — d(x + Ax,t)S. (9.5)
We also know from (9.4) that
0 3}
8—?(3071?) = A (eSDw) 5 (1) (9.6)
Equating (9.5) and (9.6), we obtain
A(eSAx) %(x,t) =S (¢(z,t) — ¢z + Az, t)). (9.7)

ot
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Dividing both sides by SAx yields

0z (p(x + Az, t) — ¢(z,t))
Ae—(z,t) = — )
@1 Av ’ (0:8)
so that letting Az — 0 yields
0z ¢
— — = (x,t :
A () = =2 (1), 99)
Now, invoking the Fourier Law (9.1) leads to the so-called diffusion equation
0z K 9%

The quantity % is nonnegative and is often relabeled as k2, which is called the diffusivity
parameter of the wire.

Remarks.

1. The relationship k2 = % implies that the diffusivity of the wire is proportional to the
conductivity. This means that the speed at which heat spreads through the material
behaves proportionally to how well the material conducts heats. The same equation
implies that the diffusivity is inversely proportional to the density, meaning that if
the heat spreads quickly, the material is not very dense.

2. The boundary conditions (BCs) prescribe what happens to the temperature at the
endpoints of the wire. Four standard boundary conditions are described in (8.2)—(8.5).

3. The initial condition (IC) is the initial temperature distribution along all points of
the wire just before we start the “experiment.”

A standard initial-boundary value problem (IBVP) governing diffusion in this context,
assuming homogeneous Dirichlet BCs, is given by

t a
z(z,0) = zo(x ), 0<z< L7 (9.11)
(0,t) = z(L,t) =0, t > 0.

We constructed a solution of this IBVP in Chapter 8 using the separation of variables

method. Assuming that zo(-) is sufficiently smooth to ensure the existence of a unique
Fourier representation, it was shown that

- i b~ () Kt i (%x) (9.12)

m=1
where b,,,m € N, is given by
2 L
b, = <zo('), sin (%.)>L2(0,L;R) = Z/o zp(w) sin (%w) dw. (9.13)
Substituting (9.13) into ( ) renders the solution of the IBVP as

s
—

oo

i (i w) sin <%w) dw) 67("?)2“ sin (%x) (9.14)
2
z°

_ mT 2 . mm . mm
<ZO( ) sSin (T) >L2(07L;]R) Sin (Tx) 5

—

m=
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where 0 <z < L and t > 0.
If homogeneous Neumann BCs are used instead, the IBVP (9.11) becomes

%z(w,t) = kzaa—;z(x,t), O<z<L,t>0,
z(x,0) = zo(x), 0 <z < L, (9.15)
22(0,t) = (L,t) =0, t > 0.

The solution of this IBVP is given by

z(x,t) = i (i /OL zo(w) cos (%w) dw) e~ () "kt cog (%x) . (9.16)

m=0

We shall investigate various properties of these IBVPs and their solutions using MAT-
LAB in the following EXPLORE! activities.

EXPLORE!
9.1 Parameter Play!

In this EXPLORE! you will investigate the effects of changing K, A\, and ¢ used to
define the diffusivity constant k2. To do this, you will use the MATLAB Heat Equation 1D
GUI to visualize the solutions to IBVP (9.11) and IBVP (9.15) for different choices of k2.

MATLAB-Exercise 9.1.1. To begin, open MATLAB and in the command line, type:
MATLAB _Heat_Equation_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
9.1.

MATLAB Heat Equation 1D

FIGURE 9.1: MATLAB Heat Equation 1D GUI

i.) Run the GUI with k? = 1, ¢t = 0.5, and Dirichlet boundary conditions, and choose the
sine option for the initial condition. The GUI will play a movie of the solution twice,
and will produce a picture of the solution in time and space. The movie will give you
a sense for the “speed” at which the temperature changes from its initial profile. The
separate figure will be helpful when you compare solutions stemming from different
diffusivity parameters.
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ii.) Run the GUI again, but this time with k? = 0.25. To do this, simply click the box
containing the diffusivity constant and replace the 1 with 0.25. Then, click Solve.

iii.) What did you observe in (ii)? Did the speed depicted in the movie seem faster or
slower than in (i) with k2 = 1? If you could not tell, compare the picture from the
previous run of the GUI to the second picture just produced.

iv.) Make a conjecture for how the solution of IBVP (9.11) depends on the diffusivity
constant.

v.) Test your conjecture, but this time use the exponential choice for the initial condition
and use diffusivity constants both larger and smaller than 1.

vi.) Repeat questions (i)-(v), but this time choose Neumann boundary conditions and the
cosine option for the initial condition. Go back and repeat the same questions with
the initial condition option: 1 (zo(z) = 1).

vii.) Summarize your findings by explicitly stating the solution’s dependence on the diffu-
sivity constant and on the physical parameters that comprise k2. Also, point out any
differences or commonalities you discovered based on the boundary conditions.

So far, our discussion of the heat equation has been restricted to the standard Dirichlet or
Neumann boundary conditions. Another common boundary condition used in mathematical
modeling is referred to as periodic boundary conditions . In the one-dimensional case, this
amounts to assuming that the solution along the left boundary equals the solution along
the right boundary. Slightly altering IBVP (9.11) leads us to the IBVP

%z(x,t) = k2aa—;z(x,t), O0<z<L,t>0,
z(z,0) = zo(x), 0 <z < L, (9.17)
2(0,t) = 2(L,t), t > 0.

How will the new set of boundary conditions affect the solutions of the heat equation? It’s
time to find out.

viii.) Repeat questions (i)-(v), but this time choose periodic boundary conditions. Feel free
to choose any of the initial condition options (even the step function, if you dare!).
Remember your goal is to realize the effect that changing the diffusivity constant has
on the solution.

EXPLORE!
9.2 Where Has All The Heat Gone?

In the previous EXPLORE! we looked at the effects of changing the diffusivity constant.
Next, we investigate the effects of allowing the initial profile to diffuse for long periods of
time. For example, in Figure 9.2 we see the initial profile quickly diffuses to the zero function,
whereas in Figure 9.3 the solution still retains some features of the initial profile. But, what
if we allowed the system corresponding to Figure 9.3 to diffuse longer? At some point,
would the solution diffuse enough to look like zero function? Or, if not the zero function,
how about some other function independent of time?
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Surface plot of u

FIGURE 9.2: IBVP (9.11) with k? = 1, Dirichlet BC, initial profile: sin 7

Surface plot of u

FIGURE 9.3: IBVP (9.11) with k? = 0.25, Dirichlet BC, initial profile: sin 7

MATLAB-Exercise 9.1.2. Open MATLAB and in the command line, type:

MATLAB _Heat_Equation_1D

Use the GUI to answer the following questions.

i.) Does the solution to IBVP (9.11) when k% = 0.25 converge to something for the sine
initial condition option? If so, to what function? Begin by trying ¢ = 2. Keep in mind
that computers cannot handle the infinite, so do not input t = co! Rather start with
small times and then form a conclusion by taking larger times.

ii.) Repeat (i) with k2 = 0.1. Did the solution converge? If so, did it converge to the same
function as in (i)?

iii.) Now, let us investigate the long-term behavior of IBVP (9.15) using the cosine initial
condition option. Explore whether or not the solution converges and if the convergence
depends on the diffusivity parameter. (Hint: A good place to begin is to repeat (i)
and (ii).)

iii.) Did the solution converge to the same function as in (ii)? Make a conjecture for why
or why not.
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iv.) In (i) and (iii), you were asked to investigate the long-term behavior of the heat
equation for very ‘nice’ (i.e. smooth) initial profiles. But, what if the initial profile
was not smooth? For example, what if it were the following step function:

0, —L

which is not differentiable on [—L, L] and could possibly violate any patterns we
observed in the previous questions. Use the GUI and the step function option for the
initial condition to investigate the question, “Where has all the heat gone?” Explain
your observations and be mindful that your answer should depend on the boundary
condition you select.

v.) Summarize your findings from this numerical experiment. Point out not only the
differences, but the similarities in solutions that are allowed to diffuse for long periods
of time.

EXPLORE!

9.3 Continuous Dependence on Parameters

In practice, IBVPs (9.11), (9.15), and (9.17) depend on two measurements, the initial
condition and the diffusivity parameter. In this EXPLORE!, we investigate the conse-
quences of those two measurements being a little “off.” We encountered this concept nu-
merous times in Part I; in fact,

STOP! Reread Section 4.8 up to the Disclaimer! and review your work on EXPLORE!
Does (HCP) Depend Continuously on the Initial Data?

In Part I, solutions to (HCP) were functions that mapped [tg,00) into RY. For exam-
ple, in the N = 1 case, a solution z(¢) depended on only one variable, namely the time
variable. This meant that to investigate continuous dependence we studied the difference
between two solutions by observing

|(t) — 2" (t)] (9.18)

where x*(t) was the solution of (HCP) equipped with the perturbed parameters and/or
initial conditions.

The basic idea of continuous dependence in Part I was that “small” perturbations in
parameters or initial conditions should result in the difference in solutions being “small”
for all times after the initial time. We can apply that same idea to IBVPs (9.11), (9.15),
and (9.17) provided we first answer the question, “How do we study differences between
two solutions when the solutions depend on time and another spatial variable?”

For concreteness, suppose z(z,t) and z*(z,t) are solutions of IBVP (9.11) with slightly
different parameters. Substituting these solutions into (9.18) yields the expression

|2(x,t) — 2% (x, t)| (9.19)
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which really is not good enough to capture the continuous dependence idea because we seek
to track differences in time, not both time and space. To remove the dependence on the
spatial variable we could focus solely on the largest difference in the spatial variable. That
is, we can take the supremum of the difference over the spatial variable, namely

sup |z(z,t) — 2" (x,t)] (9.20)
z€[—L,L]

STOP! Carefully explain how you compute (9.20). If you get stuck, refer to Definition
2.4.2.

STOP! Why does the function (9.20) only depend on ¢?

The quantity in (9.20) is commonly referred to as a sup-norm, defined as follows:

Definition 9.1.1. Let uw: [-L, L] — R. The sup-norm of u, denoted by ||u||~, is given by

[ulloo = sup [u(z)]
z€[—L,L]

We are now in a position to explore the dependence on model parameters and/or initial
conditions in IBVPs (9.11), (9.15), and (9.17). For the models to depend continuously on
small changes in the parameters and/or initial changes, the sup-norm of the difference
between the two solutions must be small for all times under consideration.

MATLAB-Exercise 9.1.3. Open MATLAB and in the command line, type:
MATLAB_Heat_Equation_1D

To explore continuous dependence using the GUI we must first solve the heat equation with
a particular diffusivity constant and initial condition. Once a solution has been constructed,
click the Perturb Parameters and Solve button to specify the perturbed diffusivity constant
and a perturbation size for the initial condition. When prompted, select the sup-norm option
to visualize the difference in the solutions. Use the GUI to answer the following questions.

MATLAS_Heat_Eguation_1D

MATLAB Heat Equation 1D

| 8.0.0 input Modifie,.. |
i

Pt n Estnma Wndew

FIGURE 9.4: Perturbing Parameters and Initial Conditions with MATLAB Heat Equa-
tion 1D GUI
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i.) Consider IBVP (9.11) with diffusivity constant 0.5. Explore whether or not the solu-
tion of this IBVP depends continuously on the sine option initial condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.

c.) Make a conjecture regarding IBVP (9.11) continuous dependence on the initial
condition.

d.) Repeat (a)-(c) using the exponential and step function options for the initial
condition. Clearly articulate your conjectures by being precise with how you are
checking “smallness.”

ii.) Consider IBVP (9.15) using the cosine option for the initial condition and diffusivity
constant 0.5. Explore whether or not the solution of this IBVP depends continuously
on the diffusivity constant.

a.) Plot solutions until ¢ = 0.3 and choose a perturbed diffusivity constant of 0.4.
Did the difference become small?

b.) Repeat (a) with perturbed diffusivity constants of 0.45,0.55,0.48, and 0.51.

c.) Make a conjecture regarding continuous dependence of the solution on the initial
condition in IBVP (9.11).

d.) Repeat (a)-(c) using the exponential and step function options for the initial
condition. Clearly articulate your conjectures by being precise with how you are
checking “smallness.”

iii.) Consider IBVP (9.17) using the exponential option for the initial condition and dif-
fusivity constant 0.5. Explore whether or not the solution of this IBVP depends con-
tinuously on the diffusivity constant and on the initial condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbed diffusivity constant of 0.4
and perturbation size 0.3. Did the difference become small?

b.) Repeat (a) with perturbed diffusivity constants of 0.45,0.55,0.48, and 0.51 and
perturbation sizes 0.15,0.1,0.01, and 0.005.

c.) Make a conjecture regarding IBVP (9.11) continuous dependence on the initial
condition.

d.) Repeat (a)-(c) with the cosine and step function options for the initial condition.
Clearly articulate your conjectures by being precise with the way you are check-
ing “smallness.” In addition, if your conjecture states that the IBVP does not
depend continuously on both the diffusivity constant and the initial condition,
then determine if continuous dependence is possible for one of them individually.

iv.) In Part I, we observed that (HCP) depended continuously on the initial condition, but
not necessarily on the model parameters. Was that the case here for IBVPs (9.11),
(9.15), and (9.17)?

MATLAB-Exercise (9.1.3) relied heavily on the way we computed the norm to measure
“smallness.” The sup-norm essentially produces the worst spatial value when computing
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size. One could argue that this norm is overlooking some important features of a function.
For example, consider the functions

v(xz) =1, where z € [0, L];
U

[
1, zel0,5)u(%, L)
“(x)_{o, z=0

Observe that ||u — v|lc = 1 (Why?), but the two functions are nearly identical! In fact,
they agree at every point except one, x = % If we want a norm that considers all points
in the spatial domain we can use the so called L2-norm, which uses an integral to quantify

size in a way that makes use of all points in the spatial domain.

Remark 9.1.1. The L?-norm was defined in Chapter 8 and can be viewed as an extension
of the Euclidean norm (cf. Definition 2.6.3) where a finite sum has been replaced by an
infinite sum (the integral).

Using a different norm could change the nature of the continuous dependence results.
(Why?) Let’s explore that notion below.

MATLAB-Exercise 9.1.4. Explore the dependence on model parameters and/or initial
conditions using the L2-norm in IBVPs (9.11), (9.15), and (9.17). When prompted to select
a norm to visualize differences in the solution, select All

i.) Repeat MATLAB-Exercise 9.1.3 now using the L?-norm. Also for each question com-
pare and contrast the different sizes generated by the different norms.

The previous questions have neglected an important piece of the continuous dependence
puzzle, namely time. It is quite possible that if we plotted the solutions out to ¢t = 10
we would have observed something different regarding continuous dependence. However, as
seen in EXPLORE! 9.3, diffusion typically takes place quite fast, and solutions converge
to a profile that looks flat and stays in the same place for all time. This should be reassuring
regarding your observations and conjectures, except for those involving the step function.
In this case, the solutions did not completely diffuse to a flat profile.

ii.) For each of the boundary conditions, investigate continuous dependence on the dif-
fusivity constant and the step function initial condition. Use the diffusivity constant,
say k2 = 0.5, and plot solutions until ¢ = 2 for Dirichlet and periodic BCs and t = 5
for Neumann. If you are unable to conjecture continuous dependence on both the dif-
fusivity parameter and initial condition, state a conjecture regarding perturbing only
the initial condition.

EXPLORE!
9.4 Nonhomogeneous BCs

Next, we consider IBVPs (9.11) and (9.15), equipped with nonhomogeneous BCs. To
begin, consider the IBVP

%z(m,t) = kzaa—;z(x,t), O<zxz<L,t>0,
2(z,0) = zo(x), 0 <z < L, (9.21)
Z(Oat) = Tla Z(Lvt) = T27 t> Oa
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8NN MATLAR Hear_Equation 10
MATLAB Heat Equation 1D

FIGURE 9.5: Visualizing Differences in Solutions with Different Norms

where T7 and T, are nonzero constants. IBVP (9.21) is equipped with what are referred
to as nonhomogeneous Dirichlet boundary conditions because Tiand 75 are assumed to be
nonzero. One can also equip (9.15) with nonhomogeneous Neumann boundary conditions
to get

%z(x,t) = kQ%z(x,t), O<z<L,t>0,
z(z,0) = zo(x), 0 <z < L, (9.22)
%(O’t) =T, %(Lat) =15, t >0,
STOP! What would constitute a solution to (9.21) or to (9.22)? How will the nonhomo-
geneous BCs affect the shape of the solution?

MATLAB-Exercise 9.1.5. To begin, open MATLAB and in the command line, type:

MATLAB_Heat_NonhomogBC_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUIL. Screenshots of outputs of the GUI can be found in
Figure 9.6 and Figure 9.7.

MATLAR Hoat_MonbormogaC_10

MATLAB Heat Equation Nonhomogeneous BC 1D

FIGURE 9.6: MATLAB Heat Equation Nonhomogeneous BC 1D GUI
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Surface plal l

FIGURE 9.7: Solution to (9.21) with Ty =1 =Ty, k? = 1, and z(z) = =100z

i.) Solve IBVP 9.21 until t = 1 with the sine initial condition option, k* = 0.75 and
Th=1="1T,.

a.) What do you notice initially in the movie and for small times in the surface plot
that is different than in the homogeneous boundary condition case? Why do you
think this happens?

b.) Click the Compare with Homogeneous BC button. Compare and contrast the
two solutions.

c.) Repeat (a) and (b) with two values of 77 and T» of your choosing.

ii.) Solve IBVP 9.22 until ¢+ = 1 with the exponential initial condition option, k% = 0.75
and T1 =1= T2.

a.) What do you notice initially in the movie and for small times in the surface plot
that is so different than in the homogeneous boundary condition case? Why do
you think this happens?

b.) Click the Compare with Homogeneous BC button. Compare and contrast the
two solutions.

c.) Repeat (a) and (b) with two values of 77 and T» of your choosing.

ili.) Based on your observations in (i) and (ii), do you believe the solutions to IBVP (9.21)
and IBVP (9.22) tend to a steady-state temperature remain for large times? Does
that temperature remain constant throughout the wire? If you are uncertain, that is
OK. We explore this issue in the following questions.

a.) Determine whether or not the IBVP in (i) tends to a steady-state temperature re-
main for “large” times. As in EXPLORE! 9.4 start with ¢ = 2 and then increase
the time. How would you describe the shape of the steady-state temperature?

b.) Use the Compare with Homogeneous BC button to compare and contrast the
steady-state temperatures of the nonhomogeneous and homogeoneous BC heat
equations.

c.) Determine whether or not the IBVP in (ii) tends to a steady-state temperature
for “large” times. Describe the shape of the steady-state temperature.
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Stface piolof

FIGURE 9.8: A Steady-State Temperature with Nonhomogeneous BCs

d.) Use the Compare with Homogeneous BC button to compare and contrast the
steady-state temperatures of the nonhomogeneous and homogeoneous BC heat

equations.
]

Next, we consider a similar model for heat conduction in a two-dimensional rectangular
plate composed of an isotropic, uniform material, as pictured below:

9.1.2 Two-Dimensional Diffusion Equation

Assuming that the temperature is zero along the boundary of the rectangle, the IBVP
describing the transient temperature at every point on the plate over time is given by

a—f(m,y, t)=k ( (alc,;y,t)—l—giyi(x,y,t)),0<ac<a,O<y<b7 t>0,

2(x,y,0) = 20(x,y), 0 <z <a,0<y<b, (9.23)
z(x()t): fz(:cbt) 0<z<a,t>0,

2(0,y,t) = 0= z(a,y,t), 0 <y <b, t >0,

where z(z,y,t) represents the temperature at the point (z,y) on the plate at time t.

M

:///I/ﬁ
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Assuming that z(-) is sufficiently smooth to ensure it has a unique Fourier represen-
tation, the separation of variables method can be used to show that a solution of (9.23) is
given by

22,9 ) = D> bun X (2) Y (1) T (1) (9.24)

where .
4 @ . o/mm . /nm
bin = %/0 /0 zo(w, v) sin (710) sin (711) dwdv, m, n € N. (9.25)

We investigate the behavior of the solution of such two-dimensional diffusion IBVPs using
similar MATLAB EXPLORE! activities as in Section 9.1.1.

EXPLORE!

9.6 Effects of Parameters on Two-Dimensional Solutions

This EXPLORE! investigates the effects of changing K, A, and ¢ used to define the
diffusivity constant k2. The difference now when compared to EXPLORE! 9.1 is that the
spatial variable has two components. You will use the MATLAB Heat Equation 2D GUI to
visualize the solutions to IBVP (9.25) and its Neumann and periodic BCs counterparts for
different choices of k? and determine whether or not your findings in one-dimension remain
the same in two. For simplicity, the GUI solves the two-dimensional diffusion equation on
a square.

MATLAB-Exercise 9.1.6. To begin, open MATLAB and in the command line, type:
MATLAB _Heat_Equation_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Typical screenshots of the GUI can be found in
Figure 9.9 and 9.10.

i.) Investigate the diffusivity constant’s effect on IBVP (9.25) using the GUI.

a.) Run the GUI with k2 = 1, t = 0.5, Dirichlet boundary conditions and choose the
sine option for the initial condition. The GUI will play a movie of the solution

- Halal MATLANL |4rat_Equation, 20

MATLAB Heat Equation 2D

FIGURE 9.9: MATLAB Heat Equation 2D GUI
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b= 0029438

FIGURE 9.10: Two-Dimensional Heat Equation with k2 = 1, periodic BC, initial profile:
step function

e.)

twice, and will then output a picture of the solution at the final time. As before,
the movie will give you a sense for the “speed” at which the temperature changes
from its initial profile. The separate figure will be helpful when you compare
solutions stemming from different diffusivity parameters.

Run the GUI again, but this time with &2 = 0.25. To do this, simply click the
box containing the diffusivity constant and replace the 1 with 0.25. Then, click
Solve.

What did you observe in (b)? Did the speed exhibited in the movie seem faster
or slower than in (a)? If you could not tell use the figure from the previous run
of the GUI to the second figure just produced.

Make a conjecture for how the solution of IBVP (9.21) depends on the diffu-
sivity constant. Compare your conjecture with the one-dimensional case from

EXPLORE! 9.1.

Test your conjecture, but this time use the exponential choice for the initial
condition and use diffusivity constants both larger and smaller than 1.

ii.) Modify IBVP (9.25) for periodic boundary conditions. Repeat questions (i) (a)-(e)
using periodic boundary conditions. Choose any of the initial condition options. Re-
member, your goal is to realize the effect that changing the diffusivity constant has
on the solution.

iii.)

iv.)

Repeat questions (i) (a)-(e), but this time choose Neumann boundary conditions and
the cosine option for the initial condition. Go back and repeat with the initial condition
option: 1.

Summarize your findings by explicitly stating the solution’s dependence on the dif-
fusivity constant and on the physical parameters that make-up k2. Also, point out
any differences or commonalities you discovered when using different types of bound-
ary conditions. Compare and contrast your two-dimensional summary with the one-
dimensional summary from EXPLORE! 9.1.
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I=4 600

FIGURE 9.11: Two-Dimensional Heat Equation with k2 = .25, Dirichlet BC, initial
profile: sin (wz)sin(my)

EXPLORE!
9.7 Behavior of Solution As Time Goes On

Next, we investigate the effects of allowing a two-dimensional initial temperature profile
to diffuse for long periods of time. This EXPLORE! activity is the two-dimensional version
of EXPLORE! 9.2.

MATLAB-Exercise 9.1.7. Open MATLAB and in the command line, type:
MATLAB_Heat_Equation_2D

A particular example of the GUI’s output can be found in Figure 9.11. Use the GUI to
answer the following questions.

i.) Investigate the behavior of the solution of IBVP (9.21) for “large” times when k? =
0.25 using the sine initial condition option. Use the movie to describe the evolution of
the solution, which is a surface, and to get an intuitive handle for happens as time gets
larger. Begin by trying ¢ = 2. Remember that computers cannot handle “infinity,” so
do not input ¢ = oc! Rather, start with small times and then convince yourself of the
long term behavior of the the solution.

a.) Repeat (i) with k2 = 0.1. Did the solution converge? If so, did it converge to the
same function as in (i).

ii.) Repeat (i) using the periodic BC and the cosine initial condition option. Explore
whether or not the solution converges and if the convergence depends on the diffusivity
parameter.

a.) Did the solution using the periodic BC converge to the same function as in (i)
and (ii)? Make a conjecture as to why or why not.

iii.) In EXPLORE! 9.2 we allowed a non-smooth initial temperature profile to diffuse for
a long time. Repeat that exercise here by selecting the step function initial condition
option in MATLAB_Heat_Equation_2D GUI. Describe your observations based on the
different boundary conditions.
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iv.) Summarize your observations found in the numerical experiment of (iii). Point out not
only the differences, but also the similarities in solutions that are allowed to diffuse
for long periods of time. Compare your summary here with the one you provided in
EXPLORE! 9.2.

EXPLORE!

9.8 Continuous Dependence on Parameters and ICs

We now extend EXPLORE! 9.3 to the two-dimensional setting. The goal is to explore
the effect that small perturbations of the diffusivity constant or initial condition have on
solutions to IBVP (9.21) and its periodic and Neumann BCs counterparts. Doing this re-
quires that we measure differences in solutions, so we need to define the sup-norm and the
L2-norm for functions with two independent variables.

Definition 9.1.2. Let u: [0, L] x [0, L] — R. The sup-norm and L?-norm of u on [0, L] x

[0, L], denoted by [|u||c(jo,z)x[0,23;r) and [[ullL2(jo,z]x[0,2];r), Tespectively, are given by

lullcqo,z)x[0,L]R) = sup lu(z,y)|
(z,y)€[0,L]x[0,L]

||UHJL2([0 L] x[0,L];R (/ / (z,y dyda;)

The following MATLAB exercise walks you through the same ideas as in the one-
dimensional setting, but at a slightly quicker pace since both norms will be considered
at the same time.

MATLAB-Exercise 9.1.8. Open MATLAB and in the command line, type:
MATLAB_Heat_Equation_2D

2

Exploring continuous dependence using the GUI requires us to first solve the heat equation
with a particular diffusivity constant and initial condition. Once a solution has been con-
structed, click the Perturb Parameters and Solve button to specify the perturbed diffusivity
constant and a perturbation size for the initial condition. A screenshot of inputting param-
eters into the GUI can be found in Figures 9.12 and others of a particular GUI outputs in
Figure 9.13 and 9.14. When prompted to select a norm to visualize the difference in the
solutions, please select All. Use the GUI to answer the following questions.

i.) Consider IBVP (9.21) with diffusivity constant 0.5. Explore whether or not the solu-
tion depends continuously on the sine option initial condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.
c.) Make a conjecture regarding IBVP (9.21) continuous dependence on the diffu-
sivity constant.

d.) Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”
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MATLAE Heat Equation_20

MATLAB Heat Equation 2D

FIGURE 9.12: Perturbing Parameters and Initial Conditions with MATLAB Heat Equa-
tion 2D GUI

ii.) Consider the Neumann BC counterpart to IBVP (9.21) with the cosine option for the
initial condition and diffusivity constant 0.5. Explore whether or not the solution of
this IBVP depends continuously on the diffusivity constant.

a.) Plot solutions until ¢ = 0.3 and choose a perturbed diffusivity constant 0.4. Did
the difference become small?

b.) Repeat (a) with perturbed diffusivity constants of 0.45,0.55,0.48, and 0.51.

c.) Make a conjecture regarding continuous dependence of the solution on the diffu-
sivity constant.

d.) Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

iii.) Consider the periodic BC counterpart to IBVP (9.21) with the exponential option
for the initial condition and diffusivity constant 0.5. Explore whether or not the solu-
tion of this IBVP depends continuously on the diffusivity constant and on the initial
condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbed diffusivity constant 0.4 and

a perturbation size of 0.3. Did the difference become small?

800, MATLAR Meat,Equation. 202
MATLAB Heat Equation 2D

Thme, DiBemnes (x Paramoiars
ait Enlyinl Cand iElins = 0A0B88T

P s B W '

FIGURE 9.13: Visualizing Continuous Dependence with Different Norms
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Bann MATLAE Fluid_Seenage_10

MATLAB Fluid Seepage 1D

FIGURE 9.14: MATLAB Fluid Seepage 1D GUI

b.) Repeat (a) with perturbed diffusivity constants of 0.45,0.55,0.48, and 0.51 and
perturbation sizes 0.15,0.1,0.01, and 0.005.

c.) Make a conjecture regarding continuous dependence of the solution on the initial
condition and the diffusivity constant.

d.) Repeat (a)-(c) with the cosine and step function options for the initial condition.
Clearly articulate your conjectures by precisely describing how you are checking
“smallness.” In addition, if your conjecture states the IBVP does not depend
continuously on both the diffusivity constant and the initial condition, determine
if continuous dependence is possible for one of them individually.

iv.) Summarize your findings and compare it with the observation you made in the one-
dimensional case from EXPLORE! 9.3.

9.1.3 Abstraction Formulation

We focus on the first stage of the strategy outlined in Chapter 8, involved in reformulat-
ing the IBVPs arising in the models abstractly in the form (A-HCP), a form that resembles
(HCP). Once we have become reasonably comfortable with what this entails, then we will
move on to developing a theory that structurally resembles Part 1. Along the way, we will
encounter many rich differences between ODEs and PDEs which result in challenges that
must be overcome. For now, though, we shall be content with formulating the IBVPs as
abstract evolution equations.

We discussed how to formulate IBVP (9.11) as an abstract IVP that resembled (HCP)
from Part I. We summarize the discussion here, for completeness.

Let H = L2 (0,a;R), assume that z(-) € H, and identify the solution and IC, respec-
tively, by

u(t)[z]
uolz] = u(0)[z]

z(z,t), 0 <z <L, t>0, (9.26)
z(z,0) = zo(x), 0 <z < L. (9.27)
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Define the operator A : dom(A) C L2 (0, L;R) — L2 (0, L; R) by

_ 2d_2[f], (9.28)

dx?
dom(A) — {f € H laﬁ I L gy and £(0) = F(L) = o} .

de’ da?’ dx?

Alf]

Identifying the time derivatives in the same manner as in Chapter 8, we see that using
(9.26) - (9.28) yields a reformulation of the given IBVP into the form (A-HCP) in the space
L2 (0, L; R).

Remark. The domain specified in (9.28) is often written more succinctly using the Sobolev
space H2(0, L). Indeed, it is often expressed equivalently as

dom(A) = {f € H*(0, L;R) | f(0) = f(L) =0} .
Exercise 9.1.1. Complete the following.

i.) Transform the IBVP (9.15) into an abstract evolution equation of the form (A-HCP).
Clearly define all identifications.

ii.) Transform the IBVP (9.15) into an abstract evolution equation of the form (A-HCP).
Clearly define all identifications.

9.2 Clay Consolidation and Seepage of Fluid Through Fissured
Rocks

9.2.1 Seepage of Fluid Through Fissured Rocks

Consider a sizeable stack of rocks separated by a network of mini-cracks or fissures as
the one pictured below. Liquid flows along the arteries of this network, but also through
tiny pores in the rocks themselves.

The modeling of such fluid flow in a bounded domain 2 C R? involves PDEs governing
the pressure of the liquid in the fissures. We provide a sketch of the derivation of this model
following the discussion provided by [3].
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We shall make several assumptions, the first of which is a simplifcation of the underyling
network with which we are dealing. We assume the width of the fissures exceeds the size of
the pores, while the fissures themselves occupy a much smaller volume than the pores. For
each point () within the network, we assign the following quantities:

Pr= average pressure of liquid in the fissures near @

P,= average pressure of liquid in the pores near @

V= seepage velocity of liquid along the fissures in a particular direction near @
»= seepage velocity of liquid along the pores in a particular direction near @

We impose the following assumptions:

1.

2.

Flow of liquid proceeds mainly along the fissures. So, the flow velocity through the
blocks is very small as compared to the seepage along the fissures.
If the fissures are sufficiently narrow and the velocity is small enough, then Darcy’s
Law governs the motion of the liquid along the fissures. Precisely,

= -MJp,, (9.29)
1
where k; is the permeability of the system of fissures and p is the viscosity of the
liquid.
In accounting for the transfer of liquid between the blocks and fissures, we assume
that there is a smooth change of pressure during the movement of the liquid in the
fissures. As such, let

v= volume of liquid flow from the blocks into the fissures per unit time and unit
volume of rock

a =rock characteristic

L =viscosity

Then, a consequence of this assumption that we shall use going forward is
«
v=—(Pp—P,). (9.30)
1

As such, the mass q of liquid that flows from the pores into the fissures per unit time
per unit volume of rock is given by

q = density x volume
=pXv (9.31)

ZP[Z(PF_PP)}

The law of conservation of the mass of liquid present in the fissures yields

0 —
57 (mep) + v. (pVF) —q¢=0, (9.32)
where mp is the mass of liquid in the fissure. By (9.29), it follows that (9.32) is
equivalent to

0 k

f(me)—F?' (—plgPF,> —q=0. (9.33)

ot I
Next, we would like to further simplify (9.33). To do so, we impose the following
assumption:
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4. The liquid is slightly compressible, so that

p=po+B(dp), (9.34)

where

po =density of the liquid at the initial pressure measured within the network of
the fissures

B = coefficient of compressibility

dp =change in pressure relative to the standard pressure

Substituting (9.34) into (9.33) then yields

k,APp+a(P,— Pr)=0. (9.35)
Next, we apply the law of conservation of mass of liquid present in the pores to obtain
(similar to (9.32))

% (mpp) + V. (p7p) +q¢=0. (9.36)

To simplify the PDEs slightly, we impose the following assumption:
5. The permeability of the blocks is low. This assumption enables us to drop the term

v (pﬁp) in (9.36) because this term measures the flux in the mass of liquid within

the pores due to the inflow of liquid coming from the pores. As such, (9.36) simplifies
to

0
pr (mpp) +q=0. (9.37)
Under suitable conditions (as outlined in [3], it can be assumed that
dm, = B.dP,, (9.38)
where f3. is the coefficient of compressibility of the blocks. As such, using (9.31), (9.34),
and (9.38) in (9.37) yields the equation
oP, «
(Be +mof) an +o (P, — Pr) =0, (9.39)

where mg is the magnitude of the porosity of the blocks at standard pressure.

Together, equations (9.35) and (9.39) describe the motion of the liquid in the network of
fissures under assumptions (1) - (5). Eliminating P, in these equations leads to the following
PDE whose unknown is Pg:

0Pp 0
— —n— (APr) =kAP 9.40
where 1 = % and k = m Finally, (9.40) is equivalent to the following PDE, which

is an example of a so-called Sobolev equation:

0
& (PF — UAPF) = kAPF (941)

This completes the derivation.
Equipping PDE (9.41) with an initial condition (describing the initial pressure in the
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fissures) and Neumann boundary conditions (which govern the pressure or pressure change
along the boundary of the network of fissures) leads to the following IBVP:

Zp(x,y,2,t) — o (Ap(x,y, 2,1)) = BAP(x,y, 2,1), (x,y,2) €Q, t >0,
p(:ﬂ,y,z,O) :p()(x,yvz), (w,y,z) € Q» (942)
%(x,;%z, ,0) =0, (x,y,2) € 00, t >0,

where Q C R? is a bounded domain. The parameters o and 3 are dependent on the charac-
teristics of the rocks (e.g., porosity and permeability), as you can tell by retracing through
the derivation.

A simplified one-dimensional version of (9.42) on [0, 7] is given by

2 92
% (p@,t) — aep(@,t) = BEap(a,t), 0<z <m t>0,

p(z,0) =po(x), 0 <z <, (9.43)
apégat) — apé7;7t) — O, t>0.

where a, 8 > 0. If one chooses periodic boundary conditions then (9.43) becomes

% (p@,t) - azp(@,0) = Bap(@,t), 0 <z <m ¢ >0,
p(x,0) = po(x), 0 <z <, (9.44)
p(0,t) = p(m,t), t > 0.

The main difference between (9.43) and (9.15) is the presence of the term fa% (x,t) within
the time derivative.

Exercise 9.2.1. Verify that the solution of (9.43) (where « = § = 1 for simplicity) is given
by

p(z,t) = S(t)[po] (x)

S e () <p0(.), \/Z cos (m-)> \E cos (ma) (9.45)

m=0 L.2(0,7;R)

where 0 < x < m, t > 0.
Exercise 9.2.2. Verify S(t)[po] given in (9.45) satisfies the following semigroup properties:
1) 5(0)[pol(w0) = po(x)
ii.) S(ts +t2)[po](x) = S(t1) (S(t2)[po]) (x)
iii.) S(t)[po + qol(x) = S(t)[pol(x) + S(t)[go) (=)

EXPLORE!
9.9 Parameter Play!

In this EXPLORE! activity, we visualize the effect that changing a and S has on
solutions of the IBVPs (9.43) and (9.44), and their periodic counterpart. Before doing so,
let us gain some intuition regarding the evolution of the solutions to IBVPs (9.43) and (9.44)
by comparing them to the solutions of the heat equations (9.11) and (9.15), respectively.



234 Differential Equations with MATLAB ® : Exploration, Application and Theory

Exercise 9.2.3. In this exercise, the term “model” refers to the solution of both IBVPs
(9.43) and (9.44).

i.) Setting a = 0 reduces the model to which IBVP we have seen before?

ii.) Based on (i) and EXPLORE! 9.1, how do expect the model’s evolution to change if
you increase 37 decrease 37

iii.) Based on EXPLORE! 9.1, how do you expect the solution to evolve over time if 3
is very small?

MATLAB-Exercise 9.2.1. To begin, open MATLAB and in the command line,
type:

MATLAB _Fluid_Seepage_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
9.14.

i.) Solve (9.43) until ¢ = 0.5 using « = 1, § = 2, and the sine option for the initial
condition. How would you compare the solution to the heat equation with the same
initial and boundary conditions?

a.) Set a = 0 and keep everything else the same. Did the solution evolve in same
fashion as the heat equation?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping [ fixed.

c.) Set S =0 and o = 1. What did you observe after running the GUI? Is this what
you expected?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 8 has
on the solution while keeping « fixed.

e.) Repeat (a)-(d) using the exponential initial condition option.
ii.) Solve (9.44) until ¢ = 0.5 using & = 1, 8 = 2, and the exponential option for the initial

condition. How would you compare the solution to the heat equation with the same
initial and boundary conditions?

a.) Set a = 0 and keep everything else the same. Did the solution evolve in same
fashion as the heat equation?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping f fixed. Does your answer differ from (i)-(b)?

c.) Set =0 and o = 1. What did you observe after running the GUI? Is this what
you expected? Does your answer differ from (i)-(c)?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 5 has
on the solution while keeping « fixed. Does your answer differ from (i)-(d)?

e.) Repeat (a)-(d) using the cosine initial condition option.

iii.) Summarize your observations regarding the evolution of fluid seepage model and its
dependence on model parameters. Compare your answer with EXPLORE! 9.1.
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Surface plot of u

FIGURE 9.15: IBVP (9.43) with f =1, a = 1, initial profile: cos4nz.

iv.) Repeat either (i) or (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)? How about when you
compare your observations to solutions of the heat equation?

EXPLORE!
9.10 Long-Term Behavior

MATLAB-Exercise 9.2.2. To begin, open MATLAB and in the command line, type:
MATLAB_Fluid_Seepage_1D

Screenshots of particular GUI outputs can be found in Figures 9.15, 9.16, and 9.17. Use the
GUI to answer the following questions.

Suatac e plek of 4

FIGURE 9.16: IBVP (9.43) with § = 2, a = 1, initial profile: ¢~ 40
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i.) Investigate the long-term behavior of IBVP (9.43) using @« = 1, 8 = 2, and the co-
sine option for the initial condition. Compare the behavior to the long-term behavior
of the heat equation with the same initial and boundary conditions. Begin by plot-
ting solutions until ¢ = 2. Remember, computers cannot handle “infinity,” so start
with “small” times then increase them slowly if you need more time to describe the
behavior.

a.) Set a = 0 and keep everything else the same. Is the long-term behavior the same
as the heat equation?

b.) Set § = 0 and @ = 1. How would you describe the long-term behavior of the
solution? Did you ever observe this behavior with the heat equation?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

ii.) Investigate the long-term behavior of IBVP (9.44) using o = 1, 8 = 2, and the cosine
option for the initial condition. Compare the behavior to the long-term behavior of
the heat equation with the same initial and boundary conditions.

a.) Set a = 0 and keep everything else the same. Is the long-term behavior the same
as the heat equation?

b.) Set 8 = 0 and o = 1. How would you describe the long-term behavior of the
solution? Did you ever observe this behavior with the heat equation?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

ili.) Summarize your observations regarding the evolution of fluid seepage model and its
dependence on model parameters. Compare your answer with EXPLORE! 9.1.
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FIGURE 9.17: Perturbing Parameters and Initial Conditions with MATLAB Fluid Seep-
age 1D GUI
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Surface plot of u

FIGURE 9.18: IBVP (9.44) with g = 0.001, o = 1, initial profile: step function.

iv.) Repeat either (i) or (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)? How about when you
compare your observations to solutions of the heat equation?

EXPLORE!

9.11 Continuous Dependence on Parameters

MATLAB-Exercise 9.2.3. Open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_1D

To explore continuous dependence with the GUI we must first solve the IBVP with particular
model parameters. Once a solution has been constructed, click the Perturb Parameters and
Solve button to specify the perturbed parameters and a perturbation size for the initial
condition. A screenshot of inputting parameters into the GUI can be found in Figure 9.18
and another of a particular GUI output in Figure 9.19. When prompted to select a norm
to visualize the difference in the solutions, please select All. Use the GUI to answer the
following questions.

i.) Consider IBVP (9.43) with model parameters, « = 1 and § = 2. Explore whether
or not the solution of this IBVP depends continuously on the cosine option initial
condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small? If so, in which norm?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.
c.) Make a conjecture regarding the continuous dependence of the solution of IBVP
(9.43) on the initial condition.

d.) Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”
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oo MATLA Fluid Scepage. 18

MATLAB Fluid Seepage 1D
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FIGURE 9.19: Visualizing Continuous Dependence with Different Norms

e.)

Do your conjectures differ from those made in EXPLORE! 9.3 for the corre-
sponding heat equations?

ii.) Consider IBVP (9.44) with the cosine initial condition option. Investigate whether
or not the solution of the IBVP depends continuously on the model parameters near
a=1and g =2.

a.)

Plot solutions until ¢ = 0.3. First, consider what happens when only « is per-
turbed. That is, keep 8 = 2 and the perturbation size for the initial condition
should equal 0. Choose the perturbed porosity constant to equal 1.1. Did the
difference become small?

Repeat (a) with perturbed porosity constants of 0.9,0.98, and 1.01.

Make a conjecture regarding continuous dependence of the solution on the poros-
ity constant.

Repeat (a)-(c) for perturbing S only. Choose perturbed permeability constants
to equal 2.1,1.9,1.99, and 2.01.

Repeat (a)-(d) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

Investigate if the solution of IBVP (9.44) depends continuously on the model’s
parameters and the initial conditions by perturbing o and S in the same manner
as in (a)-(e), but also by choosing initial condition perturbation sizes to equal
0.25,0.1,0.05, and 0.01. Explain your observations and try to formulate a claim
regarding the model’s continuous dependence on the initial conditions and the
parameters. Clearly describe any differences found using the two different norms.

iii.) Summarize your findings and compare them with those found in EXPLORE! 9.3.

iv.) As seen in the previous EXPLORE! 9.10, the fluid seepage model reduces to a
completely different IBVP, namely the heat equation, when « is set equal to zero.
This suggests that IBVPs (9.43) and (9.44) may be sensitive to changes when « is
small.

a.)

Choose o = 0.01, 5 = 2, the exponential initial condition option, and plot solu-
tions until ¢ = 0.75. Choose a perturbed porosity constant equal to 0.005. Did
the difference become small?
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b.) Repeat (a) for perturbed porosity constants 0.001 and 0. Do you need to alter
any of your conjectures from previous parts? If so, describe how.

c.) Repeat (a) and (b) for the step function initial condition option.

d.) If you answered No in either part (b) or (c), determine if perturbing the other
model parameter and the initial condition makes any difference when « is small.
The perturbation sizes are left to you, but if you need any guidance refer to parts

(i) and (ii).
n

9.2.2 Two-Dimensional Seepage of Fluid Through Fissured Rocks

Now, let us consider the two-dimensional IBVPs (9.43) and (9.44) where instead of the
spatial variable being confined to [0, 7] the ordered pair of spatial variables are confined to
the rectangle, [0, 7] x [0, 7]. The two-dimensional version of (9.43) is given by

2 (p(z,y,t) — alp(z,y,1)) = BAp(2,y,t), 0 <z <7 0<y<mt>0,

p(x,y,0) =po(x,y), 0 <z <7m0<y<m

9.46
ap(oy” =0=209) gcy<mit>0 (9.46)
a”(gyo B == 2Ll g <mt>0
where
2 82
Ap(if, Y, t) = @p(flﬁ, Y, t) + Tygp(xv Y, t)
Replacing the BCs in (9.46) with periodic boundary conditions yields
£ (p(z,y,t) — alp(z,y,t)) = BAp(z,y,t), 0 <z <m0 <y<mt>0,
p(,9,0) =polz,y), 0<z<m0<y<m (9.47)

t
(x,

p(0,y,t) = p(m,y,t), 0 <y <mt>0
(2,0,t) =p(z,7,t), 0<z<mt>0

p

EXPLORE!
9.12 Parameter Play!

In this EXPLORE!, we examine the effect of changing « and 8 in IBVPs (9.46) and
(9.47) and compare these effects to those occurring in the one-dimensional case.

STOP! How did changing o and 5 in IBVPs (9.43) and (9.44) affect the evolution of
the corresponding solutions?

MATLAB-Exercise 9.2.4. To begin, open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
9.20.
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i.) Solve (9.46) until ¢ = 0.5 using @ = 1, = 2, and the cosine option for the initial
condition. How would you compare the solution to the heat equation with the same

ii.) Solve (9.47) until t = 0.5 using @« = 1, 8 = 2, and the cosine option for the initial
condition. How would you compare the solution to the heat equation with the same

iii.) Summarize your observations regarding the evolution of the solution of the fluid seep-
age model and its dependence on the model parameters. Compare your answer with

Differential Equations with MATLAB ® : Ezxploration, Application and Theory
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FIGURE 9.20: MATLAB Fluid Seepage 2D GUI

initial and boundary conditions?

a.) Set a = 0 and keep everything else the same. Did the solution evolve in same

fashion as the heat equation?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has

on the solution while keeping ( fixed.

c.) Set f =0 and a = 1. What did you observe after running the GUI this time? Is

this what you expected?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing £ has

on the solution while keeping « fixed.

e.) Repeat (a)-(d) using the exponential initial condition option and any positive

model parameters.

initial and boundary conditions?

a.) Set a = 0 and keep everything else the same. Did the solution evolve in same

fashion as the heat equation?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has

on the solution while keeping f fixed. Does your answer differ from (i)-(b)?

c.) Set f =0 and o = 1. What did you observe after running the GUI this time? Is

this what you expected? Does your answer differ from (i)-(c)?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 5 has

on the solution while keeping « fixed. Does your answer differ from (i)-(d)?

e.) Repeat (a)-(d) using the exponential initial condition option and any positive

model parameters.

EXPLORE! 9.9.
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FIGURE 9.21: Fluid Seepage Model: periodic BCs, « = 1 = 3, initial profile: step func-
tion.

v.) Repeat either (i) or (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)? How about when you
compare your observations to solutions of the heat equation? See Figures 9.21 and
9.10 for one such comparison.

EXPLORE!
9.13 Long-Term Behavior

MATLAB-Exercise 9.2.5. To begin, open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_2D

Screenshots of particular GUI outputs can be found in Figures 9.22 and 9.23. Use the GUI
to answer the following questions.

i.) Investigate the long-term behavior of IBVP (9.46) using o = 1, = 2, and the cosine
option for the initial condition. Compare the behavior to the long-term behavior of
the solution of the heat equation with the same initial and boundary conditions. Begin
by plotting solutions until ¢ = 2. Remember, computers cannot handle “infinity,” so
start with “small” times then increase them slowly if you need more time to describe
the behavior. Figure 9.22 illustrates an example for which plotting solutions until
t =2, and even t = 3, does not fully capture the long-term behavior of the solution.
However, watching the movies for these two time scenarios does strongly suggest what
that behavior ought to be.

a.) Set a = 0 and keep everything else the same. Is the long-term behavior the same
as the heat equation?

b.) Set § = 3 and @ = 1. How would you describe the long-term behavior of the
solution?

c.) Set f =3 and a = 0.5. Compare the long-term behavior with the one described
in (b).
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1=3

FIGURE 9.22: IBVP (9.47) with g = 2, a = 1, initial profile: cos 7a + cosy + 1

d.) Repeat (i), (a)-(c) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

ii.) Investigate the long-term behavior of IBVP (9.44) using « = 1, 8 = 2, and the cosine
option for the initial condition. Compare the behavior to the long-term behavior of
the heat equation with the same initial and boundary conditions.

a.) Set a = 0 and keep everything else the same. Is the long-term behavior the same
as the heat equation?

b.) Set 8 =0.001 and @ = 1. How would you describe the long-term behavior of the
solution?

c.) Set f = 0.001 and o = 0.5. Compare the long-term behavior with the one
described in (b).

d.) Repeat (i), (a)-(c) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

iii)) Summarize your observations regarding the long-term behavior of the solution of the
fluid seepage model.

v.) Repeat either (i) or (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)? How about when you
compare your observations to solutions of the heat equation?
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t=19.9375

FIGURE 9.23: IBVP (9.47) with g = .001, o = 1, initial profile: step function.
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FIGURE 9.24: Perturbing Parameters and Initial Conditions with MATLAB Fluid Seep-
age 2D GUI

EXPLORE!

9.14 Continuous Dependence on Parameters

MATLAB-Exercise 9.2.6. Open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_2D

To explore continuous dependence using the GUI one must first solve the IBVP with partic-
ular model parameters. Once a solution has been constructed, click the Perturb Parameters
and Solve button to specify the perturbed parameters and a perturbation size for the initial
condition. A screenshot of inputting parameters into the GUI can be found in Figure 9.24
and another of a particular GUI output in Figure 9.25. When prompted to select a norm
to visualize the difference in the solutions, please select All. Use the GUI to answer the
following questions.

i.) Consider IBVP (9.46) with model parameters & = 1 and 8 = 2. Explore whether
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or not the solution of this IBVP depends continuously on the cosine option initial
condition.

Plot solutions until £ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small? If so, in which norm?

Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.

Make a conjecture regarding the continuous dependence of the solution of IBVP
(9.46) on the initial condition.

Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

Do your conjectures differ from those made in EXPLORE! 9.10?7

ii.) Consider IBVP (9.47) with the cosine initial condition option. Investigate whether
or not the solution of the IBVP depends continuously on the model parameters near
a=1and g =2.

a.)

Plot solutions until ¢ = 0.3. First consider what happens when only « is per-
turbed. That is, keep 8 = 2 and the perturbation size for the initial condition
should equal 0. Choose the perturbed porosity constant to equal 1.1. Did the
difference become small?

Repeat (a) with perturbed porosity constants of 0.9,0.98, and 1.01.

Make a conjecture regarding continuous dependence of the solution on the poros-
ity constant.

Repeat (a)-(c) for perturbing S only. Choose perturbed permeability constants
to equal 2.1,1.9,1.99, and 2.01.

Repeat (a)-(d) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

Investigate if the solution of IBVP (9.47) depends continuously on the model’s
parameters and the initial conditions by perturbing o and g in the same manner
as in (a)-(e), but also by choosing initial condition perturbation sizes to equal
0.25,0.1,0.05, and 0.01. Explain your observations and try to formulate a claim
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regarding the model’s continuous dependence on the initial conditions and the
parameters. Clearly describe any differences in results when using the two differ-
ent norms.

ili.) Summarize your findings and compare them to those found in EXPLORE! 9.10.

iv.) As seen in the previous EXPLORE!, the fluid seepage model reduces to a completely
different IBVP, the heat equation, when « is set equal to zero. This suggests that
IBVPs (9.46) and (9.47) may be sensitive to changes when « is small.

a.) Choose o = 0.01, 8 = 2, the exponential initial condition option, and plot solu-
tions until ¢ = 0.75. Choose a perturbed porosity constant equal to 0.005. Did
the difference become small?

b.) Repeat (a) for perturbed porosity constants 0.001 and 0. Do you need to alter
any of your conjectures from previous parts? If so, describe how.
c.) Repeat (a) and (b) for the step function initial condition option.

d.) If you answered No in either part (b) or (c), determine if perturbing the other
model parameter and the initial condition makes any difference when « is small.
The perturbation sizes are left to you, but if you need any guidance refer to parts
(i) and (ii).

9.2.3 Hypoplasticity

The erosion of beaches and grasslands is an ongoing environmental concern for vari-
ous species of wildlife and human development. Avalanches occur due to the movement
and changing of soil. Understanding such phenomena has important environmental rami-
fications. Hypoplasticity is an area of study that examines the behavior of granular solids,
such as soil, sand, and clay. The IBVPs that arise in the modeling of this phenomena are
complicated, mainly due to the presence of phase changes that the material undergoes.

We examine a particular form of a system of equations relating the fluid pressure and
structural displacement, ignoring the physical meaning of the constants involved. Let £ C
R? be a bounded domain with smooth boundary 9€2. The fluid pressure is denoted by p (x, t)
and the (three-dimensional) structural displacement by w (x,t) at position x = (z,y, 2) in
the soil at time ¢. Consider the following IBVP:

-5V (V -w(x,t)) — foAw(x,t) + B3Vp(x,t) = f(x,t), x € Q, ¢ >0,
% (Bap(x,t) + B3V - w(x,t)) = V- B5Vp(x,t) = h(x,t), x € Q, t >0,
p(x,0) = po(x), w(x,0) =wp(x), x € N,
p(x,t) =0, (%W(x, t)y=0, x€9Q,t>0.

(9.48)

It can be shown that solving the first PDE in (9.48) for w(x, ) and then substituting this
into the second PDE yields an abstract evolution equation in the space (]LQ(Q))3 of the
form

{gt (ap(t) = V- v=" (Vp(t)) + Ap(t) = h(t), t >0, (9.49)

p(0) = po,

where

v(w) = -V (V-w)) — BAw. (9.50)
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An overly simplified, yet comprehensible, one-dimensional version of this homogeneous evo-
lution equation is given by

% (z(x,t) - a%z(m,t)) = ﬁaa—;z(x,t), O<z<a,t>0,
Z(I,O) = Zo(l’), 0<z < a, (951)
2(0,t) = z(a,t) =0, t > 0,

where «, 8 > 0. Or equipping (9.51) with periodic boundary conditions yields

% (z(x,t) - a%z(m,t)) = ,886—;2(1‘,25), 0<z<a,t>0,
2(x,0) = 20(x), 0 <z < a, (9.52)
20,8) = 2(a,0), £> 0,

These IBVPs are very similar to the ones developed for the fluid seepage in a fissured rock
model in the Subsection 9.2.1 (What is different?), so the behavior should be quite sim-
ilar.

EXPLORE!
9.15 Parameter Play!

In this EXPLORE!, we visualize the effects that changing « and 8 has on solutions to
IBVPs (9.51) and (9.52). Furthermore, we compare solutions to the soil mechanics model
to the fluid seepage model. Before doing so, let us make an informal argument for why
solutions to the fluid seepage and the soil mechanics models may have similar behaviors.
The only difference between the two models is the boundary conditions. As seen with the
heat equation, boundary conditions play an essential role in the precise behavior of the
solution, but certain qualitative features remain independent of the boundary condition.
Thus, solutions to the two models may have similar qualitative features. In any case, we
can use the following exercise to visualize the behavior of the IBVPs (9.51) and (9.52) and
compare them to the fluid seepage model.

MATLAB-Exercise 9.2.7. To begin, open MATLAB and in the command line, type:
MATLAB_Soil Mechanics_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. In the spirit of making comparisons more easily,
the GUI will call o and 8 the porosity and permeability constants as in the Fluid Seepage
GUIs. A typical screenshot of the GUI can found in Figure 9.26.

i.) Solve (9.51) until ¢ = 0.5 using « = 1, § = 2, and the sine option for the initial
condition. How does this solution compare to the fluid seepage model with the same
initial and boundary conditions?

a.) Set a = 0.01 and keep everything else the same. How would you describe the
evolution of the solution as compared to the heat equation or fluid seepage model?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping [ fixed.
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FIGURE 9.26: MATLAB Soil Mechanics 1D GUI

¢.) Set 8 = 0.01 and o = 1. How would you describe the evolution of the solution
as compared to the heat equation or fluid seepage model?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing £ has
on the solution while keeping « fixed.

e.) Repeat (a)-(d) using the exponential initial condition option.
ii.) Solve (9.52) until ¢ = 0.5 using @ = 1, § = 2, and the sine option for the initial

condition. How does this solution compare to the fluid seepage model with the same
initial and boundary conditions?

a.) Set a = 0.01 and keep everything else the same. How would you describe the
evolution of the solution as compared to the heat equation or fluid seepage model?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping [ fixed.

c.) Set 8 = 0.01 and o = 1. How would you describe the evolution of the solution
as compared to the heat equation or fluid seepage model?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 8 has
on the solution while keeping « fixed.

e.) Repeat (a)-(d) using the exponential initial condition option.

ili.) Summarize your observations regarding the evolution of soil mechanics model and its
dependence on model parameters. Compare your answer with EXPLORE! 9.9.

iv.) Repeat (i) and (ii) using the step function option for the initial condition. Do any of
your observations differ from those presented in (iii)? How about when you compare
your observations to solutions of the one-dimensional fluid seepage model?
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FIGURE 9.27: IBVP (9.51) with 8 = 1, a = 3, initial profile: cos4max

EXPLORE!
9.16 Long-Term Behavior

MATLAB-Exercise 9.2.8. To begin, open MATLAB and in the command line, type:
MATLAB_Soil Mechanics_1D

Screenshots of particular GUI outputs can be found in Figures 9.27, 9.28, and 9.29. Use the
GUI to answer the following questions.

i.) Investigate the long-term behavior of IBVP (9.51) using « = 1, 8 = 2, and the
sine option for the initial condition. Compare the behavior to the long-term behavior
of the fluid seepage model with the same initial and boundary conditions. Begin by
plotting solutions until ¢ = 2. Remember, computers cannot handle “infinity,” so start
with “small” times then increase them slowly if you need more time to describe the
behavior. Observe in Figure 9.29 that a clear pattern has emerged by ¢ = 3. One could
verify that pattern persists by plotting further out into time.

MATLAR Soil_Mechanica 10

MATLAB Soil Mechanics 1D

| o st ez || na
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o
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FIGURE 9.28: Perturbing Parameters and Initial Conditions with MATLAB Soil Me-
chanics 1D GUI
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FIGURE 9.29: IBVP (9.51) with f = 2, a = 1, initial profile: g=40s?

a.) Set a = 0.01 and keep everything else the same. Is the long-term behavior similar
to the heat equation and the fluid seepage model?

b.) Set 8 =0.01 and a = 1. How would you describe the long-term behavior of the
solution?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

ii.) Investigate the long-term behavior of IBVP (9.52) using o = 1, § = 2, and the sine
option for the initial condition. Compare the behavior to the long-term behavior of
the fluid seepage model with the same initial and boundary conditions.

a.) Set a = 0.01 and keep everything else the same. Is the long-term behavior similar
to the heat equation and the fluid seepage model? Explain.

b.) Set 8 =0.01 and a = 1. How would you describe the long-term behavior of the
solution?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

iii.) Summarize your observations regarding the long-term behavior of IBVPs (9.51)
and (9.52). Are you observations the same as those made in EXPLORE! 9.9?
Explain.

iv.) Repeat either (i) and (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)?
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FIGURE 9.30: IBVP (9.51) with § = 0.001, a = 1, initial profile: step function

EXPLORE!

9.17 Continuous Dependence on Parameters

MATLAB-Exercise 9.2.9. Open MATLAB and in the command line, type:
MATLAB _Soil Mechanics_1D

To explore continuous dependence using the GUI we must first solve the IBVP with partic-
ular model parameters. Once a solution has been constructed, click the Perturb Parameters
and Solve button to specify the perturbed parameters and a perturbation size for the initial
condition. A screenshot of inputting parameters into the GUI can be found in Figure 9.30
and others of a particular GUI outputs in Figure 9.31. When prompted to select a norm
to visualize the difference in the solutions, please select All. Use the GUI to answer the
following questions.

i.) Consider IBVP (9.51) with model parameters, = 1 and § = 2. Explore whether or

not the solution of this IBVP depends continuously on the sine option initial condition.

- Malal MATLAR Sonl Mechanics, 10
MATLAB Scil Mechanics 1D

FIGURE 9.31: Differences in both norms tend to stay small and get even smaller over
time.
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a.) Plot solutions until ¢ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small? If so, in which norm?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.

c.) Make a conjecture regarding the continuous dependence of the solution of IBVP
(9.51) on the initial condition.

d.) Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

e.) Do your conjectures differ from those made in EXPLORE! 9.11 for the corre-
sponding fluid seepage model?

ii.) Consider IBVP (9.52) with the sine initial condition option. Investigate whether or
not the solution of the IBVP depends continuously on the model parameters near
a=1and 8 =2.

a.) Plot solutions until ¢ = 0.3. First consider what happens when only « is per-
turbed. That is, keep 8 = 2 and the perturbation size for the initial condition
should equal 0. Choose the perturbed porosity constant to equal 1.1. Did the
difference become small?

b.) Repeat (a) with perturbed porosity constants of 0.9,0.98, and 1.01.

c.) Make a conjecture regarding continuous dependence of the solution on the poros-
ity constant.

d.) Repeat (a)-c) for perturbing 8 only. Choose perturbed permeability constants to
equal 2.1,1.9,1.99, and 2.01.

e.) Repeat (a)-d) with the exponential and step function options for the initial con-
dition. Clearly articulate your conjectures by precisely explaining how you are
checking “smallness.”

f.) Investigate if the solution of IBVP (9.52) depends continuously on the model’s
parameters and the initial conditions by perturbing o and g in the same manner
as in (a)-(e), but also by choosing initial condition perturbation sizes to equal
0.25,0.1,0.05 and 0.01. Explain your observations and try to formulate a claim
regarding the model’s continuous dependence on the initial conditions and the
parameters. Clearly describe any differences that arise from using the two differ-
ent norms.

iii.) Summarize your findings and compare them to those found in EXPLORE! 9.11.

iv.) As with the fluid seepage model, IBVP (9.51) and (9.52) reduces to a completely
different IBVP, the heat equation, when « is set equal to zero. This suggests that
IBVPs (9.51) and (9.52) may be sensitive to changes when « is small.

a.) Choose a = 0.01, 8 = 2, the exponential initial condition option, and plot solu-
tions until ¢ = 0.75. Choose a perturbed porosity constant equal to 0.005. Did
the difference become small?

b.) Repeat (a) for perturbed porosity constants 0.001 and 0. Do you need to alter
any of your conjectures from previous parts? If so, describe how.

c.) Repeat (a) and (b) for the step function initial condition option.
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d.) If you answered No in either part (b) or (c), determine if perturbing the other
model parameter and the initial condition makes any difference when « is small.
The perturbation sizes are left to you, but if you need any guidance refer to parts

(i) and (ii).
|

9.2.4 Two-Dimensional Hypoplasticity

Next, let us consider two-dimensional versions of IBVPs (9.51) and (9.52) in which the
spatial domain is the rectangle, [0, a] x [0,a]. IBVP (9.43) becomes

5 (p(x y,t) — alp(z,y,t)) + BAp(x,y,t) =0, 0<x < a,0<y<a,t>0,
p(z,y,0) = po(z,y), 0<zr<a,0<y<a
p(0, )—0— pla,y,t), 0 <y <a,t>0
p(J;Ot)—O:p(J;,a,t),O<x<a,t>0

(9.53)

where
2 2

0 0
Ap(!l?7 Y, t) = @p(fﬂ, Y, t) + aiygp(‘rv Y, t)
If the BCs in (9.53) are replaced by periodic boundary conditions the IBVP becomes:

%( (z,y,t) + alp(z,y,t)) + BAp(z,y,t) =0, 0 <z < a,0 <y <at >0,
p(z,9,0) = po(z,y), 0<x<a,0<y<a

p(0,y,t) = p(m,y,t), 0<y<a,t>0

p(z, Ot) p(z,mt), 0<z<a,t>0

(9.54)

EXPLORE!
9.18 Parameter Play!

In this EXPLORE!, we examine the effect of changing o and 8 in IBVPs (9.53) and
(9.54) and compare theses effects to the one-dimensional case.

STOP! How did changing o and 5 in IBVPs (9.51) and (9.52) affect the evolution of
the solutions?

MATLAB-Exercise 9.2.10. To begin, open MATLAB and in the command line, type:
MATLAB_Soil Mechanics_2D

Screenshots particular GUI outputs can be found in Figure 9.33 and 9.34. Use the GUI to
answer the following questions. Make certain to click on the HELP button for instructions
on how to use the GUI. A typical screenshot of the GUI can found in Figure 9.32.

i.) Solve (9.53) until ¢ = 0.5 using « = 1, § = 2, and the sine option for the initial
condition. How would you compare the solution to the two-dimensional fluid seepage
model with the same initial and boundary conditions?
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FIGURE 9.32: MATLAB Soil Mechanics 2D GUI

a.) Set @ = 0.01 and keep everything else the same. How would you describe the
evolution of the solution as compared to the heat equation or fluid seepage
model?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping (3 fixed.

c.) Set f = 0.01 and o = 1. How would you describe the evolution of the solution
as compared to the heat equation or fluid seepage model?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 5 has
on the solution while keeping « fixed.

e.) Repeat (a)-(d) using the exponential initial condition option.
ii.) Solve (9.54) until ¢ = 0.5 using « = 1, 8 = 2, and the sine option for the initial

condition. How would you compare the solution to the two-dimensional fluid seepage
model with the same initial and boundary conditions?

a.) Set a = 0.01 and keep everything else the same. How would you describe the
evolution of the solution as compared to the heat equation or fluid seepage
model?

b.) Keep increasing a by 0.5 until you can describe the effect that changing « has
on the solution while keeping [ fixed.

c.) Set = 0.01 and o = 1. How would you describe the evolution of the solution
as compared to the heat equation or fluid seepage model?

d.) Keep increasing 8 by 0.5 until you can describe the effect that changing 8 has
on the solution while keeping o fixed.

e.) Repeat (a)-(d) using the exponential initial condition option.

iii.) Summarize your observations regarding the evolution of soil mechanics model and its
dependence on model parameters. Compare your answer with EXPLORE! 9.9.



254 Differential Equations with MATLAB ® : Exploration, Application and Theory

iv.) Repeat (i) and (ii) using the step function option for the initial condition. Do any of
your observations differ from those presented in (iii)? How about when you compare
your observations to solutions of the one-dimensional fluid seepage model?

EXPLORE!
9.19 Long-Term Behavior

MATLAB-Exercise 9.2.11. To begin, open MATLAB and in the command line, type:
MATLAB_Soil Mechanics_2D

Screenshots particular GUI outputs can be found in Figure 9.33 and 9.34. Use the GUI to
answer the following questions.

tm2

FIGURE 9.34: IBVP (9.53) with 8 = .001, a = 1, initial profile: step function.
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i.) Investigate the long-term behavior of IBVP (9.53) using o = 1, § = 2, and the sine
option for the initial condition. Compare the behavior to the long-term behavior of
the heat equation with the same initial and boundary conditions. Begin by plotting
solutions until ¢ = 2. Remember, computers cannot handle “infinity,” so start with
“small” times then increase them slowly if you need more time to describe the behav-
ior.

a.) Set a = 0.01 and keep everything else the same. Is the long-term behavior similar
to the heat equation and the fluid seepage model?

b.) Set 8 =0.01 and a = 1. How would you describe the long-term behavior of the
solution?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

ii.) Investigate the long-term behavior of IBVP (9.54) using o = 1, 8 = 2, and the sine
option for the initial condition. Compare the behavior to the long-term behavior of
the fluid seepage model with the same initial and boundary conditions.

a.) Set & = 0.01 and keep everything else the same. Is the long-term behavior similar
to the heat equation and the fluid seepage model?

b.) Set 8 =0.01 and a = 1. How would you describe the long-term behavior of the
solution?

c.) Repeat (i), (a)-(b) using the exponential initial condition option. Compare your
observations to the results obtained when you used the sine initial condition
option.

iii.) Summarize your observations regarding the long-term behavior of IBVPs (9.53) and
(9.54). Are you observations the same as those made in EXPLORE! 9.15? Explain.

iv.) Repeat either (i) and (ii) using the step function option for the initial condition. Do
any of your observations differ from those presented in (iii)?

EXPLORE!

9.20 Continuous Dependence on Parameters

MATLAB-Exercise 9.2.12. Open MATLAB and in the command line, type:
MATLAB_Soil Mechanics_2D

To explore continuous dependence with the GUI we must first solve the IBVP with particular
model parameters. Once a solution has been constructed, click the Perturb Parameters and
Solve button to specify the perturbed parameters and a perturbation size for the initial
condition. A screenshot of inputting parameters into the GUI can be found in Figure 9.35
and another of a particular GUI output in Figure 9.36. When prompted to select a norm
to visualize the difference in the solutions, please select All. Use the GUI to answer the
following questions.
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FIGURE 9.35: Perturbing Parameters and Initial Conditions with MATLAB Soil Me-
chanics 2D GUI

i.) Consider IBVP (9.53) with model parameters, @ = 1 and 8 = 2. Explore whether or
not the solution of this IBVP depends continuously on the sine option initial condition.

a.) Plot solutions until ¢ = 0.3 and choose a perturbation size of 0.5. Did the differ-
ence become small? If so, in which norm?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005.

c.) Make a conjecture regarding the continuous dependence of the solution IBVP
(9.53) on the initial condition.

d.) Repeat (a)-(c) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

e.) Do your conjectures differ from those made in EXPLORE! 9.167
ii.) Consider IBVP (9.54) with the sine initial condition option. Investigate whether or

not the solution of the IBVP depends continuously on the model parameters near
a=1and g =2.

Ji=Na¥el MATLAR Sail Mechanics 20
MATLAB Soil Mechanics 2D

FIGURE 9.36: Moderate differences in model parameters and initial conditions for IBVP
(9.53)
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a.) Plot solutions until ¢ = 0.3. First consider what happens when only « is per-
turbed. That is, keep = 2 and the perturbation size for the initial condition
should equal 0. Choose the perturbed porosity constant to equal 1.1. Did the
difference become small?

b.) Repeat (a) with perturbed porosity constants of 0.9,0.98, and 1.01.

c.) Make a conjecture regarding continuous dependence of the solution on the poros-
ity constant.

d.) Repeat (a)-(c) for perturbing 5 only. Choose perturbed permeability constants
to equal 2.1,1.9,1.99, and 2.01.

e.) Repeat (a)-(d) with the exponential and step function options for the initial
condition. Clearly articulate your conjectures by precisely describing how you
are checking “smallness.”

f.) Investigate if the solution of IBVP (9.54) depends continuously on the model’s
parameters and the initial conditions by perturbing o and g in the same manner
as in (a)-(e), but also by choosing initial condition perturbation sizes to equal
0.25,0.1,0.05, and 0.01. Explain your observations and try to formulate a claim
regarding the model’s continuous dependence on the initial conditions and the
parameters. Clearly describe any differences that arise from using the two differ-
ent norms.

iii.) Summarize your findings and compare them to those found in EXPLORE! 9.16.

iv.) As with the fluid seepage model, IBVP (9.53) and (9.54) reduces to a completely
different IBVP, namely the heat equation, when « is set equal to zero. This suggests
that IBVPs (9.53) and (9.54) may be sensitive to changes when « is small.

a.) Choose o = 0.01, 8 = 2, the exponential initial condition option, and plot solu-
tions until ¢ = 0.75. Choose a perturbed porosity constant equal to 0.005. Did
the difference become small?

b.) Repeat (a) for perturbed porosity constants 0.001 and 0. Do you need to alter
any of your conjectures from previous parts? If so, describe how.

c.) Repeat (a) and (b) for the step function initial condition option.

d.) If you answered No in either part (b) or (c), determine if perturbing the other
model parameter and the initial condition makes any difference when « is small.
The perturbation sizes are left to you, but if you need any guidance refer to parts
(i) and (ii).

Time “t” snapshot
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9.2.5 Abstract Formulation

The main difference between (9.43) and (9.11) is the presence of the term —%(m,t),
which initially hinders our effort to transform (9.43) into the abstract form (A-HCP). As
before, let X =L?(0,7;R) and define the operators A : dom(A) € X — X and B :

dom(B) C X — X as follows:

Alf] = ", dom(A) = {f € H*(0,mR) | f(0) = f(m) =0},
B[f] = f— f", dom(B) = dom(A). (9.55)

Making the identification u(t)[x] = z(z,t) enables us to reformulate (9.43) as the following
abstract evolution equation in L2 (0, 7; R):

Bu)' (t) = Au(t), t >0
u(0) = up.
Exercise 9.2.4. Intuitively, what would be the natural thing to try to do in order to
further express (9.56) in the form (A-HCP)? What conditions are needed to justify such a
transformation?

We will study the intricacies of such problems in the next chapter. For the moment, let
us just say A and B must be compatible in order to facilitate the further transition to the
form (9.56).

9.3 The Classical Wave Equation and its Variants

The evolution over time of the vertical displacement of a vibrating string (rectangular
membrane) of finite length (area) subject to small vibrations can be described by so-called
wave equations. We introduce one- and two-dimensnional versions of this phenomena in this
section.

9.3.1 One-Dimensional Wave Equation

Suppose that the vertical deflection (with respect to the z-axis) of a taut string of length
L at position x along the string at time ¢ is given by z(x,t). Consider a small piece of string
with endpoints at = and « + Axz. We shall follow the standard derivations (as presented by
[39] and [26]) using Newton’s Second Law of Motion. We impose the following assumptions:

1. The string remains in the plane as it vibrates, and moves only in the vertical direction.
2. The string is comprised of a material with constant density p.

3. The magnitude of %(m, t) is very small.

Using the arc length formula and assumption (3) yields

Mass of S = Density x Length

z+Ax 9z 2
:p/m 1+<8:U(S’t)> ds

= pAz. (9.57)



Three New Mathematical Models 259

Ignoring external environmental effects, the only forces acting on the string are due to
gravity (in the vertical downward direction) and due to the tension (or pull) of the string.
We analyze each of these forces below. Refer to the following diagram for a visualization of
these forces:

T(x, t) N

S Small piece of string

mg
l | T(x + Ax, t)

O
=
+
>
=

Horizontal Forces: The horizontal components of the force due to tension at x and
x + Az are given by T'(x + Ax,t) cos (e1) and —T'(x,t) cos (e2).

Vertical Forces: The force due to gravity acts in the downward direction and is given
by —mg = — (pAz) g by (9.57). The vertical components of the force due to tension
at  and x + Az are given by T(z + Az, t)sin (e;) and —T'(z,t) sin (e2).

Since the motion only occurs in the vertical direction, the horizontal component of acceler-
ation is zero. So, by Newton’s Second Law of Motion, we have

T(x + Ax,t)cos(e1) — T(x,t)cos (e2) =0
T(x + Az, t)cos(e1) = T(x,t) cos (e2) (9.58)

for all 0 < z < L, t > 0. Since the string is taut, the tension can only change very slightly
over time ¢. As such, (9.69) implies that the string has a constant tension T'. That is,

T(x+ Az, t)=T(x,t) =T, forall 0 <ax < L,t >0 (9.59)

Next, using Newton’s Second Law of Motion for the vertical motion yields
82
T(x + Az, t)sin(e1) — T'(z,t) sin (e2) — (pAx) g = (pAx) ﬁz(x, t). (9.60)

Using (9.58) and (9.59) yields

T
T Ax,t) = .61
(x4 Az, t) P (9.61)

T
T(x,t) = .62
@)= (9.62)

Subsequently, substituting (9.61) and (9.62) into (9.60) yields
2

Ttan (e1) — Ttan (e2) — (pAz) g = (pAx) @Z(&J, t). (9.63)

Since a line segment making an angle # with the z—axis has slope tan 8, it follows that
tan (e2) = slope of the tangent line to z(z, t) (in the x — direction) = %(m, t), (9.64)
x

tan (e1) = slope of the tangent line to z(x + Az, t) (in the x — direction) = %(m + Ax,t).
x
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Substituting (9.64) into (9.63) yields
2

T (g;(x + Az, t) — gi@,t)) = (pAz) @tj (z,) + g> (9.65)

Dividing both sides of (9.65) by Az and then taking the limit as Az goes to zero in (9.65)
yields

0%z 2z
T@(%t) = P@(ﬂfaf) +pg
0%z P 0%z
@ = T @)+ T
0%z 1 0%z g
where ¢2 = L,
p°

Equipping (9.66) with Dirichlet BCs and standard ICs governing the initial profile and
velocity over time yields the following IBVP:

g—;z(x,t)—czaaxzz(x t) =0,0<z<L,t>0,
2(2,0) = zo(z), E(2,0) =z(2), 0<z <L, (9.67)
2(0,t) = 2(L, t) =0,¢>0.
The IBVP analogous to (9.67) when Neumann BCs are used instead of Dirichlet BCs is
given by:
2
%z(m,t)—cQaazz(x t) =0,0<z<L,t>0,
z(x,0) = zo(x), gi (,0) =2z1(x), 0<z <L, (9.68)
22(0,t) = Z(L,t) =0,t>0.

STOP! Interpret the meaning of Dirichlet BCs and Neumann BCs ( 2(0,t) = az Z(L,t)) in
the context of vibrations of a string.

Exercise 9.3.1. Complete the following:

i.) Use the separation of variables technique to show that the solution of (9.67) is given

by
=) 2 { n ()12 €os (Anct) + L%n<z1(~),en(~)>L2sin(Anct) -sin (Apz)
- (9.69)
= S(t)[20](z)

where e, () = sin (A,-) and A\, = /5, n € N.

ii) Use separation of variables to solve (9.68). How does this compare to (9.69)?
Exercise 9.3.2. Verify S(t)[z0](x) given in (9.68) satisfies the semigroup properties

i.) S(0)[z0](20) = zo(x)

iL.) Sty +ta)[z0](x) = S(t1) (S(t2)[20]) (x)
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iii.) S(t)[z0 + 2] (x) = S(t)[z0](x) + S(t)[24] (z)

EXPLORE!
9.21 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the propagation constant

c? in the one-dimensional wave equation. To do this, you will use the MATLAB Wave

Equation 1D GUI to visualize the solutions to IBVP (9.67) and IBVP (9.68) for different
choices of c2.

MATLAB-Exercise 9.3.1. To begin, open MATLAB and in the command line, type:
MATLAB_Wave_Equation_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
9.37.

B0 0 MATLAS Wave Equation_10

MATLAB Wave Equation 1D

...........

uuuuu

FIGURE 9.37: MATLAB Wave Equation 1D GUI

i.) Run the GUI with ¢? = 2, ¢ = 1, Dirichlet boundary conditions and choose the sine
option for the initial condition and the zero option for the initial velocity. The GUI
will play a movie of the solution twice and then will produce a graph of the solution in
time and space. The movie will give you a sense of the “speed” of the wave traveling
from its initial profile. The separate figure will be helpful when you compare solutions
stemming from different propagation constants.

a.) Run the GUI again, but this time with ¢ = 1. To do this, simply click the box
containing the diffusivity constant and replace 2 with 1. Then, click Solve.

b.) What did you observe in (a)? Did the motion of the wave seem faster or slower?
If you could not tell, compare the figure from the previous run of the GUI to the
second figure just outputed.

c.) Repeat (a) and (b), but this time change the initial velocity option to 1.

d.) Based upon your observations, how does ¢? affect the motion of the waves? How
did the non-zero initial condition affect the solution?
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e.) Test your observations by using the exponential choice for the initial condition,
propogation constants larger and smaller than 2, and different initial velocities.
Articulate the evolution of the waves and how those surfaces were affected by
the propogation constant. Try to qualitatively explain the changes in the solution
when using non-zero initial velocities.

ii.) Repeat (i), but this time choose Neumann boundary conditions and the cosine option
for the initial condition. Use initial velocity options of zero and one as in (i).

Surtan s plot of

FIGURE 9.38: IBVP (9.68) with ¢ = 1, initial profile: 6*407”2, initial velocity: 0

It is quite likely that your first encounter with graphs that looked like waves were sines
and cosines, which are periodic, so when investigating a model that describes waves, one
could argue using periodic boundary conditions are of interest. Equipping IBVP (9.67) with
periodic BCs leads us to the IBVP

g—;z(%t) —023‘9—;z(w,t) =0,0<zxz<L,t>0,

2(2,0) = zo(z), %(2,0) =2z(2), 0<z <L, (9.70)
2(0,t) = 2(L,t), t > 0.

iiii.) Repeat (i) using periodic boundary conditions. Feel free to choose any of the initial
condition or velocity options. (If you choose the step function option, do not expect
a very smooth solution.) Remember, your goal is to make observations regarding the
effect of changing the propogation constant and the initial velocity.

iv.) How did solutions of the wave equation differ from those of the heat equation? A pa-
rameter was affixed to the second spatial derivative in both models, but their solutions
looked quite different. Why do you think this is the case?
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EXPLORE!
9.22 Long-Term Behavior

In this EXPLORE! we study long-term behavior of solutions to the wave equation.
Figure 9.38 appears to exhibit a pattern, but we need to investigate more carefully.

MATLAB-Exercise 9.3.2. Open MATLAB and in the command line, type:
MATLAB _Wave_Equation_1D
Use the GUI to answer the following questions.

i.) Solve (9.67) up to t = 3 when ¢? = 2, sine is the initial condition option, and zero is
the initial velocity option. Describe the evolution of the wave. Does a pattern emerge?
If so, how would you describe that pattern? If not, allow the GUI to run until ¢ = 5.
Then, reassess.

a.) What happens if you change the initial velocity option to 1? Does that evolution
change? Does the pattern change?
b.) Repeat (i) and (i)-(a) using the exponential initial condition option.

ii.) Investigate the long-term behavior of (9.67) by repeating (i) and all its parts beginning
with the cosine initial condition option.

iii.) Investigate the long-term behavior of (9.70) by repeating (i) and all its parts beginning
with the cosine initial condition option.

iv.) Compare and contrast the long-term behavior of the wave equation and the heat
equation. What can you expect from each of the models in the long-term?

v.) Explore whether or not using the step function option for the initial condition changes
any of the patterns you described above for each of the three boundary conditions.
The choice of initial velocity is left up to you.

EXPLORE!

9.23 Continuous Dependence on Parameters

MATLAB-Exercise 9.3.3. To explore continuous dependence with the GUI we must
first solve the wave equation with a particular propagation constant, initial condition, and
initial velocity. Once a solution has been constructed, click the Perturb Parameters and
Solve button to specify the perturbed propogation constant and a perturbation size for the
initial position and velocity. For simplicity, the GUI assumes the perturbation size is the
same for both the initial position and velocity. A screenshot of inputting parameters into
the GUI can be found in Figure 9.40 and others of particular GUI outputs in Figures 9.41
and 9.42. Use the GUI to answer the following questions.

i.) Use the sup-norm and L2-norm to quantifiy size in your investigation of the depen-
dence of the solution of the wave equation on the propogation constant, ¢, and the
initial conditions. When prompted click on the sup/L2 button.
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Sudens plot ol u

FIGURE 9.39: IBVP (9.70) with ¢ = 3, initial profile: sin 7, initial velocity: 0

a.)

e.)

Consider (9.67) and plot solutions until ¢ = 0.5. Allow the GUI to run for ¢? = 3,
initial position option set to sine, and initial velocity set to zero. Use the Perturb
Parameters and Solve button to select a perturbation size of 0.5 and keep the
propagation constant equal to 3. Were the differences ‘small’ ? Did the different
norms produce different results?

Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005. Make a conjecture
regarding continuous dependence of the solution on the initial conditions.

Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

Consider (9.68) and plot solutions until ¢ = 0.5. Allow the GUI to run for ¢? = 3,
initial position option set to cosine, and initial velocity set to zero. Use the
Perturb Parameters and Solve button to select a perturbed propagation constant
of 3.1 and a perturbation size for the initial conditions equal to zero. Were the
differences ‘small’? Did the different norms produce different results?

Repeat (d) with propagation constants of 2.9,2.95,2.99, and 3.01. Make a con-

MATLAR Wave_Equation_ i

MATLAB Wave Equation 1D

e
i 1

| Meureann :] wrh

18,00 \oputMoslifies. A ppantion. oo

| sasmes. 4] vel

[ic = sl
l Scvs Wae Equaton | (el g
| rosus ramms ava sores |

| -

11 #0n s Emmmiaial wiroess

FIGURE 9.40: Perturbing Parameters and Initial Conditions with MATLAB Wave Equa-
tion 1D GUI
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FIGURE 9.41: Perturbing the Initial Conditions only in (9.67)

jecture regarding continuous dependence of the solution on the propogation con-
stants.

Test your conjecture by repeating (d) and (e) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

Consider (9.70) and plot solutions until ¢ = 0.5. Allow the GUI to run for ¢? = 3,
initial position option set to cosine, and initial velocity set to zero. Use the
Perturb Parameters and Solve button to select a perturbed propagation constant
of 3.1 and a perturbation size for the initial conditions equal to 0.5. Were the
differences ‘small’ ? Did the different norms produce different results?

Repeat (g) with propagation constants of 2.95,2.99, and 3.01 and perturbation
sizes of 0.1, 0.05, and 0.01. Make a conjecture regarding continuous dependence
of the solution on the propagation constants and the initial conditions. Then,
test your conjecture by repeating (g) and (h) with a non-zero initial velocity and
then again with the exponential initial position option. Do you need to alter your
conjecture? If so, how?
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FIGURE 9.42: Perturbing both the Initial Conditions and the Propagation Constant in

(9.67)
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ii.) Ultimately, the norm used to reformulate this IBVP (9.67) abstractly is given by

oz ||?
el = (| o
]L2

As you can see in its definition, it is still based on the L? norm, but this norm
quantifies size by looking at the L2-norm of the function and its first spatial derivative.
In notation, the subscript “zero” in HJ refers to only computing the norm of functions
that satisfy the Dirichlet boundary conditions in (9.67), while the superscript “one”
refers to considering one spatial derivative in the norm.

1
2
+ |ziz> (0.71)

a.) Assuming both ||z||H(1) and ||z||; - are finite, which one is larger? Why? Could they
ever be equal to each other? Explain.

b.) Define a norm that quantifies size of functions that satisfy Neumann bound-
ary conditions by considering the .2 norm of the function and its first spatial
derivative. (Hint: It should look exactly the same as the right-side of (9.71).)

c.) Define a norm that quantifies the size of functions satisfying periodic bound-
ary conditions by considering the L2 norm of the function and its first spatial
derivative.

iii.) Explain why Figure 9.41 provides experimental evidence for continuous dependence of
the solution on the initial conditions. Furthermore, why does Figure 9.42 suggest that
the model does not depend continuously on small perturbations of the propagation
constant?

iv.) Repeat (i) using the appropriate H!'-norm defined in (ii). When prompted by the GUI
to select a norm, choose All so you can compare the different norms in each part
of (i). The GUI will automatically apply the appropriate H! based on the boundary
condition selected.

v.) Summarize your observations. Be careful to clearly specify which norm you are using
when describing a phenomena.

Next, suppose the string is embodied in a material that resists its movement. Such
resistance, or wviscous damping , is interpreted as a force acting in the direction opposite
to the velocity and is directly proportional to its magnitude. As such, the term a%z(x, t),
where « > 0 is the damping coefficient , is added the left side of the PDE in the IBVPs (as
we did for the spring-mass system model) to obtain the following variant of (9.67):

g—;z(x,t) +alz(z,t) - 0283;2 2(z,t) =0, 0<z <L, t >0,
z(z,0) = zp(x), %(.ﬁ,O) =z(x), 0<zx <L, (9.72)
2(0,t) = 2(L,t) =0, t > 0,

Exercise 9.3.3. Complete the following.
i.) Use separation of variables to solve (9.72).

ii.) Repeat (i) for the variant of (9.72) obtained by replacing Dirichlet BCs by Neumann
BCs.
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EXPLORE!
9.24 Parameter Play!

In this EXPLORE! you will investigate the effects of accounting for dampening in the
wave model. To do this, you will use the GUI titled MATLAB Wave Equation Damped 1D
to visualize solutions to IBVP (9.72) and its Neumann and periodic BCs counterparts for
different choices of a.

MATLAB-Exercise 9.3.4. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Damp_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
9.43.

i.) Run the GUI with ¢ = 2, t = 1, a = 5, Dirichlet boundary conditions and choose
the sine option for the initial condition and the zero option for the initial velocity.
The GUI will play display a movie twice that compares the damped wave equation to
the undamped wave equation. Once the movies end, a separate figure will display the
surfaces of the two solutions in time and space.

a.) Run the GUI again, but this time with o = 1. To do this, simply click the box
containing the dampening coefficient and replace 2 with 1. Then, click Solve.

b.) What did you observe in (a)? How would describe the effect of the dampening
term? Compare the dynamics of the damped solution to the undamped solution.

c.) Repeat (a) and (b), but now change the initial velocity option to 1.

d.) Based upon your observations, how does « affect the motion of the waves? How
did the non-zero initial condition affect the solution?

e.) Test your observations by using the exponential choice for the initial condition,
propagation constants equal to 2, dampening coefficients larger and smaller than
5, and different initial velocities. Articulate the evolution of the waves and how
those surfaces were affected by the dampening coefficient.

e lal MATLAR Wave_Eguation Darmp 10

MATLAB Wave Equation Damped 1D
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FIGURE 9.43: MATLAB Wave Equation Damp 1D GUI



268  Differential Equations with MATLAB ® : Exploration, Application and Theory
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FIGURE 9.44: A Wave Equation Comparison, ¢ = 3, a = 5, initial position: 6*40752,
initial velocity: O

ii.) Repeat (i), but this time choose Neumann boundary conditions and the cosine option
for the initial condition. Use initial velocity options of zero and one as in (i).

ilii.) Repeat (i) using periodic boundary conditions. Feel free to choose any of the initial
position or velocity options. (If you choose the step function option, do not expect
a very smooth solution.) Remember, your goal is to make observations regarding the
effect of changing the dampening coefficient.

EXPLORE!
9.25 Long-Term Behavior

Figure 9.44 suggests that the long-term behavior of the damped wave equation is com-
pletely different than the undamped equations investigated in EXPLORE! 9.22. There,
we discovered that the undamped solutions tended to remain in a periodic motion. EX-
PLORE! 9.24 provides some experimental evidence that the amplitude of the periodic
motion will become smaller and smaller, possibly even completely die out. To test this
further complete the following MATLAB exercise.

MATLAB-Exercise 9.3.5. Open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Damp_1D
Use the GUI to answer the following questions.

i.) Solve (9.72) up to t = 3 with ¢ = 3, a = 5, sine as the initial condition option,
and zero as the initial velocity option. Describe the evolution of the two waves. Do
patterns emerge? If so, how would you describes those patterns? If not, allow the GUI
to run until ¢ = 5. Then, reassess.

a.) What happens if you change the initial velocity option to 17 Does the evolution
change? More importantly, does the long-term pattern of the damped solution
change? If necessary, plot solutions until ¢ = 5 and then, reassess.
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b.) Repeat (i) using the exponential initial condition option.

ii.) Investigate the long-term behavior of the damped wave equation with Neumann
boundary conditions by repeating (i) and all its parts beginning with the cosine initial
condition option.

iii.) Investigate the long-term behavior of the damped wave equation with periodic bound-
ary conditions by repeating (i) and all its parts beginning with the cosine initial
condition option.

iv.) Based on your observations in EXPLORE! 9.24 and above how will reducing the
value of the dampening coefficient affect the long-term behavior of the damped wave
equation?

v.) Test your answer in (iv) by repeating (i)-(iii) using o =1.

vi.) Explore whether or not the propogation constant effects the patterns observed in (i)-
(v). (Hint: Follow the steps and ideas as in this EXPLORE! and those found in
EXPLORE! 9.21.)

EXPLORE!

9.26 Continuous Dependence on Parameters

MATLAB-Exercise 9.3.6. As in previous continuous dependence EXPLORE!s, one
must first solve the model with particular model parameters and initial conditions before
using the Perturb Parameters and Solve button to specify the perturbed propogation con-
stant and the perturbation size for the initial conditions. For simplicity, the GUI assumes
the perturbation size is the same for both the initial position and velocity. A screenshot of
inputting parameters into the GUI can be found in Figure 9.45 and another of a particular
GUI outputs in Figure 9.46. Use the GUI to answer the following questions. When prompted
to choose a norm select All.
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FIGURE 9.45: Perturbing Parameters and Initial Conditions with MATLAB Wave Equa-
tion Damped 1D GUI
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FIGURE 9.46: Perturbing Initial Conditions and Parameters

i.) Consider (9.72) and plot solutions until ¢+ = 0.5. Allow the GUI to run for ¢ = 3,
a = b, initial position option set to sine, and initial velocity set to zero.

a.) Use the Perturb Parameters and Solve button to select a perturbation size of
0.5 and keep the propagation constant equal to 3 and the dampening coefficient
equal to 5. Were the differences ‘small’ ? Did the different norms produce different
results?

b.) Repeat (a) with perturbation sizes of 0.25,0.1,0.01, and 0.005. Make a conjecture
regarding continuous dependence of the solution on the initial conditions.

c.) Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

ii.) Consider the damped wave equation with Neumann boundary conditions and plot
solutions until £ = 0.5. Use an initial position option set to cosine and initial velocity
set to zero along with model parameters ¢ = 3 and o = 5.

a.) Use the Perturb Parameters and Solve button to select a perturbed propagation
constant of 3.1, a perturbed dampening coefficient equal to 4.9, and a perturba-
tion size for the initial conditions equal to zero. Were the differences ‘small’ ?
Did the different norms produce different results?

b.) Repeat (e) with propagation constants of 2.9,2.95,2.99, and 3.01 and perturbed
dampening coefficients equal to 5.1,4.95,5.05, and 4.99. Make a conjecture re-
garding continuous dependence of the solution on the model parameters.

c.) Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

iii.) Consider the damped wave equation with periodic boundary conditions and plot so-
lutions until ¢ = 0.5. Use an initial position option set to cosine and initial velocity
set to zero along with model parameters ¢ = 3 and o = 5.

a.) Use the Perturb Parameters and Solve button to select a perturbed propagation
constant of 3.1, a perturbation size for the initial conditions equal to 0.5, and
keep a equal to 5. Were the differences ‘small’ 7 Did the different norms produce
different results?
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b.) Repeat (a) with propagation constants of 2.95,2.99, and 3.01 and perturbation
sizes of 0.1, 0.05, and 0.01. Make a conjecture regarding continuous dependence
of the solution on the propagation constants and the initial conditions.

c.) Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

iv.) Compare and contrast your observations with those in EXPLORE! 9.23. Be careful
to clearly specify which norm you are using when making any comparisons.

9.3.2 Two-Dimensional Wave Equations

Generalizing the discussion in Subsection 9.3.1 from a one-dimensional spatial domain to
a bounded domain Q C RY with smooth boundary 9 is not difficult. Indeed, the resulting
IBVP (9.67) is given by

%;Z(x,t) — CQAZ(.Z‘ t) = O’ T E Q7 t> O’
2(2,0) = 20(2), §;(,0) = z(z), z€Q, (9.73)
(z,t) =0, 2 € 99, t > 0.

In particular, if  is a two-dimensional bounded rectangular domain then IBVP (9.73)
becomes

gti(x y,t) = c? (gwé(a@ Y, )+giy§(x,y,t)),0<a:<a70<y<b, t>0,
z2(z,y,0) = zo(z,y), 0<x<a,0<y<b, (9.74)
2(x,0,t) =0 = z2(x,b,t), 0 <z <a,t>0,

2(0,y,t) = 0= z(a,y,t), 0 <y <b, t>0,

Changing to Neumann BC in IBVP (9.74) leads to the following variant:

gti(x y,t) = c? (glz(a: Y, )—&-gyz(x Y, )),0<x<a,0<y<b, t>0,

Z(I,y70):20(x,y)7 O<I<a’0<y<b’
0z(z,0,t) _ Ozaz(gbt) 0<x<at>0

oy
82(3;/7” 0= 62( 7U7t) ,0<y<b t>0,

(9.75)

STOP! Why do the IBVPs (9.74) and (9.75) essentially have four conditions along the
boundary? Do they seem like natural extensions of the one-dimensional counterparts?

Exercise 9.3.4. Write down a version of the two-dimensional wave equation (9.75) on the
rectangle this time equipped with periodic boundary conditions.

EXPLORE!

9.27 Two-Dimensional Parameter Play!

In this EXPLORE! you will investigate the effects of changing the parameter ¢? in the
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two-dimensional wave equation. To do this, you will use the MATLAB Wave Equation 2D
GUI to visualize the solutions to IBVP (9.74) , IBVP (9.75), and their periodic boundary
conditions counterpart for different choices of ¢2.

MATLAB-Exercise 9.3.7. To begin, open MATLAB and in the command line, type:

MATLAB _Wave_Equation_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A screenshot of inputting parameters into the GUI
can be found in Figure 9.47 and another of a particular GUI output in Figure 9.48. Use the
GUI to answer the following questions.

0.0 MATLAR Wie_Equation_ 26

MATLAB Wave Equation 2D

FIGURE 9.47: MATLAB Wave Equation 2D GUI

i.) Solve IBVP (9.74) when ¢? = 2, t = 1, choose the sine option for the initial condition
and the zero option for the initial velocity. The GUI will play a movie of the solution
twice then output a figure of the solution at the final time.

a.)

Solve IBVP (9.74) again, but keep everything the same except change c? to
equal 1. To do this, simply click the box containing the propogation constant
and replace 2 with 1. Then, click Solve.

What did you observe in (a)? Did the motion of the wave seem faster or slower
as compared to ¢ = 27 Is your answer the same as in EXPLORE! 9.21 when
you investigated the one-dimensional wave equation?

Repeat (a) and (b), but change the initial velocity option to 1.

Based upon your observations, how does ¢? affect the motion of the waves? How
did the non-zero initial condition affect the solution? Compare your observations
with those made in EXPLORE! 9.21.

Test your observations by using the exponential choice for the initial condition,
propagation constants larger and smaller than 2, and different initial velocities.
Articulate the evolution of the waves and how those surfaces were affected by
the propagation constant. Try to qualitatively explain the changes in the solution
when using non-zero initial velocities.
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FIGURE 9.48: IBVP (9.74) with ¢ = 3, initial position: e‘40$2, initial velocity: O

ii.) Repeat (i) for IBVP (9.75), but begin with the cosine option for the initial condition.
Use initial velocity options of zero and one as in (i).

iiii.) Repeat (i) using periodic boundary conditions. Feel free to choose any of the initial
condition or velocity options. (If you choose the step function option, do not expect a
very smooth solution, but it is quite beautiful. See Figure 9.49.) Remember, your goal
is to make observations regarding the effect of changing the propagation constant and
the initial velocity.

FIGURE 9.49: Two-Dimensional Wave Equation with periodic BCs: ¢? = 5; initial posi-
tion: step function; initial velocity: 0
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EXPLORE!
9.28 Long-Term Behavior

This EXPLORE! is the two-dimensional version of EXPLORE! 9.22. In the one-
dimensional setting, we observed solutions were periodic in nature that would possibly
translate due to the initial velocity. Will the same pattern hold in two-dimensions? Let us
find out.

MATLAB-Exercise 9.3.8. Open MATLAB and in the command line, type:
MATLAB_Wave_Equation_2D
Use the GUI to answer the following questions.

i.) Solve IBVP (9.74) when ¢? = 2, t = 3, choose the sine option for the initial condition
and the zero option for the initial velocity. Describe the evolution of the wave. Does
a pattern emerge? If so, how would you describe that pattern? If not, allow the GUI
to run until £ = 5. Then, reassess.

a.) What happens if you change the initial velocity option to exponential? Does
that evolution change? Does the pattern change?

b.) Repeat (i) and (i)-(a) using the exponential initial condition option.

ii.) Investigate the long-term behavior of IBVP (9.74) by repeating (i) and all its parts
beginning with the cosine initial condition option.

iii.) Repeat (ii) using periodic boundary conditions.

iv.) Did the one-dimensional patterns present themselves for the two-dimensional wave
equation? Compare your observations with those made in EXPLORE! 9.22.

v.) Explore whether or not using the step function option for the initial condition changes
any of the patterns you described above for each of the three boundary conditions.
The choice of initial velocity is left up to you.

EXPLORE!

9.23 Continuous Dependence on Parameters

MATLAB-Exercise 9.3.9. As in previous continuous dependence explorations, we must
first solve the IBVP with particular model parameters and initial conditions. Once a solu-
tion has been constructed, click the Perturb Parameters and Solve button to specify the
perturbed propagation constant and a perturbation size for the initial position and velocity.
For simplicity, the GUI assumes the perturbation size is the same for both the initial posi-
tion and initial velocity. A screenshot of inputting parameters into the GUI can be found
in Figure 9.50 and others of particular GUI outputs in Figures 9.51 and 9.52. Use the GUI
to answer the following question and when prompted to choose a norm to plot, select All.
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MATLAR Wave Equation 20

MATLAB Wave Equation 2D

# 1) 1 Nacm far dift oft.. .

[F | [z Wi

B Vs Bepuanen | o+
Farturt Prmmesan and Sare |
v

s

L Enemal wno0s

FIGURE 9.50: Perturbing Parameters and Initial Conditions with MATLAB Wave Equa-
tion 2D GUI

i.) Consider IBVP (9.74) with the propagation constant set equal to 3. Explore whether
or not the solution of this IBVP depends continuously on the initial conditions up to
t =0.5.

a.) Choose the initial position option sine and the initial velocity option zero. When
prompted choose a perturbation size of 0.25. Is the difference between solutions
“small”? Comment on the differences observed using the different norms.

b.) Repeat (a) with perturbation sizes of 0.1,0.01, and 0.005. Make a conjecture
regarding continuous dependence of the solution on the initial conditions.

c.) Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

ii.) Consider IBVP (9.75) with the initial position option set to cosine and the initial
velocity option set to zero. Explore whether or not the solution of this IBVP depends
continuously on the propogation constant up to ¢t = 0.5.

a.) Choose ¢ = 2. When prompted select a perturbed propagation constant of 2.1.

8N MATLAR Waye Equation 20
MATLAB Wave Equation 2D
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FIGURE 9.51: Perturbing the Initial Conditions only in (9.74)
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;OO MATLAR Wave_Equation 20

MATLAB Wave Equation 2D

FIGURE 9.52: Perturbing both the Propagation Constant in (9.75)

How do the two solutions differ? Describe the differences based on the different
norms.

b.) Repeat (a) with perturbed propagation constants of 1.9,1.95, and 2.005. Make a
conjecture regarding continuous dependence of the solution on the propagation
constant.

c.) Test your conjecture by repeating (a) and (b) with a non-zero initial velocity
and then again with the exponential initial position option. Do you need to alter
your conjecture? If so, how?

ili.) Repeat (ii) with periodic boundary conditions.

iv.) Summarize your observations. Be careful to clearly specify which norm you are using
when describing a phenomena. Compare your observations with those made for the
one-dimensional wave equation.

9.3.3 Abstract Formulation

Recall from our discussion of spring-mass systems and electric circuits that the second

order IVP
{u”(t) —ku(t) =0, t >0,

u(0) = ug, u'(0) = uy, (9.76)

(where k > 0) was converted into a system of first-order IVPs that could be viewed as a
special case (HCP). The solution of (9.68) was identified with the first row of the solution
of (HCP), namely

0 1 ]
t
u(t) = first row of e{ ko0 [ ZO } (9.77)
1

= % sin (\/Et) + ug cos (\/Et) .
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Does the approach and ultimate form of the solution extend to handle (9.67)7 We argue that
(9.67) can be written as the abstract evolution equation of the form (A-HCP) by suitably
choosing the state space H and the operator A. We do this by adapting the approach used
in the finite-dimensional case. To this end, applying the change of variable

vl = 2,Ug = 0z
1 — <02 — 8t
3’1}1 v 82'01
o =2 = ¢ g (9.78)
enables us to express (9.67) as the equivalent system
9 V1 0 I U1
= T, t) = z,t), 0<ax<L,t>0,
A P L
(9.79)

V2 21

[”l ] (2,0) = [ 0 ] (2,0), 0 <z < L,
vl(O,t) :U1(L,t) =0, t>0.

We can deduce possible choices for the unknown u and operator A from this form, but
the main difference this time is that the state space H must be a product space K1 X Ko
since the unknown is a vector consisting of two components. Looking back at the diffusion

model, the choice of L2(0, L; R) for the state space worked well from both the mathematical
modeling and physical viewpoints when handling the term —c? 83 As such, this space, or
some closed subspace thereof, might be a reasonable choice for K5. But, what about K77

At first glance, some natural choices for K; include L2(0,L;R) (to mirror the first
component) and W21(0, L;R) (since we need at least one time derivative). However, it
turns out that neither one of these is suitable for our present purposes. At this point,
we must make use of other information inherent to the phenomenon being described; this
time, we appeal to underlying physical principles and proceed as in [12]. Indeed, the total
mechanical energy at time ¢t > 0 given by

[ |[Szeaf s aa= 4|20

is bounded above by the initial energy of the system (and is therefore finite). (So what?)
As it turns out, the space H} (0, L; R) equipped with the norm

2

0z
%(:E, t)

T ||Z('>t)||i2] (9-80)

oz ||?

2 2
o1, = |52 |+ et 0.51)

L2

is a Hilbert space. Consequently, the following function space is meaningful:

H = H}(0, L;R) x L?(0, L; R) (9.82)

v v :/L Qv Ovy 5| dx
vg |7l vs /4 Jo [0z Ox '

Now, we define the operator A : dom(A) C H — H by

v1 0 I vy (1
A = = 9.83
LJ [8$J{w} [cﬁﬁ} 053

dom(A) = (H?*(0, L;R) N H{(0, L; R)) x H(0, L; R).
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At this point, we comment that the BCs must be incorporated into the definition of dom(A)
in a careful manner. The technical details can be more fully understood after taking a
functional analysis course.

Exercise 9.3.5. Answer the following questions.

i.) How would the above discussion change if the Dirichlet BCs were replaced by Neumann
BCs?

ii.) Work through the above discussion for (9.72). Show as many details as possible.

Transforming the multi-dimensional wave equation (9.73) into a system comparable to (9.79)
. . 1 .
amounts to using the more general matrix operator CQOA 0 } and subsequently replacing

every occurrence of the interval (0, L) by Q. The resulting function spaces are Hilbert spaces.
Of course, the detail-checking becomes more involved, but the process closely resembles the
one used in the one-dimensional setting. Summarizing, let Q2 C R be a bounded domain
with smooth boundary 9 and define the space H = H}(Q; R) x L?(€2;R). Then, we define
the operator A : dom(A) C H — H by

A= { oy } (9.84)

dom(A) = (H*(;R) NH (2 R)) x Hy(2;R)

and in so doing, are able to capture (9.73) as a special case of the same abstract evolution
equation.

9.4 An Informal Recap: A First Step Toward Unification

Looking back through the models studied in this chapter reveals some commonalities
among seemingly unrelated models. A similar observation was made in Part I and ultimately
led to the formulation of an elegant theory for (HCP). Does the same happen here? It is too
early to tell for certain, but we can make some important structural connections to Part I.
Later, we will determine if the differences from Part I can be overcome.

First and foremost, the IBVPs discussed so far can be reformulated as an abstract
evolution equation of the form

{(Bu)’(t) = Au(t), t >0, (0.85)

u(0) = up.

in some Hilbert space H by making judicious choices of the operators A : dom(4) C H — H
and B : dom(B) C H — H. In fact, for most part, we were able to choose the operator B
to be the identity operator, thereby really making (9.85) resemble (HCP).

Arguably, making the judicious choice of the space H is the least intuitive part of the
process, and unlike our experience in Part I, where the space was always RY, the initial
selection of the space H changed to accomodate different spatial dimensions and smoothness
requirements, and the actual choices of the operators A and B were defined on appropriate
subspaces of H guided behind the scenes by the underlying physical setting of the problem.
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Suffice it to say that the process of fitting these IBVPs into the abstract mold (9.85) is
somewhat more involved than it was in Part I. This is expected, though, because we are
converting a partial differential equation (in which the functions depend on more than one
variable) into an ODE (in which there can only be one variable). So, the metamorphosis
is more intricate.

Ultimately, we were able to make the IBVPs fit the same mold, which is an essential first
step. Indeed, we can now embark on the second leg of the journey of formulating a theory
for (9.85). For many of the IBVPs we considered, the separation of variables technique was
able to be used to produce a rather complicated function (defined as an infinite series) that
satisfied all components of the IBVP. In effect, this “showed” existence of a solution to
each IBVP, but it speaks nothing to uniqueness of a solution. Admittedly, too, constructing
these solutions was nowhere near as elegant as using Putzer’s algorithm when constructing
a solution of (HCP) in Part I. In fact, at first glance, we might be tempted to think that the
solutions across models do not involve a quantity that plays the role of eA*. If this were true,
this would be very bad news because the solution of (HCP) was given by e“tug, and we are
trying to emulate the development of that theory in the present setting for (9.85). However,
look back at the exercises in this chapter. At least for the most rudimentary versions of each
of the IBVPs studied, the solution was written in the form z(z,t) = S(t) [20] (z) satisfying
the following properties:

1. S(0)[v](z) = v(z)
2. S (t +t2) )(z) = S (t1) (S (t2) [v]) (x)
3. S(t) [v1 +val(2) = S (1) [v1](z) + S (t) [v2)(2)

The first two of these properties resemble the following properties of eAf, when A was a
square matrix:

1. 2O ] =v
2. eAlitta) [y] = At (eAt2 [y])

So, it seems that there is some hidden quantity playing the role of eA* here after alll
This is good news, even though we have not yet nailed down the details. And, this begs
more questions than it answers. Does the hidden quantity being identified as S(¢) behave
in exactly the same manner as e**? How, exactly, does S(t) change when A, B, and H
change? Can S(t) be defined in the same way we defined eA*? Etc. This is a very rich body
of material. Our first main goal is to establish a result analogous to Theorem 4.6.1, which,
loosely put, says the following:

Pseudo-Theorem 1. As long as the initial condition is in the correct space and
{e/" 1t > 0} exists, (9.85) has a unique classical solution given by u(t) = e*uy.

Here, we interpret u(t) as an H-valued function. Remember, u(t)” =7 {z(z,¢) : x € Q}.
So, we still have the connection back to the original PDE; it is simply buried in the space
‘H. We will address this more thoroughly later.

Being optimistic and assuming the above result holds, we next consider results con-
cerning the continuous dependence of solutions on initial conditions and parameters. You
conducted several MATLAB EXPLORE! activities focused on this issue. Ultimately, these
results can be classified into two categories, depending on what pieces of data occurring in
the IBVP are tweaked. Looking back at Section 4.8, we find that the first result involved
characterizing the impact of tweaking only the initial condition in the IVPs. There, we
observed that the solutions u and u. to the first-order IVPs

(9.86)
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and /
o 2o

were “close” when |e| was small; that is,
max {|u(t) —uc(t)|: 0<t <T} =0 as |¢] = 0. (9.88)

A more general result accounting for perturbations of both the parameter and IC was
then established. Specifically, consider (9.86) together with the perturbed IVP

/ _
Use (t) - (CL + 6) Use (t)? (989)
use(0) =wug+e
We argued that
max {|u(t) — use(t)| : 0 <t <T} — 0 as |d], |e]| = 0. (9.90)

Systems versions of these results that applied directly to (HCP) for any square matrix A
were also formed, and the only significant change was replacing the norm used in (9.88) and
(9.90) by the R¥-norm.

Now, refer back to EXPLORE! 9.1, 9.6, and 9.8 for the heat equation, as well as the
corresponding EXPLORE! activities for the other two models. We are really exploring a
similar phenomena as above for IBVPs, right? Let us be a bit more deliberate about the
similarity for a simple example. Consider the classical heat equation

%z(agt) = k(,)‘{j—;z(gc,t)7 0O<z<a,t>0,
2(z,0) = zo(x), 0 < z < q, (9.91)
2(0,t) = z(a,t) =0, t >0

Recall that k = %, where K, A, ¢ are physical constants obtained experimentally. Tweaking
any of these three parameters will, in turn, result in a perturbation of the constant k
appearing in (9.91). For instance, suppose we replace K by K + ¢, for some £ > 0. The
resulting constant then appearing in (9.91) would be k. = £££. Substituting this into (9.91)

Ac
yields the following perturbed IBVP:

%ze(m,t) = kg%ze(m,t), O<z<a,t>0,
ze(x,0) = 2zp(x), 0 <z < a, (9.92)
2(0,8) = z(a,t) =0, >0

We are interested in knowing how “close” the solutions of (9.91) and (9.92) are. Specifically,
in the spirit of (9.88), we would like to show that

max {|z(z,t) — ze(x,t)] : 0<t<T, 0<x <L} - 0as |e] = 0. (9.93)

For each individual IBVP, you studied the difference in (9.93) for different values of ¢ and
concluded that, indeed, (9.93) held. This illustrates the fact that the benefit of establishing
a more general result is that the moment an IBVP could appropriately be reformulated as
(9.85) such that the result of Pseudo-Theorem 1 held, then we could draw the same con-
clusion without all the fuss. To this end, we need to understand how tweaking a parameter
in a PDE of an IBVP impacts the transformation of that IBVP as an abstract evolution
equation (9.85).



Three New Mathematical Models 281

Recall that (9.91) was reformulated in the form of (9.85) by using the identity operator
for B, and A : dom(A) C L?(0,a;R) — L? (0,a;R) by
d2
Alfl =k— 9.94
1= kil (9.99)
2
54 d°f

don(a) = {r e 0.0 5L 7

€ L2 (0,L;R), and f(0) = f(a) = 0} .
But, how about IBVP (9.92)? It appears that the only difference between (9.91) and (9.92)
is that the constant k is replaced by k.. In turn, this change in constant only impacts the
definition of the operator A. (Check this!) As such, reformulating (9.92) in the form (9.85)
simply requires that we use the following operator in place of A:
d2
A =k.—
Ul = ke 1]

The same domain as the one used in (9.94) works for A. because constant multiples do not
affect differentiability or integrability. So, (9.92) is reformulated as

{u;(t) = Acuc(t), t> 0,

w.(0) = 1o (9.95)

in the same space H as (9.85). (This fact is essential since otherwise we could not study
the difference between the two solutions since the norm of the difference would not be
defined.)

This produces a very similar situation to the one studied in Part I. We ask the question,
“How close are the solutions u and u. of these two abstract evolution equations?” It seems
natural to simply use (9.88), but remember that u(t) and u.(t) are not real numbers this
time; they are members of H. This is similar to the hurdle we faced when extending the
result from first-order IVPs to systems of IVPs in Part I. There, a simple change of norm
to account for the change of setting was all that was needed. Is that all it takes here? Does
simply replacing the absolute value by the H-norm do the job? More precisely, is the correct
formulation of our question, “Does max {||u(t) — ue(t)||,, : 0 <t <T} — 0 as |ef — 07"

You actually considered this question in EXPLORE! 9.3 for different choices of H.
(Look back!) A similar discussion when the initial condition is tweaked, and then when
both the initial condition and parameters affecting the operator A are perturbed, holds.
(Convince yourself!) It is reasonable to believe that this same abstract formulation should
work for any of the IBVPs encountered thus far. From the vantage point of developing a
coherent theory for (9.85), this is reassuring. However, we should not get lulled into a false
sense of security. There is something to actually prove! Look back at the results in Section
4.8. They all involve estimates involving eA*, and in the current setting, we do not even
know what plays the role of eA*, not to mention the properties it satisfies. So, even this
part of the theory hinges on identifying and understanding the quantity S(¢).

Next, some of the EXPLORE! activities focused on long-term behavior of solutions
of the IBVPs as t — oo. Visually, we focused on what happened to the solution “surface”
as t — o0. Specifically, we would like to know how the level curves of the surface (in the
time variable) evolve over time. For some of the models, we observed that the level curves
approached zero uniformly throughout the spatial domain, while others exhibited periodic-
like behavior over time. Looking back at Section 4.8, the long-term behavior seemed to, not
surprisingly, depend on the nature of the operator A. This, in turn, impacted the nature
of et which itself, in turn, governs the evolution of the solution. Probing the result a bit
deeper stills reveals that the nature of the eigenvalues of the matrix A dictated the long-
term behavior of the solution. For the IBVPs now under consideration, the operators A are



282 Differential Equations with MATLAB ® : Exploration, Application and Theory

no longer matrices. So, what plays the role of the eigenvalues? Or, does some other feature
of A play this role? We will investigate this more carefully later.

Finally, throughout the EXPLORE! activities, we studied all of the above results for
different choices of boundary conditions. These arose as part of the modeling process of the
various phenomena. The three main types of BCs used were of Dirichlet type, Neumann type,
and periodic type. Always when reformulating the IBVPs as abstract evolution equations,
the BCs were subsumed into the domain of the operator A. Technically, we must be careful
when doing this because the domain of A must be a closed subspace of H. Moreover, the
class of functions from which we can choose the initial profile uy might be impacted by such
a change. These are subtle details we will address later. Once done, such changes in the
BCs do not interfere with the formulation of the above results.
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Overview

We have encountered a large collection of IBVPs arising in the mathematical modeling
of very different phenomena that can be all be reformulated as a single abstract evolution
equation of the form (A-HCP), or a closely-related variant. Such commonality prompts us to
determine if a theory analogous to Part I could be formulated to study all of these problems
under the same theoretical umbrella. At the end of Chapter 9, we made some preliminary
observations that gave us hope that such a theory could be developed. We make these
observations more formal in this chapter.

10.1 Introducing (A-HCP)

As observed in Chapter 9, IBVPs consisting of PDEs often can be written in a more
elegant form by identifying the unknown as a function-valued function u(t), meaning that
the outputs are elements of a Hilbert space of functions; suitably identifying operators
(A,dom(A)) and (B,dom(B))to apply to u(t) to capture the linear interactions amongst
the terms in the PDEs; and identifying the initial condition. The nature of the abstract IVPs
used to describe the scenarios and the questions posed are strikingly similar. Formally, we
have the following form.

Definition 10.1.1. An abstract evolution equation of the form

(A — HCP) { (u(t)) = A (u(t)), t > to,

hta) = g (10.1)

in a Hilbert space H, where u : [tg, 00) — H is the unknown function, A : dom(4) C H — H

is an appropriately-defined linear operator (like j—;, A+ 1, ete.), and ug € H is a function
describing the initial profile, is called an abstract homogeneous Cauchy problem,
denoted (A-HCP).

283
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What do we mean by a solution of (A-HCP)? This is actually somewhat of a loaded
question. There is actually more than one way to define meaningful solutions to such a
problem. The one with which we are most familiar resembles the definition of a classical
solution in Part I, which basically says, “Plug in the function and if all parts are satisfied,
then it is a solution.” That is basically what we did in the PDEs studied in Chapter 9. Let
us interpret this notion for (A-HCP) step-by-step.

If a function u(t) were to satisfy (A-HCP) in a naive sense, it would need to be differen-
tiable on (to, 00) (because < (u(t)) occurs on the left-side of the equation); u(t) € dom(A),
for all ¢ > to (because Au(t) occurs on the right-side of the equation), and u(t) would ac-
tually need to satisfy both equations in (A-HCP). These are all natural conditions, right?
There is one small subtle addition, namely that we want the transition from wu(tg) to u(t)
(for times ¢ close to tg) to be relatively smooth. Since we cannot have a two-sided derivative
at g, we shall simply assume that u(t) is right continuous at .

Stop! Look back at Part I. Where did this issue arise for (HCP)?

Precisely, we have the following definition:

Definition 10.1.2. A classical solution of (A-HCP) is a function u : [tg, 00) — H satisfying
the following:

u(t) is continuous on [tg, 00),

u(t) is differentiable on (g, o),
u(t) € dom(A), for all t > to,

u(t) satisfies both parts of (A-HCP).

—-
I e p

—-
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10.2 Defining e

For some of the models in Chapters 9, when it was convenient to do so, we made a
concerted effort to verify that the solution of the IBVP satisfied properties that resembled
those similar to the matrix exponential from Part I. We did this even though we did not
have a candidate for e* in hand. The striking similarity in structure between (HCP) and
(A-HCP) suggests that expecting a solution of (A-HCP) to be of the form u(t) = e?tug is
reasonable. But, what does e? even mean in the present setting when A is an operator?

Recall that we presented two definitions of eA* when A € MY (R). The first one was
formulated using a power series, namely

Al o (ADF
e = k' .

k=0

Looking back through Section 4.3, specifically at the proof of Proposition 4.3.1, you will no-

. Allnt)"* .
tice that we used the fact that Y p- w was a convergent series of real numbers. But,

(1A, t)"
k!

this only makes sense (from the so-called n* term test for divergence) if klim =0,
—00

which in turn requires that ||A[|yv < oo. This was not an issue when A € MY (R) because
the calculation of ||Ally~ involved summing or taking the maximum of only finitely many

positive real numbers. Contrarily, A is a more general operator (like %, A + I) in the
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present setting and unfortunately typically does not satisfy this type of condition. Consider
the following EXPLORE! activity to see why.

EXPLORE!
Unbounded Operators

We use this EXPLORE! activity to formalize the observations made in MATLAB-
Exercise 8.3.1 when we first encountered bounded and unbounded operators.

STOP! Return to Definition 8.3.12 and review the definitions of bounded and unbounded
operators.

Consider the operator A introduced in Section 8.2 in (8.42) where, for simplicity, k& and
a are set equal to one namely A : dom(4) C L2 (0, 1;R) — L2 (0,1;R) by

d2
Alfl = 551,
dom(A) = {f € L?(0,1;R) ‘ZQ % € L?(0,1;R), and £(0) = f(1) :0}.

The notation
A :dom(A) Cc L?(0,1;R) — L?(0,1;R)

means we are viewing A as a linear operator on L2 (0,1;R), but we restrict ourselves to
selecting functions from the dom(A) before applying A. With this in mind, the definition
of a bounded operator in this case is there exists m > 0 such that

VAU 20,1 < M I Flls oy » for all f € dom(A). (10.2)

Since the definition of an unbounded operator is not bounded, we must argue A does not
satisfy (10.2). This amounts to showing for every fixed, yet arbitrary, m € R there is a
function f € dom(A) C L?(0,1;R) such that

1A MLz(0,1:2) > ™ 1 f 20,1, -

or equivalently show there exists a sequence (fy), ey C dom(A) C L2 (0,1;R) such that

Alfllles o,
tim VAU 20w _

(10.3)
nTreo ||fH]L2(0,1;JR)

Here we use the sequence characterization (10.3) of an unbounded operator to verify that
A is unbounded on L2 (0, 1; R). The process has been broken down into several steps.

i.) Define
fu(x) =sin (27nz), z € [0,1], n € N
and show (fp), ey C dom(A) C L2 (0,1;R) by completing the following steps for a
fixed n € N.
a.) Show f,(0) =0= f,(1).
b.) Show || fullp2(,1m) < 0

dfn

c.) Show’ o

L2(0,1;R)
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< 0

d.) Show H 1y
L2(0,1;R)

dx?

Therefore (fy), ey C dom(A) C L2 (0,1;R).
ii.) Compute || fplly2(01.x)-

d>fn
dx?

iii.) Compute H

L2(0,1;R)

iv.) Use (ii) and (iii) to show
A2 0,1m)
lim ——————= =

nTreo ”fHJL?(O,l;R)
Therefore, A is unbounded on L2 (0, 1;R).
v.) Repeat (i)-(iv) to show A : dom(A) c L2 (0,1;R) — L2 (0, 1;R) given by

Alfl = 1),

dom(A) = {f € L?(0,1;R) ‘j};, % cL?(0,1;R), and%(O) = %(1) = o}.

is unbounded on IL? (0, 1; R). (Hint: Use the same sequence as before, but replace sine
with cosine.)

vi.) Repeat (i)-(iv) using the sequence f,,(x) = 2™, x € [0,1], n € N to show A : dom(A) C
L2 (0,1;R) — L2 (0, 1;R) given by

is unbounded on L2 (0, 1;R).

In effect, the conclusion we can draw from the above observation is that the operator A
arising in (A-HCP), generally speaking, need not satisfy a condition of the sort | A|| < co.
As such, the power series approach will not provide a meaningful definition of e4* here. But,
the situation is not hopeless; we have a second definition motivated by the limit definition
of e, as described in Section 4.3.2.

The alternate definition provided when A € M" (R) was

t N
eAt = lim l(l — A) ] .
n—o00 n

In order for this definition to be meaningful, the existence of the quantity ( — %A)f1 for

_11n
% € (0,00) was essential, and was the fact that its integer powers [(I — %A) 1} remain
bounded (to ensure the limit was finite). We need to interpret this in our new context when

. . -1 .
A is an operator and so, we need to understand what it means for (I — %A) to exist. For
convenience, let us rename the quantity as follows:

raw)=(I—-wA)™", w>0.
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(Note that we identified the expression £ as w.)

STOP! Suppose that A € MY (R) (so that A : RV — RY) and assume ra (w) exists.
What does this mean?

i.) Fill in the blanks: Given y in the space , we can find z in the space
such that (I —wA)z =y.
ii.) How many such 2’s can there be? Why?

Now, how does this interpretation change if we replace this nice situation A : RV — RN
by an operator A : dom(A) C H — H? Mimicking the above definition, saying r4(w) exists
means that given g € H, there exists a unique f € dom(A) such that (I —wA) f =g. Is
this reasonable? Let us consider the following two examples to find out.

Example 10.2.1. Let X = C([0,00) ;R) and define A : dom(A) C X — X by

_ _df
Af — 4
dom(A) :{feX: %eXandf(O):()}

Let w > 0 and let g € X. We must solve the equation (I — wA) f = g for f. Observe that

(I —wA) f = I(f) = wA(f)
daf
e
=f+w%

As such, the equation (I — wA) f = g becomes the IVP

f@)+wi(z) =g(z), x>0,
f(0) =0

Note that the initial condition arises because of that exact condition being specified in
the domain of A. This is a first-order linear ODE that can be solved using variation of
parameters to conclude that

R e

w

(Verify this!) Clearly, f(0) = 0 (Why?) and it follows from the Fundamental Theorem
of Calculus that f € X. (Tell why.) Hence, we conclude that f € dom(A) and so, we
have identified a solution to the IBVP. The uniqueness of this solution follows from the
uniqueness theorem for (Non-CP). (Tell why.) Consequently, 74 (w) exists for all w > 0.

The next example is a little more involved, yet illustrates the same point.
Example 10.2.2. Let X = L2 ([0, L];R) and define A : dom(A) C X — X by

A _ .d7F
f = Caz2
{dom(A) - {f ex: 4 e yvand f(0) = f(L) = 0}
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Let w > 0 and let g € X. We must solve the equation (I —wA) f = g for f. Observe that

(I —wA) f = I(f) = wA(f)

a2 f
-7 ()

d’f

=/- el

As such, the equation (I — wA) f = g becomes the second-order IVP

Look back at the discussion of spring-mass systems in Part I. It seems reasonable to expect
a solution of the form
= 27k
z) = agsin | —=z | .
=y ()

Substituting this expression into (10.4) yields

5o (22 5 ) (22 (2252) a9

o} 2
wk

Z 14+ we ( )

k=

Since g € L2 ([0, L]; R), it follows that g has a unique Fourier representation given by

- 2k
= Zbk sin <22> , (10.6)
k=0

ok
by = <g(-),sin <W>> , k=0,1,2, ...
L) /200w

Equating (10.5) and (10.6) amounts to equating corresponding coefficients, namely

9 2
1+LUC<2]€> ]ak:bk

by

and so,

4y sin (TQ) — g(2). (10.5)

where

so that
k=0,1,2,...

Hence,
bk 2k
f(z)= Z ——————sin (z> .
im0 1+we (3F) L

Observe that f(0) = f(L) = 0 (Check this!). The uniqueness of f follows again from the
theory for (Non-CP) and the uniqueness of the Fourier coefficients.
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Is f € dom(A)? This would require that f, %, Zi—é € L2([0,L];R). For illustrative
purposes we will prove -3 f € L2 ([0, L]; R). To this end, observe that

CABES DL = M Ly

7COS
dz =1+ we (Zk )2 L
21k 2

c
B S R ()
sz(Z) ,;J1+wc(2T) sin 7 z

Observe that

k= L
:g/ LS| as
0 wck:O
_§£M2
wce
< 0

The bound on Y-, |bx| follows from the convergence of the Fourier series for g.
Mimicking this argument, one can show that f, % € L2 ([0, L];R). (Try it!) Upon doing
so, we conclude that f € dom(A). Consequently, r4(w) exists for all w > 0.

These two examples suggest that requiring that r4(w) exists for all w > 0 when A is
an operator is not unreasonable. But, this does not imply that r4(w) is bounded. And, if
it turns out to be unbounded, then we will run into the same problem we did with the
power series approach. So, we are prompted to now determine if 74 (w) is always bounded.
Unfortunately, the answer is NO!

This is one of the critical differences between the present setting and that of Part I.
In Part I, eAt exists for all choices of A : RV — RV, but when we transition to the
present more complicated setting of PDEs, we must be more selective with what operators
A we are allowed to use. Consequently, not every IBVP, even if it can be symbolically
captured using the form (A-HCP), will fall under the parlance of the theory develop in this
chapter.

We need to identify a verifiable sufficient condition that can be imposed on the operator
A that, when it holds and 74 (w) exists for all w > 0, then r4(w) is a bounded operator.
The answer to this question does exist, but the reason why it works is a consequence of a
rather technical development beyond the scope of this text. At this level of our discussion,
it is important simply to realize that there are conditions that can be imposed on A such
that, when satisfied, we can define e”* using the limit definition approach. Furthermore, we
were careful to choose models in Chapters 9 and 12 in such a way that all resulting IBVPs
would fall within the scope of the theory being developed. A complete theoretical discussion
can be found in [33].

The following pseudo-theorem summarizes the situation:
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Pseudo-Theorem 2. Let A : dom(A) C X — X be a “nice” operator for which there
exist positive real numbers a and M such that

Ira(@)fllye < M (I =wa)™" | £l

for all w > 0 and for all f € H. Then,

Aﬂﬂf:Jg;[(l—iA)q

exists and maps [0,7] into dom(A).

n

f

The following activity is intended to illustrate this theorem for some of the IBVPs you
encountered in Chapter 9. While it does not constitute a proof of the result, it might at
least help to convince you of its validity for our models.

EXPLORE!

The Emergence of e

We know the solution of (A-HCP) is given abstractly by e, but what is it? How do we get
our hands on it? So far, we have been successful in identifying e* from the solution of PDEs
using separation of variables. However, separation of variables is very problem-dependent
and does not always work. As such, finding another way to compute e4* will be of great
benefit. This is where Pseudo-Theorem 2 comes to the rescue. In this EXPLORE! project,
we use MATLAB to visualize the norm difference

11"
eMf — [(I— tA)
n

for different choices of functions, f. As n gets larger we hope MATLAB will illustrate smaller
and smaller norm differences. This specifically will at least intuitively imply

11"
&vzhm[O—t@
n—roo n

To begin, open MATLAB and in the command line, type:

f ,t€10,T)]

L2(—1,1;R)

f (10.7)

MATLAB _Emergence_eAt

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A screenshot from the GUI can found in Figure
10.1. The GUI assumes a model, boundary condition, function, final time (T), and tolerance,
labeled epsilon, are specified before clicking Solve. The GUI will automatically increase n
until the norm difference is less than the specified tolerance.

i.) Consider the one-dimensional Neumann BC heat equation
%z(w,t) = kzaa—;z(x,t), —-l<x<1,t>0,
z2(x,0) = zo(x), -1 <z <1,

22(—1,t) = 92(1,t) =0, t > 0.
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[ NeNa) MATLAB, b

Emergence of eAt

Fe®'f = [{1— gAY "l v, t.n=136
1

[E]

FIGURE 10.1: MATLAB Emergence eAt GUI

a.) Choose the function option cosine and set T'= 1 and the tolerance equal to 0.1.
Describe the difference between e f and

(-5)

b.) Repeat (a) with a tolerance of 0.01.
c.) Repeat (a) and (b) with the function option exponential.
d.) Does it appear (10.7) is valid?

n

f.

ii.) Repeat (i) using periodic BCs.

iii.) Consider the periodic BC Fluid Seepage/Soil Mechanics model
% (p@,t) — aep(@,0) = Bap(a,t), ~1<z<1,¢>0,
p(z,0) =po(x), -1 <z <1,
p(_]-vt) = p(]-at)7 t>0.

a.) Choose the function option sine and set T = 1 and the tolerance equal to 0.1.
Describe the difference between e f and

(s

b.) Repeat (a) with a tolerance of 0.01.
c.) Repeat (a) and (b) with the function option exponential.
d.) Does it appear (10.7) is valid?

n

f.

iv.) Repeat (iii) using periodic BCs.
v.) Consider Neumann BC wave equation
g—;z(:t,t) - CQ%Z(x,t) =0, -1l<zxz<1,t>0,

Z(.’E,O) = Zo(ﬂf), %(1‘70) = O’ —l<z< 17
Z(-1,t)=2(1,t) =0,t>0.

(Note: For simplicity, we assume the initial speed of the wave is 0.)
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a.) Choose the function option cosine and set T'= 1 and the tolerance equal to 0.1.
Describe the difference between e f and

(-5)

b.) Repeat (a) with a tolerance of 0.01.

n

f.

c.) Repeat (a) and (b) with the function option exponential.
d.) Does it appear (10.7) is valid?

vi.) Repeat (iii) using periodic BCs.

While this activity does not constitute a proof, hopefully it is reassuring that the solution
of (A-HCP) can be expressed using S(t)f defined in Pseudo-Theorem 2. Moreover, given
that S(t)ug appears to be equal to the solution of the IBVP in each case and we showed
that the solution satisfied exponential-like properties, it is not difficult to believe (or show)
that S(t) itself would satisfy these properties as well. As such, the following definition is
natural and constitutes the analog of the matrix exponential {eAt it > 0} associated with
(A-HCP):

Definition 10.2.1. A collection of operators {S(t) : H — H |t > 0} satisfying

i.) S(t) is a bounded, linear operator, for every ¢ > 0,
ii.) S(0) = I, where I is the identity operator on H,
iii.) S(t+s) = S(¢)S(s), for all t,s >0,
iv.) li St)f — =0, f
iv) Jim [[S(0)f — flly = 0, for every f € %,

is called a semigroup of bounded linear operators on H .

We write e4? in place of S(¢) to highlight the fact the semigroup behaves like the old
matrix exponential. Note that condition (iv) above is built into the definition to ensure the
right-continuity of S(t) = e4* at t = 0, and is reasonable since we want the transition from
initial profile to state at a close by time to be smooth.

Example 10.2.3. The following family of operators arises in the solution of the heat equa-
tion equipped with Neumann BCs. For each ¢ > 0, define the operator S(t) : L2 (0, a; R) —
L2 (0,a; R) by

011 = 32 (2 [ 1) con () ) 5 on ().

m=0

We claim that {S(t) : t > 0} is a semigroup on L2 (0, a; R).

First, we show that S(¢) is a bounded, linear operator. Let ¢ > 0. For any
f,g€l? (0,a;R), applying the linearity of the integral and convergent series immediately
yields

SIS + gllz] = SO)[f][z] + S@)g][z], 0 <z <a.

This proves linearity. As for boundedness, let f elL? (0,a;R). Using standard inequalities
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and properties of convergent series with the fact that sup {‘cos (?wﬂ Tw E [O,a]} <1
yields

a
||S(t)[f“|]i2(0,a;]1§) == 2/0 [ ||f||1L2(O a;R) + ( ) HfH]L2(0 a;R) M Z e 2kt1 dx
=< M ||£1E2(0,am) < o0

for some posmve constants M and M depending on a,k,t, and the convergent series
S ef(m) ZM This proves boundedness.

Next, let f €L (0,a;R). We use the fact that {\[COS (Zx.):meNU {O}} is an or-
thonormal basis of L2 (0, a;R) to see that

SO)f]l) = i (2] st cos (") dw) cos (")
- {0y ae (i

= f(x).

Hence, S(0) = I, where [ is the identity operator on L2 (() a; R).

mT 2 m m 2
Finally, using the fact that e (57) h(h+ta) _ (% )kt e (%) kt2 it follows imme-
diately that S (t; + t2) [f][z] = S (t2) (S (t1) [f][z]), Vf €L?(0,a;R). This establishes the
semigroup property. Thus, we have shown that {S(t) : ¢ > 0} is a semigroup on L. (0, a; R).0J

Exercise 10.2.1. Verify that the operators arising in the solution of the Sobolev-type
IBVP arising in Section 8.2 constitute a semigroup of operators on L2 (0, a;R).

10.3 Properties of e

Now that we have defined e”* in a manner analogous to Part I, the next step is to verify
that the salient characteristics of the matrix exponential (from Section 4.5) carry over to
the present setting. Bearing in mind that the familiar concepts of limit, derivative, etc.
all extend to the new setting, it can be shown that the properties listed in the following
theorem hold.

Theorem 10.3.1. Properties of e??
Let {eAt H = H|E> 0} be a semigroup of bounded linear operators on H and that A :
dom(A) C H — H is a sufficiently nice operator. Then,

i.) There exist constants w € R and M > 1 such that

HetAH < Me“t, forallt > 0.

ii.) For every zp€ H, the function g: [0,00) — H defined by g(t) = e is continuous.

iii.) For every ty > 0, the function h : H — H defined by h(z) = e“%x is continuous.
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iv.) For every z€ dom(A) and t > 0, etz € dom(A). Moreover, Ve dom(A), the function
g: (0,00) — H defined by g(t) = etz is continuously differentiable and satisfies

d
ae““xo = Aezy = e Az .

i.e., Aand e4! commute

v.) For every z¢p € H and ¢ > 0,

to
A/ e 1ods = ey — 1.
0

Proof. Verifying (ii) - (v) follows the same line of reasoning as in Section 4.5 with a simple
norm change. (Convince yourself.) We prove (i) below. To do so, we show there exist
dg > 0 and M > 1 such that

sup HeAtH < M. (10.8)

0<t<do
First, suppose, by way of contradiction, that (10.8) does not hold. Then, Vn € N, 3¢, €
[0,1] such that [[e*"| > n. (Why?) As such, we know that there exists at least one
20 € H for which the sequence {|e* ||, : n € N} is unbounded. (Why?) This results
in a contradiction since the continuity of {e’ : ¢ > 0} implies that nh_}n;o eAtn 2y = 2. (Tell
how.)
Now, let m € N, and 0 < 7 < §y. Define t = mdg + 7. Observe that

HeAtH _ HeA(méo-‘rT)

A(S[) - 6A6(1 eA’T
N—————’

m times

\
Q

—< e " e < Az,

Since t > mdg,
M™ < M. M3% = Me*t,
where w = &, ' log M. (Why?) This completes the proof of (i).

10.4 The Abstract Homogeneous Cauchy Problem: Well-posedness

The initial-value problem (A-HCP) is an abstract evolution equation within a Hilbert
space setting. We seek a solution in the sense of Definition 11.1.2. For simplicity, we begin
by considering (A-HCP) with ¢y = 0. The properties of e#? listed in Section 11.3 enable us
to establish the following theorem.

Theorem 10.4.1. If A : dom(A) C H — H satisfies the conditions of Pseudo-Theorem 2,
then for every uy € dom(A), (A-HCP) (with o = 0) has a unique classical solution in the
sense of Definition 11.1.2 given by u(t) = etuq.

Exercise 10.4.1. Follow the proof of Theorem 4.6.1 in Part I line-by-line to prove this re-
sult. Indicate any modification necessary and why each line then follows from the properties
introduced in this chapter.



Formulating a Theory for (A-HCP) 295

Remark 10.4.1. Notice that we only asserted that the conclusion of Theorem 11.4.1 holds
provided that ug € dom(A). But, why can we not take ug to be any element of the underlying
space H? Tt turns out that u(t) = eA*ug need not be differentiable if ug € H\dom(A) and
so, for such ug, the resulting function u(t) would not satisfy the first equation of (A-HCP).

As in Part I, prescribing the initial condition at ¢ = 0 is not necessary. The following
corollary is an immediate consequence of the above theorem.

Corollary 10.4.1. If A : dom(A) C H — H satisfies the conditions of Pseudo-Theorem
2, then for every ug € dom(A), (A-HCP) has a unique classical solution in the sense of
Definition 11.1.2 given by u(t) = eAt—t0)y,.

All IBVPs investigated in Chapters 9 and 12 can be reformulated as (A-HCP) in some
appropriate Hilbert space such that the operators satisfy the conditions of Pseudo-Theorem
2, so that these two results guarantee the existence and uniqueness of classical solutions of
all of them!

The ease with which we were able to show the previous theorem extends to the continuous
dependence result as well. For instance, consider (A-HCP) and for each n € N, consider the

IVP
{;@ (un(t)) = A (un(t)), t > to,
un(to) - (UO)na

in H, where (ug),, € dom(A). Note that the only change occurs with the initial condition.
Assuming that ||(uo),, — uoll,;, — 0 as n — oo, we would like for the corresponding sequence
of classical solutions of (10.9) to get closer to the solution of (A-HCP). Observe that the
classical solution of (10.9) is u,(t) = eA(=%) (ug), and so,

(10.9)

i — g <t < =
nhﬁngo max {[|un (t) — u(t)|,y s to <t <to+T}

lim maX{HeA(t_tO) (o), — eA(t_tU)uoH to <t <o+ T} <
H

n—oo

max{HeAtHH 1t <t <t +T} nhﬁn;(} | (uo),, —uolly, =0

Bounded

STOP! Interpret the meaning of this result. Also, compare it to the other way we formu-
lated a continuous dependence result in Chapter 8 (using ug and ug + €).

APPLY IT!!

To put the continuous dependence result above in context for the models listed below,
complete the following:

1.) List the physical parameters, in the context of the model, for which the theory guar-
antees a continuous dependence result.

II.) Compare and contrast your answer in (I) with your observations from the continuous
dependence EXPLORE! activities in Chapter 9.

i.) The Neumann BC heat equation

%z(x,t) = k2aa—;z(:c,t), O<z<L,t>0,
z2(z,0) = 20(x), 0 <z < L,

22(0,t) = 92(L,t) =0, t > 0.
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ii.) The two-dimensional Dirichlet BC heat equation

G (@,y,t) = (3952( ,y,t)+§iﬁ(x,y,t)),0<x<a,0<y<b, t>0,
z(z,y,0) = 20(z,y), 0<z<a,0<y<b,
z(x,0,t) = —z(xbt) 0O<z<a,t>0,
2(0,y,t) = 0= z(a,y,t), 0 <y <b, t>0,

iii.) The periodic BC Fluid Seepage/Soil Mechanics model

2 ( %L;p(x,t)) = BZp(x,t), 0<z < t>0,
p(z, ):po( ), 0 <z <m,
p(0,t) = p(m,t), t > 0.

iv.) The Neumann BC wave equation

thQZ(l',t)— 22:(1‘, ) =0,0<xz<L,t>0,
2(x,0) = zo(z ), 2(2,0) =2(z), 0<z <L,
22(0,t) = Z(L,t)  =0,t>0.

v.) The damped wave equation
g—;z(x,t) +a%z(m,t) —c? 8 Zz(x,t) =0, 0<xz < L, t>0,
2(2,0) = 20(2), %(@,0) = 21(2), 0<2 <L,
2(0,t) = z(L,t) =0, t > 0,

What about the other “continuous dependence” EXPLORE! activities? Those involved
tweaking the operator A itself. If you look back at Section 4.8 in Part I, you will notice this
result was more involved and was formulated under restrictions on {e4: % — H |t >0}
itself. Similar, and worse, technical difficulties arise here, but the underlying intuition and
end results are the same. Indeed, here is a formal result in this spirit.

Suppose that an operator A is sufficiently nice so that {eA75 TH = H|t> 0} is well-
defined, and that a “sufficiently well-behaved” operator B is added to A. Intuitively, as
long as A + B is “relatively close” to A and is not too badly behaved, the semigroup
{e (A+BY 4 5 H |t > O} should be well-defined. This, in turn, would suggest that the
corresponding eveolution equation

{;i (u(t) = (A+ B) (u(t)), t > to,

u(t()) = Uog,

should have a unique classical solution in the spirit of the above corollary. But, is this true,
and how “nice” must the operator B really be?
A partial answer to this question is given by the following proposition.

Proposition 10.4.1. (A Perturbation Result)
If A: dom(A) C H — H is such that {e*:¢ >0} is well-defined on H and B is a
bounded linear operator, then A 4+ B is also nice enough to ensure that {e(A“'B)t it > O}
is well-defined on H. A formula is given by e(A+B)t = 3% 4, (¢), where {u,} is defined
recursively by

un(t) = fot eAt=%) Bu,,_1(s)ds,

ug(t) = eAt.
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(07

0
0 B},whereﬂ>a>ﬁ,and

Exercise 10.4.2. Let us consider an example. Let A = {
20
B = { 20 }
i.) Determine an explicit formula for e

(A+B)t

ii.) What is a more efficient way to compute e(A+B)* in this case? Verify that you get the
same result as in (i).

It follows that the IVP

{Z;((;t))::iA+B)u(t), t>0, (1010)

has a unique classical solution given by u(t) = e(A+B)yq, vt > 0.

As an illustrative example, consider the following perturbed heat equation:

/-\

z(z,t) + 2(z,t), 0 <z <a,t>0,

3 ek
2(x,0) = z(x), 0 <z < a, (10.11)
2(t,0) = 2(t,a) =0

This IBVP can be written in the abstract form (10.10), where A and z( are defined as in
our discussion of the heat equation, and we identify B : L2 (0,a;R) — L?(0,a;R) as the
identity operator, which is clearly bounded and linear. Hence, (10.11) has a unique classical
solution on L2 (0, a;R).

APPLY IT!!

We are equipped with enough pseudo-theoretical power to be able to address all of the
models studied in Chapter 9. For each of the IBVPs listed below complete the following:

I.) Reformulate the IBVP in the abstract form (A-HCP).

II.) In the context of the IBVP, state what would need to be shown in order to guarantee
a unique classical solution exists.

i.) The Neumann BC heat equation

gt (xt)—k282z(xt) O0<z<L,t>0,
z(z,0) = zo(x), 0 <z < L, (10.12)

%(Oat) = %(L,t) =0,t>0.

ii.) The periodic BC heat equation

2 a(x,t) = ka 2(x,t), 0<xz <L, t>0,
z(z,0) = zo(z), 0 <z < L, (10.13)
z(0,t) = z(L,t), t > 0.
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iii.) The two-dimensional Dirichlet BC heat equation

9z —k:2< (a:y,t)+g§(xy,)),0<:c<a,0<y<b,t>0,

5t (z,y,1)

z(x,y,0) = z0(z,y), 0 <z <a,0<y<b,
z2(x,0,t) =0 =z2(x,b,t), 0 <z <a,t>0,
2(0,y,t) =0 = z(a,y,t), 0 <y <b, t>0,

(10.14)

iv.) The periodic BC Fluid Seepage/Soil Mechanics model

2 (p(:v t) — aamgp(x t)) = Baa—;p(m,t), O<z<mt>0,
p(x,0) = po(x), 0 <z <m, (10.15)
p(0,t) = p(m,t), t > 0.

v.) The Neumann BC wave equation

%;Z(:c,t)*caxzz(x, t) =0,0<z<L,t>0,
2(2,0) = 20(z), %(2,0) =z(x), 0<z<L, (10.16)
2Z2(0,t) = 82(L,t)  =0,t>0.

vi.) The damped wave equation

O (wt) v ada(at) — AL (e, t) =0, 0 <z < L, t >0,
2(x,0) = 20(z), %(2,0) =2(z), 0<z <L, (10.17)
2(0,t) = 2(L,t) =0, t > 0,

vii.) The two-dimensional Dirichlet BC wave equation

gti(x y,t) =c (az(a: Y, )+%(z,y,t)>,0<x<a,0<y<b, t>0,
2(x,y,0) = 20(x,y), 0<z <a, 0<y<b,
2(x,0,t) =0 = 2(z,b,t), 0 <z <a,t>0,
2(0,y,t) = 0= z(a,y,t), 0 <y <b,t>0,
(10.18)

10.5 A Brief Glimpse of Long-Term Behavior

Understanding the long-term behavior (as ¢ — co) of the classical solution of (A-HCP)
is important to attaining a more complete picture of the evolution of the solution of the IB-
VPs expressed in this form. We investigated such behavior in the finite-dimensional case and
discovered a very strong link between the long-term behavior of the solution and the eigen-
values of A. The existence of such a link is not particularly surprising since the eigenvalues
of A played a crucial role in the structure of the matrix exponential, and the classical
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solution of (HCP) was, in turn, expressed uniquely in terms of this matrix exponential.
Specifically, the classical solution of (HCP) was shown to be exponentially stable if and
only if the real part of all eigenvalues of A were negative.

Can we establish such a result for the abstract IVP (A-HCP) in a Hilbert space H? In re-
sponse to this question, there is a substantive theory devoted to describing the relationships
among the so-called spectral properties of A, the structure of its semigroup {eAt |t >0}, and
the stability of this semigroup (and, in turn, the classical solution of (A-HCP)). A complete
discussion of this elegant theory would take us far afield of our present goals.

The following notions of stability are analogous to those introduced in Part 1.

Definition 10.5.1. A semigroup {eAt it > O} on H is
i.) uniformly stable if lim ||e?| = 0;
t—o0
ii.) ezponentially stable if 3M > 1 and o > 0 such that |le?*|| < Me=°!, vt > 0;
iii.) strongly stable if lim HeAtzHH =0,VzeH.
t—o0

APPLY IT!!

Use the “long-term behavior” EXPLORE! activities in Chapter 9 to make a conjecture
regarding the stability properties of the operators A arising in the reformulation of IBVPs
(10.12)-(10.17).

10.6 Looking Ahead

By way of preparation for Chapter 12, we consider some modified versions of the classical
heat equation, now with increased complexity.

Suppose an external space-dependent term is added to the right-side of the PDE in
the classical heat equation IBVP to account for an external heat source. This leads to the
modified IBVP

22z, t) = aa—;z(x,t) + f(x), 0<z<a,t>0,
z(z,0)=0, 0 <z < a, (10.19)
2(0,t) = z(a,t) =0, t > 0,

where the forcing term f : [0,a] — R can be given by, for instance,

z, 0<z<3,
/(@) {x s en (10.20)

Exercise 10.6.1. Complete the following:

i.) Verify directly that a classical solution of (10.19) is given by

2(z,t) = g > m (1 — e_(2"_1)2t) sin ((2n —1)z). (10.21)
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ii.) Does there exist lim |z(x,t)|? Explain.
t—o0
iii.) Comment on the differences between (10.21) and the homogeneous heat equation
(when f =0).

We would like to formulate such an IBVP abstractly in a Hilbert space and then express
its classical solution using a suitable semigroup. Recall that the unique classical solution of
the classical heat equation IBVP coupled with the homogeneous Neumann BCs is u(t) =
eug], t > 0, where the operators e’ : .2 (0,a; R) — L2 (0, a; R) are defined by

et (g)z] = i (z /Oag(w) cos (%w) dw) e~ (%55) Rt o5 (%x) . (10.22)

m=0

We now incorporate a forcing term f : [0,a] x [0,00) — R into the heat conduction model
to obtain the following more general IBVP:
Szl t) = k%z(z,t) + flz,t), 0<z<a,t>0,
z(z,0) = z0(x), 0 <z < q, (10.23)
22(0,t) = 92(a,t) =0, t > 0.

Exercise 10.6.2. Try to rewrite (10.23) as an abstract evolution equation. What new
difficulties do you encounter?

Assuming that f is sufficiently smooth, it can be expressed uniquely in the form

me sm( ) O<z<a,t>0, (10.24)
where 5 o
Flt) = f/ F(w,t)sin (Mw) dw, t > 0. (10.25)
a Jo a
Assuming that the solution of (10.23) is of the form
> . (mm
z(z,t) = Z Zm (t) sin (TI) ,0<z<a, t>0, (10.26)

m=1
complete the following exercise.
Exercise 10.6.3. Complete the following:
i.) Substitute (10.26) into (10.23) to show that Vm € N, z,,(t) satisfies the IVP

{z;n(t) + I () = fin(t), £ >0, (10.27)

ii.) Use the variation of parameters technique to show that the solution of (10.27) is given
by

22 2

t
Zm(t) :z,one*(%)%/ e (EF) 5 (ds, £ 0. (10.28)
0
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iii.) Use (10.22) and (10.25) in (10.28) to show that the solution of (10.27) can be simplified
to

2(z,t) = e (20) [2] (10.29)
t a 2 e o] _ m22ﬂ2 (t—s) . mi . mi
+ /0 /0 - mZ:l e ( a ) sin (Tw) sin (7x> f(w, s)dwds.

iv.) Finally, use (10.29) to further express the solution of (10.23) in the form

2(+, 1) = eM[z0][] + /Ot eAt=9) f(s,-)ds, t > 0. (10.30)

Equation (10.30) is reminiscent of the familiar variation of parameters formula from Part
I, and suggests that if we identified the terms correctly between (10.23) and the abstract
evolution equation

{(g:(t) = Au(t) + F(t), t > 0, (10.31)

u(0) = uo,
then a viable representation formula for the classical solution might be
t
u(t) = e**[ug) +/ A F(s)ds, t > 0.
0

Does such a formula make sense? If so, what conditions can be imposed on F to ensure
that « given by this formula actually satisfies (10.31)? Such questions are the focus of our
investigation in the next chapter.
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Overview

As in the ODE models explored in Part I, nonnegligible external forces are often present
and not negligible and so they need to be incorporated, when forming a mathematical model
of a phenomenon. The nature of such external forces can be rather complex and their de-
scription can be very “nonlinear” in the sense of depending not only on time and position,
but also on the solution itself and its partial derivatives. As before, we start off relatively
tame and consider only forcing terms that are independent of the unknown function we seek
to describe. More precisely, we only consider forcing terms of the form f(z,t).

For the EXPLORE! projects to follow, you shall use each of the following forcing terms:

fi(z,t) = A, where 4 € R\ {0} (11.1)

fo(x,t) = Az + Bt, where A, B € R\ {0} (11.2)

fa(x,t) = cos (wt), wherew > 0 (11.3)

fa(z,t) = e wherea >0 (11.4)
A <x<b t

folat) = 4 A TS b >0 ea<b (11.5)
0  otherwise

In the case of a two-dimensional model, (11.2) will be replaced by
fo(z,y,t) = A(x +y) + Bt, where A, B € R\ {0} (11.6)

303
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and (11.5) by

A, a<zx<bc<y<d, t>0

) , where a < b. (11.7)
0  otherwise

f5(x,y,t) = {

The other forcing functions are independent of the spatial variabes and remain the same
in two-dimensions.

11.1 Turning Up the Heat—Variants of the Heat Equation
11.1.1 One-Dimensional Diffusion with Forcing

Suppose an external space-dependent term is added to the right-side of the PDE in (9.15)
to account for an external heat source. We now incorporate a forcing term f : [0, a] %[0, 00) —
R into the heat conduction model to obtain the following more general IBVP:

D 2(z,t) = kQ%z(m,t) + f(z,t), 0<x <a,t>0,
z(z,0) = z0(z), 0 <z < a, (11.8)
52(0,t) = S2(a,t) =0, t > 0.

Exercise 11.1.1. Try to rewrite (11.8) as an abstract evolution equation. What new diffi-
culties do you encounter?

Assuming that f is sufficiently smooth, it can be expressed uniquely in the form
flz,t) = Z fm(t) sin (mx) ,0<z<a, t>0, (11.9)
a
m=1
where the coefficients f,,(t) are defined by

fm(t) = z/oa f(w,t)sin (?w) dw, t > 0. (11.10)

(This follows from an extension of the Fourier series discussion. See [11] for more details.)
Assuming that the solution of (11.8) is of the form

o
z(x,t) = Z Zm (t) sin (?x) ,0<z<a, t>0, (11.11)
m=1

complete the following exercise.

Exercise 11.1.2. Complete the following:

i.) Substitute (11.11) into (11.8) to show that Vm € N, z,,(t) satisfies the IVP

{z;n(t) + I () = fin(t), £ >0, (11.12)

2(0) = 29,.
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ii.) Use the variation of parameters technique to show that the solution of (11.12) is given
by

. t 22
2m (t) :zgle_( o? )t—&—/ e_< a2 )(t_s)fm(s)ds, t>0. (11.13)
0

iii.) Use the associated semigroup e4* : .2 (0,a;R) — L2 (0, a;R) linked to the homoge-
neous version of IBVP (11.8) given by

et(g)[x] = i (i /Oag(w) cos (%w) dw> e (7 )"kt g (?x)

m=0
and (11.10) in (11.13) to show that the solution of (11.12) can be simplified to

2(x,t) = et (20) [z] (11.14)
+ /Ot /Oa g mij:l ef(mji'f)(tfs) sin (?w) sin (%x) f(w, s)dwds.
iv.) Finally, use (11.14) to further express the solution of (11.8) in the form
2(, 1) = eM[z0][] + /Ot A=) f(s,)ds, t > 0. (11.15)

Exercise 11.1.3. As a direct application of the process outlined in Exercise 11.1.2, consider
the following IBVP equipped with homogeneous Dirichlet

2 2(x,t) = %z(m,t) + f(z,t), 0<z <a,t>0,
z2(x,0) =0, 0 <z < a, (11.16)
2(0,t) = z(a,t) =0, t > 0,

where the forcing term f : [0,a] — R is defined by

x, 0<zx
- {05t

Q NIg

(11.17)

IA A

a—x,

i.) Verify directly that a mild solution of (11.16) is given by

2(z,t) = g > ((2;111_)4 (1 - e_(2"_1)2t> sin ((2n — 1)z). (11.18)

ii.) Comment on the differences between (11.18) and (9.14) (when f = 0).

Next, consider the following several EXPLORE! activities analogous to what you com-
pleted previously for the homogeneous diffusion equation. The goal of these exercises is
two-fold. One, you should compare what is happening in the current setting as a result of
incorporating a term governing external forcing into the PDE portion of the IBVP to what
happened for the homogeneous versions of the IBVPs. Two, pay attention to the new re-

sults that we are trying to develop analogous to the results established for nonhomogeneous
ODEs in Part L.
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EXPLORE!
11.1 Parameter Play!

In this EXPLORE! you will investigate the effects of changing K, A, and ¢ used to
define the diffusivity constant k2. To do this, you will use the MATLAB Heat Equation
Nonhomogeneous 1D GUI to visualize the solutions to IBVP (11.8) and IBVP (11.16) for
different choices of k2.

MATLAB-Exercise 11.1.1. To begin, open MATLAB and in the command line, type:

MATLAB _Heat_Equation_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
11.1 and a particular GUI outputs in Figure 11.2, 11.3, and 11.4.

MATLAR Hoat_Equar

MATLAB Heat Equatli%n Nonhomogeneous

| % 03 0 Input Forcing Paramatacs

.............

FIGURE 11.1: MATLAB Heat Equation Nonhomogeneous 1D GUI

i.) Consider IBVP (11.16) with the sine initial condition option and the forcing function
option f1.

a.)

Use k2 = 1, plot solutions until ¢ = 0.5 and when prompted set A in the definition
of fi(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the solution of the corresponding homogeneous heat equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.16) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (d) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for
whether or not these nonhomogeneous solutions converge to the homogeneous
solution as fi(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.
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Sufass plot of u

FIGURE 11.2: IBVP (11.16) with k%2 = 1, f(z,t) = 1, initial profile: sin 7.

g.) Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option 2.

a.) Use k? = 1, plot solutions until ¢ = 0.5, and when prompted, set A and B in
the definition of fo(x,t), equal to 1 and —1, respectively . Describe the evolu-
tion of the solution. How did it differ from the solution of the corresponding
homogeneous heat equation?

b.) Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.16) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

c.) What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL

Surface plot of u

[

04—

FIGURE 11.3: IBVP (11.16) with k% = 1, f(z,t) = 0.01, initial profile: sin .
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Surtace plat of U

FIGURE 11.4: IBVP (11.8) with k%2 = 1, forcing function and initial condition: step

function.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous heat equation solution?

Repeat (d) using A = 0.25,0.1, and 0.001 and B = —0.25, —0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(x,t) converges to the zero function.

What if A gets larger and B more negative? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

iv.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option f4.

a.)

Use k2 = 1, plot solutions until ¢+ = 0.5, and when prompted, set a in the
definition of f4(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the solution of the corresponding homogeneous heat equation?
Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.16) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (d) using @ = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

v.) Provide an IBVP for (11.8) equipped with periodic boundary condition.
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vi.) In the GUI select periodic boundary conditions, the cosine initial condition option,
and the forcing function option f3.

a.)

Use k? = 1, plot solutions until ¢ = 0.5, and when prompted, set w in the
definition of f3(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the solution of the corresponding homogeneous heat equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.16) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Explain why the solution does not
tend to the homogeneous solution.

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.2 Where Has All The Heat Gone?

MATLAB-Exercise 11.1.2. To begin, open MATLAB and in the command line, type:

MATLAB _Heat_Equation_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Examples of GUI outputs can be found in Figures

11.5, 11.6,

11.7, and 11.8.

i.) Consider IBVP (11.16) with the sine initial condition option and the forcing function
option f1.

a.)

Investigate the behavior of the solution of IBVP (11.16) for large times. Use
k? = 2 and when prompted set A in the definition of f;(z,t) equal to 1. Begin by
plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle the infinite! Compare the behavior here with the homogeneous
heat equation.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (b) using A = 0.25,0.02, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?
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Surface plot of u

FIGURE 11.5: IBVP (11.16) with k2 = 1, forcing function: step function with A = 0.001,

. .. _ 2
initial condition: e~100%",

Surface plot of u

FIGURE 11.6: IBVP (11.16) with k? = 1, forcing function: step function with A = 2,

. .. _ 2
initial condition: e=100%",

Surtase plat of u

FIGURE 11.7: IBVP (11.8) with k% = 1, forcing function: f(z,t) = cos(10¢) and initial

. 0042
condition: e~1002"



The Next Wave of Mathematical Models— With Forcing 311

FIGURE 11.8: IBVP (11.8) with Periodic BCs, k? = 1, forcing function: f(z,t) = x —t
and initial condition: sin 7z.

d)

e.)

Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option 2.

a.)

Investigate the behavior of the solution of IBVP (11.8) for large times. Use k2 = 2
and when prompted, set A and B in the definition of fo(x,t), equal to 1 and —1.
Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting
time until you are able to describe the behavior of the solution. Compare the
behavior here with the homogeneous heat equation.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (b) using A = 2,0.25, and 0.001 and B = —2,—0.25, and —0.001. How
is the forcing function affecting the long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

iv.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the behavior of the solution of IBVP (11.8) for large times. Use k2 = 2
and when prompted, set a in the definition of f4(z,t) equal to 1. Begin by plotting
solutions until ¢ = 2. If necessary, slowly increase the plotting time until you are
able to describe the behavior of the solution. Compare the behavior here with
the homogeneous heat equation.
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b.) Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

c.) Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

d.) Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

v.) In the GUI select periodic boundary conditions, the cosine initial condition option,
and the forcing function option f3.

a.) Investigate the IBVP solution’s behavior for large times. Use k? = 2 and when
prompted, set w in the definition of f3(x,t) equal to 1. Begin by plotting solutions
until ¢ = 2. If necessary, slowly increase the plotting time until you are able
to describe the behavior of the solution. Compare the behavior here with the
homogeneous heat equation.

b.) Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

c.) Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

d.) Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

EXPLORE!

11.3 Continuous Dependence on Parameters

MATLAB-Exercise 11.1.3. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous heat equation with a particular diffusivity constant, initial
condition, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed diffusivity constant and a perturba-
tion size for the initial position. The GUI will also allow for a perturbed forcing function
parameter. When prompted to select a norm choose All to investigate dependence using
both norms at the same time. To begin, open MATLAB and in the command line, type:

MATLAB _Heat_Equation_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUIL. A screenshot of inputting parameters into the GUI
can be found in Figure 11.9 and others of particular GUI outputs in Figures 11.10-11.14.
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MATLAS_ Heat_Equation_Non_10
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FIGURE 11.9: Perturbing parameters, initial conditions, and forcing function parameters
with MATLAB Heat Equation Nonhomogeneous 1D GUI
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FIGURE 11.10: Perturbing the diffusivity constant in IBVP (11.16). Forcing function,

fl(x,t) =1.

FIGURE 11.11: Perturbing the diffusivity constant in IBVP (11.16). Forcing function,
fl (JI, t) =b.
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FIGURE 11.12: Perturbing the diffusivity constant and initial condition in IBVP (11.8).
Forcing function, f4(z,t) = e~
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FIGURE 11.13: Perturbing the diffusivity constant and initial condition in IBVP (11.8).
Forcing function, f4(z,t) = e~ 95
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FIGURE 11.14: Perturbing the diffusivity constant, the initial condition, and forcing
function parameter in IBVP (11.8). Forcing function, fs(z,t) = cos 10t.
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i.) Consider IBVP (11.16) with the sine initial condition option and the forcing function
option f1.

a.)

Investigate the continuous dependence of the solution of IBVP (11.16) on the
diffusivity constant. Use k? = 2 and when prompted set A in the definition of
fi(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button and choose a perturbed
diffusivity constant k2 = 1.8. Keep all other parameters the same as in the
original run of the GUI. Describe the differences in the solutions. Compare and
contrast the results using the different norms.

Choose k%2 = 1.9,2.1,1.99, and 2.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the diffusivity constant.

Repeat (a) and (b) using A =5 in the definition of fi(x,t).

Repeat (a) and (b) using A = 0.5 in the definition of f;(z,1)

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.10 and 11.11 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option 2.

a.)

Investigate the continuous dependence of the solution of IBVP (11.16) on the
initial condition. Use k? = 2 and when prompted, set A and B in the definition
of fa(z,t), equal to 1 and —1, respectively . Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbation value equal to 0.1. Keep all other parameters the same as
in the original run of the GUI. Describe the differences in the solutions. Compare
and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fa(z,1).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fa(x,t)
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?
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iv.) Consider IBVP (11.8) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the continuous dependence of the solution of IBVP (11.16) on the
initial condition and diffusivity constant. Use k? = 2 and when prompted, set
a in the definition of fy(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbed diffusivity constant equal to 1.8 and perturbation value equal
to 0.1. Keep all other parameters the same as in the original run of the GUI.
Describe the differences in the solutions. Compare and contrast the results using
the different norms.

Choose perturbed diffusivity constants equal to 2.1,1.9, and 2.001 and perturba-
tion values equal to 0.05,0.01, and 0.001. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the initial condition and the diffusivity constant.

Repeat (a) and (b) using a = 5 in the definition of fy(z,t).

Repeat (a) and (b) using a = 0.5 in the definition of f4(z,t)

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.12 and 11.13 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) In the GUI select periodic boundary conditions, the cosine initial condition option,
and the forcing function option f3.

a.)

Investigate the continuous dependence of the solution of IBVP (11.8) on the
initial condition, the diffusivity constant, and the forcing function parameter.
Use k? = 2 and when prompted, set w in the definition of f3(z,t) equal to 1.
Plot solutions until £ = 0.5. Once the movie has finished playing, click the Perturb
Parameters and Solve button and choose a perturbed diffusivity constant equal
to 1.8, perturbation value equal to 0.1, and forcing function parameter equal to
1.1. Describe the differences in the solutions. Compare and contrast the results
using the different norms.

Choose perturbed diffusivity constants equal to 2.1,1.9, and 2.001, perturbation
values equal to 0.05,0.01, and 0.001, and forcing function parameters equal to
0.9,0.95, and 1.01. Record your observations regarding the difference in the solu-
tions. Make a conjecture regarding continuous dependence on the initial condition
and the diffusivity constant.

Repeat (a)-(b) using the exponential initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

Repeat (a)-(b) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?
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vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

Next, we consider the same IBVPs, but now investigate what happens if the BCs are
not homogeneous.

EXPLORE!
11.4 Nonhomogeneous BCs

To begin, consider the IBVP

t) = k2 Zsz(z,t) + f(z,t), 0<z < L, t >0,
x z0(z), 0 <2 <L, (11.19)
O7t):T17 (L7t):T25 t>07

where Tyand Tp are nonzero constants. This is the analogue to IBVP (9.21); here we have
simply added a forcing term. If we equip this the IBVP instead with Neumann BCs, we get

L a(x,t) = k2‘922(x t)+ f(z,t), 0<x < L, t >0,

z(z,0) = zo(x), 0 <z < L, (11.20)
Bzé(;,t) =T, az(L t) _ =T, t>0,

In the following exercise, we visualize the effect nonhomogeneous BCs have on the nonhomo-

geneous heat equation, and furthermore, compare the solution to the case of homogeneous
BCs.

MATLAB-Exercise 11.1.4. To begin, open MATLAB and in the command line, type:
MATLAB_Heat_Non_NonhomogBC_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button for
instructions on how to use the GUI. Screenshots of inputting parametres and GUI outputs
can be found in Figures 11.15, 11.16, and 11.17.

i.) Solve IBVP (11.19) until ¢ = 1 with the sine initial condition option, forcing function
option fl, k2 = 2 and T; = 1 = T5. When prompted, choose A in the definition of
fi(z,t) to equal 1.

a.) What do you notice initially in the movie and for small times in the surface plot
that is so different than in the homogeneous boundary condition case? Why do
you think this happens? Does the solution appear to stabilize to a steady-state
temperature? If you need more time, increase the plotting time in increments of
one until a pattern emerges.

b.) Click the Compare with Homogeneous BC button. Compare and contrast the
two solutions.

c.) Repeat (a) and (b) with two values of 77 and T» of your choosing.



318  Differential Equations with MATLAB ® : Exploration, Application and Theory

MATLAZ Heat_Non_Nenhomogt_10

MATLAB Heat Equation Nonhomogeneous
1D-Nonhomog. BCs

FIGURE 11.16: Solution to (11.19) with Ty = 1 = Ty, k? = 1, initial condition: e~ 1002
and forcing function: fs(x,t) with A = 5.

Surteca plol of U

FIGURE 11.17: Same IBVP as in Figure 9.8 with the addition of the forcing term
f1 (LC, t) =1.
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Repeat (a)-(c) using A = 5. How did increasing A in the definition of f;(x,t)
affect the solution to IBVP 11.197

Repeat (a)-(c) usin A = 0.01. How did decreasing A to almost zero affect the
solution to IBVP (11.19)7

Repeat (a)-(e) using the exponential option for the initial condition.
Repeat (a)-(e) using the step function option for the initial condition.

How did changing the initial conditions change the evolution of the solution? Did
the effect of changing the forcing parameters remain the same for each initial
condition?

ii.) Repeat (i) with forcing function option f5.

iii.) Solve IBVP 11.20 until ¢ = 1 with the cosine initial condition option, forcing function
option 2, k2 = 2 and T} = —1 = T5. When prompted, choose A and B in the definition
of fo(x,t) to equal 1 and —1, respectively.

Describe the evolution of the solution. Does the solution appear to stabilize to a
steady-state temperature? If you need more time, increase the plotting time in
increments of one until a pattern emerges.

Click the Compare with Homogeneous BC button. Compare and contrast the
two solutions.

Repeat (a) and (b) with two values of T} and T3 of your choosing.

Repeat (a)-(c) using A =5 and B = —1. How did increasing A in the definition
of fa(z,t) affect the solution to IBVP 11.207

Repeat (a)-(c) using A = 0.01 = B. How did decreasing A and B to almost zero
affect the solution to IBVP 11.207

Repeat (a)-(e) using the exponential option for the initial condition.
Repeat (a)-(e) using the step function option for the initial condition.

How did changing the initial conditions change the evolution of the solution? Did
the effect of changing the forcing parameters remain the same for each initial
condition?

iv.) Solve IBVP 11.20 until ¢ = 1 with the cosine initial condition option, forcing function
option 3, k2 = 2 and T} = —1 = T5». When prompted, choose w in the definition of
fa(z,t) to equal 5.

Describe the evolution of the solution. Does the solution appear to stabilize to a
steady-state temperature? If you need more time, increase the plotting time in
increments of one until a pattern emerges.

Click the Compare with Homogeneous BC button. Compare and contrast the
two solutions.

Repeat (a) and (b) with two values of T} and T» of your choosing.

Repeat (a)-(c) using w = 10. How did increasing w in the definition of f3(x,t)
affect the solution to IBVP 11.207

Repeat (a)-(c¢) using w = 0.
Repeat (a)-(e) using the exponential option for the initial condition.

Repeat (a)-(e) using the step function option for the initial condition.
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h.) How did changing the initial conditions change the evolution of the solution? Did
the effect of changing the forcing parameters remain the same for each initial
condition?

11.1.2 Two-Dimensional Diffusion with Forcing

We now consider a similar model for heat conduction with external forcing in a two-
dimensional rectangular plate composed of an isotropic, uniform material. Suppose that a
heat source is positioned in proximity to one edge of a rectangular slab of material for which
we are monitoring the temperature over time. Assuming that its intensity increases with
time, a possible generalization of IBVP (9.23) describing this scenario is given by

%z(m,y,t) =k Az(z,y,t) + flo,y,t),0< 2 <a,0<y<b, t>0,
z(z,y,0)  =2zo(z,y), 0<zx<a,0<y<b,
2(x,0,t) =0=2z2(=z,bt), 0<z<a,t>0,
2(0,y,t) =0=2z(a,y,t), 0 <y <b, t>0,

(11.21)

where z(z,y,t) represents the temperature at the point (z,y) on the plate at time ¢ and f
and zg are sufficiently smooth as to both have a unique Fourier-type representation of the
type introduced in (11.9). For example,

La(z,y,t) =k Dz(z,y )+t +a+2y,0<a<a,0<y<b, t>0,

z(z,y,0) =sin2x+cos2y, 0 <z <a,0<y<b, (11.22)
z2(x,0,t) =0=z(z,bt), 0<x<a,t>0, ’
2(0,y,t) =0=2z(a,y,t), 0<y<b, t>0,

would describe the temperature at the point (z,y) for an initial temperature profile of
sin 2z + cos 2y and forcing function t? + x + 2y. Notice that the forcing function affects the
system both in time and space.

Returning to (11.21), the separation of variables method can be used to show that the
form of a solution of (9.23) (the homogeneous version of (11.21)) is given by

m=1n=1

Emulating the process introduced in Exercise 12.2, we assume that f can be expressed
uniquely in the form

F@,y,) =D ) frn®) X (2)Yn(y), 0 <z <a,0<y<b,t>0, (11.24)

m=1n=1

where the coefficients f,,,(t) are defined by

n

Frn(t) = % /Oa /Obf(v,w,t)X (%v) Y (%v) dwdv, t > 0. (11.25)
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We assume that the solution of (11.21) is of the form

z(x,y,t) = i i Zimn () X (mx) Y (%y) 0<z<a, t>0. (11.26)

m=1n=1

As before, for each m,n € N, z,,,,(t) satisfies the IVP

{Z;nn(t) + (m(:27T2 + %) Z'mn(t) = f’mn(t)’ t > 07 (1127)

Zmn(0) = 29 .

This is a linear ODE which can be solved using variation of parameters. Once done and you
have substituted these functions into (11.26), it can be shown that the solution is given by

z(yt)::eAqu[l4—J€teA“_”)f(sf)ds,t >0, (11.28)

where the semigroup is now the one obtained when studying the homogeneous version of
(11.21).

As in previous sections, one can equip the heat equation with Neumann or periodic
boundary conditions, which alters the evolution of the solution as compared to the Dirichlet
case. With Neumann boundary conditions, (11.21) becomes

%z(m,y,t) =k2Az(z,y,t) + f(z,9,1),0<z<a,0<y<b t>0,

Z(xay70) :ZO(z,y),O<x<a,O<y<b, 11.2

P08 =200 g<yp<at>0 (11.29)
y y k) Y )

20wt) == 2wt o<y <bt >0,

whereas when using periodic boundary conditions, (11.21) becomes

%z(m,y,t) =k Az(z,y,t) + flo,y,t),0< 2 <a,0<y<b t>0,

Z(xay70) :Zo(x7y)7 0<$<aa0<y<b7 (11 30)

z2(x,0,t) =z(z,bt), 0<z<a,t>0, )

z2(0,y,t) = z(a,y,t), 0 <y <b, t>0.

We investigate the behavior of the solution of such two-dimensional diffusion IBVPs using
MATLAB as in the previous section.

EXPLORE!
11.5 Parameter Play!

In this EXPLORE! you will investigate the effects of changing K, A, and ¢ used to
define the diffusivity constant k2. To do this, you will use the MATLAB Heat Equation
Nonhomogeneous 2D GUI to visualize the solutions to IBVP (11.8) and IBVP (11.16) for
different choices of k2.

MATLAB-Exercise 11.1.5. To begin, open MATLAB and in the command line, type:

MATLAB _Heat_Equation_Non_2D
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MATLAR Hent_Equation_Non_20

MATLAB Heat EquagoDn Nonhomogeneous
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FIGURE 11.18: MATLAB Heat Equation Nonhomogeneous 2D GUI

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figure 11.18 and Figure 11.19.

i.) Consider IBVP (11.21) with the sine initial condition option and the forcing function
option f1.

a.) Use k% = 1, plot solutions until # = 0.5 and when prompted set A in the definition
of fi(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding one-dimensional nonhomogeneous heat equation?

b.) Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.21) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

c.) What do you expect to happen if k% = 0.25? Test your hypothesis with the GUI.

d.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

e.) Repeat (d) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for

FIGURE 11.19: IBVP (11.29) with k? = 1, forcing function and initial condition: step
function.
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whether or not these nonhomogeneous solutions converge to the homogeneous
solution as f;(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option 2.

a.)

Use k2 = 1, plot solutions until ¢ = 0.5, and when prompted, set A and B in
the definition of fo(x,t), equal to 1 and —1, respectively . Describe the evolu-
tion of the solution. How did it differ from the corresponding one-dimensional
nonhomogeneous heat equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.29) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous heat equation solution?

Repeat (d) using A = 0.25,0.1, and 0.001 and B = —0.25,—0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(z,t) converges to the zero function.

What if A gets larger and B more negative? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

iv.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option f4.

a.)

Use k2 = 1, plot solutions until ¢ = 0.5, and when prompted, set a in the
definition of f4(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding one-dimensional nonhomogeneous heat equation?
Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.29) to evolve when k? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUIL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!



324 Differential Equations with MATLAB ® : Exploration, Application and Theory

g.)

h.)

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

v.) Consider IBVP (11.30) with k? = 1, the cosine initial condition option, and the forcing
function option f3.

a.)

Use k? = 1, plot solutions until ¢ = 0.5, and when prompted, set w in the
definition of f3(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding one-dimensional nonhomogeneous heat equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.30) to evolve when k% = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if k2 = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Explain why the solution does not
tend to the homogeneous solution.

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.6 Where Has All The Heat Gone?

MATLAB-Exercise 11.1.6. To begin, open MATLAB and in the command line, type:

MATLAB _Heat_Equation_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
11.20 and 11.21.

i.) Consider IBVP (11.21) with the sine initial condition option and the forcing function
option f1.

a.)

Investigate the behavior of the solution of IBVP (11.21) for large times. Use
k? = 2 and when prompted set A in the definition of f;(z,t) equal to 1. Begin by
plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle the infinite! Compare the behavior here with the homogeneous
heat equation.
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i a:

FIGURE 11.20: IBVP (11.21) with k2 = 1, forcing function: step function with A = 0.001,

. o, . o, — 2
initial condition: e=40%",

b.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

c.) Repeat (b) using A = 2,0.25, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?

d.) Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option 2.

a.) Investigate the behavior of the solution of IBVP (11.29) for large times. Use

FIGURE 11.21: IBVP (11.21) with k¥? = 1, forcing function: step function with 4 = 2,

. .. 4042
initial condition: e=40%",
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k? = 2 and when prompted, set A and B in the definition of fo(z,t), equal to 1
and —1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the behavior of the solution. Compare
the behavior here with the homogeneous heat equation.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (b) using A = 2,0.25, and 0.001 and B = —2,—0.25, and —0.001. How
is the forcing function affecting the long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

iv.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the behavior of the solution of IBVP (11.29) for large times. Use
k? = 2 and when prompted, set a in the definition of f4(,t) equal to 1. Begin
by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time
until you are able to describe the behavior of the solution. Compare the behavior
here with the homogeneous heat equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

v.) Consider IBVP (11.30) with the cosine initial condition option and the forcing function
option f3.

a.)

Investigate the IBVP solution’s behavior for large times. Use k? = 2 and when
prompted, set w in the definition of f5(z,t) equal to 1. Begin by plotting solutions
until ¢ = 2. If necessary, slowly increase the plotting time until you are able
to describe the behavior of the solution. Compare the behavior here with the
homogeneous heat equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous heat equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(c)? If
so, how?
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e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(c)?
If so, how?

EXPLORE!

11.7 Continuous Dependence on Parameters

MATLAB-Exercise 11.1.7. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous heat equation with a particular diffusivity constant, initial
condition, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed diffusivity constant and a perturba-
tion size for the initial position. The GUI will also allow for a perturbed forcing function
parameter. When prompted to select a norm choose All to investigate dependence using
both norms at the same time. To begin, open MATLAB and in the command line, type:

MATLAB Heat_Equation_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figures 11.22-11.27.

i.) Consider IBVP (11.21) with the sine initial condition option and the forcing function
option f1.

a.) Investigate the continuous dependence of the solution on the diffusivity constant
for IBVP (11.21). Use k? = 2 and when prompted set A in the definition of
fi(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button and choose a perturbed
diffusivity constant k2 = 1.8. Keep all other parameters the same as in the
original run of the GUI. Describe the differences in the solutions. Compare and
contrast the results using the different norms.

MATLAB Heat Equag%n Nonhomogeneous

Unat P

L e T
Piot Boasan ot e
Farze

8.0.0.\npul Masmitls o€ IC Repinchation,
L 3 e Partarition size e
o

) = R o) (Gawei ]

[ oo v mian sl

P Fammats ar Bove

| - ozl

[ e

Pt 1 B vasaow

FIGURE 11.22: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Heat Equation Nonhomogeneous 2D GUI
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FIGURE 11.23: Perturbing the diffusivity constant in IBVP (11.21)
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FIGURE 11.24: Perturbing the diffusivity constant in IBVP (11.21)
fl (IIJ, t) = 5.
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FIGURE 11.25: Perturbing the diffusivity constant and initial condition in IBVP (11.29).

Forcing function, f4(z,t) = e~
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FIGURE 11.26: Perturbing the diffusivity constant and initial condition in IBVP (11.29).
Forcing function, f4(z,t) = =95t

f-Walal MATLAR |Heat_Equation Non_20.
MATLAB Heat Equation Nonhomogeneous
2D

N Pt sz
[ ] | [onmt
a { S

£ | [aosl Ju—is

— P P P

/ !
Sk e Enussen [[ot s R H
Fartut: Passrarters and Saka ! AR 5, i = ks

» g Y !

Pt in Extneaal Wardaw

FIGURE 11.27: Perturbing the diffusivity constant, the initial condition, and forcing
function parameter in IBVP (11.29). Forcing function, f5(z,t) = cos 10¢.

b.) Choose k? = 1.9,2.1,1.99, and 2.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the diffusivity constant.

c.) Repeat (a) and (b) using A =5 in the definition of fi(x,t).

d.) Repeat (a) and (b) using A = 0.5 in the definition of f;(x,?).

e.) How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.10 and 11.11 for one example.)

d.) Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

e.) Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option £5.
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iii.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option 2.

a.)

Investigate the continuous dependence of the solution on the initial condition for
IBVP (11.29). Use k? = 2 and when prompted, set A and B in the definition of
fa(z,t), equal to 1 and —1, respectively . Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbation value equal to 0.1. Keep all other parameters the same as
in the original run of the GUI. Describe the differences in the solutions. Compare
and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fa(z, ).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fa(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

iv.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the continuous dependence of the solution on the initial condition
and diffusivity constant for IBVP (11.29). Use k2 = 2 and when prompted, set
a in the definition of fy(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbed diffusivity constant equal to 1.8 and perturbation value equal
to 0.1. Keep all other parameters the same as in the original run of the GUI.
Describe the differences in the solutions. Compare and contrast the results using
the different norms.

Choose perturbed diffusivity constants equal to 2.1,1.9, and 2.001 and perturba-
tion values equal to 0.05,0.01, and 0.001. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the initial condition and the diffusivity constant.

Repeat (a) and (b) using a =5 in the definition of fy(z,t).

Repeat (a) and (b) using a = 0.5 in the definition of f4(z,1)

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.12 and 11.13 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?
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v.) Consider IBVP (11.29) with the cosine initial condition option and the forcing function
option f3.

a.) Investigate the IBVP continuous dependence on the initial condition, the diffusiv-
ity constant, and the forcing function parameter. Use k? = 2 and when prompted,
set w in the definition of f3(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbed diffusivity constant equal to 1.8, perturbation value equal to
0.1, and forcing function parameter equal to 1.1. Describe the differences in the
solutions. Compare and contrast the results using the different norms.

b.) Choose perturbed diffusivity constants equal to 2.1,1.9, and 2.001, perturbation
values equal to 0.05,0.01, and 0.001, and forcing function parameters equal to
0.9,0.95, and 1.01. Record your observations regarding the difference in the solu-
tions. Make a conjecture regarding continuous dependence on the initial condition
and the diffusivity constant.

c.) Repeat (a)-(b) using the exponential initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

d.) Repeat (a)-(b) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

11.1.3 Abstract Formulation

The structure of the IBVPs studied in the previous two subsections, together with the
structure of their solutions, is reminiscent of the familiar variation of parameters formula
for nonhomogeneous linear ODES studied in Part I, and suggests that if we identified the
terms correctly between the IBVPs and the abstract evolution equation

"(t) = Ault F(t), t>0
u'(t) = Au(t) + F(t), >0, (11.31)
u(0) = ug,
then a viable representation formula for the solution might very well be
t
u(t) = e*[ug) +/ A=) F(s)ds, t > 0. (11.32)
0

The only missing step per se is formulating the external forcing term f(z,t) or f(z,y,t)
as a Hilbert-space valued function F'(t). This is actually quite natural and is similar to
how we interpret the solution function itself in this manner. Symbolically, we would define
F:[0,T] = H by

Ft)[z] = f(z,t), 0<axz< L, 0<t<T. (11.33)
Exercise 11.1.4. Consider IBVP (11.8) with each of the five forcing functions (11.1) -

(11.5). For each, reformulate the IBVP as an abstract evolution equation in an appropriate
Hilbert space in the form (11.31).
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11.2 Seepage of Fluid Through Fissured Rocks
11.2.1 One-Dimensional Fissured Rock Model with Forcing

As with the heat model, external factors that were originally ignored in the formulation
of the mathematical model for a network of fissured rocks can now be taken into account if
they can be expressed in the form f(z,t). Doing so leads to an IBVP of the form :

% (p@,t) — aZzp(@,t)) = BLapla,t) + fz,1), 0 <z <7 t >0,

p(z,0) =po(z), 0 <z <, (11.34)
op(0,t) _ dp(mt) _
Ho = B =0, > 0.

If one wanted to include external factors for fluid seepage within a network of fissured rocks
where periodic boundary conditions are appropriate, the model becomes

2 (v@,t) — aZap(@,0) = Baple,t) + fz,1), 0 <z <7 t >0,
p(z,0) = po(z), 0 <z <, (11.35)
p(0,t) = p(m,1t), t > 0.

As shown in Chapter 9, the fluid seepage and the soil mechanics models are the same equa-
tion, yet coupled with different boundary conditions. The one-dimensional soil mechanics
model

2 (v@,t) — aZap(@,0) = Bapla,t) + fz,1), 0 <z <7 t>0,
p(z,0) = po(z), 0 <z <, (11.36)
p(0,t) = p(m,t) =0, t > 0.

differs only from the fluid seepage model in that it uses Dirichlet BCs. For brevity, we now
combine both models by introducing a Dirichlet BCs option to the fluid seepage GUI and
corresponding exercises.

EXPLORE!
11.8 Parameter Play!

In this EXPLORE!, we visualize the effect changing « and 8 have on solutions to
IBVPs (11.36)-(11.35) when a forcing function is present. The EXPLORE! is a direct
extension of the homogeneous case studied in EXPLORE! 9.9.

MATLAB-Exercise 11.2.1. To begin, open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_ Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A screenshot of inputting parameters and GUI
output can be found in Figure 11.28 and Figure 11.29.

i.) Consider IBVP (11.36) with the sine initial condition option and the forcing function
option f1.
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MATLARFluic_Seepage Hon_10

MATLAB Fluid Seapsga Nonhomogeneous
1

FIGURE 11.28: MATLAB Fluid Seepage Nonhomogeneous 1D GUI
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t

FIGURE 11.29: IBVP (11.36) with 8 =1, a = 3, f(x,t) = 5, initial profile: sin mz.

a.)

b.)

Use a = 1, B = 2, and plot solutions until ¢ = 0.5. When prompted set A, in the
definition of fi(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding homogeneous fluid seepage model?

Based on your intuition gained in EXPLORE! 9.9, how do you expect the
solution of (11.36) to evolve compared to (a) when f is reduced to 0.5, keeping
everything the else the same as in (a)? Check your intuition by using the GUI
to visualize this situation.

What if 3 is increased to 5 keeping everything else the same? Test your hypothesis
with the GUL

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (a) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for
whether or not these nonhomogeneous solutions converge to the homogeneous
solution as f;(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
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h.)

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option 2.

a.)

Use a = 1, f = 2, and plot solutions until £ = 0.5. When prompted set A and
B in the definition of f3(z,t), equal to 1 and —1, respectively . Describe the
evolution of the solution. How did it differ from the corresponding homogeneous
fluid seepage model?

Based on your intuition gained in EXPLORE! 9.9, how do you expect the
solution of (11.34) to evolve compared to (a) when « is reduced to 0.25, keeping
everything else the same as in (a)? Check you intuition by using the GUI to
visualize this situation.

What if « is increased to 5 keeping everything else the same? Test your hypothesis
with the GUIL.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous heat equation solution?

Repeat (a) using A = 0.25,0.1, and 0.001 and B = —0.25,—0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(x,t) converges to the zero function.

What if A gets larger and B more negative. Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

iv.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option f4.

a.)

Use a = 1, # = 2, and plot solutions until ¢ = 0.5. When prompted set a in the
definition of f4(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding homogeneous fluid seepage model?

Based on your intuition gained in EXPLORE! 9.9, how do you expect the
solution of (11.34) to evolve compared to (a) when § is reduced to 0.01, keeping
everything the else the same as in (a)?

What do you expect to happen if 8 = 0.0017 Test your hypothesis with the GUI.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous fluid seepage model solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
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v.) Consider IBVP (11.35) with the cosine initial condition option and the forcing function
option f3.

a.)

Use a =1, 8 = 2, and plot solutions until ¢ = 0.5. When prompted set w, in the
definition of f3(z,t), equal to 1. Describe the evolution of the solution. How did
it differ from the solution of the corresponding homogeneous heat equation?

Based on your intuition gained in EXPLORE! 9.9, how do you expect the
solution of (11.34) to evolve compared to (a) when « is reduced to 0.01, keeping
everything the else the same as in (a)?

What do you expect to happen if & = 0.001?7 Test your hypothesis with the GUI.

Repeat (a) using w = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage solution?

Repeat (d) using w = 0.25,0.1, and 0.001. Explain why the solution does not
tend to the homogeneous solution.

What if w gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.9 Long Term Behavior

MATLAB-Exercise 11.2.2. To begin, open MATLAB and in the command line, type:

MATLAB _Fluid_Seepage_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figure
11.30 and Figure 11.31.

i.) Consider IBVP (11.36) with the sine initial condition option and the forcing function
option f1.

a.)

Investigate the behavior of the solution of IBVP (11.36) for large times. Use a =
1, 8 =2, and when prompted set A in the definition of fi(z,t) equal to 1. Begin
by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time
until you are able to describe the long-term behavior of the solution. Remember,
a computer cannot handle the infinite. Compare the nonhomogeneous long-term
behavior with the corresponding long-term behavior of the homogeneous fluid
seepage model.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage model?

Repeat (a) using A = 0.25,0.1, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?
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Surface plot of u

FIGURE 11.30: IBVP (9.49) with § = 2, a = 1, initial profile: 6’40‘”2, forcing function
f1 (LC, t) =1.

d.) Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

ili.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option 2.

a.) Investigate the behavior of the solution of IBVP (11.34) for large times. Use
a =1, 8 =2, and when prompted, set A and B in the definition of f(x,t), equal
to 1 and —1, respectively . Begin by plotting solutions until ¢ = 2. If necessary,
slowly increase the plotting time until you are able to describe the long-term
behavior of the solution. Compare the nonhomogeneous long-term behavior with
the corresponding long-term behavior of the homogeneous fluid seepage model.

Surface plot of u

FIGURE 11.31: IBVP (11.34) with 8 = .001, @ = 1, initial profile: step function, forcing

function: fy(x,t) =e ",
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Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous fluid seepage model?

Repeat (a) using A = 0.25,0.1, and 0.001 and B = —0.25,—0.1, and —0.001.
How is the forcing function affecting the long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

iv.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option f4.

a.)

e.)

Investigate the behavior of the solution of IBVP (11.34) for large times. Use
a =1, f = 2, and when prompted, set a in the definition of f4(z,t) equal
to 1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the long-term behavior of the solution.
Compare the nonhomogeneous long-term behavior with the corresponding long-
term behavior of the homogeneous fluid seepage model.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous fluid seepage model?

Repeat (a) using a = 0.25,0.1, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

v.) Consider IBVP (11.35) with the cosine initial condition option and the forcing function
option f3.

a.)

Investigate the behavior of the solution of IBVP (11.34) for large times. Use
a =1, = 2, and when prompted, set w in the definition of f3(z,t) equal
to 1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the long-term behavior of the solution.
Compare the nonhomogeneous long-term behavior with the corresponding long-
term behavior of the homogeneous fluid seepage model.

Repeat (a) using w = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage model?

Repeat (a) using w = 0.25,1, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?
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EXPLORE!

11.10 Continuous Dependence on Parameters

MATLAB-Exercise 11.2.3. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous fluid seepage model with particular model parameters, ini-
tial condition, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed model parameters and a perturba-
tion size for the initial position. The GUI will also allow for a perturbed forcing function
parameter. When prompted to select a norm choose All to investigate dependence using
both norms at the same time. To begin, open MATLAB and in the command line, type:

MATLAB _Fluid_Seepage_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figures 11.32-11.37.

MATLAE Fluid_Sespage Nan_10

MATLARB Fluid Seepa%e Nonhomogeneous
1

Hi #8030 input Modifiad Parmaatility
-
]

| Maumann =] T [reen) fitanes).

FIGURE 11.32: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Fluid Seepage Nonhomogeneous 1D GUI

i.) Consider IBVP (11.36) with the sine initial condition option and the forcing function
option f1.

a.) Investigate the continuous dependence of the solution on the model parameters
for IBVP (11.36). Use k? = 1, a = 1, B = 2, and when prompted set A in the
definition of fi(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has
finished playing, click the Perturb Parameters and Solve button and choose a
perturb S by setting it equal to 1.8 and « by setting equal to 1.1. Keep all other
parameters the same as in the original run of the GUI. Describe the differences
in the solutions. Compare and contrast the results using the different norms.

b.) Choose 8 = 1.9,1.99, and 2.01 and a = 0.9,1.01, and 0.99. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the model parameters.

c.) Repeat (a) and (b) using A =5 in the definition of fi(x,t).
d.) Repeat (a) and (b) using A = 0.5 in the definition of fi(x,t).



The Next Wave of Mathematical Models— With Forcing

[ Malat

339

S
—

G T -
P ——— = 5 P Ry
== | e e
[ P BN AT - - - "_,/'

s . <
(Lot 2] ey

P
(| s e
i
P

| = o
FE a .

ok Hessape Moo!
[t an /

i
L —— e i
i &
[ e ][ / S——
i
L s B | | [ [ B TS

Rty Tr— [

FIGURE 11.33: Perturbing the model parameters in IBVP (11.36)
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FIGURE 11.34: Perturbing the model parameters in IBVP (11.36)
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FIGURE 11.35: Perturbing the model parameters and initial condition in IBVP (11.34).

Forcing function, fy(z,t) = e~
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8O0 MATLAE Fluid_Seepage Non 10

MATLAB Fluid Seepa%e Nonhomogeneous
1

FIGURE 11.36: Perturbing model parameters and initial condition in IBVP (11.34).
Forcing function, f4(z,t) = =95t

aon MATLAR Fluit Seepage Non_i0
MATLAB Fluid Seapﬁge Nonhomogeneous

FIGURE 11.37: Perturbing the diffusivity constant, the initial condition, and forcing
function parameter in IBVP (11.35). Forcing function, fs3(z,t) = cost.

e.) How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.10 and 11.11 for one example.)

d.) Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

e.) Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

ili.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option 2.

a.) Investigate the continuous dependence of the solution on the initial condition
for IBVP (11.34). Use k* = 1, @ = 1, f = 2, and when prompted, set A and
B in the definition of fa(x,t), equal to 1 and —1, respectively . Plot solutions
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until ¢ = 0.5. Once the movie has finished playing, click the Perturb Parameters
and Solve button and choose a perturbation value equal to 0.1. Keep all other
parameters the same as in the original run of the GUI. Describe the differences
in the solutions. Compare and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fa(x,t).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fa(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

iv.) Consider IBVP (11.34) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the continuous dependence of the solution on the initial condition
and the model parameters for IBVP (11.34). Use k> = 1, a = 1, 8 = 2, and
when prompted, set a in the definition of f4(z,t) equal to 1. Plot solutions until
t = 0.5. Once the movie has finished playing, click the Perturb Parameters and
Solve button and choose a perturbed permeability constant equal to 1.8, porsity
to equal 0.8, and perturbation value equal to 0.1. Keep all other parameters the
same as in the original run of the GUI. Describe the differences in the solutions.
Compare and contrast the results using the different norms.

Choose perturbed permeability constants to equal 2.1,1.9, and 2.001, porosity
constants to equal 1.1,0.9, and 1.01, and perturbation values equal to 0.05,0.01,
and 0.001. Record your observations regarding the difference in the solutions.
Make a conjecture regarding continuous dependence on the initial condition and
the model parameters.

Repeat (a) and (b) using @ = 5 in the definition of f4(z,1).

Repeat (a) and (b) using ¢ = 0.5 in the definition of f4(z,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.12 and 11.13 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) Consider IBVP (11.35) with the cosine initial condition option, and the forcing func-
tion option f3.
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a.) Investigate the continuous dependence of the solution on the initial condition,

~—

~—

the model parameters, and the forcing function parameter for IBVP (11.35). Use
k? =1, a =1, B = 0.1, and when prompted, set w in the definition of f3(z,t)
equal to 1. Plot solutions until £ = 0.5. Once the movie has finished playing, click
the Perturb Parameters and Solve button and choose a perturbed permeability
constant equal to 1.8, porsity to equal 0.8, perturbation value equal to 0.1, and
forcing function parameter equal to 1.1. Describe the differences in the solutions.
Compare and contrast the results using the different norms.

Choose perturbed permeability constants to equal 0.01,0.05, and 0.11, porosity
constants to equal 1.1, 0.9, and 1.01, perturbation values equal to 0.05,0.01, and
0.001, and forcing function parameters equal to 0.9,0.95, and 1.01. Record your
observations regarding the difference in the solutions. Make a conjecture regard-
ing continuous dependence on the initial condition, model parameters, and the
forcing function parameter.

Repeat (a)-(b) using the exponential initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

Repeat (a)-(b) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

11.2.2 Higher-Dimensional Fissured Rock Model with Forcing

Consider the two-dimensional models with forcing described by the IBVPs

2p(z,y,t) —aZ (Ap(z,y.t) = BAP(z,y,t) + flz,y,t), 0<z <m 0<y<m t>0,

z2(x,y,0) =0=2z2(z,y), O<ax<m0<y<m,
z(z,0,t) =0=2z(z,bt), 0<a<mt>0,
2(0,y,t) =0=z(a,y,t), 0O<y<mt>0,

(11.37)
Lo,y t) —ad (Ap(z,y,t) = BAP(x, Y1) + f(z,y,t), 0 <z <m 0<y<m t>0,
2(z,y,0)  =z2(2,y), 0<z<T,0<y<m,
S0 == 20D <z < t>0,
%200t) == 2rh g <y <7, t>0,

(11.38)
2p(z,y,t) —ad (Ap(x,y,1) = BAp(x,y, 1) + f(z,y,1), 0 <z <m0 <y <m, t>0,
Z(x7y50> :Zo(l',y), O<‘T<7T70<y<ﬂ'7
z(z,0,t) =z(x,bt), 0<z<m t>0,
2(0,y,t)  =z(a,y,t), 0<y<m, t>0,

(11.39)
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IBVP (11.37) is equipped with Dirichlet boundary conditions, (11.38) with Neumann bound-
ary conditions, and (11.39) with periodic boundary conditions. As in the one-dimensional
case, we explore the effects that the parameters have on the evolution of the solution,
long-term behavior, as well as continuous dependence on the model parameters and initial
condition.

EXPLORE!
11.11 Parameter Play!

In this EXPLORE!, we visualize the effect changing « and 8 have on solutions to
IBVPs (11.37)-(11.39) when a forcing function is present.

MATLAB-Exercise 11.2.4. To begin, open MATLAB and in the command line, type:
MATLAB _Fluid_Seepage_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can found in Figure
11.38

MATLAR Fluid_Seepage_Non 20

MATLAB Fluid Sespgge Nonhomogeneous

|00 Dy EResing BATMISLATE i

FIGURE 11.38: MATLAB Fluid Seepage Nonhomogeneous 2D GUI

i.) Consider IBVP (11.37) with the sine initial condition option and the forcing function
option f1.

a.) Use a =1, § = 2, and plot solutions until ¢ = 0.5. When prompted set A, in the
definition of fi(z,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding homogeneous fluid seepage model?

b.) Based on your intuition gained in one-dimensional case, how do you expect the
solution of (11.37) to evolve compared to (a) when f is reduced to 0.5, keeping
everything the else the same as in (a)? Check your intuition by using the GUI
to visualize this situation.

c.) What if 3 is increased to 5 keeping everything else the same? Test your hypothesis
with the GUL

d.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?



344 Differential Equations with MATLAB ® : Exploration, Application and Theory

e.)

Repeat (a) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for
whether or not these nonhomogeneous solutions converge to the homogeneous
solution as f;(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option 2.

a.)

Use a = 1, § = 2, and plot solutions until ¢ = 0.5. When prompted set A and
B in the definition of fy(x,t), equal to 1 and —1, respectively . Describe the
evolution of the solution. How did it differ from the corresponding homogeneous
fluid seepage model?

Based on your intuition gained in one-dimensional case, how do you expect the
solution of (11.38) to evolve compared to (a) when « is reduced to 0.25, keeping

everything the else the same as in (a)? Check your intuition by using the GUI
to visualize this situation.

What if « is increased to 5 keeping everything else the same? Test your hypothesis
with the GUIL.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous heat equation solution?

Repeat (a) using A = 0.25,0.1, and 0.001 and B = —0.25, —0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(x,t) converges to the zero function.

What if A gets larger and B more negative? Explore!
Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

iv.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option f4.

a.)

b.)

c.)
d.)

Use a« = 1, f = 2, and plot solutions until ¢ = 0.5. When prompted set a in the
definition of f4(z,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding homogeneous fluid seepage model?

Based on your intuition gained in the one-dimensional case, how do you expect
the solution of (11.34) to evolve compared to (a) when 8 is reduced to 0.01,
keeping everything the else the same as in (a)?

What do you expect to happen if 5 = 0.0017 Test your hypothesis with the GUI.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous fluid seepage model solution?
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Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

v.) Consider IBVP (11.39) with the cosine initial condition option and the forcing function
option f3.

a.)

Use a = 1, 8 = 2, and plot solutions until £ = 0.5. When prompted set w, in the
definition of f3(x,t), equal to 1. Describe the evolution of the solution. How did
it differ from the solution of the corresponding homogeneous heat equation?

Based on your intuition gained in the one-dimensional case, how do you expect
the solution of (11.39) to evolve compared to (a) when « is reduced to 0.01,
keeping everything the else the same as in (a)?

What do you expect to happen if o = 0.001?7 Test your hypothesis with the GUI.

Repeat (a) using w = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage solution?

Repeat (d) using w = 0.25,0.1, and 0.001. Explain why the solution does not
tend to the homogeneous solution.

What if w gets larger? Explore!

Repeat (a)-(f) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

Repeat (a)-(f) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.12 Long Term Behavior

MATLAB-Exercise 11.2.5. To begin, open MATLAB and in the command line, type:

MATLAB _Fluid_Seepage_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of GUI output can be found
in Figure 11.39.

i.) Consider IBVP (11.37) with the sine initial condition option and the forcing function
option f1.
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t=15

FIGURE 11.39: IBVP (11.38) with 8 = 2, a = 1, initial profile: step function, forcing
function fy(z,t) = e~*. Solution appears to become more flat over time, yet continues to
translate along the positive z-axis.

a.) Investigate the behavior of the solution of IBVP (11.37) for large times. Use oo =
1, B = 2, and when prompted set A in the definition of fi(x,t) equal to 1. Begin
by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time
until you are able to describe the long-term behavior of the solution. Remember,
a computer cannot handle the infinite. Compare the nonhomogeneous long-term
behavior with the corresponding long-term behavior of the homogeneous fluid
seepage model.

b.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage model?

c.) Repeat (a) using A = 0.25,0.1, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?

d.) Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

e.) Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option 2.

a.) Investigate the behavior of the solution of IBVP (11.38) for large times. Use
a =1, =2, and when prompted, set A and B in the definition of f(x,t), equal
to 1 and —1, respectively . Begin by plotting solutions until ¢ = 2. If necessary,
slowly increase the plotting time until you are able to describe the long-term
behavior of the solution. Compare the nonhomogeneous long-term behavior with
the corresponding long-term behavior of the homogeneous fluid seepage model.

b.) Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous fluid seepage model?

c.) Repeat (a) using A = 0.25,0.1, and 0.001 and B = —0.25,—0.1, and —0.001.
How is the forcing function affecting the long-term behavior of the solution?



d.)

e.)
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Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

iv.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the behavior of the solution of IBVP (11.38) for large times. Use
a = 1, f§ = 2, and when prompted, set a in the definition of f4(x,t) equal
to 1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the long-term behavior of the solution.
Compare the nonhomogeneous long-term behavior with the corresponding long-
term behavior of the homogeneous fluid seepage model.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous fluid seepage model?

Repeat (a) using a = 0.25,0.1, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

v.) Consider IBVP (11.39) with the cosine initial condition option and the forcing function
option f3.

a.)

Investigate the behavior of the solution of IBVP (11.38) for large times. Use
a =1, f = 2, and when prompted, set w in the definition of f3(z,t) equal
to 1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the long-term behavior of the solution.
Compare the nonhomogeneous long-term behavior with the corresponding long-
term behavior of the homogeneous fluid seepage model.

Repeat (a) using w = 0.5. How would you compare this situation with the one
in (a) and the homogeneous fluid seepage model?

Repeat (a) using w = 0.25,1, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?

Repeat (a)-(c) using the step function initial condition option. Did you observe
any behavior contradictory to your conjectures in (a)-(c)? If so, how?
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EXPLORE!

11.13 Continuous Dependence on Parameters

MATLAB-Exercise 11.2.6. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous fluid seepage model with particular model parameters, ini-
tial condition, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed model parameters and a perturba-
tion size for the initial position. The GUI will also allow for a perturbed forcing function
parameter. When prompted to select a norm choose All to investigate dependence using
both norms at the same time. To begin, open MATLAB and in the command line, type:

MATLAB _Fluid_Seepage_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figures 11.40-11.44.

id_Sespage_ Hon_20

MATLAB Fluid Seapgge Nonhomogeneous

Resmasaery, Dew =

FIGURE 11.40: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Fluid Seepage Nonhomogeneous 2D GUI

i.) Consider IBVP (11.37) with the sine initial condition option and the forcing function
option f1.

a.) Investigate the continuous dependence of the solution on the model paramters
for IBVP (11.37). Use k? = 1, a = 1, B = 2, and when prompted set A in the
definition of fi(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has
finished playing, click the Perturb Parameters and Solve button and choose a
peturb B by setting it equal to 1.8 and « by setting equal to 1.1. Keep all other
parameters the same as in the original run of the GUI. Describe the differences
in the solutions. Compare and contrast the results using the different norms.

b.) Choose 8 = 1.9,1.99, and 2.01 and a = 0.9,1.01, and 0.99. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the model parameters.

c.) Repeat (a) and (b) using A =5 in the definition of fi(x,t).
d.) Repeat (a) and (b) using A = 0.5 in the definition of fi(x,t).
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FIGURE 11.41: Perturbing the model parameters in IBVP (11.37). Forcing function,
f5($,t) with A = 5.
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FIGURE 11.42: Perturbing the model parameters in IBVP (11.37). Forcing function,
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FIGURE 11.43: Perturbing the model parameters and initial condition in IBVP (11.38).
Forcing function, fy(z,t) = e~
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FIGURE 11.44: Perturbing model parameters and initial condition in IBVP (11.38).

Forcing function, fs(z,t) =e

e.)

d.)

e.)

—0.5t

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.10 and 11.11 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option 2.

a.)

- 0
Z L

Investigate the continuous dependence of the solution on the initial condition
for IBVP (11.38). Use k2 = 1, @ = 1, 8 = 2, and when prompted, set A and
B in the definition of fa(z,t), equal to 1 and —1, respectively . Plot solutions
until ¢ = 0.5. Once the movie has finished playing, click the Perturb Parameters
and Solve button and choose a perturbation value equal to 0.1. Keep all other
parameters the same as in the original run of the GUI. Describe the differences
in the solutions. Compare and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of f(z,1).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fo(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?
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iv.) Consider IBVP (11.38) with the cosine initial condition option and the forcing function
option f4.

a.)

Investigate the continuous dependence of the solution on the initial condition
and the model parameters for IBVP (11.38) . Use k2 = 1, a = 1, 8 = 2, and
when prompted, set a in the definition of f4(xz,t) equal to 1. Plot solutions until
t = 0.5. Once the movie has finished playing, click the Perturb Parameters and
Solve button and choose a perturbed permeability constant equal to 1.8, porosity
to equal 0.8, and perturbation value equal to 0.1. Keep all other parameters the
same as in the original run of the GUI. Describe the differences in the solutions.
Compare and contrast the results using the different norms.

Choose perturbed permeability constants equal to 2.1,1.9, and 2.001, porosity
constants equal to 1.1, 0.9, and 1.01, and perturbation values equal to 0.05,0.01,
and 0.001. Record your observations regarding the difference in the solutions.
Make a conjecture regarding continuous dependence on the initial condition and
the model parameters.

Repeat (a) and (b) using a = 5 in the definition of f4(z,t).

Repeat (a) and (b) using a = 0.5 in the definition of f4(z,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.12 and 11.13 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) Consider IBVP (11.39) with the cosine initial condition option, and the forcing func-
tion option f3.

a.)

Investigate the continuous dependence of the solution on the initial condition,
the model parameters, and the forcing function parameter for IBVP (11.39). Use
k? =1, a =1, B = 0.1, and when prompted, set w in the definition of f3(z,t)
equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished playing, click
the Perturb Parameters and Solve button and choose a perturbed permeability
constant equal to 1.8, porosity equal to 0.8, perturbation value equal to 0.1, and
forcing function parameter equal to 1.1. Describe the differences in the solutions.
Compare and contrast the results using the different norms.

Choose perturbed permeability constants equal to 0.01,0.05, and 0.11, porosity
constants equal to 1.1,0.9, and 1.01, perturbation values equal to 0.05,0.01, and
0.001, and forcing function parameters equal to 0.9,0.95, and 1.01. Record your
observations regarding the difference in the solutions. Make a conjecture regard-
ing continuous dependence on the initial condition, model parameters, and the
forcing function parameter.

Repeat (a)-(b) using the exponential initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

Repeat (a)-(b) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?
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vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

11.2.3 Abstract Formulation
Exercise 11.2.1. Consider the IBVP
i

2(2,0) =142 0<a2<m, (11.40)
2(0,1) = z(m,t) =0, t > 0.

g(;:(x,t) 8mzz(m t)) amzz(x H+1l+z 0<z<mt>0,

i.) Following the discussion in Section 9.2.5, express (11.40) as an abstract evolution
equation of the form

{(Bu)/(t) = Au(t) + F(t), t >0, (11.41)
u(0) = wuo.

ii.) What is the form of the variation of parameters solution here?

11.3 The Classical Wave Equation and its Variants
11.3.1 One-Dimensional Wave Equation with Source Effects

Incorporating a forcing term (also known as a source function) into the IBVPs (9.67)
and (9.68) accounts for the effect of the source of the wave due to the surrounding medium
and which serve to drive the wave. Ignoring damping factors for the moment, the resulting
IBVPs are of the form

g—;z(m,t) - czaaxzz(x,t) = f(z,t), 0<z <L, t>0,
2(2,0) = zo(z), $(2,0) =2z (2), 0<z <L, (11.42)
2(0,t) = 2(L,t) =0, ¢t > 0.
The analogous IBVP to (11.42) when Neumann BCs are used instead of Dirichlet BCs is
given by:
2
%z(w,t) c2aar2z(x,t) = f(z,t), 0<z < L,t>0,
2(2,0) = zo(z), %(2,0) =2z (2), 0<z <L, (11.43)
22(0,t) = 92(L,t) =0, t > 0.
Lastly, if the IBVP is equipped with periodic BCs, the new IBVP becomes
g—;z(m,t) - c2aam2z(x,t) = f(z,t), 0<z <L, t>0,

z(x,0) = zo(x), 875(30,0)221(913)7 0<z<lL, (11.44)
2(0,t) = 2(L,t), t > 0.
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Assuming that f is sufficiently smooth, it can be expressed uniquely in the form

oo

flz,t) = Z {fﬁl(t) sin (%x) + f2(t) cos (%xﬂ ,0<z<L,t>0, (11.45)

m=1

where the coefficients are defined by
2 L
FLit) = 7/ F(w,t)sin (@w) dw, t >0, (11.46)
L) L

L
f2(t) = %/ f(w,t)cos (%w) dw, t > 0. (11.47)
0

Exercise 11.3.1. Use (11.45) and follow the process for solving the nonhomogeneous dif-
fusion equation to solve the IBVP (11.44).

EXPLORE!
11.14 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the parameter ¢? in
IBVPs (11.42)-(11.44). To do this, you will use the MATLAB Wave Equation Nonhomoge-
neous 1D GUI to visualize the solutions for different choices of 2.

MATLAB-Exercise 11.3.1. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figures 11.45-11.49.

MATLAR Wave_Equation Non_10

MATLAB Wave EquatiDon Nonhomogeneous
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FIGURE 11.45: MATLAB Wave Equation Nonhomogeneous 1D GUI

i.) Consider IBVP (11.42) with the sine initial position option, the zero initial velocity
option, and the forcing function option f1.

a.) Use ¢® = 1, plot solutions until + = 1 and when prompted set A in the definition
of f1(z,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?
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Surtace plot of u

FIGURE 11.46: IBVP (11.43) with ¢ = 3, f(x,t) = 0.01, initial position: 6*40‘”2, initial
velocity: 0.

Surface plot of u

FIGURE 11.47: IBVP (11.43) with ¢ = 3, f(x,t) = 1, initial position: e=402" initial
velocity: 0.

FIGURE 11.48: IBVP (11.44) with ¢? = 1, f3(x,t) = cost, initial position: sin 7z, initial
velocity: 0.
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FIGURE 11.49: IBVP (11.44) with ¢ = 1, f3(z,t) = cos0.01¢, initial position: sinrz,
initial velocity: 0.

b.)

Based on your intuition gained in Chapter 9 regarding the wave equation, how
do you expect the solution of (11.42) to evolve when ¢? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.
Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (d) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for
whether or not these nonhomogeneous solutions converge to the homogeneous
solution as f1(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.43) with the cosine initial position option, the cosine initial velocity
option, and the forcing function option 2.

a.)

Use ¢? = 1, plot solutions until ¢ = 1, and when prompted, set A and B in the
definition of fy(z,t), equal to 1 and —1, respectively . Describe the evolution
of the solution. How did it differ from the corresponding homogeneous wave
equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.43) to evolve when ¢? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUIL.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous wave equation solution?
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Repeat (d) using A = 0.25,0.1, and 0.001 and B = —0.25,—0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(xz,t) converges to the zero function.

What if A gets larger and B more negative? Explore!

Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

iv.) Consider IBVP (11.43) with the cosine initial condition option, the zero initial velocity
option, and the forcing function option f4.

a.)

Use ¢ = 1, plot solutions until + = 1, and when prompted, set a in the definition
of f4(z,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?

Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.43) to evolve when ¢? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

v.) Consider IBVP (11.44) with the cosine initial condition option, any choice for the
initial velocity, and the fourth forcing function option, f3.

a.)

£)

Use ¢? = 1, plot solutions until t = 1, and when prompted, set w in the definition
of f3(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?

Based on your intuition gained in Chapter 9 regarding the wave equation, how
do you expect the solution of (11.44) to evolve when ¢? = 2, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Explain why the solution should not
tend to the homogeneous solution. Note: Unlike the previous two models, the
periodic nature of the wave equation along with the periodic forcing function are
making it difficult to compare with the homogeneous case. It’s there...watch the
boundaries!

What if a gets larger? Explore!
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g.) Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (¢), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe

any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.15 Long Term Behavior?

MATLAB-Exercise 11.3.2. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_ Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figure
11.50 and 11.51.

i.) Consider IBVP (11.42) with the sine initial position option, zero as the initial velocity
option, and the forcing function option f1.

a.) Investigate the behavior of the solution of IBVP (11.42) for large times. Use
c? = 3 and when prompted set A4 in the definition of f;(x,t) equal to 1. Begin by
plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle the infinite! Compare the behavior here with the homogeneous
wave equation.

b.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Surface plot of u

FIGURE 11.50: IBVP (11.42) with ¢? = 3, forcing function: f;(x,t) = 1, initial position:

e~407* “initial velocity: 0.

c.) Repeat (b) using A = 5,0.25, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?
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Surfaze plot of u

FIGURE 11.51: IBVP (11.42) with ¢? = 3, forcing function: f;(x,t) = 5, initial position:

€

—40x

d)

2, initial velocity: 0.

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial

velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.43) with the cosine initial position option, zero as the initial ve-
locity, and the forcing function option 2.

a.)

Investigate the behavior of the solution of IBVP (11.43) for large times. Use
c? = 3 and when prompted, set A and B in the definition of fo(x,t), equal to 1
and —1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the behavior of the solution. Compare
the behavior here with the homogeneous wave equation.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous wave equation solution?

Repeat (b) using A = 5,0.25, and 0.001 and B = —5,—0.25, and —0.001.

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial

velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?
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iv.) Consider IBVP (11.43) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.

a.)

Investigate the behavior of the solution of IBVP (11.43) for large times. Use
c? = 3 and when prompted, set a in the definition of f4(x,t) equal to 1. Begin
by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time
until you are able to describe the behavior of the solution. Compare the behavior
here with the homogeneous wave equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

v.) Consider IBVP (11.43) with the cosine initial condition option, zero as the initial
velocity, and the fourth forcing function option, f3.

a.)

Investigate the IBVP solution’s behavior for large times. Use ¢? = 3 and when
prompted, set w in the definition of f5(z,t) equal to 1. Begin by plotting solutions
until ¢ = 2. If necessary, slowly increase the plotting time until you are able
to describe the behavior of the solution. Compare the behavior here with the
homogeneous wave equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?
Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?
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EXPLORE!

11.16 Continuous Dependence on Parameters

MATLAB-Exercise 11.3.3. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous wave equation with a particular propagation constant, initial
conditions, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed propogation constant and a per-
turbation size for the initial conditions. The GUI will also allow for a perturbed forcing
function parameter. When prompted to select a norm choose All to investigate dependence
using both norms at the same time. To begin, open MATLAB and in the command line,

type:
MATLAB _Wave_Equation_ Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figures 11.52-11.56.

i.) Consider IBVP (11.42) with the sine initial position option, zero as the initial velocity
option, and the forcing function option fI1.

a.) Investigate the continuous dependence of the solution on the propagation con-
stant for IBVP (11.42) . Use ¢? = 2 and when prompted set A in the definition
of fi(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button and choose a perturbed
diffusivity constant k2 = 1.8. Keep all other parameters the same as in the
original run of the GUI. Describe the differences in the solutions. Compare and
contrast the results using the different norms.

b.) Choose ¢> = 1.9,2.1,1.99, and 2.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the propogation constant.

c.) Repeat (a) and (b) using A =5 in the definition of fi(x,t).

MATLAB Wave Equa1ti|gn Nonhomogeneous

BRI (TG, 172 =
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FIGURE 11.52: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Wave Equation Nonhomogeneous 1D GUI
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FIGURE 11.54: Perturbing the diffusivity constant in IBVP (11.42).
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FIGURE 11.55: Perturbing the propagation constant and initial conditions in

(11.43). Forcing function, fi(x,t) = e
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FIGURE 11.56: Perturbing the propagation constant and initial conditions in IBVP
(11.43). Forcing function, f4(x,t) = e=%-5t

d.) Repeat (a) and (b) using A = 0.5 in the definition of fi(x,t).

e.) How did the forcing function influence the differences in the solution? (Hint: See

Figures 11.53 and 11.54 for one example.)

d.) Repeat (a)-(e) using the exponential initial condition option. Did you observe any

behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

e.) Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.43) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f2.

a.) Investigate the continuous dependence of the solution on the initial conditions

for IBVP (11.43). Use ¢? = 2 and when prompted, set A and B in the definition
of fa(x,t), equal to 1 and —1, respectively . Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbation value equal to 0.1. Keep all other parameters the same as
in the original run of the GUI. Describe the differences in the solutions. Compare
and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fo(x,t).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fo(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option and the initial ve-
locity option 1. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(e)? If so, how?
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Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

iv.) Consider IBVP (11.43) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.

a.)

£.)

Investigate the continuous dependence of the solution on the initial conditions
and propagation constants for IBVP (11.43). Use ¢ = 2 and when prompted,
set a in the definition of f4(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbed propogation constant equal to 1.8 and perturbation value
equal to 0.1. Keep all other parameters the same as in the original run of the
GUIL Describe the differences in the solutions. Compare and contrast the results
using the different norms.

Choose perturbed propogation constants equal to 2.1,1.9, and 2.001 and pertur-
bation values equal to 0.05,0.01, and 0.001. Record your observations regarding
the difference in the solutions. Make a conjecture regarding continuous depen-
dence on the initial conditions and the propagation constants.

Repeat (a) and (b) using a = 5 in the definition of fy(z,t).

Repeat (a) and (b) using ¢ = 0.5 in the definition of f4(x,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.55 and 11.56 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) Consider IBVP (11.43) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f3.

a.)

Investigate the IBVP continuous dependence on the initial condition and the
forcing function parameter. Use ¢? = 2 and when prompted, set w in the definition
of f3(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button to choose a perturbation
value equal to 0.1 and forcing function parameter equal to 1.1. Describe the
differences in the solutions. Compare and contrast the results using the different
norms.

Choose perturbation values equal to 0.05,0.01, and 0.001, and forcing function
parameters equal to 0.9,0.95, and 1.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the initial condition and the forcing function parameter.

Repeat (a)-(b) using the exponential initial condition option and any non-zero
initial velocity. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(b)? If so, how?

Repeat (a)-(b) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?
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vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

Next, suppose the string is embodied in a material that resists its movement, and we now
account for source effects as a forcing term. Such resistance, or viscous damping, is inter-
preted as a force acting in the direction opposite to the velocity and is directly proportional
to its magnitude. As such, the term a%z(m,t), where a > 0 is the damping coefficient, is
added the left side of the PDE in the IBVPs (as we did for the spring-mass system model)
leads to the following variant of (9.67) :

tQ 2(z,t) + afz(x,t) + ¢ axzz(x,t):f(x,t), 0O<z<L,t>0,
2(z,0) = zo(), gj(x,o)_zl( ), 0 <z <L, (11.48)
2(0,t) = 2(L,t) =0, ¢t > 0,

Replacing the Dirichlet BCs with Neumann BCs in (11.48) yields

%z(m,t) +adz(z,t)+ czaa—;z(x,t) = f(z,t), 0<z <L, t>0,

2(2,0) = zo(z), $(2,0)=2z(2), 0<z <L, (11.49)
0z(0,t) _ 0z(L,t) _
e = .~ =0,1>0,

or with periodic BCs yields

%z(x,t) +ada(z,t) + CQ%z(x,t) = f(z,t), 0<z <L, t>0,
z(x,0) = zo(x), %(w,O) =z (z), 0<z < L. (11.50)
2(0,t) = z(L,t), t > 0.

EXPLORE!
11.17 Parameter Play!

In this EXPLORE! you will investigate the effects of adding dampening to (11.42)-
(11.44). To do this, you will use the MATLAB Nonhomogeneous Wave Equation Damped
1D GUI to visualize the solutions for different choices of o and 2.

MATLAB-Exercise 11.3.4. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Damp_Non_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
11.57, 11.58, and 11.59. After clicking the Solve Wave Equation button the GUI will
automatically compare the damped nonhomogeneous solution to the undamped.

i.) Consider IBVP (11.48) with the sine initial position option, the zero initial velocity
option, and the forcing function option f1.

a.) Use ¢ = 1 = a, plot solutions until ¢ = 1 and when prompted set A in the
definition of fi(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding undamped nonhomogeneous wave equation?
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FIGURE 11.57: MATLAB Nonhomogeneous Wave Equation Damped 1D GUI

b.) Based on your intuition gained in Chapter 9 regarding the damped wave equation,
how do you expect the solution of (11.42) to evolve when o = 5, as compared to
(a)? Check your intuition by using the GUI to visualize this situation.

c.) What do you expect to happen if o = 0.257 Test your hypothesis with the GUI

d.) Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a)?

e.) Repeat (d) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for

whether or not these nonhomogeneous solutions converge to the damped homo-
geneous solution as fi(z,t) converges to the zero function.

f.) What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

g.) Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

i

FIGURE 11.58: IBVP (11.49) with ¢ = 2,a =5, f4(x,t) = e, initial position: 6*40752,
initial velocity: 0.
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FIGURE 11.59: IBVP (11.48) with ¢ = 2,a = 5, f(x,t) = 1, initial position: sin 7z,
initial velocity: 0.

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.49) with the cosine initial position option, the cosine initial velocity
option, and the forcing function option 2.

a.) Use ¢ = 1 = a, plot solutions until ¢ = 1, and when prompted, set A and
B in the definition of fy(x,t), equal to 1 and —1, respectively . Describe the
evolution of the solution. How did it differ from the corresponding undamped
nonhomogeneous wave equation?

b.) Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.49) to evolve when « = 5, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

c.) What do you expect to happen if o = 0.257 Test your hypothesis with the GUIL

d.) Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a)?

e.) Repeat (d) using A = 0.25,0.1, and 0.001 and B = —0.25, —0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the damped homogeneous solution as fo(x,t) converges to the zero
function.

f.) What if A gets larger and B more negative? Explore!

g.) Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

iv.) Consider IBVP (11.49) with the cosine initial condition option, the zero initial velocity
option, and the forcing function option 4.

a.) Use ¢ = 1 = a, plot solutions until ¢ = 1, and when prompted, set a in the
definition of f4(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding undamped nonhomogeneous wave equation?

b.) Based on your intuition gained in Chapter 9 regarding the heat equation, how
do you expect the solution of (11.49) to evolve when o = 5, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.
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¢.) What do you expect to happen if o = 0.257 Test your hypothesis with the GUL

d.) Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

e.) Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the damped homogeneous solution?

f.) What if a gets larger? Explore!

g.) Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

v.) Consider IBVP (11.50) with the cosine initial condition option, any choice for the
initial velocity, and the fourth forcing function option, f3.

a.) Use ¢ = 1 = q, plot solutions until ¢+ = 1, and when prompted, set w in the
definition of f3(x,t) equal to 1. Describe the evolution of the solution. How did
it differ from the corresponding homogeneous wave equation?

b.) Based on your intuition gained in Chapter 9 regarding the wave equation, how
do you expect the solution of (11.50) to evolve when a = 5, as compared to (a)?
Check your intuition by using the GUI to visualize this situation.

c.) What do you expect to happen if o = 0.25? Test your hypothesis with the GUIL

d.) Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a)?

e.) Repeat (d) using a = 0.25,0.1, and 0.001. Explain why the solution should not
tend to the homogeneous solution. Note: Unlike the previous two models, the
periodic nature of the wave equation along with the periodic forcing function are
making it difficult to compare with the homogeneous case. It’s there...watch the
boundaries!

f.) What if a gets larger? Explore!

g.) Repeat (a)-(f) using the exponential initial position option and any initial veloc-
ity. Did you observe any behavior contradictory to your conjectures in (b), (c),
and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

EXPLORE!
11.18 Long Term Behavior?

MATLAB-Exercise 11.3.5. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Non_Damp_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI.
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i.) Consider IBVP (11.48) with the sine initial position option, zero as the initial velocity
option, and the forcing function option f1.

a.)

Investigate the behavior of the solution of IBVP (11.48) for large times. Use
c? =3, a =1, and when prompted set A in the definition of f;(z,t) equal to 1.
Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting
time until you are able to describe the behavior of the solution. Remember,
a computer cannot handle the infinite! Compare the behavior here with the
homogeneous wave equation.

Repeat (a) using o = 2. How would you compare this situation with the one in
(a) and the undamped nonhomogeneous wave equation solution?

Repeat (b) using o = 0.25,5, and 10. How is the dampening constant affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep ev-
erything else the same. Does the non-zero initial velocity alter the pattern you
observed in (a) ?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.49) with the cosine initial position option, zero as the initial ve-
locity, and the forcing function option f2.

a.)

Investigate the behavior of the solution of IBVP (11.49) for large times. Use
c? = 3, = 1 and when prompted, set A and B in the definition of f»(z,t), equal
to 1 and —1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase
the plotting time until you are able to describe the behavior of the solution.
Compare the behavior here with the homogeneous wave equation.

Repeat (a) using a = 2. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using o = 0.25,5, and 10. How is the dampening constant affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep ev-
erything else the same. Does the non-zero initial velocity alter the pattern you
observed in (a) ?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

iv.) Consider IBVP (11.49) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.
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Investigate the behavior of the solution of IBVP (11.49) for large times. Use
c? = 3,a = 1, and when prompted, set a in the definition of f4(z,t) equal to 1.
Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting
time until you are able to describe the behavior of the solution. Compare the
behavior here with the homogeneous wave equation.

Repeat (a) using o = 2. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using a = 0.25,5, and 10. How is the dampening constant affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep ev-
erything else the same. Does the non-zero initial velocity alter the pattern you
observed in (a) ?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

v.) Consider IBVP (11.49) with the cosine initial condition option, zero as the initial
velocity, and the fourth forcing function option, 3.

a.)

Investigate the IBVP solution’s behavior for large times. Use ¢ = 3,a = 1, and
when prompted, set w in the definition of f3(x,t) equal to 1. Begin by plotting
solutions until ¢ = 2. If necessary, slowly increase the plotting time until you are
able to describe the behavior of the solution. Compare the behavior here with
the homogeneous wave equation.

Repeat (a) using o = 2. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using o = 0.25,5, and 10. How is the dampening constant affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep ev-
erything else the same. Does the non-zero initial velocity alter the pattern you
observed in (a) ?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?
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EXPLORE!

11.19 Continuous Dependence on Parameters

MATLAB-Exercise 11.3.6. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous wave equation with a particular propagation constant, initial
conditions, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed propagation constant and a per-
turbation size for the initial conditions. The GUI will also allow for a perturbed forcing
function parameter. When prompted to select a norm choose All to investigate dependence
using both norms at the same time. To begin, open MATLAB and in the command line,

type:
MATLAB _Wave_Equation_Non_Damp_1D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and of GUI
output can be found in Figures 11.60-11.63.

MATLAR Wave_Exuatiar_Damp_Non_10

MATLAB Nonhomogeneous Wave Equation
Damped 1D

Fiat in Ermrral Wandon

FIGURE 11.60: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Wave Equation Nonhomogeneous 1D GUI

i.) Consider IBVP (11.48) with the sine initial position option, zero as the initial velocity
option, and the forcing function option f1.

a.) Investigate the continuous dependence of the solution on the propagation con-
stant for IBVP (11.48). Use ¢> = 2,a = 1 and when prompted set A in the
definition of fi(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has
finished playing, click the Perturb Parameters and Solve button and choose a
perturbed propagation constant ¢? = 1.8. Keep all other parameters the same as
in the original run of the GUI. Describe the differences in the solutions. Compare
and contrast the results using the different norms.

b.) Choose ¢ = 1.9,2.1,1.99, and 2.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the propagation constant.

c.) Repeat (a) and (b) using A =5 in the definition of fi(x,?).
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FIGURE 11.61: Perturbing the initial conditions in IBVP (11.48). Forcing function,
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FIGURE 11.62: Perturbing the initial conditions in IBVP (11.48). Forcing function,
fl (IE, t) =35.
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FIGURE 11.63: Perturbing the propagation constant and initial conditions in IBVP
(11.49). Forcing function, fy(x,t) = et
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Repeat (a) and (b) using A = 0.5 in the definition of fi(x,t).

How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.49) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f2.

a.)

Investigate the continuous dependence of the solution on the initial conditions
for IBVP (11.49). Use ¢* = 2, = 3, and when prompted, set A and B in the
definition of fs(x,t), equal to 1 and —1, respectively . Plot solutions until ¢ = 0.5.
Once the movie has finished playing, click the Perturb Parameters and Solve but-
ton and choose a perturbation value equal to 0.1. Keep all other parameters the
same as in the original run of the GUI. Describe the differences in the solutions.
Compare and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fo(x,t).
Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fo(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option and the initial ve-
locity option 1. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(e)? If so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

iv.) Consider IBVP (11.49) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.

a.)

Investigate the continuous dependence of the solution on the initial conditions
and propagation constants for IBVP (11.49). Use ¢> = 2,a = 5, and when
prompted, set a in the definition of f4(x,t) equal to 1. Plot solutions until ¢ = 0.5.
Once the movie has finished playing, click the Perturb Parameters and Solve but-
ton and choose a perturbed propagation constant equal to 1.8 and perturbation
value equal to 0.1. Keep all other parameters the same as in the original run
of the GUI. Describe the differences in the solutions. Compare and contrast the
results using the different norms.

Choose perturbed propagation constants equal to 2.1,1.9, and 2.001 and pertur-
bation values equal to 0.05,0.01, and 0.001. Record your observations regarding
the difference in the solutions. Make a conjecture regarding continuous depen-
dence on the initial conditions and the propagation constants.
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Repeat (a) and (b) using a = 5 in the definition of fy(z,t).

Repeat (a) and (b) using @ = 0.5 in the definition of f4(x,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.55 and 11.56 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) Consider IBVP (11.49) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f3.

a.)

d.)

Investigate the continuous dependence of the solution on the initial condition
and the forcing function parameter for IBVP (11.49). Use ¢? = 2, = 3, and
when prompted, set w in the definition of f3(z,t) equal to 1. Plot solutions until
t = 0.5. Once the movie has finished playing, click the Perturb Parameters and
Solve button to choose a perturbation value equal to 0.1 and forcing function
parameter equal to 1.1. Describe the differences in the solutions. Compare and
contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001, and forcing function
parameters equal to 0.9,0.95, and 1.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the initial condition and the forcing function parameter.

Repeat (a)-(b) using the exponential initial condition option and any non-zero
initial velocity. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(b)? If so, how?

Repeat (a)-(b) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

vii.) Investigate the continuous dependence of the solution on the dampening coefficient for
IBVP (11.50). (Hint: follow the format of previous continuous dependence questions.)

11.3.2 Two-Dimensional Wave Equation with Source Effects

Generalizing the above discussion from a one-dimensional spatial domain to a bounded
domain Q ¢ RY with smooth boundary 99 is not difficult. Indeed, the resulting IBVP is

given by

Poa(x,t) — 2Dx(x,t) = f(x,1), x €Q, >0,
2(x,0) = 20(x), 22(x,0) = z(x), x € Q, (11.51)
2(x,t) =0, x € 09, t > 0.
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As was the case in Chapter 9, if ) is a rectangle in R? then (11.51) becomes

%(m,y,t} =2 (gig(aj,y,t) + g—;(a:,y,t)) + flz,y,t),0<x<a,0<y<b, t>0,
z(x,y,0) = 20(x,y), 0<x<a, 0<y<b,
2(x,0,t) =0 = z(z,b,t), 0 <z <a,t>0,
2(0,y,t) =0 = z2(a,y,t), 0 <y <b, t>0,
(11.52)
If we replace the Dirichlet BCs with Neumann then (11.52) transforms to

25w,y ) = & (25 @y ) + 55 (0,9.6)) + f#.9,0), 0< 2 <a,0<y <b, t >0,

Z(‘ray70) = Zo(xay)7 0<z < a, 0< y < ba
9z(x,0,t) — 0= az(axl,/b,t)’ O<z<a,t>0,

Jy
0z(0,y,t) _ 0= Bz(g;?y,t)’ 0<y<b t>0,

ox
(11.53)
And equipping the wave equation with periodic BCs in two-dimensions with a forcing term
yields the IBVP

%(z,y,t) =2 (gig(x,y,t) + g%g(x,y,t)) + flz,y,t),0<x<a,0<y<b, t>0,

z2(x,y,0) = 20(x,y), 0<z<a, 0<y<b,

z2(x,0,t) = z(z,b,t), 0 <z <a,t>0,

2(0,y,t) = z(a,y,t), 0 <y < b, t>0,
(11.54)

Exercise 11.3.2. Mimic the procedure outlined in Section 12.1.2 to provide a similar
procedure that can be used to construct the solution of (11.54), assuming appropriate
smoothness conditions on all functions involved.

EXPLORE!

11.20 Effects of Parameters on Solutions

In this EXPLORE! you will investigate the effects of changing the parameter ¢? in
IBVPs (11.52)-(11.54). To do this, you will use the MATLAB Wave Equation Nonhomoge-
neous 2D GUI to visualize the solutions for different choices of c2.

MATLAB-Exercise 11.3.7. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A screenshot from the GUI can found in Figure
11.64.

i.) Consider IBVP (11.52) with the sine initial position option, the zero initial velocity
option, and the forcing function option f1.

a.) Use ¢® = 1, plot solutions until #+ = 1 and when prompted set A in the definition
of fi(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?
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FIGURE 11.64: MATLAB Wave Equation Nonhomogeneous 2D GUI

Based on your intuition gained in the one-dimensional case regarding the wave
equation, how do you expect the solution of (11.52) to evolve when ¢? = 2,
as compared to (a)? Check your intuition by using the GUI to visualize this
situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous wave equation solution?

Repeat (d) using A = 0.25,0.1, and 0.001. In addition, make a conjecture for
whether or not these nonhomogeneous solutions converge to the homogeneous
solution as fi(z,t) converges to the zero function.

What if A gets larger? Explore this by choosing a sequence of increasingly larger
values for A. Summarize your observations.

Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

ii.) Repeat (i) with the forcing function option £5.

iii.) Consider IBVP (11.53) with the cosine initial position option, the cosine initial velocity
option, and the forcing function option 2.

a.)

Use ¢? = 1, plot solutions until ¢ = 1, and when prompted, set A and B in the
definition of fy(z,t), equal to 1 and —1, respectively . Describe the evolution
of the solution. How did it differ from the corresponding homogeneous wave
equation?

Based on your intuition gained in the one-dimensional case regarding the wave
equation, how do you expect the solution of (11.53) to evolve when ¢ = 2,
as compared to (a)? Check your intuition by using the GUI to visualize this
situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous wave equation solution?
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t=1

FIGURE 11.65: IBVP (11.52) with ¢ = 3, fi(z,t) = 1, initial position: 6’40“”2, initial
velocity: 0.

e.) Repeat (d) using A = 0.25,0.1, and 0.001 and B = —0.25, —0.1, and —0.001. In
addition, make a conjecture for whether or not these nonhomogenous solutions
converge to the homogeneous solution as fo(z,t) converges to the zero function.

f.) What if A gets larger and B more negative? Explore!

g.) Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

h.) Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

FIGURE 11.66: IBVP (11.53) with ¢ = 3, fa(x,t) = x —y, initial position: e=407" initial
velocity: 0.

iv.) Consider IBVP (11.53) with the cosine initial condition option, the zero initial velocity
option, and the forcing function option 4.

a.) Use ¢? = 1, plot solutions until ¢ = 1, and when prompted, set a in the definition
of fy(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?
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Based on your intuition gained in the one-dimensional case regarding the wave
equation, how do you expect the solution of (11.53) to evolve when ¢? = 2,
as compared to (a)? Check your intuition by using the GUI to visualize this
situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Does the solution appear to get closer
to the homogeneous solution?

What if a gets larger? Explore!
Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

v.) Consider IBVP (11.54) with the cosine initial condition option, any choice for the
initial velocity, and the fourth forcing function option, f3.

a.)

Use ¢? = 1, plot solutions until t = 1, and when prompted, set w in the definition
of f3(x,t) equal to 1. Describe the evolution of the solution. How did it differ
from the corresponding homogeneous wave equation?

Based on your intuition gained in the one-dimensional case regarding the wave
equation, how do you expect the solution of (11.54) to evolve when ¢? = 2,
as compared to (a)? Check your intuition by using the GUI to visualize this
situation.

What do you expect to happen if ¢ = 0.25? Test your hypothesis with the GUL.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (d) using a = 0.25,0.1, and 0.001. Explain why the solution should not
tend to the homogeneous solution. Note: Unlike the previous two models, the
periodic nature of the wave equation along with the periodic forcing function are
making it difficult to compare with the homogeneous case. It’s there...watch the
boundaries!

What if a gets larger? Explore!

Repeat (a)-(f) using the exponential initial position option. Did you observe any
behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?

Repeat (a)-(f) using the step function initial position option. Did you observe
any behavior contradictory to your conjectures in (b), (c), and (e)? If so, how?
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EXPLORE!
11.21 Long Term Behavior?

MATLAB-Exercise 11.3.8. To begin, open MATLAB and in the command line, type:

MATLAB _Wave_Equation_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI.

i.) Consider IBVP (11.52) with the sine initial position option, zero as the initial velocity
option, and the forcing function option f1.

a.)

Investigate the behavior of the solution of IBVP (11.52) for large times. Use
c? = 3 and when prompted set A4 in the definition of fi(x,t) equal to 1. Begin by
plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle the infinite! Compare the behavior here with the homogeneous
wave equation.

Repeat (a) using A = 0.5. How would you compare this situation with the one
in (a) and the homogeneous heat equation solution?

Repeat (b) using A = 5,0.25, and 0.001. How is the forcing function affecting
the long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

ii.) Repeat (i) with the forcing function option f5.

iii.) Consider IBVP (11.53) with the cosine initial position option, zero as the initial ve-
locity, and the forcing function option f2.

a.)

Investigate the behavior of the solution of IBVP (11.53) for large times. Use
c? = 3 and when prompted, set A and B in the definition of f(x,t), equal to 1
and —1. Begin by plotting solutions until ¢ = 2. If necessary, slowly increase the
plotting time until you are able to describe the behavior of the solution. Compare
the behavior here with the homogeneous wave equation.

Repeat (a) using A = 0.5 and B = —0.5. How would you compare this situation
with the one in (a) and the homogeneous wave equation solution?

Repeat (b) using A = 5,0.25, and 0.001 and B = —5,—0.25, and —0.001.
Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-

thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?
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Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

iv.) Consider IBVP (11.53) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.

a.)

Investigate the behavior of the solution of IBVP (11.53) for large times. Use
c? = 3 and when prompted, set a in the definition of f;(z,t) equal to 1. Begin
by plotting solutions until ¢ = 2. If necessary, slowly increase the plotting time
until you are able to describe the behavior of the solution. Compare the behavior
here with the homogeneous wave equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

v.) Consider IBVP (11.53) with the cosine initial condition option, zero as the initial
velocity, and the fourth forcing function option, 3.

a.)

Investigate the IBVP solution’s behavior for large times. Use ¢? = 3 and when
prompted, set w in the definition of f3(z,t) equal to 1. Begin by plotting solutions
until ¢ = 2. If necessary, slowly increase the plotting time until you are able
to describe the behavior of the solution. Compare the behavior here with the
homogeneous wave equation.

Repeat (a) using a = 0.5. How would you compare this situation with the one in
(a) and the homogeneous wave equation solution?

Repeat (b) using a = 0.25,2, and 10. How is the forcing function affecting the
long-term behavior of the solution?

Repeat (a)-(c) using the exponential option for the initial velocity. Keep every-
thing else the same. How is the initial velocity affecting the long-term behavior
of the solution?

Repeat (a)-(d) using the exponential initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?
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f.) Repeat (a)-(d) using the step function initial position option and for the initial
velocity, zero. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(d)? If so, how?

EXPLORE!

11.22 Continuous Dependence on Parameters

MATLAB-Exercise 11.3.9. To explore continuous dependence with the GUI one must
first solve the nonhomogeneous wave equation with a particular propagation constant, initial
conditions, and forcing function. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify the perturbed propagation constant and a per-
turbation size for the initial conditions. The GUI will also allow for a perturbed forcing
function parameter. When prompted to select a norm choose All to investigate dependence
using both norms at the same time. To begin, open MATLAB and in the command line,
type:

MATLAB _Wave_Equation_Non_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Examples of inputting parameters and GUI outputs
can be found in Figures 11.67-11.71.
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FIGURE 11.67: Perturbing parameters, initial conditions, and forcing function parame-
ters with MATLAB Wave Equation Nonhomogeneous 2D GUI

i.) Consider IBVP (11.52) with the sine initial position option, zero as the initial velocity
option, and the forcing function option f1.

a.) Investigate the continuous dependence of the solution on the propogation con-
stant for IBVP (11.52). Use ¢? = 2 and when prompted set A in the definition
of fi(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button and choose a perturbed
diffusivity constant k2 = 1.8. Keep all other parameters the same as in the
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FIGURE 11.71: Perturbing the propagation constant and initial conditions in IBVP
(11.53). Forcing function, f4(x,t) = e=%-5t

original run of the GUI. Describe the differences in the solutions. Compare and
contrast the results using the different norms.

Choose ¢? = 1.9,2.1,1.99, and 2.01. Record your observations regarding the

difference in the solutions. Make a conjecture regarding continuous dependence
on the propagation constant.

Repeat (a) and (b) using A =5 in the definition of fi(z,t).

Repeat (a) and (b) using A = 0.5 in the definition of f;(x,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.53 and 11.54 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

ii.) Repeat (i) with the forcing function option f5.

ili.) Consider IBVP (11.53) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option 2.

a.)

b.)

c.)

Investigate the continuous dependence of the solution on the initial conditions
for IBVP (11.53). Use ¢? = 2 and when prompted, set A and B in the definition
of fa(x,t), equal to 1 and —1, respectively . Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbation value equal to 0.1. Keep all other parameters the same as
in the original run of the GUI. Describe the differences in the solutions. Compare
and contrast the results using the different norms.

Choose perturbation values equal to 0.05,0.01, and 0.001. Record your obser-
vations regarding the difference in the solutions. Make a conjecture regarding
continuous dependence on the initial condition.

Repeat (a) and (b) using A =5 and B = —5 in the definition of fa(z,1).
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Repeat (a) and (b) using A = 0.5 and B = —0.5 in the definition of fo(x,t).
How did the forcing function influence the differences in the solution?

Repeat (a)-(e) using the exponential initial condition option and the initial ve-
locity option 1. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(e)? If so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe

any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

iv.) Consider IBVP (11.53) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f4.

a.)

Investigate the continuous dependence of the solution on the initial conditions
and propagation constants for IBVP (11.53). Use ¢? = 2 and when prompted,
set a in the definition of f4(x,t) equal to 1. Plot solutions until ¢ = 0.5. Once the
movie has finished playing, click the Perturb Parameters and Solve button and
choose a perturbed propagation constant equal to 1.8 and perturbation value
equal to 0.1. Keep all other parameters the same as in the original run of the
GUI. Describe the differences in the solutions. Compare and contrast the results
using the different norms.

Choose perturbed propagation constants equal to 2.1,1.9, and 2.001 and pertur-
bation values equal to 0.05,0.01, and 0.001. Record your observations regarding
the difference in the solutions. Make a conjecture regarding continuous depen-
dence on the initial conditions and the propagation constants.

Repeat (a) and (b) using ¢ = 5 in the definition of f4(z,1).

Repeat (a) and (b) using @ = 0.5 in the definition of f4(z,t).

How did the forcing function influence the differences in the solution? (Hint: See
Figures 11.55 and 11.56 for one example.)

Repeat (a)-(e) using the exponential initial condition option. Did you observe any
behavior contradictory to your comparisons and conjectures made in (a)-(e)? If
so, how?

Repeat (a)-(e) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(e)?
If so, how?

v.) Consider IBVP (11.53) with the cosine initial condition option, zero as the initial
velocity, and the forcing function option f3.

a.)

Investigate the IBVP continuous dependence on the initial condition and the
forcing function parameter. Use ¢? = 2 and when prompted, set w in the definition
of f3(z,t) equal to 1. Plot solutions until ¢ = 0.5. Once the movie has finished
playing, click the Perturb Parameters and Solve button to choose a perturbation
value equal to 0.1 and forcing function parameter equal to 1.1. Describe the
differences in the solutions. Compare and contrast the results using the different
norms.

Choose perturbation values equal to 0.05,0.01, and 0.001, and forcing function
parameters equal to 0.9,0.95, and 1.01. Record your observations regarding the
difference in the solutions. Make a conjecture regarding continuous dependence
on the initial condition and the forcing function parameter.
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c.) Repeat (a)-(b) using the exponential initial condition option and any non-zero
initial velocity. Did you observe any behavior contradictory to your comparisons
and conjectures made in (a)-(b)? If so, how?

d.) Repeat (a)-(b) using the step function initial condition option. Did you observe
any behavior contradictory to your comparisons and conjectures made in (a)-(b)?
If so, how?

vi.) Summarize your observations regarding continuous dependence. Make sure you ad-
dress the potential issue of using different norms and the influence the forcing function
had on the differences in the solutions.

11.3.3 Abstract Formulation

Exercise 11.3.3. Follow the discussion from Part I in which the nonhomogeneous spring-
mass system was converted to a matrix equation to convert (11.52) and (11.53) to matrix
equations on an appropriate Banach space. Look back at the development for the homoge-
neous wave equation in Chapter 9 and modify appropriately.
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12.1 Population Growth—Fisher’s Equation

As seen in Chapters 1 and 3, the rate at which certain quantities change is dependent
on the amount present at a given instant in time. This concept led to the model

du(t) _
g =au(t)
{u(o) o (12.1)

where a is a non-zero real number and ug is a positive real number. The solution to (12.1) is
an exponential function which was useful in some situations, but not realistic in others. For
example, if we wanted to model the interaction of two chemical or biological species then an
unbounded solution, like the exponential, is not meaningful. We should expect some type
of limited growth or decline to account for resources, such as space and nutrients.

Consider a population model for the human race as an example. At some point our
population will reach a level for which the natural resources of the planet will not be
plentiful enough to sustain everyone. There will not be enough food, water, or space to
facilitate population growth as in the past. The growth must slow down and the total
population would be bounded above by some limiting value called the carrying capacity.

This suggests that we look for a new model where the proportionality constant in (12.1)
depends on the population as well; that is, a is a function of the population. A launching
point for our discussion is the ODE model

{ G = au(t) ult) 22

This begs the question, “What should a(u(t)) equal?” We know that if w(f) nears the

carrying capacity, denoted by us., then dz(tt) should be close to zero. And, if u(t) is much

smaller than u., we should expect exponential growth. For these two reasons let us assume

a(u(t)) =a (1 - “(“) (12.3)

Uoco

385
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where o and u, are positive constants.
STOP! Verify that (12.3) satisfies the limited growth scenario presented above.

Next, we incorporate the mechanism of diffusion into the mathematical model to allow

for a spatial dependence. To do this, we add a diffusion term to (12.2) similar to the one in
heat equation and impose periodic boundary conditions. The one-dimensional model is

ouat)  _ p@ulet) o 4y 1 au(x, t) (1 - %:)) ,t>0,z€(~L,L)
u(z,0) =wug(z), x € (—L,L) (12.4)

u(—=L,t) =u(L,t),t>0

where L, D, o, us are positive constants and the population at locale x and time ¢ is denoted
by u(z,t). IBVP (12.4) is called Fisher’s equation and is viewed as a limited growth model
in biology and chemistry [37, 13].

Up to this point in the text, we have skimmed over the importance of simplifying a
model by the way of nondimensionalization. In fact, many models found in Chapters 3,
6, and 9 underwent a nondimensionalization process to simplify the discussion. Nondimen-
sionalization is used to partially or fully remove the units of a model in order to simplify
and rescale the system to a “unit” intrinsic to the problem. Removing units in order to
produce a unit sounds like a paradox, but you already have experience with this concept.
Probably the most familar example of this is the radian. You learned in trigonometry you
could measure angles in either degrees or radians. The use of the word measure implies
units are involved, but actually radians are unitless. Defining “radians” involved the ratio
of arc length to circumference of the circle. Since both the arc length and the circle are mea-
sured using the same unit of length, their ratio is unitless. But, since the radian is relative to
the circumference of the circle we retain the sense that we are dealing with units of measure.

To nondimensionalize a model one must do the following:

1. Identify all independent and dependent variables;

2. Take each variable and create a new variable by dividing it by a combination of
parameters that have the same dimension in order to create a dimensionless variable
(There is not always a unique way to do this.);

3. Use chain rule to derive a new differential equation using the new variables.

The nondimensionalization process is more of an art than a science and requires experi-
mentation. Step 2 can be quite difficult especially if your goal is to reduce as many model
parameters as you can to one.

If we denote the spatial variable unit as [ and time variable unit as 7', then the diffusivity
parameter, D, has units %, the growth rate, a, has units %, and the carrying capacity has
the units of number of individuals. To form a nondimensional version of (12.4) we introduce
the variables

T=at, z=Iy—=, vV=—
Uoo

S
IS

which enables us to rewrite (12.4) as

uzr) — OET) 4oz 1) (1—v(2,7)), 7> 0,2 € (L, L),

v(0,2) =vo(z), z € (=L, L"), (12.5)
z2(=L',7)=z(L',7),t > 0.
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where L' = L\/%.

STOP! Verify that 7 and z are dimensionless.

Exercise 12.1.1. Use the change of variable provided and change rule to verify (12.5) is
equivalent to (12.4).

12.1.1 Two-Dimensional Fisher’s Equation

Now, we account for a population diffusing in two spatial dimensions. To account for
this feature in the model we can replace the second spatial derivative in IBVP (12.5) with
the two-dimensional laplacian. Doing so yields

t) +a(z,y,t) (1 —u(z,9,t),t >0,z € (~L,L), g€ (~L,L)

&

a(.’f,ﬂ,()) = ﬂO(Ev
a(z,—L,t) =u(z,L,t),t>0,% € [-L, L]
u(—L,y,t) =u(L,y,t), t >0,y € [-L,L]

(12.6)
where L is a positive real number and (2, y) represents the normalized initial population.

Exercise 12.1.2. Use a change of variable similar to the one-dimensional case to transform

ueut) — DAule,y,t) + au(z,y,t) (1- “C20) ¢ >0, 5 € (-L,L), y € (~L, L)
u(xay70) = UO(%Z/% T e [_L7L], Yy e [—L,L]

u(z,—L,t) =u(z,L,t),t >0,z €[-L, L]

12.2 Zombie Apocalypse! Epidemiological Models

If you have seen a zombie television program, or movie, or read a novel or comic book
involving these undead creatures, you know that zombies strike fear in the human population
by spreading a plague that turns humans into zombies. Depending on the genre, a human
can be infected by the zombie virus through bites, scratches, etc., but in every case contact
must take place between a human and zombie before transmission can occur. In that moment
of contact, the human may become infected by the virus and turn into a zombie or retain
their humanity.

The underlying dynamics in the humans vs. zombies scenario applies to many real viruses
that affect particular populations [37]. It is in the interest of public health to model the
evolution or spread of the virus throughout a population.

Suppose a population consists of two groups: infectives (zombies), denoted by I(z,t),
who carry the virus and susceptibles (humans), denoted by S(z,t). The two groups can
interact at different points in space x and at different times ¢. For simplicity, we have
assumed one spatial component.

When an infective comes in contact with a susceptible, the virus may transmit to the
individual, tranforming him into an infective. The transmission rate depends on the virus
and the person, but for simplicity we assume the rate is constant and is denoted by r.
Momementarily, let us leave the zombie apocalypse scenario and consider a less severe
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virus. An individual may leave the infective group when the virus works its way out of the
infective’s system or through death. Thus, we assume that an infective leaves the group by
recovering and producing an immunity or dying. We assume this removal rate is constant
and is denoted by a.

Following the Rate-in minus Rate-out approach to modeling introduced in Part I yields

e
i1 (12.7)
at =T _Cl[7t>0

The model (12.7) is slightly misleading because the Rate-in minus Rate-out approach only
accounts for changes in one-variable (usually time). We want to allow for interactions in both
time and space, so we need to allow the infectives and susceptibles to diffuse in the spatial
dimension. To accomplish this effect, we incorporate diffusion terms into (12.7) resulting in

98@t) _ p 8@l _p1(x,4)S(x,t), x € (—L, L), t >0,

olet) _ p, & 1@ Y 4 Iz, t)S(z,t) — al(z,t), € (=L, L), t > 0,

S(xz,0) = So, x 6 [—L, L], (12.8)
I(x,0) = Io(2), x € [-L, L],

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

I(~L,t) = I(L,1), t > 0,

where L and Sy are positive real numbers and Ip(x) is nonnegative function. The suscep-
tible initial condition is assumed to be homogeneous, meaning that initially, the group’s
population is constant in space.

To simplify (12.8) we nondimensionalize the model by introducing the variables

t" = TSOt
* g% I(DT{S'T)*’%) I(J?,t)
u(z™,t") 5 =75
v(a*,t*) = S S,
which yields
025 (z,1) 1 0%S(w,t)
0S(x,t) 95 (x,t)
ot = TSQ ot (12.10)
921 (x, 1) 1 0*1(x,1)
S =50 e (12.11)
ol(x,t) oI(z,t)
= rSa (12.12)

Exercise 12.2.1. Verify (12.9)-(12.12).
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Substituting (12.9)-(12.12) into the differential equations in (12.8) and dividing the
initial conditions by Sy yields

7S 23zt) rsoﬁazs(x’t) —rl(z,t)S(z,t), v € (-L, L), t >0

ot* Dy (0z*)2
ol (z, 2%I(z,
rSo 25t = 8o G 4 rl(@,)S(@ ) — al(wt), s € (<L L) t> 0y o)
%{;m =l,xe[-L,L]
I(z,0) _ Io(x)
5 = 5 €L
Ds

Dividing the differential equations in (12.13) by rSp, and letting A = ;& and € = 32
enables us to rewrite (12.13) as
6v(gt**7t*) _ 82(1(19(;::),5*) —u(z*,t*), € (=L,L), t* >0
8u(-87c;,t*) _ 682(%(::**)75*) +u(zt, ) (v(z*, ) — \), 2 € (=L*,L*), t* > 0
v(z*,0) =1, a* € [-L*, L*|
u(z*,0) = up(z*), x* € [-L*, L*|

(12.14)

where L* = %L and wug(z*) = IOS(:).

Exercise 12.2.2. Verify that (12.14) follows from (12.9)-(12.12) and that (12.15) follows
from (12.14).

It is common to revert back to the original variables in notation after nondimensional-
izing a model. For example, IBVP (12.14) would be written as

Q@) _ D@t oy t) g€ (~L,L), t >0

R COL
ou(z, 8 u(z,

) = 22D ua,t)(v(z,t) = A), @ € (L, L), t > 0 (12.15)
v(z,0) =1,z € [-L, L]

u(z,0) =wup(x), z € [—-L, L]

even though the x and ¢ variables in (12.15) are not the physical variables described in the
epidemic scenario. Along those lines, we will refer to € as the diffusivity constant and A the
removal rate throughout the MATLAB GUIs and EXPLORE! projects, even though they
are neither the physical diffusion constants nor the removal rate. However, we can recover
one from the other using the relationships

_DS A a

G—E :E

12.3 How Did That Zebra Gets Its Stripes? A First Look at Spatial
Pattern Formation

Pattern formation can be viewed as a reaction-diffusion system which involves two chem-
ical species reacting with each other and diffusing through a medium [37, 41, 9] . The pop-
ulation model developed in Section 12.1 and the epidemic model developed in Section 12.2
each individually touched upon the features of pattern formation. We can expect the pattern
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formation model to involve similar equations. The interesting features of pattern formation
are pulses in one spatial dimension and spots in two spatial dimensions. Pulses and spots
are defined by a region where the concentration of the two chemical species greatly differ.

Let U and V represent the two chemical species. The irreversible Gray-Scott model
governs the pattern formation reaction

U+V—3V
V—p (12.16)

where P is an inert product. Letting u(z,t) = [U](z,t) and v(x,t)
1

[V](x,t), both normal-
ized concentrations, the reaction-diffusion system governing (12 is

6)

ot u 812

% —D,2% +uw? - B

du %u 02 —
{ =D uwv® + A(l —u) (12.17)

The first equation in (12.17) describes how the quantity u changes in time. The first term is
the diffusion term with diffusivity constant D,,. The second term in the first equation is the
reaction due to the law of mass action. The third term, A(1—u), is called the replenishment
term. According to the reaction, all of U will be used up in forming V" unless it is replenished.
The replenishment term accounts for adding U back to the system with a feed rate A. The
second equation in (12.17) is essentially the same as the first except for the third term called
the diminishment term. The diminishment term is added to limit the growth of V.

Here we consider a slight variant of (12.17) to “encourage” pulse and spot formation.
We set D, equal 1 and relabel D, as e, which will be a small positive diffusivity constant.
To complete the modeling process we specify initial conditions and assume periodic BCs to
yield the Gray-Scott reaction-diffusion IBVP given by
u(at) — % u(z, t)o(z, ) + A(1 - u(z,t)), ¢t >0,z € [-L, L]
ulet) _ (Do) 4y t)o(w,t)2 — Bu(a,t), t > 0, x € [~ L, L]

u(z, 0):u0( ) €[-L, L]
v(2,0) =wo(x), © € [-L, L]
u(=L,t) =u(L,t), t >0
v(—=L,t) =v(L,t), t >0

(12.18)

Exercise 12.3.1. Propose a pattern formation model that generalizes IBVP (12.18) to two
spatial dimensions. (Hint: See Section 12.1.1.)

12.4 Autocatalysis Combustion!

An autocatalyst is a molecular species which, in the presence of suitable reagents, cat-
alyzes a reaction in which one or more of the catalyst species can be found in the product.
The catalyst molecule from the reaction and at least one more remains in the product. These
types of molecules can be viewed as self-replicating. Examples of autocatalytic reactions can
be found in biological and chemical systems. These examples include protein misfoldings,
mad cow disease, and Parkinson’s disease. In fact, we saw an example of this in Section
12.3 where V was an autocatalyst in the first step of the reaction before becoming an inert
product in the second step.
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Here we focus on a reaction and model from combustion theory. Let U and V be two
chemical species that react according to

mU+V — (m+1)U (12.19)

where m is a positive real parameter. We further assume both species may diffuse with
different diffusivities. The nondimensional model we consider for (12.19) is given by

(m i _ 9 u(r t)

4o, ) f(u(z, ), t >0,z € (—L, L)
(“” b= 8;552“ — ol ) f(ulz, 1)), t >0, & € (=L, L)
,0 uo(x), x € [—-L, L]
( ) [_LaL}

(12.20)

(

v(z,0) =

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

where u and v are nondimensionalized concentrations of U and V', respectively, and

0, u <0

The parameter e represents a ratio of the diffusion rates, ug(z) and vo(z) the initial nondi-
mensional concentrations of the reagants, and m a positive real number. The derivation of
IBVP (12.20) is similar to the one for IBVP (12.18) and is omitted. An interested reader
may refer to [2, 34, 37].

12.5 Money, Money, Money—A Simple Financial Model

Imagine that you own a shipping business where fuel costs affect your profits and ul-
timately the livelihood of your business and its employees. Typically, the cost of gas rises
in the summer, so you would like to offset that premium in some way. Let us assume it is
January 1st and you enter a contract with another company that owns an excess of gasoline.
The contract states that you pay an upfront cost of $0.05 per gallon to earn the right, but
not obligation, to purchase gas on July 1st for $3.65 per gallon.

Let us suppose on July 1st gas costs $4.00 per gallon. In this case you are a happy
business owner because you will exercise your right to purchase the gas at $3.65 per gallon
and realize a savings of $(0.35 — 0.05) per gallon. But what if the price of gas falls to $3.50
per gallon? In this case, you would not choose to exercise your contract and pay $3.65 per
gallon. Rather, you would go into the market and pay only $3.50 per gallon. In some sense,
you are happy gas prices fell, but on the other hand, you have realized a loss of $0.05 per
gallon from purchasing the contract on January 1st.

The situation described above illustrates what is commonly referred to as a European
call Option. A European call option is a contract in which at a prescribed time in the future
called the ezpiration date the holder of the option may purchase a prescribed asset, known
as the underyling asset, for a prescribed amount called the strike price. The cost to purchase
such a contract is called the contract price.

Exercise 12.5.1. Use the example described in this section to answer the following:
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i.) What was the contract price?

)
ii.) What was the underlying asset?
ili.) What was the strike price?

)

iv.) When is the expiration date?

The question of interest is, “How much would one pay for such a contract”? In other
words, what is the value of the call option? Before answering this question, let us try to an-
swer the more basic question, “On what should the value of the option depend?” It seems
plausible that the value of a European call option on gas will differ from one where the
underlying asset is grain, coffee, or a stock of a company. This suggests the value depends
at least on the underlying asset.

The expiration date is integral in determining the value since a shorter time period lends
itself to less variablity or risk. Or, in other words, if the expiration was set to one day you
would feel confident about the value of the option. (Why?) However, if it was set to one
year the value would not be as clear. Another important feature of the contract is the strike
price. The right to buy an underlying asset for $1.00 must be more expensive than one for
which the strike price is one million dollars.

Another common option is the European put option in which the holder purchases the
right to sell an underlying asset at a specified strike price on the expiration date.

STOP! What should the value of a European put option depend on? Do the same argu-
ments for the call option apply?

Let us begin the process of modeling the value of a European option V' which is a function of
the price of the underlying asset .S and time ¢t. When pricing a call option we set V' = C(S,t)
and when pricing a put option we set V = P(S,t). Some essential model parameters are
the volatility of the asset, denoted by o; the expiration date T'; and r the interest rate of a
risk-free investment like a savings account or goverment issued bond.

According to the definition of a call option we can determine the value of the option at
the expiration date T'. In the case, we know

C(T, S) = max (S(T) — E,0)

where E is the strike price. (Why?) If we consider the put option at time T" we need to
think through two scenarios. If the price of the underlying asset falls below the strike price,
then the contract holder will exercise his right to sell because he is able to sell something
for more than it’s worth in the market. In this case he realizes a gain of E —S(T'). However,
if the value of the underlying asset is above the strike price he will not exercise his right to
sell. (Why?) From this argument we have

P(T,S) =max (E — S(T),0)

Remark 12.5.1. In both the European call and put option scenarios, we know a final
condition as opposed to an initial condition.

Before providing the model to value an option there is one more relationship we can use to
our advantage when modeling. Suppose you own one stock in the fictitious company named
Operator Exponential whose stock symbol is eAt. Since you own an asset, you purchase a
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put option for one stock of eAt and sell a call option for one stock of eAt where both have
the same expiration date 7. On the expiration date you will realize

S(T) +max (E — S(T),0) — max (S(T) — E,0)
Notice that if S(T') < E then you will realize a gain of
S(TY—-(E-S(T))—-0=F
whereas if S(T) > E the gain is
S(I)+0—-(S(T')—-E))=E.

In both cases the payoff is the same! In other words the investment has a guaranteed pay
out of E.

A riskless investment is an investment strategy that yields guaranteed payoffs. Examples
include savings accounts and goverment issued bonds. If §(¢) represents the amount of money
in a riskless investment with interest rate r then $(¢) is modeled by

BO - — rg(1)
{$(in) 5, (12.21)

In Part T we derived the solution of IBVP (12.21) and found it to be $(¢) = $pe". If the
riskless investment is to equal E at time T then solving for Sy yields

§(t) = Ee (T

Since the put-call strategy involving the stock eAt is riskless at time 7' it is equivalent
(12.21) where we initially invest Ee~"T dollars into a riskless investment. Based on this
argument, it seems reasonable that

S(t) + P(t) — C(t) = B9 (12.22)

In actuality, in order for (12.22) to be valid we must assume there are no arbitrage oppor-
tunities. Arbitrage is essentially the ability to realize a riskless profit at no cost. This is not
the same as buying low and selling high at a future date because there was a chance the
price could have dropped resulting in a loss. However, if you could instantaneously buy low
and sell high then that would be an example of arbitrage. For more details on arbitrage and
modeling options refer to [45, 20].

We assume the market is arbitrage-free so that (12.22) called the put-call parity is valid.
The put-call parity allows you to know the value of a put if we know the value of a call
or vice-versa. (Tell How.) Furthermore, it makes clear that riskless investment strategies
should play a role in modeling the value of an option.

The derivation of the equation that models the value of an option is beyond the scope
of this text. It states that the value of the option, V(S,t), satisfies
oV 1, 0%V aVv
— + 0P +rS— —rV =0 12.23
ot T277 95T P05 (12.23)
where boundary conditions and the “initial condition” depend on the type of option. Equa-
tion (12.23) is called the Black and Scholes equation [5]. Let us focus on the value of a call
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option and derive the appropriate boundary and “initial” conditions. As discussed above,
the call does not have an initial conditon, but rather a final condition at ¢ = 7. Namely,

O(T, S(T)) = max (S(T) — E, 0)

This implies that we begin at t = T' and travel back in time to the date in which the contract
was purchased.

Since the underlying asset is playing the role as the spatial variable, the boundary con-
ditions will depend on the value of the underlying asset. The value of underlying asset can
never become negative, so S > 0. To determine the boundary condition at S = 0 we must
determine the value of call option in this case. What is the value of a contract that gives
you the right to buy an asset that is worthless? Nothing! Thus, C(¢,0) = 0 for all .

Theoretically, the value of the underlying asset can be arbitrarily large or “priceless,”
so mathematically S € [0, 00). Therefore, there is no right-boundary condition. However, in
practical implementations of the model one needs to know the value of the option when S
is large.

STOP! What is the value of a contract that gives the right to purchase an asset that is
extremely valuable?

As S becomes large, the value of the call becomes that of the asset, so we expect
C(S,t) ~ S, for large S and for all ¢.

Putting everything together, the value of a European call option satisfies the IBVP

9050 | 1525207080 4 . gOCMSY 1y — 0 0 <t <T,0< S < o0
C(T,S) =max (S(T) - E,0),0< S5 <0 (12.24)

C(t,0)=0,0<t<T.

Exercise 12.5.2. Derive the boundary conditions for the European put using a similar
financial argument used for the call along with the put-call parity.

12.5.1 Black and Scholes Equation and the Heat Equation

Unlike previously considered IBVPs, (12.24) has a final time condition as opposed to an
initial condition. Also, the structure of the differential equation in (12.24) is unlike any we
have encountered so far. Next, we go through a series of simplifications to change (12.24)
into a proper initial boundary value problem. Along the way, we will transform (12.24) into
the heat equation.

IBVP (12.24) has % and 88—;2 terms like the heat equation, but unlike the heat equation,
it also has non-constant coefficients, a first-order term, and a final condition. In order to
rewrite the European call model as a heat equation we introduce a change of variable.

Let z and 7 be two variables such that

-

1

S=Fe*andt=T — .
152
2

(12.25)

Then x becomes dimensionless and takes on values between (—oo, 00) and 7 = 0 represents
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t = T. Thus, the final condition in IBVP (12.24) becomes an initial condition when using
the 7 variable.
Next, we introduce the function, v, in two variables z and 7 such that

C = Ev(x,T).

STOP! What are the units of v(z,7) for all  and 77

The following EXPLORE! activity completes the nondimensionlization and simplifica-
tion process for IBVP (12.24).

EXPLORE!
12.1 Are Option Values The Same As Heat Diffusion?

Complete the following exercises to transform IBVP (12.24) into a heat equation. If you
are unable to complete one part move on to the next.

i.) Use the change of variables described in (12.25) to verify

oC 1 5 0v
o _ L 2pov 12.2
ot~ 27 Tor (12.26)
oC Eodv
— == 12.27
oS Sox ( )
0?’C  E [0  Ov
A A 12.28
952 ~ 52 L‘);ﬁ + ax} (12:28)
ii.) Use (12.26)-(12.28) to find a k such that (12.23) is equivalent to
o 0% ov
— - = 1—-k)—+kv= 12.2
or 0Oxz2 +( )837 +hv=0 ( 9
Progress has been made. Notice that in (12.29) the non-constant coefficients have been
removed. Next, we remove the % and kv terms by introducing some change of variable.

However, we do not want to change the independent variables since they allowed us to get
rid of the non-constant coefficients.

iii.) Let u be a function in = and 7 such that
v(z,7) = ez, 7) (12.30)

where a, b are constants to be determined shortly. Verify

v __ yax+bt _%
5o =¢ B bu} (12.31)
% = othT % + au] (12.32)
0% aztbr : ou ou ,
92 = ¢ @ + Qa%a u] (12.33)

iv.) Verify that (12.34) is equivalent to

ou  0%u

du 2 —
Ef@Jr[lfkaa}%Jr[bfa +(1—k)a+kju=0 (12.34)
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In order for (12.34) to be a heat equation the coefficients in front of the % and u terms
need to be zero, which motivates the next EXPLORE! activity.

v.) Show a = 155 and b= —1(k +1)? solve
1—k—2a =0
b—a?+(1—kla+k =0

The transformation is almost complete. All we need to take care of the initial condition in
the new variables.

vi.) Show the corresponding initial condition to (12.34) is
u(:]}7 O) = max (e%(k-‘rl)x _ e%(k—l)w’ 0)

and IBVP (12.24) is equivalent to

du(z, *u(z, 1
ugiﬂ = ggT),0<T<§J2T,—oo<x<oo

u(z,0) = max (e%(k“‘l)” - e%(k_l)“,0> ,—00 < T <00

(12.35)

Carefully describe the step-by-step process that transforms the solution of IBVP
(12.35) into the solution of IBVP (12.24).
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Overview

The presence of a forcing term in the PDEs of the mathematical models leads to a more
accurate explanation of the phenomena, as it did in Part I. We would like to extend the
theory for (Non-CP) in Part I to the present setting, taking advantage of the theory outlined
in Chapter 5. This is the goal of this chapter.

13.1 Introducing (A-NonCP)

The following abstract evolution equation emerged when reformulating IBVPs in Chap-
ter 11 as abstract IVPs in a Hilbert space.

Definition 13.1.1. An abstract evolution equation of the form

(A — NonCP) {gt (u(t)) = A(u(t)) + f(t), to <t <to+T,

wlta) g (13.1)

in a Hilbert space H, where u : [to,to + 1] — H is the unknown function, A : dom(A4) C
H — H is an appropriately-defined linear operator (like %, A+ 1, ete.), ugp € H is a
function describing the initial profile, and f : [to,to + T] — H is a forcing term is called an
abstract nonhomogeneous Cauchy problem, denoted (A-NonCP).

STOP! Before moving on, go back through Chapter 11 and review the steps involved
when reformulating the IBVPs equipped with forcing terms abstractly in the above form.
Make certain to understand all of the identifications along the way.

The fact that forming the theoretical framework for the homogeneous version of (A-NonCP)
(that is, when f = 0) followed naturally from the development of Chapter 4 gives reason
for optimism in our current situation. Assuming that {eAt TH—oH|t> O} is a semigroup
of bounded linear operators on H and that A : dom(A) C H — H is a sufficiently nice

397
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operator, we begin with the variation of parameters formula. Given that each term of this
formula is now a member of a general Hilbert space H, the integral is H—valued. Upon
tracing through the steps of the derivation of (13.18) given in Chapter 5, we find that
we simply need to reinterpret the notion of “multiplying both sides of an equality by the
term e~ A" as “applying the operator e~ “* to both sides.” All steps of the derivation then
remain valid since all of the usual calculus operations have been extended to the present
setting. As such, assuming that f is integrable, all calculations are justified provided that
u(t) € dom(A), ¥t > tg. In such case,

u(t) = eug + /t A9 f(s5)ds. (13.2)
0

Stop! Why is the condition “u(t) € dom(A), Vt > to” needed?

As in Part I, this formula is called the variation of parameters formula for (A-NonCP).

We saw various examples of constructing a solution to certain IBVPs in Chapter 5, but
there the motivation was to show the emergence of the variation of parameters formula
from elementary techniques. Now, we are starting with the variation of parameters formula
and ask the question, “How do we interpret this formula in the Hilbert space setting?” As
in Part I (see Example 5.3.1 ), we first need to have in hand the formula for e4?, which is
often easier said than done. If we are lucky enough to have it, we can then apply it to the
forcing term f(-) and integrate. But remember, f(-) is now #H-valued in this abstract form.
So, to produce a useable practical function, we must revisit the dependence on the spatial
variable that we worked so hard to suppress in the first place. In effect, this amounts to
working backward through the derivation illustrated in Chapter 11.

STOP! Look back at the heat equation discussion in the previous section to see what this
means.

A more practical approach is to consider a numerical approximation scheme. We extend the
argument provided in Section (5.2.2) to the variation of parameters formula for (A-NonCP).

Let t > 0, n € N, and define @ to be the solution of the approximate IVP

et g)=0(s) =Au(s+ L)+ f(s), s=>0 (133)
a(0) = g '

Solving the first equation in (13.3) for a(s 4+ £) yields

i <5 + ;) _ (1 - ;A>_1 a(s) + <1 - :;A) - f(s)% (13.4)

Taking the first step in the march towards ¢ amounts to evaluating (13.4) at s = 0 and

realizing that
-1 -1
n n n n

As was the case in Section (5.2.2),

(2) (b)) (o)

|
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where the first term is exactly the same as in the homogeneous case and the second term
involves a sum for which each term is multiplied by % Following the same argument as the
one provided in Section (5.2.2), we have

- (1-2a) e S (- 2a) (L) S ws

If A and ug satisfy Pseudo-Thereom 2 and @ converges to u, then taking the limit of (13.5)
as n goes to infinity produces

» n—1 ¢ —(n—j) " n
u(t) = eug —|—nh_>rrgoz (1 - nA> f (nj> e

Jj=0

STOP! Go back and look at the variation of parameters formula for (A-NonCP). What
is different? The same?

We know an integral must play a role in the formula for w(t). In fact, if we apply the
exact same argument as in Section 5.2.2 we obtain

n—1 t— 5 —(n—j) t
i R , - A(t—s)
nh_)rréoz (1 ,A) f(s5) s, —/0 e f(s)ds

—
=0 J

Thus, we have obtained the variations of parameters formula via an iterative approach
that makes sense of (13.2).

Despite the complexity of simplifying the variation of parameters formula, it is definitely
preferable to not having a representation formula for a solution. Many results (for instance,
continuous dependence and stability) benefit greatly from having it. Recall from Part I that
there is a bit of a hitch when deciding whether or not this variation of parameters formula
actually constituted a solution of (Non-CP). Overcoming this hurdle depended solely on the
nature of the forcing term.

STOP! Review the development of the variation of parameters formula again. What is
required in order to prove this formula actually satisfies the equation in (A-NonCP)?

This prompts us to introduce two different notions of a solution as we did in Part 1.
Definition 13.1.2. A function u : [tg,to +T] — H is a

i.) classical solution of (A-NonCP) on [to,to + T if

a.) u(t) € dom(A), Vt € [to, to + T,
b.) u(-) is continuous on [tg, to + T,
c.) u(-) is differentiable on (¢, to + T),
d.) (A-NonCP) is satisfied.

ii.) mild solution of (A-NonCP) on [to,to + T7] if
a.) u(+) is continuous on [tg,to + 77,

b.) u(-) is given by (13.2), V¢t € [to,to + T] .

We explore the existence of both types of solutions in the next section.
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13.2 Existence and Uniqueness of Solutions of (A-NonCP)

The fact that the derivation of the variation of parameters formula goes through as it
did in Part I, assuming only continuity of the forcing term f, enables us to easily prove that
a mild solution of (A-NonCP) exists under this assumption, and the variation of parameters
formula provides us with a representation for this solution. Uniqueness of a solution is argued
as in the proof of Theorem 5.3.1 due to the fact that e/’ satisfies the same properties in
this more general setting. But, when is this solution also a classical solution? Interestingly,
the theory from Part I breaks down a bit here in the sense that continuity of f alone does
not imply the variation of parameters formula is differentiable and so, it need not satisfy
the equation in (A-NonCP).

This is a very subtle point. The main difference from the RY setting is that for a general
Hilbert space H, it need not be the case that dom(A) = H, whereas equality must occur
when H = RY. This difference is precisely what makes it possible to construct an example
for which a mild solution exists that is not a classical solution.

This raises the question, “What is sufficient to guarantee the differentiability of (A-
NonCP)?” Certainly, we need ug € dom(A) in order for t +— e?tuy to be differentiable
(Why?), but what about the second term in (A-NonCP)? Since we ultimately need u to
be differentiable, a natural sufficient condition would be to require that the forcing term f :
[to,to + T] — dom(A) be a continuous function for which the mapping ¢ — fot eAt=5) f(s)ds
is differentiable. This suggests the following result.

Proposition 13.2.1. If uy € dom(A) and f : [to,to + 7] — dom(A) is such that ¢ —
fg eA(t=9) f(s)ds is differentiable, then (A-NonCP) has a unique classical solution given by
(13.1).

Proof. Uniqueness was established earlier. We must argue that u given by (13.1) satisfies
the above definition.
The continuity of u is clear. (Why?) We begin by showing that u(t) € dom(A), Vt €

AP u(t)—u(t)
h

[0,T]. This requires that we verify that }llin%e exists. Since etug € dom(A),
—

vt € [0,T], (Why?) we need only to argue the existence of

L[ au-s)
}lllir%) W </0 e f(s)ds> .
(Tell why.) Observe that

t cAh _ T t
A/ eAt=9) f(s5)ds = lim A (/ eA(ts)f(S)ds>
0 0

h—0

teAh _ T A
— T (t—s)
p 5 ()
t ,Ah _A(t—s) _ LA(t—s)
g [ CTI) 2 TS (13.6)
h—0 Jg h
_ [fot eAt+h=s) f(5)ds — fot eAt=9) f(s)ds
a0 h

1 [tth
- E/ eA(t'*'h_s)f(s)ds}
¢

_ % </Ot 6A<ts>f(s)ds> — 1),
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The right-side of the last equality in (13.6) is a well-defined member of dom(A) (by assump-
tion) and f(¢t) € dom(A). Thus, u(t) € dom(A), Vvt € [0,T].
Finally, we show that « given by (13.1) satisfies (13.2). Observe that (13.6) implies

d t t
- ( /O A=) f(s)ds) "y /O A=) f(5)ds + f(2). (13.7)
Also,
% (eAtuo) = AeMuy. (13.8)

Using the linearity of A, adding (13.7) and (13.8) yields

d t t
w(t) = g (Mot [ A 0] =4 (Aot [ A s + 100
0 0

= Au(t) + £ (1),
and u(0) = ug. This completes the proof. O

STOP! Check which of the IBVPs in Chapter 11 satisfy the hypotheses of this theorem.

We can build on the perturbation result from Chapter 10 as well. Consider the follow-
ing exercise.

Exercise 13.2.1. Consider the following perturbed heat equation

%z(m,t) = 88—;2(96,1&) + f(z), 0<zx<a,t>0,
2(2,0)=0, 0 <z < a, (13.9)
2(0,t) = z(a,t) =0, t > 0,

i.) Explain carefully why (13.9) has a unique classical solution on 0,7
ii.) Does the same approach apply to the following IBVP? Explain carefully.

La(z,y,t) =k(Lz(z,yt)+2(z,y,t) + 2 +2+2y,0<z<a,0<y<b t>0,

z(x,y,0) =sin2x+cos2y, 0 <z <a,0<y<b,
z(x,0,t) =0=z(z,bt), 0<x<a,t>0,
2(0,y,t) =0=2z(a,y,t), 0<y<b,t>0,

13.3 Dealing with a Perturbed (A-NonCP)

The variation of parameters formula is useful when establishing a continuous dependence
result formally.

STOP! Review Section 5.4 before moving onward.

We begin by considering a perturbation result in which only the initial condition is
tweaked. To this end, let vy € dom(A) and consider a sequence (ug), C dom(A) such
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that [|(uo), — uoll;, — 0. Now, consider (A-NonCP) and for every n € N, consider the
following IVP in which we replace ug by (ug),,:

& (a(t)) = A(un(t)) + f(1), to <t <to+T,
{d“n(tO) = (uo), » (13.10)

We know that as long as f satisfies the assumptions of the existence-uniqueness result of
the previous section, then (13.10) has a unique classical solution given by the variation of
parameters formula

un(t) = e (ug),, +/O eAt=9) f(s)ds. (13.11)

Denoting the solution of (A-NonCP) by u(t) and using its representation formula, observe
that

lim  max  {[un(t) — u(®)],} = lim  max H‘eA(t_t")(uo)n—eA(t_tU)u()H}
H

n—00 tg<t<to+T n—oo to<t<to+T
(13.12)
At : _
= toérgléatf+T{He HH} nh—)ngo (o), = wollyy =0
Bounded

The right-side of equation (13.12) comes from substituting (13.11) for u, (¢) and the corre-
sponding variation of parameters representation of u(¢). The integral terms

/t A5 £(5)ds
0

in each are the same and cancel due to the subtraction.

APPLY IT!!

To put the continuous dependence result above in context for the models listed below
complete the following:

I.) List the physcial parameters, in context of the model, for which the theory guarantees
a continuous dependence result.

II.) Compare and contrast your answer in (I) with your observations from the continuous
dependence EXPLORE! activities in Chapter 11.

i.) The Neumann BC nonhomogeneous heat equation

2 2(x,t) = kQBB,—;z(x,t) + f(z,t), 0<x<a,t>0,
z2(x,0) = zo(x), 0 < z < a, (13.13)
22(0,t) = 92(a,t) =0, t > 0.
ii.) The two-dimensional Dirichlet BC nonhomogeneous heat equation
%z(x,y,t) =k2Az(z,y,t) + f(z,9,1),0<x<a,0<y<b t>0,
2(2,9,0)  =z(2,y), 0<z<a,0<y<bh,

z(z,0,t) =0=z(z,b,t), 0<zx<a,t>0,
z2(0,y,t) =0=2z2(a,y,t), 0<y<b t>0,

(13.14)
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iii.) The Dirichlet BC nonhomogeneous Fluid Seepage model

o (p(x’t) - O‘a%p(”f’t)) = Bp(a,t) + f(a,1), 0<z <m, >0,
p(z,0) =po(z), 0 <z <,
p(0,t) = p(m,t) =0, t > 0.

iv.) The Dirichlet BC nonhomogeneous wave equation

& (at) — A, t) = f(a,t), 0<z < L, t >0,
2(2,0) = 2o(x), 2(2,0) =z(z), 0<z<L,
2(0,t) = z(L, t) =0,t>0.

v.) The periodic BC nonhomogeneous damped wave equation

g—;z(x,t) + a%z(x,t) + 0288—;22(33,1?) = f(z,t), 0<zx <L, t>0,
z(x,0) = zo(x), %(w,O) =z(z), 0<z<L.
2(0,t) = 2(L,t), t > 0,
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(13.15)

(13.16)

(13.17)

What about the other parameters and forcing functions in the “continuous dependence”

EXPLORE! activities?

STOP! Look back at the EXPLORE! activities in Chapter 11 that discussed this is-
sue. Pay particular attention to all of the different model parameters and forcing terms that

were perturbed.

Precisely, consider the following two related IVPs:

u'(t) = au(t) + f(t), t > to
u (to) = Ug,
w(t) = au(t) + f(t), t > to
 (to) = o,

where we assume there exist d1,ds > 0 for which

[[uo — Toll5, < 61 and to<tSto T 1£(t) _?(t)HH <0

The solutions of (13.18) and (13.19) are, respectively, given by

t
u(t) = eAt o)y, +/ eA0=9) f(s)ds,

to
¢
u(t) = eAlt—tolg, +/ eA=F (5)ds.

to

(13.18)

(13.19)

(13.20)

(13.21)

(13.22)

The question of interest is, “How far apart are these solutions at a given time ¢7” In Part I,
when the outputs were real numbers, we visualized this by computing the vertical distance
between the graphs of y = u(t) and y = @(¢) at all times ¢ in an interval on which we
are studying the solutions. Now, we must replace the norm by the [-||,,-norm. With the
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exception of this change, and interpreting all quantities in a Hilbert space, the steps involved
in estimating the difference between the solutions is the same as in Part I.

Proceeding as before, we subtract the two solution formulas, and estimate using the
properties of absolute value. This yields the following for all ¢ € [tg, T .

[u(t) = u(@)ll5 =
t t
’ (eA(t*tO)uo _ eA(tfto)ﬂO) + </ eA(t*S)f(s)ds _/ eA(tS)f(s)ds> =
to tO H
t
N (g )+ [N (1(6) =T s =
t() H
t
HeA(t—to) (uo — EO)H + ‘ / AU (f(s) —f(s))ds|| < (13.23)
H to H
t
A(t—to) ' . A(t—s) _7F
(e o], ) ool | [ 00T s <
t
A(t—to) a(t—s) _ 7
<t0<rtrl<a£)[)(+T He H) 51 + /t;) € (f(s) f(S)) dS %

The lingering problem is the second term in the last line in (13.23). How do we handle the
norm of an integral term?

STOP! Assuming similar properties hold when the absolute value is replaced by the
Hilbert space norm, work line by line through the derivation of the same result in Section
5.4 to show that

D — ., < H A(t—to)
Jutt) = (0l < (oo,

H) (61 + 62(T — t0)) - (13.24)

APPLY IT!!

According to (13.24), solutions of IBVPs (10.12)-(10.16) depend continuously on the ini-
tial conditions and forcing functions. Compare this theoretical result with your observations
from the “continuous dependence” EXPLORE! activities corresponding to (10.12)-(10.16).
If any of your observations stated that a solution did not depend continuously on the initial
condition and forcing function, try to determine small enough §; and ds such that GUI
confirms (13.24).

13.4 Long-Term Behavior

Regarding the long-term behavior (as t — 00) of a mild solution, we saw in Part I that
the boundedness of the forcing term f was sufficient to guarantee that [~ eA(t=*)f(s)ds <
oo, Vt > 0, provided that flim HeAtHMW = 0. How does this translate into the present

— 00
setting? Observe that if
||| < Mae*, for some w < 0, (13.25)
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and
sup 1f(s)llx < My, (13.26)

then Vt,s > 0,

A (s)|| < eI IS g < MaMpe2), (13.27)

H

If, in addition, f is continuous and
Jim [[£(1) — Lll, =0, (13.28)
then (13.26) holds, and we have more information to aid us in calculating tlim ()]
—00
Precisely, we have the following result.

Proposition 13.4.1. Let ug € dom(A), f : [0,00) — H, and u be the mild solution of
(A-NonCP).

i.) If (13.25) and (13.26) hold, then tli}rn lu(t)]|,, = 0.

ii.) If (13.25) and (13.28), then lim |u(t) = A7LL]|,, = 0.

APPLY IT!!

Use the “long-term behavior” EXPLORE! activities in Chapter 11 to make a conjecture
regarding the stability properties of the operators A found in IBVPs (13.13)-(13.17).

13.5 Looking Ahead

External forces acting on a system are often state-dependent. For instance, if the forcing
term represents temperature regulation of a material, then it necessarily takes into account
the temperature of the material at various times ¢ and makes appropriate adjustments. This
is easily illustrated by the following adaption of the forced heat equation:

]
%z(w,y,t) =kAz(z,y,t) + z(z,y,t) +ae” 7w 0<ax<a,0<y<b t>0,

z(x,y,0) =sin2x+cos2y, 0 <z <a,0<y<b,

2(x,0,t) =0=z(z,b,t), 0<x<a,t>0,

z2(0,y,t) =0=2z(a,y,t), 0 <y <b, t>0,

(13.29)

where z(x,y,t) represents the temperature at the point (x,y) on the plate at time ¢ > 0.
In Chapter (12) we encountered several models with state-dependent forcing functions. To

see how and the added complexity that arises when compared to (A-NonCP), complete the
next exercise.

Exercise 13.5.1. For each of the listed models complete the following:
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I.) Write the model as an abstract evolution equation in the form

{du ((g)@% A(u() + f(tu(®)), to <t <to+T, (13.50)

I1.) Using the ideas and theorems in Chapter 10, argue that the corresponding (A-HCP) of
(13.30) has a unique solution and e“? exists. (Disregard the forcing term in (13.30).)

ITI. Propose a solution to (13.30) using a variation of parameters formula similar (13.2),
but which accounts for the state-dependent term like the variation of parameters
formula (7.24) found in Part I.

IV. Compare and contrast (13.2) and your answer in III. Indicate any new complications
that you expect to arise in any solution process.

i.) Fisher’s Equation

Over) — O0ET) |z, 1) (1 - v(z,7)), 7> 0,2 € (-L, L)
orT - 622 b ) i ? Y
v(0,2) = vo(2), z € (=L, L")

z(=L',7)=2z(L',7),t > 0.

ii.) The epidemiological model
8’0(8?75) — eazgiiét) _ U(J?,t), = (—L,L), t>0

Ouet) — UMD |y, t)(v(e,t) — ), € (<L, L), ¢ >0
v(z,0) =1,z € [-L, L]

u(z,0) =ug(x), z € [-L, L]

iii.) The Gray-Scott model

dulat) _ o) _y(q tyo(w, )2 + A (1 —u(@, ), t >0,z € [~L, L]

ot
avéﬁ’t) = eang(c‘Z’t) +u(z, t)v(x,t)? — Bo(z,t), t >0,z € [-L, L]
u(z,0) = up(z), x € [-L, L]
v(x,0) =vo(x), z € [-L, L]
u(—L,t) = u(L,t), t >0
v(=L,t) =v(L,t),t >0

iv.) The autocatalysis model

dulet) _ Duet) oy g flu(a,t)), t > 0, 2 € (—L, L)
uet) _ (L) (g t) f(ula,t)), t > 0, @ € (~L, L)
u(z,0) = uo(z), x € [-L, L]

v(x,0) = vo(z), z € [-L, L]

w(—L,t) = u(L,t), t >0

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

where

u™, u>0
f(“)_{o, w<0
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v.) The forced heat equation

%z(w,y,t) :kAz(x,y,t)—l—z(x,y,t)+ae_ﬁ, 0<zr<a, 0<y<b t>0,
z(x,y,0) =sin2x+cos2y, 0 <z <a,0<y<b,

z(z,0,t) =0=z2(z,bt), 0<z<a,t>0,

2(0,y,t) =0=z(a,y,t), 0<y<b, t>0,
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Overview

As in the ODE models explored in Part I, external forces are often more complicated
than just functions depending on the independent variables. In fact, they often depend on
not only time and position, but also on the solution itself and its partial derivatives. More
precisely, we shall consider forcing terms of the form f(x,t, z(z,t)). The forcing term can
also depend on the partial derivatives of the unknown function (of order equal to at most
one less than the order of the PDE). We shall just consider some examples in this chapter,
primarily for visualization purposes.

14.1 Turning Up the Heat—Semi-Linear Variants of the Heat
Equation

The heat production source can change with time and the temperature of the material

being heated. For instance, it is reasonable for certain chemical reactions to exhibit an

exponentially decaying heat source. The following IBVP for heat conduction through a
metal sheet takes this into account :

%z(m,y,t) =Kk2Az(z,y,t) + Ae” Bl ,0<z<a,0<y<b, t>0,
Z($,y,0) = Zo(’l‘,y), 0<z< a, 0< y < ba

. ; 14.1
92 (3 0,t) =0 = 22(z,b,t), 0 <z <a,t>0, (14.1)

oy Jy
22(0,y,t) =0 = 22(a,y,t), 0<y < b, t>0.

409
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Semi 20

MATLAB Heat Equation Semilinear 2D

B 0 Input Forcing
At B e

..............

FIGURE 14.1: MATLAB Heat Equation Semilinear 2D GUI

Exercise 14.1.1. Try to reformulate (14.1) as an abstract evolution equation.
MATLAB-Exercise 14.1.1. To begin, open MATLAB and in the command line, type:
MATLAB _Heat_Equation_Semi_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of inputting parameters and GUI output
can be found in Figure 14.1 and Figure 14.2.

i.) Consider IBVP (14.1) with the cosine initial position option and the forcing function
option f1.

a.) Use k? = 1, plot solutions until ¢ = 1 and when prompted set A in the definition
of f1(z,t) equal to 1 and B = 0.5. Describe the evolution of the solution. How
does it differ from the homogeneous heat equation?

b.) Investigate how the solution of IBVP (14.1) depends on the forcing parameters.
For example, does increasing A or B cause the diffusion to speed up? slow down?

c.) Investigate the long-term behavior of solutions of IBVP (14.1). Do solutions
tend to a steady-state temperature as time goes on and on? How do the model
parameters play a role in the long-term behavior of solutions?

MATLAD |

MATLAB Heat Equation Semilinear 2D

:
i
;
S
F ,»".

FIGURE 14.2: Investigating Continuous Dependence for IBVP (14.1)
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d.) Investigate the continuous dependence of the solution on the model parameters
and initial conditions for IBVP (14.1). Make sure you carefully describe the
effects of using different norms.

e.) Repeat (a)-(d) using the exponential initial condition option.
f.) Repeat (a)-(d) using the step function initial condition option.

ii.) Reformulate (14.1) to account for Dirichlet BCs.

iii.) Repeat (i) using Dirichlet BCs and sine for the initial condition.

iv.) Reformulate (14.1) to account for periodic BCs.

)
)
)
)

v.) Repeat (i) using periodic BCs.

The exponentially decaying heat source in (14.1) is a particular choice for a forcing
function that may depend on the solution itself. Generalizing IBVP (14.1) yields a class of
IBVPs of the form

%z(m,y,t) =k2Az(z,y,t) + f(z,y,t,2),0<x <a,0<y<b, t>0,
2(2,9,0) = 20(z,y), 0 <z <a,0<y<b,

%(w»oﬂf): %Z(x,b,t), 0<z<a,t>0,

22(0,y,t) =0 = 22(a,y,t), 0<y <b, t>0.

(14.2)

where f(z,y,t,2) may depend on ¢,z,y and the solution z.
Exercise 14.1.2. Try to reformulate (14.2) as an abstract evolution equation.

Such generalitity in an IBVP allows for fairly complicated forcing terms in the heat
equation. For example, consider the forcing function

Alcos(t) cos® () cos®(y)| sin(z), ¢>0,0<z <a,0<y<b, z>0,

0, t>0,0<zx<a,0<y<b z2<0.
(14.3)

where A € R. Although this function may appear to be quite complicated, it is continuous

in each of the variables.

f(t7:177y7z) {

STOP! Explain why (14.3) is continuous in ¢, 2, y, and z. In the non-homogeneous, con-
tinuity of the forcing function guaranteed what with regard to the variation of parameters
formula?

The next exercise will illustrate solutions, if any, to (14.2) with (14.3) as the forcing
function.

MATLAB-Exercise 14.1.2. To begin, open MATLAB and in the command line, type:
MATLAB _Heat_Equation_Semi_2D

Use the GUI to answer the following questions. A typical screenshot of the GUI can be
found in Figure 14.3.

i.) Consider IBVP (14.2) with the cosine initial position option and the forcing function
option {2 which MATLAB recognizes as (14.3).
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FIGURE 14.3: Investigating Continuous Dependence for IBVP (14.1)

Use k? = 1, plot solutions until ¢ = 1 and when prompted set A in the definition
of f1(z,t) equal to 1. Describe the evolution of the solution. How does it differ
from the homogeneous heat equation?

Investigate how the solution depends on the forcing parameters. For example,
does increasing A cause the diffusion to speed up? Slow down?

Investigate the long-term behavior of solutions. How do the model parameters
play a role?

Investigate the continuous dependence of the solution on the model parameters
and initial conditions for IBVP (14.2). Carefully articulate the results of using
different norms.

Repeat (a)-(d) using the exponential initial condition option.

Repeat (a)-(d) using the step function initial condition option.

Reformulate (14.2) to account for Dirichlet BCs.

Repeat (i) using Dirichlet BCs and sine for the initial condition.

Reformulate (14.2) to account for periodic BCs.

Repeat (i) using periodic BCs.

Investigate how this semilinear heat equation differs from the homogeneous version
by running the GUI for A = 1, then clicking Perturb Parameters and Solve button.
When prompted, choose the new function parameter to equal A = 0.

14.2 The Classical Wave Equation with Semilinear Forcing

In Section 11.3, you encountered the classical wave equation and its variants for which
the forcing term had the form f(¢,x) or in two dimensions f(t,z,y). Here we allow the
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forcing function to depend on the solution as well. For the MATLAB exercises to follow
regarding the wave equation, you shall use each of the following forcing terms:
fl(ta z,Y, Z) = AZ(J?, Y, t)a where A € R\ {O}
fat,z,y,2) = A(x +y) + Bz(z,y,t)?, where A, B € R\ {0}
fa(t,z,y,2) = cos (wz(z,y,t)t), wherew > 0
( z)

falt,z,y,2) = e @YU wherea > 0

The natural extension of (11.52) to account for position dependent forcing is

%(x,y,t) =c? (%(m,y,t) + giy‘;(x,y,t)) + flt,z,y,2),0<z<L,0<y<L, t>0,
z2(x,y,0) = 20(z,y), 0<ax< L,0<y<L,
z(x,0,t) =0 = z(x,b,t), 0 <z < L, t >0,
2(0,y,t) =0=z(a,y,t), 0<y < L, t>0
(14.8)
where L is a positive real number.

Exercise 14.2.1. Try to reformulate IBVP (14.8) when the forcing term equals (14.4).
Then again using (14.5). Which case cannot be represented in the form we have already
discussed?

MATLAB-Exercise 14.2.1. To begin, open MATLAB and in the command line, type:
MATLAB _Wave_Equation_Semi_2D

Make certain to click on the HELP button for instructions on how to use the GUI. Screen-
shots of inputting parameters and GUI output can be found in Figures 14.4-14.7. Use the

MATLARL Wave_ Equation_Semi_20

MATLAB Wave Equation Semilinear 2D

gty a2 =

] Pen i Exsarmual vircionw:

FIGURE 14.4: MATLAB Wave Equation Semilinear 2D GUI

GUI to answer the following questions.

i.) Consider IBVP (14.8) with the sine initial position option, the zero initial velocity
option, and the forcing function option f1.

a.) Use ¢? = 1, plot solutions until # = 1 and when prompted set A in the definition
of fi(z,t) equal to 1. Describe the evolution of the solution. How does it differ
from the homogeneous wave equation?
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FIGURE 14.7: Investigating Continuous Dependence for IBVP (14.8)
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b.) Investigate how the solution depends on the forcing parameters. For example,
does increasing A cause wave propagation to speed up? Slow down?

c.) Investigate the long-term behavior of solutions. How do the model parameters
play a role?

d.) Investigate the continuous dependence of the solution on the model parameters
and initial conditions for IBVP (14.8). Carefully articulate the results of using
different norms.

e.) Repeat (a)-(d) using the exponential initial position option.

f.) Repeat (a)-(d) using the step function initial position option.
Reformulate (14.8) to account for Neumann BCs.

Consider IBVP (14.8) equipped with Neumann BCs, the cosine initial position option,
the zero initial velocity option, and the forcing function option f2.

a.) Use k? = 1, plot solutions until ¢ = 1 and when prompted set A in the definition
of fo(t,z,y, z) equal to 1 and B = 1. Describe the evolution of the solution.

b.) Based on the numerical results produced in MATLAB, make a conjecture re-
garding the existence of a solution for IBVP (14.8) when the forcing term equals
(14.5).

Consider IBVP (14.8) equipped with Neumann BCs, the cosine initial position option,
the zero initial velocity option, and the forcing function option f3.

a.) Use ¢ = 1, plot solutions until + = 1 and when prompted set w in the definition
of f3(t,z,y,z) equal to 5. Describe the evolution of the solution. How does it
differ from the homogeneous heat equation?

b.) Investigate how the solution depends on the forcing parameters. For example,
does increasing w cause wave propagation to speed up? Slow down?

c.) Investigate the long-term behavior of solutions. How do the model parameters
play a role?

d.) Investigate the continuous dependence of the solution on the model parameters
and initial conditions for IBVP (14.8) equipped with Neumann BCs. Carefully
articulate the results of using different norms.

e.) Repeat (a)-(d) using the exponential initial position option.
f.) Repeat (a)-(d) using the step function initial position option.
Reformulate (14.8) to account for periodic BCs.
Repeat (iii) using periodic BCs and the forcing function option f4.

Figure 14.6 illustrates the situation when only the initial position and velocity were
perturbed whereas in Figure 14.7 all model parameters including the initial conditions
were perturbed. Explain how the figures suggest the solutions for IBVP (14.8) do not
depend continuously on on the model parameters.
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14.3 Population Growth—Fisher’s Equation
Consider the nondimensionalized Fisher’s equation

Qu(et) _ azgggvt) +u(z, t)(1 — u(x,t)), t >0,z € (—L, L)

u(0,z) = uo(x), x € [—-L, L] (14.9)
u(t,—L) =u(t,L), t >0

For the EXPLORE! projects to follow, you shall use each of the following initial conditions:

ug(z) =0, z € [-L, L] (14.10)
1
ud(z) =e " ze[-L, L (14.12)

where § is a nonnegative real parameter that will be used to perturb the initial condition.
In the case of the two-dimensional model, (14.11) and (14.12) are replaced by

ud(e.y) = - vel
2cosh (6(x2 +y2))’
ud(z,y) = 6_5(12“’2), x€[-L,L],y€[-L, 1]

—L,L], Y€ [_LvL]

EXPLORE!
14.1 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the initial condition
along with model parameter § used in defining the initial condition. To do this, you will use
the MATLAB Fisher’s Equation GUI to visualize the solutions to IBVP (14.9) for different
choices of 6 and ug(z).

MATLAB-Exercise 14.3.1. To begin, open MATLAB and in the command line, type:
MATLAB_Fishers

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.8-14.11.

i.) Consider IBVP (14.9) with the zero initial condition option.

a.) How would describe the physical situation in (i)? How do you expect the solution
to behave under these conditions?

b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).
ii.) Consider IBVP (14.9) with the exponential initial condition option.

a.) Use 6 = 0.5 and plot solutions until ¢ = 2. Describe the evolution of the solution.
How did it differ from the solution of the heat equation? (Recall, Fisher’s equation
contains a diffusion term just like the one in the heat equation.)
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FIGURE 14.8: MATLAB Fisher’s Equation GUI

FIGURE 14.9: IBVP (14.9), initial profile: ¢~0-52".

2

FIGURE 14.10: IBVP (14.9), initial profile: e=10%",
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FIGURE 14.11: IBVP (14.9), initial profile: W(Oﬁr)'

b.) Repeat (a) using § = 1,2,5 and 10.
c.) Make a conjecture for how ¢ influences the evolution of the solution to IBVP
(14.9) with ug(z) = u3(x).
ili.) Consider IBVP (14.9) with the cosine hyperbolic initial condition option.

a.) Use = 0.5 and plot solutions until ¢ = 2. Describe the evolution of the solution.
How did it differ from the solution of the heat equation? (Recall, Fisher’s equation
contains a diffusion term just like the one in the heat equation.)

b.) Repeat (a) using § = 1,2,5 and 10.
c.) Make a conjecture for how ¢ influences the evolution of the solution to IBVP
(14.9) with ug(x) = ud(x).

iv.) Did changing the initial conditions change the qualitatively nature of the evolution of
the solution to (14.9)7 Explain.

v.) Based on your intuition gained in this EXPLORE!, How did the evolution of the
solution to (14.9) changes as you changed the initial conditions?

EXPLORE!
14.2 Where Is The Population Going!

In this EXPLORE! you will investigate the evolution of the population over long
periods of time.

MATLAB-Exercise 14.3.2. To begin, open MATLAB and in the command line, type:
MATLAB Fishers

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.12, 14.13, and 14.14.
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i.) Consider IBVP (14.9) with the zero initial condition option.
a.) Based on the physical situation and your findings in EXPLORE! 14.1, where
is the population going in the long-run?
b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).
ii.) Consider IBVP (14.9) with the exponential initial condition option.

a.) Investigate the behavior of the solution for large times. Use § = 1. Begin by
plotting solutions to ¢ = 10. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle infinity!

b.) Repeat (a) using § = 2,5, and 10.
c.) Make a conjecture for the long term behavior of the solution to (14.9) with
uo(z) = uj ().

d.) Compare your conjecture in (c) to the long-term behavior of the heat equation.
iii.) Consider IBVP (14.9) with the cosine hyperbolic initial condition option.

a.) Investigate the behavior of the solution for large times. Use § = 1. Begin by
plotting solutions to ¢ = 10. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle infinity!

b.) Repeat (a) using § = 2,5, and 10.
c.) Make a conjecture for the long term behavior of the solution to (14.9) with
uo(7) = u ().

d.) Compare your conjecture in (c) to the long-term behavior of the heat equation.

EXPLORE!

14.3 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.9)
on the initial condition. Here we perturb the initial condition by perturbing the parameter
§ in ud(x) and ud(x).

MATLAB-Exercise 14.3.3. Open MATLAB and in the command line, type:
MATLAB _Fishers

To explore continuous dependence using the GUI we must first solve Fisher’s equation with
a particular initial condition and §. Once a solution has been constructed, click the Modify
Parameters and Solve button to specify a modified value of §. The GUI will automatically
output norm differences in the solutions. Use the GUI to answer the following questions.
Make sure to click the Help button to find more information about the GUI. Screenshots
of inputting parameters and GUI output can be found in Figures 14.15, 14.16, and 14.17.
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FIGURE 14.12: IBVP (14.9), initial profile: 555
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FIGURE 14.14: IBVP (14.9), initial profile: 51—

i.) Consider IBVP (14.9). Explore whether or not the solution of this IBVP depends
continuously on the exponential initial condition option.
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FIGURE 14.16: Perturbing the initial condition in (14.9)

a.) Use 6 =1 and plot solutions until ¢ = 3. Choose a modified § to equal 1.1. How
would you describe the differences in the solutions?

b.) Repeat (a) with modified § values equal to 0.9,0.95,1.05 and 1.01.

c.) Make a conjecture regarding IBVP (14.9) continuous dependence on the initial
condition for § = 1.

ii.) Repeat (i) for 6 = 5.
iii.) Repeat (i) for 6 = 0.5.

iv.) Consider IBVP (14.9). Explore whether or not the solution of this IBVP depends
continuously on the cosine hyperbolic initial condition option.

a.) Use § =1 and plot solutions until ¢ = 3. Choose a modified § to equal 1.1. How
would you describe the differences in the solutions?

b.) Repeat (a) with modified § values equal to 0.9,0.95,1.05 and 1.01.

c.) Make a conjecture regarding IBVP (14.9) continuous dependence on the initial
condition for § = 1.

v.) Repeat (iv) for § = 5.
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vi.) Repeat (iv) for 6 = 0.5.

Next, we consider the two-dimensional Fisher’s equation and investigate its solution’s

dependence on parameters and behavior for large times.

14.3.1 Two-Dimensional Fisher’s Equation

The two-dimensional nondimensionalized Fisher’s equation is given by

Qulbaww) — Nu(t,x,y) + ult,z,y)(1 — u(t,z,y)), t >0,z € (~L,L), y € (=L, L)

ot
u O,CE,y) = uO(xvy)v T € [_LvL]a ye [_LaL]

(
u(t,—L,y) =u(t,L,y), t>0,,y € [-L, L]
U(t,l’,—L) = U(t,.’IZ‘,L), > 07? HAES [_LaL]

(14.13)

EXPLORE!
14.4 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the initial condition
along with model parameter § used in defining the initial condtion. To do this, you will
use the MATLAB Fisher’s Equation 2D GUI to visualize the solutions to IBVP (14.13) for

different choices of ¢ and wug(x).

MATLAB-Exercise 14.3.4. To begin, open MATLAB and in the command line, type:

MATLAB_Fishers_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures

14.18-14.22.

i.) Consider IBVP (14.13) with the zero initial condition option.

800 MATLAR Fisters

MATLAB Fishers Equation

asporana

FIGURE 14.17: Perturbing the initial condition in (14.9)
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FIGURE 14.18: MATLAB Fisher’s Equation 2D GUI

Solution att=2

Solutionatt= 2

FIGURE 14.20: IBVP (14.13), initial profile: ¢~ 10(="+v"),
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Solutionatt=2

FIGURE 14.21: IBVP (14.13), initial profile: 5 rosmerymy-

Solution akt=2

a.) How would describe the physical situation in (i)? How do you expect the solution
to behave under these conditions?

b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).
ii.) Consider IBVP (14.13) with the exponential initial condition option.

a.) Use d = 0.5 and plot solutions until ¢ = 2. Describe the evolution of the solution.
How did it differ from the solution of the heat equation? (Recall, Fisher’s equation
contains a diffusion term just like the one in the heat equation.)

b.) Repeat (a) using § = 1,2,5 and 10.
c.) Make a conjecture for how ¢ influences the evolution of the solution to IBVP
(14.13) with ug(z) = ud(z).
ili.) Consider IBVP (14.13) with the cosine hyperbolic initial condition option.

a.) Use 6 = 0.5 and plot solutions until ¢ = 2. Describe the evolution of the solution.
How did it differ from the solution of the heat equation? (Recall, Fisher’s equation
contains a diffusion term just like the one in the heat equation.)
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b.) Repeat (a) using § = 1,2,5 and 10.
c.) Make a conjecture for how ¢ influences the evolution of the solution to IBVP
(14.13) with ug(z) = ud(z).

iv.) How did the evolution of the solution to (14.13) change as you chnaged the initial
conditions?.

v.) Based on your intuition gained in this EXPLORE!, how do you expect the population
to evolve over long periods of time?

EXPLORE!
14.5 Where Is The Population Going!

In this EXPLORE! we will investigate the evolution of the population over long periods
of time.

MATLAB-Exercise 14.3.5. To begin, open MATLAB and in the command line, type:
MATLAB _Fishers_2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figure
14.23 and Figure 14.24.

i.) Consider IBVP (14.13) with the zero initial condition option.

a.) Based on the physical situation and your findings in EXPLORE! 14.4, where
is the population going in the long-run?

b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).

ii.) Consider IBVP (14.13) with the exponential initial condition option.

a.) Investigate the behavior of the solution for large times. Use § = 1. Begin by
plotting solutions to ¢ = 10. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle infinity!

b.) Repeat (a) using § = 2,5, and 10.

c.) Make a conjecture for the long—term behavior of the solution to (14.13) with
up(x) = ud(x).

d.) Compare your conjecture in (c) to the long-term behavior of the heat equation.
iii.) Consider IBVP (14.13) with the cosine hyperbolic initial condition option.

a.) Investigate the behavior of the solution for large times. Use § = 1. Begin by
plotting solutions to ¢ = 10. If necessary, slowly increase the plotting time until
you are able to describe the behavior of the solution. Remember, a computer
cannot handle infinity!

b.) Repeat (a) using § = 2,5, and 10.
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Solution skt = 20

FIGURE 14.23: IBVP (14.13), initial profile: e=5(*+v*).

Solutionatt =20

c.) Make a conjecture for the long—term behavior of the solution to (14.13) with
uo(z) = uj ().

d.) Compare your conjecture in (c) to the long-term behavior of the heat equation.

EXPLORE!

14.6 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.13)

on the initial condition. Here we perturb the initial condition by perturbing the parameter
2

§ in ud(z) and u(z).
MATLAB-Exercise 14.3.6. Open MATLAB and in the command line, type:

MATLAB_Fishers_2D
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FIGURE 14.25: Perturbing § in MATLAB Fisher’s Equation GUI

To explore continuous dependence using the GUI we must first solve Fisher’s equation with
a particular initial condition and §. Once a solution has been constructed, click the Modify
Parameters and Solve button to specify a modified value of §. The GUI will automatically
output norm differences in the solutions. Use the GUI to answer the following questions.
Make certain to click on the HELP button for more information about the GUI. Screenshots
on inputting parameters and GUI output can be found in Figures 14.25, 14.26, and 14.27.

i.) Consider IBVP (14.13). Explore whether or not the solution of this IBVP depends
continuously on the exponential initial condition option.

a.) Use § =1 and plot solutions until ¢ = 3. Choose a modified § to equal 1.1. How
would you describe the differences in the solutions?

b.) Repeat (a) with modified ¢ values equal to 0.9,0.95,1.05 and 1.01.

c.) Make a conjecture regarding IBVP (14.13) continuous dependence on the initial
condition for 6 = 1.

ii.) Repeat (i) for 6 = 5.
iii.) Repeat (i) for 6 = 0.5.

8.0 MATLAR Fishers 200
MATLAB Fishers Equation 2D
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FIGURE 14.26: Perturbing the initial condition in (14.13)
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FIGURE 14.27: Perturbing the initial condition in (14.13)

iv.) Consider IBVP (14.13). Explore whether or not the solution of this IBVP depends
continuously on the cosine hyperbolic initial condition option.

a.) Use 6 =1 and plot solutions until ¢ = 3. Choose a modified 0 to equal 1.1. How
would you describe the differences in the solutions?

b.) Repeat (a) with modified § values equal to 0.9,0.95,1.05 and 1.01.

c.) Make a conjecture regarding IBVP (14.13) continuous dependence on the initial
condition for § = 1.

v.) Repeat (iv) for § = 5.

vi.) Repeat (iv) for 6 = 0.5.

[ |
14.4 Zombie Apocalypse! Epidemiological Models
Consider the non-dimensionalized epidemiological model
Oet) = D —u(a,t), w € (~1,T), 1> 0
ou(x, 8%u(x,
(o) = 288D 4w, 1) (v(a,t) = N), @ € (=L, L), £ >0 (14.14)

v(z,0) =1,z € [-L, L]
u(z,0) = up(x), x € [-L, L]
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where € and A are the diffusivity and removal rate model parameters. For the EXPLORE!
activities to follow, we shall use each of the following initial conditions for w,

uj(z) = 0,2 € [L, L] (14.15)
ud(z) = e 017 g e [—L, L] (14.16)
1, xe[-L L]
dx)=1" 10710 14.17
(%) {O, otherwise ( )

EXPLORE!
14.7 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the initial condition
along with model parameters. To do this, you will use the MATLAB Epidemiology GUI to
visualize the solutions of IBVP (14.14) for different choices of ug(x), €, and A.

MATLAB-Exercise 14.4.1. To begin, open MATLAB and in the command line, type:
MATLAB _Epidemiology

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.28, 14.29, and 14.30.

|an MATLAR Epidemiclogy

MATLAB Epidemiology

FIGURE 14.28: MATLAB Epidemiology GUI

i.) Consider IBVP (14.14) with the zero initial condition option.

a.) How would you describe the physical situation in (i)? How do you expect the
solution to behave under these conditions? Will the model parameters play any
role in the evolution of the solution?

b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).

ii.) Consider IBVP (14.14) with initial condition (14.16).

a.) Use e = 1, A = 3, and plot solutions until ¢ = 10. Describe the evolution of the
solution.



430  Differential Equations with MATLAB ® : Ezploration, Application and Theory

Surface plot of u

FIGURE 14.29: Surface plot of Infectives in IBVP (14.14) with initial condition (14.16).

b.) Repeat (a) using e =3 and A = 1.
c.) Repeat (a) using e = 1.5 and A = 0.1.
d.) Make a conjecture for how ¢ and A influence the evolution of the solution to

IBVP (14.14) with uo(z) = ud(z).

iii.) Consider IBVP (14.14) with initial condition (14.17).
a.) Use e = 1, A = 3, and plot solutions until ¢ = 10. Describe the evolution of the
solution.
b.) Repeat (a) using e =3 and A = 1.
c.) Repeat (a) using e = 0.75 and A = 0.1.
d.) Make a conjecture for how e and A influence the evolution of the solution to

IBVP (14.14) with ug(z) = u(z).

iv.) How does the evolution of the solution to (14.14) changes as the initial conditions
change?

Surface plot of v

FIGURE 14.30: Surface plot of Susceptibles in IBVP (14.14) with initial condition (14.17).
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v.) Based on your intuition gained in this EXPLORE!, how do you expect the popu-
lations to evolve over long periods of time? Do you believe the model allows for an
apocalypse for which the susceptible population becomes extinct? Explain.

EXPLORE!
14.8 Where Is The Virus Going?

In this EXPLORE! you will investigate the evolution of the Susceptibles and Infectives
over long periods of time.
MATLAB-Exercise 14.4.2. To begin, open MATLAB and in the command line, type:
MATLAB _Epidemiology

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Examples of GUI output can be found in Figures
14.31, 14.32, and 14.33.

i.) Consider IBVP (14.14) with the zero initial condition option.

a.) Based on the physical situation and your findings in EXPLORE! 14.7, what
will happen to the two groups in the long-run?

b.) Use the GUI to visualize the solution, and comment on any differences between
the solution presented in MATLAB and the situation you described in (a).

Surface plot of v

FIGURE 14.31: Surface plot of Susceptibles in IBVP (14.14) with (14.16).

ii.) Consider IBVP (14.14) with (14.16) as the initial condition.

a.) Investigate the behavior of the solution for large times. Use ¢ = 3 and A = 5.
Begin by plotting solutions to ¢t = 30. If necessary, slowly increase the plotting
time until you are able to describe the behavior of the solution. Remember, a
computer cannot handle infinity!

b.) Repeat (a) using e = 10 and A = 1.
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Surface plot of u

FIGURE 14.32: Surface plot of Infectives in IBVP (14.14) with (14.16).

Surtace plot of v

FIGURE 14.33: Possible Susceptibles extinction?

iii.) Consider IBVP (14.14) with (14.17) as the initial condition.

a.) Investigate the behavior of the solution for large times. Use ¢ = 3 and A = 5.
Begin by plotting solutions to ¢ = 30. If necessary, slowly increase the plotting
time until you are able to describe the behavior of the solution. Remember, a
computer cannot handle infinity!

b.) Repeat (a) using e = 10 and A = 1.
iv.) Is extinction possible?
a.) Use e = 10, A = 0.01, initial condition (14.17), and plot solutions until ¢ = 30.

Carefully watch the movie to get a sense of how the Infectives are interacting
with (chasing) the Susceptibles.

b.) Based on (a) do you believe the Susceptible group will go extinct?
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c¢.) It turns out that if you plot solutions a little further in time the model breaks
down due to the periodic boundary conditions. Try it! Plot until ¢ = 36.

EXPLORE!

14.9 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.14)
on the Infectives’ initial condition, the diffusivity constant, and the removal rate.

MATLAB-Exercise 14.4.3. Open MATLAB and in the command line, type:
MATLAB _Epidemiology

To explore continuous dependence using the GUI we must first solve (14.14) with a par-
ticular initial condition, €, and A. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify a modified value of ¢, A and perturbation size for
the initial condition. The GUI will automatically output norm differences in the solutions.
Use the GUI to answer the following questions. Make certain to click the HELP button for
more information about the GUI. Screenshots of inputting parameters and GUI output can
be found in Figures 14.34-14.37.

MATLAB Epidemiology

|8 00 nput Modified Lambda

FIGURE 14.34: Perturbing parameters in MATLAB Epidemiology GUI

i.) Consider IBVP (14.14). Explore whether or not the solution of this IBVP depends
continuously on the initial condition (14.16).

a.) Use e = 1, A = 1, and plot solutions until ¢ = 10. Choose a perturbation size of
0.1 for the initial condition and keep everything else the same. How would you
describe the differences in the solutions?

b.) Repeat (a) with perturbation sizes equal to 0.05 and 0.01.

c.) Use e =1, A = 0.1, and plot solutions until ¢ = 10. Choose a perturbation size of
0.1 for the initial condition and keep everything else the same. How would you
describe the differences in the solutions?
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[l EcFan MATLAS_ Epidemic|ogy
MATLAB Epidemiology

FIGURE 14.35: Perturbing the initial condition in (14.14)
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FIGURE 14.37: Perturbing the initial condition and removal rate in (14.14)
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Repeat (¢) with perturbation sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.14) continuous dependence on the initial
condition (14.15).

ii.) Consider IBVP (14.14). Explore whether or not the solution of this IBVP depends
continuously on the initial condition (14.16) and the diffusivity constant.

a.)

Use e = 1, A = 1, and plot solutions until ¢ = 10. Choose 1.1 as the perturbed
diffusivity constant and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (a) with perturbed diffusivites equal to 0.95 and 1.01 and perturbation
sizes equal to 0.05 and 0.01.

Use € = 0.5, A = 5, and plot solutions until ¢ = 10. Choose 0.4 as the perturbed
diffusivity constant and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (a) with perturbed diffusivites equal to 0.55 and 0.49 and perturbation
sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.14) continuous dependence on the initial
condition and diffusivity constant (14.15).

iii.) Consider IBVP (14.14). Explore whether or not the solution of this IBVP depends
continuously on the initial condition (14.16) and the removal rate.

a.)

Use e = 1, A = 1, and plot solutions until ¢ = 10. Choose 1.1 as the perturbed
removal rate and a perturbation size of 0.1 for the initial condition. How would
you describe the differences in the solutions?

Repeat (a) with perturbed rates equal to 0.95 and 1.01 and perturbation sizes
equal to 0.05 and 0.01.

Use € = 0.5, A = 5, and plot solutions until ¢ = 10. Choose 4.9 as the perturbed
removal rate and a perturbation size of 0.1 for the initial condition. How would
you describe the differences in the solutions?

Repeat (a) with perturbed removal rates equal to 5.05 and 4.99 and perturbation
sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.14) continuous dependence on the initial
condition and the removal rate (14.15).

iv.) Repeat (i) using (14.17) as the initial condition.

v.) Repeat (ii) using (14.17) as the initial condition.

vi.) Repeat (iii) using (14.17) as the initial condition.
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14.5 How Did That Zebra Get Its Stripes? A First Look at Spatial
Pattern Formation

Consider the one-dimensional Gray-Scott reaction-diffusion IBVP,

Quiat) _ Oulet) _yy(z to(w, )2 + A(1—u(z,t), t >0, x € [-L, L]

) Bac
ulet) _ (D0) 4y (z t)o(w,t)2 — Bu(x,t), t > 0, x € [~ L, L]

( 0) = uO( ) €[-L,L] (14.18)
v ) ( ) [_LvL]

(,
u(=L,t) =u(L,t), t >0
(—L

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

where ¢ > 0 is the diffusivity constant, A the replenishment constant, and B the dimin-
ishment constant. For the EXPLORE! activities to follow, we use the following initial
condition for IBVP (14.18),

UO((E) =1- 21 SlIllO(O (Tz)zzL)) (1419)
1sin'? ()

EXPLORE!
14.10 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the diffusivity, replen-
ishment, and diminishment constants. To do this, you will use the MATLAB Gray-Scott
Model GUI to visualize the solutions to IBVP (14.18) for different choices of €, A, and B.

MATLAB-Exercise 14.5.1. To begin, open MATLAB and in the command line, type:
MATLAB _Gray_Scott_Model

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Solutions of GUI output can be found in Figures
14.38 and 14.39.

i.) Consider IBVP (14.18) with ¢ = 0.01, A = 0.5, and B = 0.5.
a.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations?
b.) Repeat (a) using e = 1 keeping everything else fixed. How did increasing e affect
the evolution?
ii.) Consider IBVP (14.18) with e = 0.01, A= 0, and B = 1.
a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?

b.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations? Did the evolution match your expectation?
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MATLAB Gray-Scott Model

FIGURE 14.38: MATLAB Gray-Scott Model GUI

Surtace plot of v

FIGURE 14.39: Surface plot of v in IBVP (14.18)

c.) Do the solutions remind you of another model’s solutions? If so, which one?

iii.) Consider IBVP (14.18) with e = 0.01, A=1, and B = 0.

a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?

b.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations? Did the evolution match your expectation?

c.) It is worth pointing out that the chaotic behavior seen in the plot from the GUI
could conceivably be due to the way the computer is solving for the answer. How-
ever, reaction (12.16) coupled with replenishment and no diminishment should
lead to non-physical solutions.
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EXPLORE!
14.11 Long Term Behavior

In this EXPLORE! you will investigate the evolution of the chemical species over long
periods of time.

MATLAB-Exercise 14.5.2. To begin, open MATLAB and in the command line, type:
MATLAB _Gray_Scott_Model

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.40 and 14.41.

i.) Consider IBVP (14.18) with ¢ = 0.01, A = 0.5, and B = 0.5.

a.) Plot solutions until ¢ = 100. How would you describe the evolution of the two
concentrations?

b.) Repeat (a) using € = 1 keeping everything else fixed. Did changing e affect the
long-term behavior?

Surface plot of u

FIGURE 14.40: Surface Plot of u in IBVP (14.18).

ii.) Consider IBVP (14.18) with e = 0.01, A =0, and B = 1.
a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?

b.) Plot solutions until ¢ = 200. How would you describe the long-term behavior of
the two concentrations?

c.) How does the long-term behavior in (b) compare to that in the epidemiology
model (14.14)?

ii.) Consider IBVP (14.18) with e = 0.01, A = 0.09, and B = 0.085.

a.) Plot solutions until ¢ = 200. How would you describe the long-term behavior of
the two concentrations?
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Surface plot of v

FIGURE 14.41: Surface Plot of v in IBVP (14.18).

c.) Based on your observations in (b), do you believe u and v will tend to constants
as was the case in (i) and (ii)? Explain.

EXPLORE!

14.12 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.18)
the models’ parameters and the initial condition.

MATLAB-Exercise 14.5.3. Open MATLAB and in the command line, type:
MATLAB_Gray_Scott_Model

To explore continuous dependence using the GUI we must first solve IBVP (14.18) with
a particular set of parameters. Once a solution has been constructed, click the Perturb
Parameters and Solve button to specify modified parameters and a perturbation size for
the initial condition. The GUI will automatically output norm differences in the solutions.
Use the GUI to answer the following questions. Make certain to click on the HELP button
to find more information about the GUI. Screenshots of GUI output can be found in Figures
14.42, 14.43, and 14.44.

i.) Explore whether or not the solution of this IBVP (14.18) depends continuously on the
initial condition.

a.) Use ¢ = 0.01, A = 0.5,B = 0.5, and plot solutions until ¢ = 10. Choose a
perturbation size of 0.1 for the initial condition and keep everything else the
same. How would you describe the differences in the solutions?

b.) Repeat (a) with perturbation sizes equal to 0.05 and 0.01.

ii.) Repeat (i) for A =0 and B = 1 keeping everything else the same and then again for
A =10.09 and B = 0.085.



440  Differential Equations with MATLAB ® : Ezploration, Application and Theory

onn MATIAR Gray, Scott Model
MATLAB Gray-Scott Model

FIGURE 14.42: Perturbing the initial condition in (14.18)

iii.) Make a conjecture regarding IBVP (14.18) continuous dependence on the initial con-
dition.

iv.) Explore whether or not the solution of this IBVP (14.18) depends continuously on the
replinishment constant.

a.) Use e = 0.01, A = 0.5,B = 0.5, and plot solutions until ¢ = 10. Choose a
modified replinishment constant equal to 0.6 and keep everything else the same.
How would you describe the differences in the solutions?

b.) Repeat (a) with modified replinishment constants equal to 0.55,0.45 and 0.049.

vi.) Repeat (i) for A = 0 and B = 1. Choose modified replinishment terms equal to
0.1,0.05, and 0.01.

vii.) Repeat (i) for A = 0.09 and B = 0.085. Choose modified replinishment terms equal
t0 0.15,0.07, and 0.08,

viii.) Make a conjecture regarding IBVP (14.18) continuous dependence on the replinish-
ment term.

8.0 MATLAR Cray_Scott_Maodel

MATLAB Gray-Scott Model

FIGURE 14.43: Perturbing the replinishment term in (14.18)
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FIGURE 14.44: Perturbing the diffusivity constant and initial condition in (14.18)

ix.) Explore whether or not the solution of this IBVP (14.18) depends continuously on the
diffusivity constant and the initial conditions.

a.) Use e = 0.01, A =

0.5, B = 0.5, and plot solutions until t =

10. Choose a

modified diffusivity constant equal to 0.1 and a perturbation size of 0.1 for the
initial condition and keep everything else the same. How would you describe the

differences in the solutions?

b.) Repeat (a) with modified diffusivity constants equal to 0.07 and 0.03 and per-

turbation sizes equal to 0.05 and 0.01.

c.) Repeat (a) and (b) using A =0 and B = 1.
d.) Repeat (a) and (b) using A = 0.09 and B = 0.085.

Next, we consider the two-dimensional Gray-Scott equation and investigate its solution’s

dependence on parameters and behavior for large times.

14.5.1 Two-Dimensional Gray-Scott Equation

The two-dimensional nondimensionalized Gray-Scott equation is given by

Ou(x,y,
% = AU(J),y,t) -

Q) — cNv(w,y,t) + ulz,y, o(x, y, ) —

u(z,y,0) = uo(x,y), € [-L,L], y € [-L, L]
z,y,0) = vo(z,y), v € [-L, L}, y € [-L, L]
=u(L,y,t), t >0,y € [-L, L]
w(z,L,t), t >0, z € [-L, L]
v(L,y,t), t >0,y €[-L, L]
v(z,L,t),t >0,z €[-L, L]

<

L,

:

v(—L

( =
(= y» t) =
u(z,—L,t) =
(- y, t) =
(z,—L,1)

v(x, —

u(z,y, tho(z,y,t)* + A(L—u(z,y,1), t >0,z € [-L, L], y €
Bv(z,y,t),t >0,z € [-L,L], y €

[_La L}
[_L7 L]

(14.20)
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EXPLORE!
14.13 Parameter Play!

In this EXPLORE! you will investigate the effects of changing model parameters. To
do this, you will use the MATLAB Gray-Scott Model 2D GUI to visualize the solutions to
IBVP (14.20) for different choices of €, A and B.

MATLAB-Exercise 14.5.4. To begin, open MATLAB and in the command line, type:
MATLAB _Gray_Scott_Model 2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.45 and 14.46..

vy _Soott_Model 2D

MATLAB Gray-Scott Model 2D

FIGURE 14.45: MATLAB Gray-Scott Equation 2D GUI

i.) Consider IBVP (14.20) with e = 0.01, A = 0.5, and B = 0.5.
a.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations?
b.) Repeat (a) using ¢ = 1 keeping everything else fixed. How did increasing e affect
the evolution?
ii.) Consider IBVP (14.20) with e = 0.01, A=0, and B = 1.
a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?

b.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations? Did the evolution match your expectation?

c.) Do the solutions remind you of another model’s solutions? If so, which one?

iii.) Consider IBVP (14.20) with e = 0.01, A=1, and B = 0.

a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?
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FIGURE 14.46: Acrial view of u and side view of v in (14.20) at ¢ = 10

b.) Plot solutions until ¢ = 10. How would you describe the evolution of the two
concentrations? Did the evolution match your expectation?

c.) It is worth pointing out that the chaotic behavior seen in the plot from the GUI
could conceivably be due to the way the computer is solving for the answer. How-
ever, reaction (12.16) coupled with replinishment and no diminishment should
lead to non-physical solutions.

iv.) Compare your two-dimensional model parameters observations with those made in
the one-dimesional case.

EXPLORE!
14.11 Long—Term Behavior

In this EXPLORE! you will investigate the evolution of the chemical species over long
periods of time.

MATLAB-Exercise 14.5.5. To begin, open MATLAB and in the command line, type:
MATLAB _Gray_Scott_Model 2D

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of GUI output can be found
in Figure 14.47.

i.) Consider IBVP (14.20) with ¢ =0.01, A = 0.5, and B = 0.5.
a.) Plot solutions until ¢ = 75. How would you describe the evolution of the two

concentrations?

b.) Repeat (a) using ¢ = 1 keeping everything else fixed. Did changing e affect the
long-term behavior?

c.) Do you believe the concentrations will converge to constants? Explain.



444 Differential Equations with MATLAB ® : Ezploration, Application and Theory

FIGURE 14.47: Aerial view of solutions to IBVP (14.20) at ¢t = 1000.

ii.) Consider IBVP (14.20) with e = 0.01, A= 0, and B = 1.
a.) With this particular set of model parameters, what should we expect to happen
to the concentrations?
b.) Plot solutions until ¢ = 100. How would you describe the long-term behavior of
the two concentrations?
ii.) Consider IBVP (14.20) with e = 0.01, A = 0.09, and B = 0.085.
a.) Plot solutions until ¢ = 500. How would you describe the long-term behavior of
the two concentrations?
c.) Based on your observations in (b), do you believe u and v will tend to constants

as was the case in (i) and (ii)? Explain.

EXPLORE!

14.12 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.20)
the models’ parameters and the initial condition.

MATLAB-Exercise 14.5.6. Open MATLAB and in the command line, type: Use the
GUI to answer the following questions. Make certain to click the HELP button for more
information about the GUI. Screenshots of GUI output can be found in Figures 14.48, 14.49,
and 14.50.

MATLAB_Gray_Scott_Model 2D

i.) Explore whether or not the solution of this IBVP (14.20) depends continuously on the
initial condition.

a.) Use e = 0.01, A = 0.5,B = 0.5, and plot solutions until ¢ = 10. Choose a
perturbation size of 0.1 for the initial condition and keep everything else the
same. How would you describe the differences in the solutions?
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8 n.n . MATLAR Cray. Scoft_Model 20
MATLAB Gray-Scott Model 2D

FIGURE 14.48: Perturbing the initial condition in (14.20)

SO0 MATLAE, Gray_Scott Model 20

MATLAB Gray-Scott Model 2D

FIGURE 14.49: Perturbing the replinishment term in (14.20)

b.) Repeat (a) with perturbation sizes equal to 0.05 and 0.01.

ii.) Repeat (i) for A =0 and B = 1 keeping everything else the same and then again for
A =0.09 and B = 0.085.

iii.) Make a conjecture regarding IBVP (14.20) continuous dependence on the initial con-
dition.

iv.) Explore whether or not the solution of this IBVP (14.20) depends continuously on the
replinishment constant.

a.) Use e = 0.01, A = 0.5,B = 0.5, and plot solutions until ¢ = 10. Choose a
modified replinishment constant equal to 0.6 and keep everything else the same.
How would you describe the differences in the solutions?

b.) Repeat (a) with modified replinishment constants equal to 0.55,0.45 and 0.049.

vi.) Repeat (i) for A = 0 and B = 1. Choose modified replinishment terms equal to
0.1, 0.05, and 0.01.

vii.) Repeat (i) for A = 0.09 and B = 0.085. Choose modified replinishment terms equal
t0 0.15,0.07, and 0.08,
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[-==2Fe) MATLAR. Copy S Model 20

MATLAB Gray-Scott Model 2D

FIGURE 14.50: Perturbing the diffusivity constant and initial condition in (14.20)

viii.) Make a conjecture regarding IBVP (14.20) continuous dependence on the replinish-

ment term.

ix.) Explore whether or not the solution of this IBVP (14.20) depends continuously on the

diffusivity constant and the initial conditions.

a.) Use ¢ = 0.01, A = 0.5,B = 0.5, and plot solutions until ¢ = 10. Choose a
modified diffusivity constant equal to 0.1 and a perturbation size of 0.1 for the
initial condition and keep everything else the same. How would you describe the

differences in the solutions?

b.) Repeat (a) with modified diffusivity constants equal to 0.07 and 0.03 and per-

turbation sizes equal to 0.05 and 0.01.
c.) Repeat (a) and (b) using A =0 and B = 1.

d.) Repeat (a) and (b) using A = 0.09 and B = 0.085.

|
14.6 Autocatalysis—Combustion!
Consider the non-dimensionalized autocatalysis model
Quet) — 248l (e, ) f(ule, 1), ¢ > 0, € (~L, L)
Que) — D20 4 y(x,t) f(ul(z,t), t >0, z € (~L, L)
u(x,0) = uo(x), x € [-L, L] (14.21)

v(z,0) = vo(z), € [-L, L]
u(—L,t) =u(L,t), t >0
(—L,t) =v(L,t),t >0

~

v
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Flu) = {“m’ e

for

0, u<0’

The model parameters are € and m representing the diffusivity and reaction coefficient,
respectively. For the EXPLORE! activities to follow, we use the following initial condition
for IBVP (14.21):

up(e) =1 (1+tanh (L(L —|2)))
{vo(x) 1— 1 (1+tanh (&(L - |2)))) (14.22)

EXPLORE!
14.16 Parameter Play!

In this EXPLORE! you will investigate the effects of changing the model parameters.
To do this, you will use the MATLAB Autocatalysis Reaction GUI to visualize the solutions
of IBVP (14.21) for different choices of e and m.

MATLAB-Exercise 14.6.1. To begin, open MATLAB and in the command line, type:
MATLAB_Autocatalysis_Reaction

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. A typical screenshot of the GUI can be found in
Figure 14.51.

MATLAR Autocata

MATLAB Autocatalysis Reaction

lysis_Reaction

FIGURE 14.51: MATLAB Autocatalysis GUI

i.) Consider IBVP (14.21) with (14.22) as the initial condition option.
a.) Use e = 0.1, m = 1, and plot solutions until ¢ = 10. Describe the evolution of the
solution. Retain the surface plot outputs from the GUI for the next question.

b.) Repeat (a) using e = 0.1 and m = 11. How did changing m affect the solution to
IBVP (14.21)7

c.) Repeat (a) using e =5 and m = 1.
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Surtace plot of u

FIGURE 14.52: Surface plot of u in IBVP (14.21) with m =4

d.) Repeat (a) using e = 5 and m = 11. How did changing m affect the solution in
this case?

EXPLORE!
14.17 Long-Term Behavior

In this EXPLORE! you will investigate the autocatalysis reaction over long periods of
time.

MATLAB-Exercise 14.6.2. To begin, open MATLAB and in the command line, type:
MATLAB_Autocatalysis_Reaction

Use the GUI to answer the following questions. Make certain to click on the HELP button
for instructions on how to use the GUI. Screenshots of GUI output can be found in Figures
14.52, 14.53, and 14.54.

i.) Consider IBVP (14.21) with the (14.22) as the initial condition option.

a.) Investigate the behavior of the solution for large times. Use ¢ = 0.1, m = 2, and
plot solutions to t = 200. Describe the long term behavior of the autocatalytic
molecules’ concentration. (If the computation time on your personal computer
was not too great for ¢ = 200, use t = 400 in the next two questions.)

b.) Repeat (a) using m = 9.
c.) Repeat (a) using m = 11.

ii.) Repeat (i) using € = 1. Comment on the differences between the long-time evolution
of the autocatalytic molecule’s concentration for e = 1 and for e = 0.1.
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Surtacs plot of u

FIGURE 14.53: Surface plot of u in IBVP (14.21) with m =9

Surfacs plot of u

FIGURE 14.54: Surface plot of u in IBVP (14.21) with m = 11

EXPLORE!

14.18 Continuous Dependence on Parameters

In this EXPLORE! we investigate the continuous dependence of the solution to (14.21)
on the initial condition, the diffusivity constant, and the reaction coefficient.

MATLAB-Exercise 14.6.3. Open MATLAB and in the command line, type:
MATLAB_Autocatalysis_Reaction

To explore continuous dependence using the GUI we must first solve (14.21) with a particular
€ and A. Once a solution has been constructed, click the Perturb Parameters and Solve
button to specify a modified value of €, m and perturbation size of for the initial condition.
The GUI will automatically output norm differences in the solutions. Use the GUI to answer
the following questions. Make certain to click the HELP button for more information about
the GUI. Screenshots of inputting parameters and GUI output can be found in Figures
14.55-14.58.

i.) Consider IBVP (14.21) with initial condition (14.22). Explore whether or not the
solution of this IBVP depends continuously on the initial condition.
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FIGURE 14.57: Perturbing the initial condition and diffusivity in (14.21)
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. e lat MATLAE, ¢ is_Reaction

MATLAB Autocatalysis Reaction

FIGURE 14.58: Perturbing the initial condition and reaction coefficient in (14.21)

Use € = 0.1, m = 4, and plot solutions until ¢ = 10. Choose a perturbation size
of 0.1 for the initial condition and keep everything else the same. How would you
describe the differences in the solutions?

Repeat (a) with perturbation sizes equal to 0.05 and 0.01.

Use e = 0.1, m = 9, and plot solutions until ¢ = 10. Choose a perturbation size
of 0.1 for the initial condition and keep everything else the same. How would you
describe the differences in the solutions?

Repeat (c¢) with perturbation sizes equal to 0.05 and 0.01.

Use € = 0.1, m = 11, and plot solutions until ¢ = 10. Choose a perturbation size
of 0.1 for the initial condition and keep everything else the same. How would you
describe the differences in the solutions?

Repeat (e) with perturbation sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.21) continuous dependence on the initial
condition (14.22).

ii.) Consider IBVP (14.21). Explore whether or not the solution of this IBVP depends
continuously on the initial condition (14.22) and the diffusivity constant.

a.)

Use € = 0.1, m = 4, and plot solutions until ¢ = 10. Choose 0.2 as the perturbed
diffusivity constant and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (a) with perturbed diffusivites equal to 0.05 and .011 and perturbation
sizes equal to 0.05 and 0.01.

Use e = 0.1, m = 9, and plot solutions until ¢ = 10. Choose 0.2 as the perturbed
diffusivity constant and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (¢) with perturbed diffusivites equal to 0.05 and .011 and perturbation
sizes equal to 0.05 and 0.01.

Use € = 0.1, m = 11, and plot solutions until ¢ = 10. Choose 0.2 as the perturbed
diffusivity constant and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?
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e.)

Repeat (¢) with perturbed diffusivites equal to 0.05 and .011 and perturbation
sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.9) continuous dependence on the initial
condition and diffusivity constant(14.22).

ili.) Consider IBVP (14.21). Explore whether or not the solution of this IBVP depends
continuously on the initial condition (14.22) and the reaction coefficient.

a.)

Use € = 0.1, m = 4, and plot solutions until ¢ = 10. Choose 4.5 as the perturbed
reaction coefficient and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (a) with perturbed reaction coefficients equal to 3.75 and 4.01 and per-
turbation sizes equal to 0.05 and 0.01.

Use e = 0.1, m = 9, and plot solutions until ¢ = 10. Choose 8.5 as the perturbed
reaction coefficient and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (c) with perturbed reaction coefficient to 9.15 and 8.9 and perturbation
sizes equal to 0.05 and 0.01.

Use e = 0.1, m = 11, and plot solutions until ¢ = 10. Choose 11.2 as the perturbed
reaction coefficient and a perturbation size of 0.1 for the initial condition. How
would you describe the differences in the solutions?

Repeat (c¢) with perturbed reaction coefficients equal to 100.95 and 11.01 and
perturbation sizes equal to 0.05 and 0.01.

Make a conjecture regarding IBVP (14.21) continuous dependence on the initial
condition and diffusivity constant(14.22).

iv.) The most interesting features of the autocatalytic molecule’s concentration are the
periodic fluctuations that present themselves in the long run. Determine if perturbing
any of the model parameters affects the occurrence of these fluctuations. To do this,
only consider model parameters and types of perturbations that you believe preserve
continuous dependence in the short run. Use (i)-(iii) to determine such conditions and
plot solutions only until ¢ = 100.




Epilogue

We have come to the end of our journey. It is instructive to look back and carefully examine
the outcome of your plodding through the past thirteen chapters. Although we started
our discussion with finite-dimensional systems of linear ordinary differential equations with
frequent reference to the even more special one-dimensional case and developed the material
for such three progressively more general versions of such systems (homogeneous, non-
homogeneous, and semi-linear), we could very easily have simply recovered those results
as corollaries of the more abstract theory established in Part I. However, we would have
lost the opportunity to instill important intuition about what ought to happen in the more
abstract case. In effect, this could have arguably made understanding the development of
the theory of abstract linear differential equations a much more difficult task.

Looking back, it would be instructive to convince yourself that each of the main results
established in Part I is indeed a corollary of a result in Part II, and so all of the models
developed in Part I can be subsumed under the Part II paradigm. That said, the devel-
opment of the material in Part IT was more intuitive than rigorous, and often the results
and definitions formulated were stated more simply than precisely in order to make them
accessible. If you are interested in a more rigorous account of the development of this theory,
and you have taken a course in real analysis, then allow us to encourage you to continue
your studies with the book Discovering Evolution Equations with Applications [33].

A natural question to ask at the end of such a journey is, “What comes next?” This
is a loaded question when it comes to the world of differential equations. Arguably, the
next step should be to carefully study real analysis so that your toolbox is strengthened
prior to embarking on the next journey in differential equations. The reason for this is that
the next natural steps involve considering fully nonlinear ordinary and partial differential
equations and stochastic differential equations (that is, those for which environmental noise
is accounted). Both directions involve fairly substantial amounts of real and functional
analysis and the latter also involves the use of probability theory. Suffice it to say that we
have only cracked open a portal to the world of differential equations and provided you with
a quick peek inside. What lies beyond the portal is an immensely rich body of material, full
of new surprises! We both hope that you have enjoyed your journey through this textbook
and that you have found it as fulfilling as we have in guiding you through it.

Mark A. McKibben
Micah Webster
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Appendix

Proof of Theorem 7.6.1

Proof. Consider the following sequence:

t
U, (t) = eAlt=ty, +/ AR (5.U,_1(s))ds (14.23)
to

Uy (t) = eAlmtoy,,
We need to prove the existence of U € C ([to, T]; R") such that

(a) lim [|Un = Ulig(y,,rymny = 0, and
(b) U is a mild solution of (Semi-CP) on [to, T].

Claim 1: {U,, : n € N} is a uniformly bounded subset of C ([to,T];R"Y).
Let tg <t < T be fixed. For any n € N,

t
U@l = AUy | +/ A0 [F (5.0, 1(5)) — F(s,0) + F(5,0)]|__ ds
RY Jo RN
t
< a [HUOHRN n / (5. Un1(5)) — F(s,0) g + (5, 0) ] ds}
t
< 0 (Dol +IBC s o rmm + Tadte [ U6l ds. (14.24)

Let C, = Ma [||U0||RN + ||F('70)||L1(0,T;RN)] For any K € N, taking supremums on both
sides of (14.24) yields

t
sup [[U(6)l < Co+ Tab [ sup [ Unoa(5)] v ds
0

1<n< 1<n<K

t
< 1+ W | [|U0RN T+ osup |Un<s>|w} s (14.25)
0 1<n<K
t
< [Cl + Ma Mg ”UO”RN T] -+ MAMF/ sup HUn(S)”RN ds.

0 1<n<K

Applying Gronwall’s lemma to (14.25) yields

s [Un(t)lls < [Cr+ Ma M [Uollgn T] e(MIatE)!
1<n<

so that o L
sup [ Unleqo.ryem) < [Cy + Ma Mg |[Up||gx T] e(MaMr)T, (14.26)

1<n<
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Since the right-side of (14.26) is independent of K, we conclude that {U,n € N} is a uni-
formly bounded subset of C ([0, T]; RY).$
Claim 2: There exists v € C ([0,7];R") such that lim U, —Uljc = 0.

For every m € N and 0 <t < T, observe that

—=

m—

U (t) = uo(t) + Z [Uk+1(t) — U(t)] .- (14.27)
k=0

It can be shown that > r-  [[Ugt1(t) — Ug(t)| g is uniformly convergent on [0,7]. (Why?)
Arguing iteratively, we see that Vk € N,

Uk () — Up(®)] g = H [ A B, Unls) — R, U6 ds

RN

t
< MAMF/ [Ur(51) = Up—1(s1)|l x ds1
0

t S1
—_— 2
S (MAMF) / / ||Uk,1(82) — Uk,Q(SQ)HX d82d81
0 JO

(14.28)
7 k t Sk—1
< (MaMs) / / UL (s1) = Uo(si) L dsi . .. dsy
0 0
- 3 t Sk—1 t
< (MaMp) / / / AR (1 AU dr || dsy ... ds
0 0 0 X
7 _ tk+1
< ME (Ma) " Mg ——.
< My (Ma) Tk +1)!
Therefore, VO <t < T,
i [Uk41(t) = Ug(t)lgw < MaMe i (M) < (MaMz ) ver (14.29)
RY = My (k+1)! — Mg
k=0 k=0
We conclude from (14.29) that
klim |Uk41(t) — Ur(t)||[gy = 0 uniformly VO <t <T. (14.30)
hde el
Hence, we can conclude that
U — U uniformly on [0,7] as m — oo. (14.31)
(Tell how carefully.) <
Claim 3: Show that v is a mild solution of (Semi-CP).
Let € > 0. There exists M € N such that
€
m > M = [Un -Vl < 5=z (1432

For such m, it follows that

t
< Ta Mg / ltim—1(5) — u(s)|| ds
0

< MAMFT U1 — Ul|¢
< €.

A e - Fsute)]ds

X
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Thus, Vt € [0,T],

t t
11_1}11 AR (5, U, 1(s))ds = / AR (s, U(s))ds. (14.33)
m o0 0 0

Using (14.33), we now take a limit as n — oo to conclude that u satisfies the variation of
parameters formula and hence is a mild solution of (Semi-CP).{

Claim 4: Verify that the mild solution of (Semi-CP) is unique.
Let v; and vy be mild solutions of (Semi-CP). Then, they both satisfy the variation of
parameters formula. Subtracting these two expressions yields, V0 < ¢ < T,

o1 (t) —va ()| < FAMFA [v1(s) — va(s)||gn ds. (14.34)

An application of Gronwall’s lemma in (14.34) leads us to conclude that vy(t) = wva(t),
V0 <t < T. (Why?) Thus, uniqueness follows. ¢
This completes the proof. O



This page intentionally left blank



Bibliography

1]
2]

3]

L.F. Abbott and P. Dayan. Theoretical Neuroscience. MIT Press, 2001.

N.J. Balmforth, R.V. Craster, and S.J.A Malham. Unsteady fronts in an autocatalytic
system. Proc. R. Soc. Land. A, 455:1401-1433, 1999.

G.I. Barenblatt, Y.P. Zheltov, and Kochina. Basic concepts in the theory of seepage of
homogeneous liquids in fissured rocks (strata). PMM, J. Appl. Math. Mech., 24:1286—
1303, 1961.

H.C. Berg. Chemotaxis in bacteria. Annual Review of Biophysics and Bioengineering,
4(1):119-136, 1975.

F. Black and M. Scholes. The pricing of options and corporate liabilities. J. Pol. Econ.,
81:637-659, 1973.

J.R. Brannan and W.E. Boyce. Differential Equations with Boundary Value Problems.
John Wiley & Sons, 2011.

M. Braun. Differential Equations and Their Applications. Springer-Verlag, 1978.

R.V. Craster and R. Sassi. A pseudospectral procedure for the solution of nonlinear
wave equations with examples from free-surface flows. Technical Report 99, Universita
degli Studi di Milano, Polo Didattico e di Ricerca di Crema, Dec 2006.

A. Doelman, T.J. Kaper, and P.A. Zegeling. Pattern formation in the one-dimensional
gray-scott model. Nonlinearity, 10:523-563, 1997.

L. Edelstein-Keschet. Mathematical Models in Biology. Society for Industrial and
Applied Mathematics, 2005.

L. Edelstein-Keschet. Mathematical Models in Biology4. Society for Industrial and
Applied Mathematics, 2005.

R.E. Edwards. Fourier Series: A Modern Introduction. Holt, Rinehart and Winston,
1967.

R.A. Fisher. The wave of advance of advantageous genes. Ann. FEugenics, 7:19-26,
1937.

W.H. Fleming. Diffusion processes in population biology. Advances in Applied Proba-
bility, 7:100-105, 1975.

G.R. Fowles and G.L. Cassiday. Analytical Mechanics. Brookes Cole, 2005.

J. Goldberg and M.C. Potter. Differential Equations A Systems Approach. Prentice-
Hall, 1998.

459



460

[17]

[25]

[26]

[27]

[28]

[29]

Bibliography

M. Gorunescu. Prognostication of hospital beds occupancy using the kinetic modeling.
In 6th International Conference on Artificial Intelligence and Digital Communications
(AIDC 2006), volume 106, pages 19-25. Research Notes in Artificial Intelligence and
Data Communications, Reprograph Press, 2006.

J. Herod, R. Shonkwiler, and E. Yeargers. An Introduction to the Mathematics of
Biology. Birkh&user, 1996.

F.C. Hoppensteadt and C.S. Peskin. Mathematics in Medicine and the Life Sciences.
Springer-Verlag, 1992.

J.C. Hull. Options, Futures, and Other Derivatives. Prentice-Hall, 2006.

A.Ida, S. Oharu, and Y. Oharu. A mathematical approach to HIV infection dynamics.
Journal of Compuational and Applied Mathematics, 204(1):172-186, 2007.

E. Izhikevich. Dynamical Systems in Neuroscience. MIT Press, 2007.

A K. Kassam and L.N. Trefethen. Fourth-order time-stepping for stiff PDEs. SIAM J.
Seci. Comput., 26(4):1214-1233 (electronic), 2005.

J. Keener and J. Sneyd. Mathematical Physiology I: Cellular Physiology. Springer,
2009.

J. Keener and J. Sneyd. Mathematical Physiology II: Systems Physiology. Springer,
20009.

R. Knobel. An Introduction to the Mathematical Theory of Waves. American Mathe-
matical Society, 2000.

E. Kreyszig. Introductory Functional Analysis with Applications. John Wiley and Sons,
1978.

S. Krogstad. Generalized integrating factor methods for stiff PDEs. J. Comput. Phys.,
203(1):72-88, 2005.

M.A. Lahiji, Z.A. Aziz, M. Ghanbari, and H.P. Mini. A note on fourth-order time
stepping for stiff PDE via spectral method. Appl. Math. Sci. (Ruse), 7(37-40):1881—
1889, 2013.

K.J. Laidler and J.H. Meiser. Physical Chemistry. Houghton Mifflin Company, 1995.

J.R. Ledwell and A.J. Watson. Evidence for slow mixing across the pycnocline from
an open-ocean tracer-release experiment. Nature, 364(6439):701-703, 1993.

C.R. MacCluer. Boundary Value Problems and Orthogonal Expansions: Physical Prob-
lems from a Sobolev Viewpoint. Dover Publications, 1994.

M.A. McKibben.  Discovering Fvolution FEquations with Application Volume I-
Deterministic Equations. CRC Press, 2011.

M.J. Metcalf, J.H. Merkin, and S.K. Scott. Oscillating wave fronts in isothermal chemi-
cal systems with arbitrary powers of autocatalysis. Proc. R. Soc. Land. A, 447:155-174,
1994.

P.A. Milewski and E.G. Tabak. A pseudospectral procedure for the solution of non-
linear wave equations with examples from free-surface flows. SIAM J. Sci. Comput.,
21(3):1102-1114, 1999.



[36]
[37]
[38]

[39]
[40]
[41]

[42]

[43]
[44]

[45]

[46]

[47]

[48]

[49]
[50]

Bibliography 461
J.W. Moore and R.G. Pearson. Kinetics and Mechanism. John Wiley & Sons, 1981.
J.D. Murray. Mathematical Biology. Springer-Verlag, 2003.

G.W. Parker. Projectile motion with air resistance quadratic in the speed. American
Journal of Physics, 45(7):606-610, 1977.

D. Powers. Boundary Value Problems. Academic Press, 1979.
J.D. Rawn. Biochemistry. Neil Patterson Publishers, 1989.

W.N. Reynolds, S. Ponce-Dawson, and J.E. Pearson. Self-replicating spots in reaction-
diffusion systems. Phys. Rev E, 56:185-198, 1997.

R. Rosloff, M.A. Ratner, and W.B. Davis. Dynamics and relaxation in interacting
systems: Semigroup methods. Journal of Chemical Physics, 106(17):7036-7043, 1997.

J.R. Taylor. Classical Mechanics. University Science Books, 2005.

L.N. Trefethen. Spectral Methods in MATLAB. Society for Industrial and Applied
Mathematics, 2000.

P. Wilmott, S. Howison, and J. Dewynne. The Mathematics of Financial Derivatives.
Cambridge, 1995.

G. Wu. Use of a five-compartment closed model to describe the effects of ethanol
inhalation on the transport and elimination of injected pyruvate in the rat. Alcohol &
Alcoholism, 32(5):555-561, 1997.

J. Wu and H. Xia. Self-sustained oscillations in a ring array of coupled lossless trans-
mission lines. Journal of Differential Equations, 124(1):209-238, 1996.

P. Yan and S. Liu. SEIR epidemic model with delay. Anziam Journal, 48(1):119-134,
2006.

D.G. Zill. Differential Equations with Boundary Value Problems. Brooks Cole, 1992.

D.G. Zill. Differential Equations with Computer Lab Ezperiments. Brooks Cole, 1998.



This page intentionally left blank



This page intentionally left blank



; :!4_1.

» oA 23
. Mathemaﬂbsﬁ“ "‘M ‘%ﬁ ﬁ

-.--i\.-u

TEXTBOOKS in MATH EMATICS

;.’r.‘r “f o 1 "é > e " o 1 f’ :’:3“ : ‘(..‘-:;v _:‘ { 'i‘;t_;*.'

LA IR S AR - AP B’ AR e
leferentlal Equatlons W|th MATLAB® Exploratlon Appllcatlons, and Theory .
provides you with an understanding of the practical and theoretical aspects §

of mathematical models involving ordinary and partial differential equations

-

.

“'-“: (ODEs and PDEs). The text presents a unifying picture inherent to the study and 3
‘:: analysis of more than 20 distinct models spanning disciplines suo as physics,
:7#., engineering, and finance. m#mbm :

g’a': The first part of the book presents systems of linear ODEs. The text develops
‘:‘ mathematical models from ten disparate fields, including pharmacokinetics,
X chemistry, classical mechanics, neural networks, physiology, and electrical

circuits. Focusing on linear PDEs, the second part covers PDEs that arise in
the mathematical modeling of phenomena in ten other areas, including heat
conduction, wave propagation, fluid flow through flssured rocks pattern #358
formation, and financial mathematics. w NV

.

P

C’b.

The authors pose questions of all types throughout, including verifying details,
proving conjectures of actual results, analyzing broad strokes that occur within =
the development of the theory, and applying the theory to specific models. Their 4
accessible style encourages you to actively work through the material and answer 3%
these questions. In addition, the extensive use of MATLAB GUIs allows you to &

discover patterns and make conjectures ' ‘ =

{T fam
A G

b
-~

e Develops your |ntU|t|on by bUIldlng the mathematlcal theory from the ground
r-ﬁ'- up and illustrating the theorems with examples = 8 0 i L
e Demonstrates the analysis of mathematical models through concrete
Ry ¥ applications S el S VIR AEE, F AL AT ‘v:w}‘ '
' e Uses MATLAB GUIs that enable you to discover patterns and make
4% conjectures MR I NN T WS s Y
. * Provides heuristic commentary and motivation in each chapter :
. e Includes numerous hands-on activities that facilitate exploration of the tools
and models B S ol e SRS "

-« b
T4 U ey N ’

ISBN: ‘=l?5 1-45E5-5707- |=I

. e N -
- 5
CRC P y 6000 Broken Sound Parkway NW ,' . 9 0000 . »
ress Suite 300, Boca Raton, FL 33487 S8 ‘4“'“,
b Taylor & Francis Group 711 Third Avenue i £a ?"
v, an informa business New York, NY 100175 S S8 & e AoTY “
"l RS 2 Park Square, Milton Park ‘* # e s A
L WU CTEPTESS COM | abingdon, Oxon OX14 4RN, UK - Sl 4 97814665

"‘!"‘[z "h'.

ARO[ «1
el 5"’1& ch b ‘v“ 3



	Front Cover
	Contents
	List of Figures
	List of Tables
	Preface
	Author Bios
	I. Ordinary Differential Equations
	1. Welcome!
	2. A Basic Analysis Toolbox
	3. A First Wave of Mathematical Models
	4. Finite-Dimensional Theory&#8212;Ground Zero: The Homogenous Case
	5. Finite-Dimensional Theory&#8212;Next Step: The Non-Homogenous Case
	6. A Second Wave of Mathematical Models&#8212;Now, with Nonlinear Interactions
	7. Finite-Dimensional Theory&#8212;Last Step: The Semi-Linear Case

	II. Abstract Ordinary Differential Equations
	8. Getting the Lay of a New Land
	9. Three New Mathematical Models
	10. Formulating a Theory for (A-HCP)
	11. The Next Wave of Mathematical Models&#8212;With Forcing
	12. Remaining Mathematical Models
	13. Formulating a Theory for (A-NonCP)
	14. A Final Wave of Models&#8212;Accounting for Semilinear Effects

	Epilogue
	Appendix
	Bibliography

