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1 Laplace Transforms

1.1 Definition

The Laplace transform is given by:

F(s) = L{f(8)}(s) = /0 Tttt (1)

1.2 Properties of the Laplace transform

e Linearity

| L{af(t) + bg(1)} = aF(s) + bG(s) |

e t-Shifting

Lt —a)} = F(s)|
o s-Shifting

| L{e®  F()) = F(s — a) = L{F()}(s — a) |
e Time Scaling
(U@ = 27 (3) ]

o Differentiation

| Lt £} = — £ [F(5)]|
e Integration

[ 5= swat = 17 (s)|

Determine Laplace transform of 3 sin(2t) 4 6t*

L£{3sin(2t) + 6t*} = 3L{sin(2t)} + 6L{t*}

We separate it using linearity

2
L{sin(2t)} = ——
{sin(20)} = 5
4! 24
C{#}:?:T
s s°

We substitute it back into the original expression:

2
s2 44

24

s5

L£{3sin(2t) +6t*} =3 +6

1.3

There is no direct formula to compute the inverse of the Laplace
transformation, however we can express any transformed func-
tion in a simpler way such that we can recognize simpler LTs
such as the LT of t"™ and e®' and also take advantage of the
Frequency Shifting property

Inverse Laplace Transform

Determine the inverse LT of F(s) = %
. . . s€+s—6 .
To express such function in a simpler way we can use partial

fraction decomposition
-7 n 7
(s+3) b5x(s—2)

The inverse LT of the two fractions can now be simply deter-
mined by the formula

— F(s) =

5 *

1

s —a

L£{e} =

1.4 Heaviside Function
The Heaviside function, denoted as H (t), is defined as:

o,
1

fort < a,
fort > a.

H(t—a):{

)

The Laplace transform of the Heaviside function is given by:

L{H(t—a)}:/ooe

a

—as
_st€

St dt.
S

1.5 Dirac Delta Function
The Dirac delta function, denoted as §(t), is defined as:

1
5(t) = {5’

In case € — oo, we have:

o) = Ao, {

ifte (a,a+e€)
otherwise

ift=a
ift#a

/Om S(tydt = 1

When multiplying the dirac delta function with any other func-
tion we obtain:

oo,

o,

and

/O T H®)8() dt = f(a)

This is called Shifting property

1.6 Solving DE with LT

e Step 1: Use the differentiation property to turn y, y', y"’,
. y(") into algebraic terms.
Reminder:

o L{y} =Y(s)
o L{y'} = sY(s) - y(0)
o L{y"} = s’Y(s) — sy(0) — y'(0)
e Step 2: If your ODE is non-homogeneus, apply the LT to
the non homogeneous term

e Step 3: Solve your newly found algebraic equation

e Step 4: Find the Inverse Laplace Transform

Honorable Mention:

if the initial conditions are not given with argument 0, rather
with any other number (e.g. y(a) = ... where a # 0),
you need to perform a step 1.5 where you do the substitu-
tonn =t—a =1 n + a. You then define a function
u(n) = y(n + a) and continue the usual steps to find u(n)

2.2 Even/Odd functions

Solve the following system of ODEs using the LT: o) even, if f(z) = f(—x)
2y + 2y —4y =0 odd, iff(—z) = —f(x)
y(0) =1
y'(0) =5
We apply the LT to y and its derivatives and substitute them in X Even Odd
the equation
Even Even Odd
25%Y (s) +2sY (s) —4Y (s) =0
Y(0)=1 Odd Odd Even
sY(0) =6

2.3 Fourier Series

The goal with Fourier series is to express any function as

We can then solve this equation alrebraically

1.7 Important Laplace transforms

U(t) U(S) sum (linear combination) of sine and cosine functions.
1
1 s
t 1 —
" o] 1) =0+ 35 [ameon (227 i (27|
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cos(bt) .
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sin(wt) UJ/(S +w ) . %/b o) con (27rna:> -
cos(wt) S/(82 + OJ2) .
¢ sin(wt) 2ws /(5% +w?)? 2 b . [ 2mnz
bn=f/ f(m)sm( > dx
7. 7

2.1 Periodicity of Functions

To compute the Fourier Series it is often convenient to make
use of the orthogonality of trigonometric functions

A function f(z) is periodic if:
1. f is defined for sufficiently many = € R, and /2’r cos(ma) cos(nz) da = {rr ifm=n#0,
2. there exists p € R, p > 0, such that f(z) = f(z + p) 0 0 ifm#n.
holds true. p is then referred to as the period.
2 . g = Jm fm=no,
Periodic functions satisfy the following Properties: N sin(maz) sin(ne) do = 0 ifm #n.

1. If f(z) is p-periodic, then f’(z) is also periodic.
2.

If f(x) is pi-periodic and g(x) is pa-periodic, then
f(z) + g(z) is p-periodic, where p is the least common
multiple (LCM) of p1 and ps.

27
/ cos(ma) sin(nz) dz = 0
0

3. f(ax) is p/a-periodic.

4. a- f(z)+ b- h(z) is p-periodic.

5. If f(x) and h(z) are both n-periodic, then f(z) - h(x) is
also n-periodic.

Tricks: When determining the periodicity of some funny func-
tion, you can compute its limit for x — oo
If it isn’'t bounded, it isn't periodic.



f(z) =ao + 2a, cos(nz)
n=1
1 fom
a0 = — . f(z)dz
an = %/027r f(z) cos(nz) dz

A way of expressing the Fourier Series using complex numbers

sin(z) =

cos(z) =

iv _ —iw
21

eia: +e—iw
2

F@) = S et TS

n=-—oo

1 /b )
cn:?/; flx)e " T dz

2rnx

2.4 Minimum Square Error 3 Partial Differential Equations (PDEs)

En(h) = " 1#(@) - Py (@) de

N
Py (z) = a—; + Z[an cos(nz) + by, sin(nz)]
n=1
an = %/” f(z) cos(nz)dx

by = %/_: f(z)sin(nz)dz

2.5 Fourier Integral

Fla) = /OO[A(w) cos(wz) + B(w) sin(wa)]dw,
0
Alw) = %/oo f(v) cos(wv)dv,
Bw) =+ /°° F(v) sin(wv)dv,
™ J—o00
where for even (Gerade) functions:
B(w) =0, A(w) = 2 /oo f(w) cos(wv)dv,
™ Jo
and for odd (Ungerade) functions:

A(w) =0,B(w) = % /(;OO f(v) sin(wv)dv.

A partial differential equation (PDE) is an equation in which a
function w and some partial derivatives of u are involved.

Linear: They are linear if both u and the partial derivatives
appear with degree 1.

Homogeneous: They are homogeneous if they are linear
and if each term contains either u or a partial derivative.

Order: The order of a PDE is the maximum order among
all the involved derivatives.

One-dimensional wave equation:
8%u 5 0%u
b QU Sediid
ot? Ox?

(linear, 2nd order, homogeneous, hyperbolic)

One-dimensional heat equation:
Au 5 0%u
. St
ot Ox2

(linear, 2nd order, homogeneous, parabolic)

Two-dimensional Laplace equation:

8%u 8%u
0

A linear second-order PDE can be expressed in the form
AUge + 2Bugy + Cuyy = F(2,y, U, Ug, Uy)
And is classified as
e Hyperbolic if AC — B2 < 0
e Parabolic if AC — B> =0
e Elliptic if AC — B2 >0

Consider a one-dimensional wave equation of the form:
8%u 5 0%u
EZ )
with boundary conditions for z € [0, L]:
w(0,t) =u(L,t) =0

and initial conditions:
ou
u(z,0) = f(z) 5 (2,0) = g(2)

We can apply separation of variables:

u(t,z) = G(t)F(x)
And compute the derivatives of u(t, z):

Upz = F(Z)HG(t)

uy = F(x)G' (t)

Ox? oy? We can now insert them in the original equation:
oo Existence:
f(z) = Z len| ei(%?:w +arg(c”)) The integral exists if /OO If(2)]dz < oo (linear, 2nd order, homogeneous, elliptic) F(2)G"(t) = *F"(2)G(t)
n=—00 —°° o Two-dimensional Poisson equation: By reformulating and adding a separation constant k we get:
2.6 Fourier Transformation P ¢ F .
Ga s =@ 26T F
If function f is absolutely integrable, then the Fourier Transfor- . . L We can therefore extrapolate two ODEs:
mation of f: (linear, 2nd order, inhomogeneous, elliptic)
! Twodi onal . F" = kF
L] Wwo-dimensional wave equatlon. Gl/ — Csz

F= P = [7 f@e e

1. Linearity: The Fourier transform of a linear combina-

tion of functions is the same linear combination of their
Fourier transforms. Mathematically, this can be written
as: F(af + bg) = aF(f) + bF(g), where a and b are
constants, and f and g are functions.

. Time and Frequency Scaling: The Fourier transform has

the property that scaling a function in the time domain
corresponds to an inverse scaling in the frequency domain.
This can be written as: F(f(at)) = k%lF(w/a).

. Time and Frequency Shifting: The Fourier transform of

a function that is shifted in time is a phase-shifted version
of the Fourier transform of the original function. This can
be written as: F(f(t —a)) = e "“*F(w).

8%u 5 [ 0%u  8%u
— __ =c - 4+ —
ot2 ox2 = 9y2

(linear, 2nd order, homogeneous, hyperbolic)

Two-dimensional heat equation:

ou o [ 0%u  8%u
= — 4+ —
ot Ox2 dy?

(linear, 2nd order, homogeneous, parabolic)

Three-dimensional Laplace equation:

8%u 8%u 8%u

e Z - =0
Ox? oy? 022

(linear, 2nd order, homogeneous, elliptic)

From the initial conditions previously defined we get:

F(0)=0
F(L)=0



From here we need to solve our ODEs system in various instances

of k:
e k=0
F// — 0
G// — O
By integrating twice we get
F(z)=az+D
By inserting the initial conditions we get
a=b=0
e k>0
We ensure that k > 0 by defining a new constant a such
that k = a2
We can now rewrite our system of ODEs:
F'—d®F=0
And solve it as we already know:
Va2 Va2
F(z) = AeV** 4+ Be V7
By inserting the initial condition we discover that the equa-
tion holds only if A = 0 and therefore F(z) = 0 and
u(xz,t) =0
e k<O
Similar to the previous case, we define a new constant a
such that k = —a?

We can now rewrite our system of ODEs:
F'+d°F=0
And solve it as we already know:
F(z)=A COS(\/U,TCE) + B sin<\/a72:n)
Inserting the initial conditions yields:

F(0)=A=0

F(L)=B sin(\/?) L

This holds either for B = 0 or B # 0. This last option
finally gives us the following non-trivial solution, for which:

sin(\/ azm) Lo
= d’L Loan
2
= a2 = (E)
L
We have therefore found the following solution:

F(z) = Bsin (%x)

By inserting k = a® = (27)? in the second equation of
our original system of ODEs we obtain:

G =2 (E)QG
L

By solving it as we already know we obtain

cnm . [enm
Gp =C,p cos(Tt> + D, mn(Tt)

We now finally have solutions for F'(z) and G(t). We can
simply combine them to find a solution for u(z, t):

wn (z,t) = (B,,, cos(Ant) + By sin(Ant)) sin (?)

where X\, = <4~

Now, by recalling the superposition property for differen-
tial equations, which states that the addition of multiple
solutions of a differential equation is again a solution of
the same differential equation, we can write a new solution
by summing over all n € Nt

The general solution can be expressed as:

u(z,t) = i (Bn cos(nt) + By sin(nt)) sin (?)

n=1

The coefficients are given by:

%/OL f(z)sin (%) dz

E—Q/L()' nwzd
n_zogmsm -5 )%

Solve the following 1-Dimentional wave equation using the
Fourier Series:

B, =

wip = ugg,x € [0,L], >0
w(0,t) =uw(L,t) =0,t >0
w(xz,0)=0,0<z <L
ui(z,0) =0,0<z <L

We apply the usual formulas:
oo
u(z,t) = Z [B,,L cos(A,t) + B} sin(/\nt)]
n=1

% ./OL f(z)sin <nz:z:> dzx

B 72/L(')7‘_ nnT "
n = L o glx)sin L axr

nmc
An =

L
From the given initial condition we figure that:

f(z) =0,B,, = 0andg(z) =z
Inserting in the formulas above yields:

B (—1)n+t . 2r?

B
cm2n?

n

The solution by separation of variables only hold for the three
boundry conditions. If we don’t have boundary conditions (i.e.
the rope is not fixed) we need to introduce a new solution called
D’Alembert’s solution:

ue,t) = 3t en + fa—ct+ o [ gls)ds

z—ct

Solve the following wave equation using D'Alembert’s formula:

Ut = C2 Ug

u(z,0) = e=% gin? (z) + =

ue(z,0) = ze?—2?

Using the formula defined in the previous subsection, we insert
u(x,0) as f(x) and obtain:

1 2
u(z,t) =5 (ef(z+6t) sin (2 4 ct) + = + ct

o2
+ef(“v ct) sinz(w —ct)+x—ct
1 [ztet 2
— se” 7 ds)
2¢ Jo—ct

From here we can solve the integral and simplify further if needed

Consider a one-dimentional heat equation of the form:

ou %u
= e
ot Ox?
Where c is the thermal diffusivity of the material, defined as
2 K
a® = —
ap

We assume the following boundry conditions:

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

and the following initial condition:
u(z,0) = f(2)

In a similar fashion to how we solved the wave equation, we first
apply separation of variables, then solve the system of ODEs and
then formulate the solution using the Fourier series. This yields:

nwx
L
The coefficient is given by:

B, = %/OL f(z)sin (sz) dz

— 22+ .
u(z,t) = Z B,e "n"sin

n=1

Find the solution to the following time-dependant heat equation
using separation of variables:

Uy = t3u,w1

w(0,t) =

w(L,t) =0

w(w,0) = sin(2F2) + 2sin(%2)

We proceed in a fashion analogous to how we solved the
Wave equation and therefore start by applying the usual Ansatz
w(x,t) = F(x)G(t) and obtain:

F(2)G'(t) = t° F" (2)G(t)

By rewriting and equating it to the separation constant k we
obtain:

F'(z)  G'(t) .

F(z) — 3G(t)
Which yields the following system of ODEs:

F" = kF

G/ — t3G
Now, by considering the usual boundary conditions w(0,t) = 0
and u(L,t) = 0 we understand that F'(0) = F(L) = 0 since
the only other scenario in which the boundary conditions are met

is the trivial G(t) = 0 (boooooring)
From here we can solve our first ODE in various instances of k:

e k>0

F(z) = Cleﬁm + Czef\/;“C

Unfortunately the only scenario in which this solution sat-
isfies the boundary conditions is if both C; and Cs2 are
equal to O which is very uninteresting.

e k=0

F(:E) =Ciz+ Co

Unfortunately this is also not compatible with the boundry
conditions outside of the trivial C; = Cy = 0 case.

e k<O
As we did when solving the wave equation, we ensure that
k is negative by imposing k = —p? where p is an arbitrary

real number. We therefore obtain the solution:

F(xz) = Acos(pz) + Bsin(px)
By imposing the boundry conditions we obtain pr, = nm
form € Z>1
We therefore have the following non-trivial soluions:

. nw
F, (z) = By sin T.I/

We can now find possible solutions for G, by inserting
2 2 . .

kn = —2—35— in the second equation of our system of

ODEs, therefore obtaining the equation:

s nin?
—t

L2

Which has the following non-trivial solutions:

G = G

_n?x2 4
L2

G, (t) = Che



We now finally have solutions for F'(x) and G(t). We can
simply combine them to find a solution for u(z, t):

4 nm
sin [ —=x
L

By applying the superposition principle we obtain:

7127\'2

Un(z,t) = Ape L2

oo

> . 77,271'2 t nim
Z un (x,t) = Z A,e L2 sin <T.’L‘>

n=1 n=1

By imposing the initial condition u(z,0) = sin (37,'1"’ L) +

2sin (52 ) we obtain:

> nm 3mx T
Z A, sin <—r) = sin (—L) + 2sin <—z>
L L L

n=1

And conclute that:

2, ifn=1,
Ap, =11, ifn=3,
0, otherwise

We can scale the heat equation to multiple dimentions using the
Laplace-Operator V

2
=aVu

ot
Reminder: The Laplace operator, denoted by V2 or A is defined

as the divergence of the gradient of a scalar field:
8%u  8*u  9%u

Viu=Au=~— + — + —
“ YT o2 oy? = 9z2

We often observe steady-state situations, where the temperature
distribution reaches an equilibrium and is independent of time
(i.e. w # u(t)). In this case u; = 0, and the time-independent
heat equation thus simplifies to the Laplace equation:

Au=0

The laplace equation is, as already mentioned, defined as sim-
plifies to the Laplace equation:

Au =0
For this equation we have the following boundary conditions:

e Dirichlet Boundary Conditions
ulor =g

o Neumann Boundary Conditions
Also known as natural BCs. Here, a boundary condi-
tion prescribes how derivatives of the distribution look like
along the border of the region. This case will (probably)
be discussed at the very end of this course.

Determine the temperature distribution u(x, y) on a thin, rect-
angular plate with thermal diffusivity ¢ and and the dimensions
bxe

In this problem, OR is defined as

OR={(z,y):0<z<a,0<y<b}

Since we are looking for a time-independant function in two di-
mentions we can make use of the Laplace equation:

8%u

oy2

We can now impose the Dicherlet boundary conditions by fixing
the temperature distribution along the border of OR:

u(0,y) = u(a,y) =
u(z, b) = f(x)
This problem can now be solved through the usual procedure of
separation of variables, which yields:
u(x,y) = Z A, sin

nm . nm
—a | sinh | —vy
a a
n=1

2 b
Ay = ———— / f(z)sin (El> dz
a sinh ( nr b) 0 a

u(z,0) =0

The heat equation for an infinetely long rod is defined as:
= gy

ut

u(z,0) = f(x)
We can solve this equation either with the Fourier integral or
with the Fourier transform

Using separation of variable leads to:

a(et) = [ [A®) cos(pa) + B sin(pa)le ™" dp

Where

A(p) = A= [, F(v) cos(pv) duv
B(p) = = [ f(v)sin(pv) dv

Inserting the initial conditions yields:

u(z,t) = /_O:O

The solution to the 1D heat equation on an infinite
the Fourier transform is given by:

[A(p) cos(px) + B(p) sin(px)] dp = f(x)

rod using

u(w, t) = Flf(@)] - e

Consider the following Dicherlet problem on a disk D with radius
R:

Au =0, onR,
ou

— =g, onJR,
on 7

Given the circular geometry, it’s easier to work in polar coordi-
nates:

Uy 1
T3
u€D={(r0):0<r<R,0<6<2m},
{uE@D:{(R,O):O§9<27T}.
We can now apply the usual method of separation of variables:
u(r,0) = F(r)G(0)

And obtain the following system of ODEs:

Upo

AU = Uy + Uyy = Upr + —
T

r2F" 4+ rF' = kF
G’ = —kG

And as usual obtain the following general solution:

u(r,0) = Ag + Z r" (A, cos(nd) + By, sin(nb))

n=1
Where 1 o
o= 5= [ £(@) do,
A= e [ 1) costns) ao,
B, = ﬂl%n /02" F(¢) sin(ng) d.

By reformulating the formulas above for Ay, A,, and B, we
find the Poisson Integral Form:

27
ure) = o= [ K0, R.0)7(0) b0

The Poisson integral kernel is given by:
1—7r2

K(r,0,R, ¢) =
(. 2 1 —2rRcos(0 — ¢) + R?

The Poisson integral form allows us to find the following impor-
tant properties:

e Mean Value Property

If we compute the value of u at the center of the disk, the
Poisson integral kernel reduces to

K(r,0,R,¢) =1

and therefore
1 27w
u(ro) = o [ u(r 6o
™ Jo

o Maxiumum Principle

A function which satisfies the Laplace equation Au = 0
on a region R is called harmonic on R. For any point
(zo,yo) inside R, we can form a circle around this point
with radius a, such that the resulting disk D, is fully
contained within R. Since u is harmonic on R, it must
also satisfy the Laplace equation on D,. Defining a lo-
cal reference frame in polar coordinates with its origin at
(zo,y0), we can express the solution u (within D,) in
this local reference frame through (13).

The value u(zg,yo) corresponds to u(0, 0) in the local
reference frame. According to (15), we thus have

1 27
w(0.0) = o= [ ua. 6o =

1 27 .
Py u(xo + acos(d), yo + asin(¢)) de

2w Jo
This leads us to the following extended interpretation of
the mean value property: The value of u at a point inside
R is equal to the mean value of all values of u along the
border of any circle within R around this point.
As a consequence, the maximum of a harmonic function
must be on the border of the region R on which it is har-
monic, unless it is constant.



A PDE is well-posed if it satisfies all of the following conditions: .
e Existence: The problem has a solution.
e Uniqueness: The problem has a solution.

e Stability: The solution depends continuously on the °
boundary and initial conditions

If at least one of these properties does not hold, the PDE is
lll-posed.

L]

The Neumann Problem is a boundry value problem. It is defined
as: L]

Au =0, onR,

ou

— =g, ondR,

on g
The Neumann problem is not well-posed .

4 ODE Review (Analysis Il)

e Key Concepts: Ordinary Differential Equations (ODEs)

— Ordinary Differential Equation (ODE):
F(2,y(2),y (@), ...y (@) = 0
= "Entire function depends only on one variable”

— General Solution: Set of all solutions to an ODE
(Family of curves with n (= order) free parameters)

— Particular Solution: Values assigned to free parame-
ters through an Initial Value Problem (IVP).

Linear: The sought function and all its derivatives appear
only linearly. Form: y' + f(z) -y = g(z)
(not allowed: sin(y),y?, e¥, allowed: y’, z2, e®)
Linear DE: (1) e.g., v + p(z) - y = a(z)
with a(x): forcing term
(H) eg., ¥' + p(x) - y = 0, separable

Theorem: Homogeneous linear DEs are separable.

General solution of linear DE:
Y =Yn+ Yp

- yn. using i3

Variant 1: Ansatz

— Choose an ansatz for y,, from a table
— Substitute required derivatives & ansatz into DE
— Coefficient comparison
-~ Y=Yn+Yp
— If the ansatz doesn't work:
Multiply y, by x!

We consider a differential equation of the form 3’ +c-y = g(x)

— Singular Solution: Cannot be found by substitution
into the general solution.

— Order: Highest derivative of the sought function.

— Linear: Sought function and all its derivatives appear
only linearly.
(not allowed: sin(y),y?,e?, allowed: y', 22, e®)

— Homogeneous: Each term contains the sought func-

Quadratic Function

Polynomial of Degree n

Forcing Term H Ansatz
Constant yp = A
Linear Function yp = Az + B

yp = Az? + Ba + C

yp = Az™ + Bx"" '+ .. 4+2Z

tion or one of its derivatives. Otherwise, the ODE is
inhomogeneous and has a forcing term.

a - sin (wz — @)

— Regular: Exactly one curve passes through every .
h a - cos (wx — ) yp = A - sin (wx — @)
point.
a - sin (wz — @) +B - cos (wx — p)

o First-Order ODE: y' = f(z,v) +b - cos (wz — @)

The general solution is a one-parameter family of regular b b

curves. a-e yp=A-e
e Theorem: Let f(x,y) be continuous and have con- a-x-eb® No suitable ansatz

tinuous partial derivatives with respect to y. For ev- 1

ery (zo, yo) € D(f), the Initial Value Problem (IVP) - yp = A - In(z)

y' = f(=,y),y(xzo) = yo has exactly one solution. z™

g(z)

o Separable DE (can be transformed to:) y' = )
Y

hw) - 2 = g@)

[rw iy = [ @) do

e Common Substitutions:
T
- az + by(z) + ¢ = u(z)
- y/ = u (when only derivatives are present)

:= u (replace y’ and the right side)

e Variant 2: Variation of Parameters (Lagrange)

— Use the computed y;, as the ansatz for y, and as-
sume that the arbitrary constant C' can depend on
z = C(x)

— Substitute y,/ and y,, into the DE

— Solve for C1(x)

=> all non-derivative terms involving C(x) must van-
ish!

— Integrate to obtain C'(z)
— Substitute C'(x) back into C'in yp, = y = yn +yp
e Variant 3: Direct Formula
— DE of the form y' + p(z)y = q(z)
— Apply the formula
y(z) = e~ 7@ [P Oq(e)de +y(0)
Where P(z) = [ p(s)ds

vy =0
e Existence Theorem: The Initial Value Problem y(zo) =
Y0,y (w0) = y1, -, y" "V (x0) = yn—1 for the DE

v = f(z,y, ...,y has a unique solution (if f is
continuous and y " is continuously differentiable).

e DE of nth order: F(z,y,vy’, ...,

e Linear DE of nth Order:
(N eg., y™ (@) +...+y p1(x)+y-po(z) = q(z)
with g(x): forcing term
(H) e, y™ (@) +...+y" -pi(x)+y-po(z) =0
e Analogous to n=1: y = yn + yp

e Theorem: Linear combinations of solutions of (H) are
also solutions of (H).

e Theorem: |If y1, ..., yn are n linearly independent solu-
tions of (H), then y(x) = Cy - y1(z) + C2 - y2(z) +
o+ Cp - yn ()

any™ 4+ ...+ a2y’ + a1y’ +aoy =0

e Solve homogeneous DE of nth order:

1. Substitute y = e*®

2. Determine roots \; of the characteristic polynomial

- A1 # A2 # ..., real
Yy = Cleklm + CQQAQE + C'ge>\3m + ...

— characteristic polynomial

- A1 = A2 = ..., real ‘
y = Cre % 4 Coze™2® 4 C3ae3% + ...
-A2=X34=..=azxib

y = e"?(Cq cos(bx) + Ca sin(bx))+
ze"”(C3 cos(bz) + Cysin(bx))+
z%e"® (Cs cos(bx) + Cg sin(bz)) + ...

any'™ + .+ a2y’ + a1y’ + a0y = q(@)
e Solve inhomogeneous DE of nth order:

1. Determine homogeneous solution yp,
2. Particular solution y,,
- Use ansatz or variation of parameters (Lagrange)

e Lagrange for n = 2:

1.
2.
3.

DE in the form y” +p1 - y' + po - v = q(x)
Homogeneous solution: y;, = C1-y1(z)+Ca-y2(x)
Assume: C; -y1 + Ch - y2 =0

i Ci(w) = - %
peremne € € “g(2)y: ()
Ca(x) :/de

W(z) = y1ys — y1y2,  q(z): forcing term

General solution: y = C1(2)y1(z) + Ca2(x)y2(x)



. . . Basic 3
5.1 Trigonometric Relations B o [2va?Ealde = §(a® £a®)2 +C Other Trigonometric Integrals
. f kdx = kx + C

3 5
97 o [(ax+b)2de = 2(axz +b)2 +C o [xsin(az)dr = — Lz cos(azx) + < sin(ax) + C
o [z'dr =< +1 +C, n#-1 / B J 1a 1a2
Py ™ ™ x . de =1In|z + V22 £ a2+ C o [zcos(az)dz = Lxsin(az) + 25 cos(az) + C
Ra 0 3 B 3 2 & of%n:m+0n¢1 f\/ﬂiZ ‘ , a?
. @ i dz = b -
Deg 0°  30° 45  60° 00°  180° o [ 'de = [Lde=1In|z|+C o/ mdz = arcsin (£) + C . £6 sin(ax)dx 2+b2& * (bsin(azx) — a cos(ax))+
xT
sin(a) | 0 1 % EE | 0 o [a%dx = % +C o [ \/mlgdf =2Vzta+C o [eb® cos(ax)dz = a2~1+b2 e*® (asin(ax) + bcos(ax))+
cos(a) 1 @ % % 0 -1 . fe‘”da::eerC . f\/ﬁdz:vwziaz-i-c c
1 e [log,(z)dx = xlog,(z) — xzlog,(e) + C
tan(a) 0 V3 1 V3 > 0 Trigonometric Basic
Logarithm e [sin(z)dz = —cos(z) + C
e sin?z+cos?z =1 el+tan’(z)= = e [In(az)dx = zIn(az) — x e [cos(z)dx =sin(z) + C
o [zlIn(azx)dz = %(2 In(az) — 1)+ C e [tan(z)dz = —In|cos(z)|

nops .
Potenzen™ bei Integration Trigonometric Ar

o [ de = 3(In(az)® + C

/2 /2 . _ . =
o [ sin™de _ 7:1 7 n"2 dr  — e [arsinh(z)dx = warsinh(z) — V22 +14+C
1 -1 © Exponential e [arcosh(z)dx = warcosh(z) — Va2 —1+C
(: COS T sin I) ax 1 _az
/o /2 o [etdw = get +C o [artanh do = zartanh(z) + 3 In(1 — z?) + C
™ K
e [ cos™dzx = n=l [ cos" % dx  — o [zetdr = (x—1)e” +C Trigonometric 2
0 0
(L sinz cos" 1 ) o [ze*dw = (E — :12) e +C o [sin®(z)dz = &(z — sin(z) cos(z) + C
n > 2, r,s € Z (fiir beide, sin und cos) o [cos?(z)dz = &(z + sin(z) cos(z) + C
. . . o . Rational Functions
e Green part is omitted with definite integration! . . ftanz(a:)dac = tan(z) —z + C
x/2 . \ e [ E=2/2+C |
. : n=1:1,n=2: T, n=3:%,n=4:35% n+1 i ic —
of 1 3 16 o [(z+a)"dz = (ztfll n#-1+C Trigonometric
/2 z+a)? T (n41)z—a do = 1n | L=cos(@) c
e Achtung: f sm2(2z)dz = f sin? (z)dz o [z(z+a)"dz = % +C o [ s1n(:c) T I]| sin(z) +
. : o [thdr = ax — ed5teinjer +d| + C o [ mdmyde = n | s 4+ 0
5.2 Hyperbolic functions
o f 7(“_@)2 de = -4 +C o [ r‘z(m)dx = —cot(z) + C
. faz+bdw— injaz + b+ C . fccs2(1 dx = tan(z) + C

e cosh?(z) — sinh?(z) =1

. fmdac = Larctan (2) + C

e cosh(z) + sinh(z) = e* o f 1+sin(1) de = 1—:;::((:;)) +C
cosh(x 1 _ 2 _2am+4b i
e coth(z) = sinhgz)) o J am2+bm+cdm T Viac—b2 arctan (./4“,},2) +C o f 1+cés(m)dm = 1Jsrl:(>(;)ao) +C
tanh +tanh(b 1 ___cos(x)
o tanh(aib) = coth(la:tb) = l:iilarszza) ?ann}f(lz) o f (z—a)l(w—b) dr = a—b In ° f 1—sin(x) do = I—sin(z) +C
_ _sin(x)
o [ igde= %1n|a2+mz|+c o [ mmde = =y +C
. 212@2 dr = @ — aarctan (£) + C Trlgonometrlc W|th1 ...(az) and z- ...(ax)
o [sin(az)dr = —+ cos(az) + C
2
o/ a2+w2dx =32% = 3’ Inja® + 2%+ C o [cos(az)dzr = Lsin(az) + C
o f (w+a)2 de = 47 +Infa+z|+C e [tan(az)dz = — L In(cos(ax)) + C
o [ m = = In |az +bz+c| - e [wsin(az)dz = — Lz cos(az) + i sin(az) + C
b arctan 2‘”‘“’ +C o [zcos(az)dr = Lasin(az) + Z5 cos(azx) + C
av/dac—b2 Vdac—b2
Hyperbolic
Roots s e [sinh(z)dz = cosh(z) + C
o [Va—adz=3(z—a)? +C e [ cosh(z)dx = sinh(z) + C

f\/anrbdz: (%Jr%)\/aerbJrC
J V22 + adz = %mm+%ln\z+m|+c
S Va? —2%dz = taxva? — 22 + & arcsm(z) +C

[ tanh(z)dz = In(cosh(z)) + C
[(z)de = z(z) — Va2 +1+C
[(z)de = z(z) — Va2 -1+ C



6 REMARKS - PLEASE READ

o While every effort has been made to ensure the accuracy
of the content, | do not take responsibility for any errors
or omissions.

e | strongly encourage you to verify the information pre-
sented and report any mistakes to improve the quality of
this cheatsheet. Contact information can be found below.

e Sections 4 and 5 were taken from the Anaylisis I/l cheat-
sheet by Leon Anspruch, translated to English for the sake
of consistency and adapted.

o Some of the theory, namely sections 3.3 and 3.8.2 along-
side some other smaller things where taken from the theory
sheets made by Pascal Strauch

Contact Information for Reporting Mistakes:
If you find any mistakes or have suggestions for improvement,
please contact me at ebesana®@ethz.ch| without hesitation.


mailto:ebesana@ethz.ch
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