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Solutions Serie 13

1. Find the solution of the following Laplace equation on the disk of radius 2:

Au =0, (z,y) € Dy
u(x,y) = 3. (z,y) € 0D

Do as follows:

a) Write the boundary condition in polar coordinates.
Solution:

The polar coordinates are linked to the standard cartesian ones by

x = rcos(¥)
y = rsin(9)

At the boundary the radius is r = 2 and the function becomes

23 = (2cos())? = 8cos® (V).

b) Solve the problem in polar coordinates, using the methods/formulas from the Lecture
Notes.

[ Hint: It might be useful at some point to use the trigonometric formula

cos® (19) = Zcos(ﬁ) + icos(?)ﬁ)]

Solution:

The Poisson integral formula always provides the solution, but it is very difficult to get an
explicit solution out of it (solving the integral), so we will try to avoid it whenever possible.
In fact, when the boundary condition is easy, it will be also easy to match the coefficients
in the Fourier series.

Namely, from the Lecture notes we have a general solution of the Laplace equation in polar

coordinates
—+o00

u(r,9) = Z r™ (A, cos(nd) + B, sin(nd)) .

n=0

We impose that on the boundary r = 2:

+oo
u(2,9) = Z 2" (A, cos(nd)) + By, sin(nd)) = 8 cos®(¥9).

n=0
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Which amounts in finding the Fourier series of 8 cos®(4):

+oo +oo
8 cos®(9) = ag + Z ay, cos(nd) + Z by, sin(nd)
n=1 n=1

The formula given in the text of the Exercise allows us to avoid computing any integral to
get
8 cos®(9) = 6.cos(¥9) + 2 cos(319).

In terms of the coefficients we had to find this means

B, =0 Vn >0
A,=0 Yn>0,n#1,3

__ a1 __
A1—2 =

—a3 _ 1
A3_23_4

and the solution is

3
u(r, ) = rA; cos(¥9) + 13 Az cos(309) = 3r cos(v)) + TZ cos(319).

Express the solution in the standard cartesian coordinates:

u(z,y) =7

Solution:

If we want to express some function in terms of the standard cartesian coordinates (z,y) we
are ok with terms like r, cos® (1), sin® (). So in this case we just need to write the function
cos(39) in these terms:

cos(319) = 4 cos®(19) — 3 cos(1)

and
3 3
3rcos(¥) + % cos (39) = 3rcos(V) + % (4cos® (W) — 3cos(9)) =
= 3(rcos(®)) + (rcos(¥9))® — %rz(r cos(¥)) = 3z 4 2® — %(xQ + 92 =
3 3 1 3
_ 3_°23_9 2_ 13 9 2
=3x+x 4:10 4xy 3z + 4x 4xy .

Find the solution u(r, ) of the following Dirichlet problem on the disk of radius R in polar
coordinates:

Au =0, 0<r<RO0O<?I<2rm

u(R,9) = sin®(¥). 0<9<2r

[ Hint: Remember the trigonometric formula

sin?(0) =

cos(299) ]

N | =
N | —

Solution:
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b)

The solution will be

+oo
u(r,9) =Y 1™ (A, cos(nd)) + By sin(nd))
n=0
with coefficients found imposing
+oo
u(R,9) = Z R™ (A, cos(n¥) + By, sin(nd)) = sin(¥).
n=0

Using the trigonometric formula

1 1
sin?(d) = 375 cos(29)
we obtain coefficients
B, =0, Vn >0
A, =0, Vn>0,n#0,2
AO %7
Ay =gk,
Finally
(r9) = & — = cos(20)
w(r,9) = 5~ 3@ cos .

Find the maximum of u(r, ). In which point(s) is it reached?
Solution:

The constant 1/2 plays no role in finding where is the maximum. The other term is a
product of functions dependent from different variables. We then just need to maximize
these functions independently:

—cos(29) =1 =753 B v 3\
{TR = {TR (T719)_(R7§)7 Ra§ﬂ- _'PluPQ

So the maximum is reached in the two points P, P> and it’s equal to

Remark: the maximum is reached only the boundary. Inside the disk the function is always
strictly smaller than this value. You will see in the next lecture that this is not a coincidence.

Express the solution in the standard cartesian coordinates.
Solution:

We transform the term
cos(209) = cos?(¥) —sin?(9)  ~  r?cos(20) = 2% — y?

and the solution will be 1 1

u(e,y) =5

s e @ YY)
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3. Prove, without computing explicitely the integrals, that for each 0 < r < 1 and for each
0<Y9<2m:

a)

b)

2m

1 1—r?
7/ ! dp=1
2 ) 1 —2rcos(¥ — @) +1r?

0

Solution:

Let D = {(r,9)]|0 <r < 1,0 <9 < 27} be the unit disk and u the constant function equal

to 1
u:D—R

(r,9) = u(r,9) =1.
Then clearly u is the solution of the Dirichlet problem

Au=0, in D
u(l,9) =1, 0<9<2rm

and therefore for each (r,9) € [0,1) x [0, 27] it must be represented by the Poisson integral

formula:
27

1
U(T, 19) = %/K(T,ﬂ,l,@)u(l,@) dSO ~
0

27
1 1—r2

1l=— de.
w 27r/1—2rcos(19—g0)+7‘2 v
0

27
4

(1 —7?)(cos®(¢) sin(yp) — sin®(p) cos(i)) dp = % sin(449).

1
%/ 1 —2rcos(d — @) + r2
0

Solution:

We would like to do as we did before. That is, consider the function
f(9) = cos®(9) sin(9) — sin®(9) cos(¥), 0 <9< 2m.
We want to solve the Dirichlet problem on the unit disk with this boundary condition

Au=0, in D
u(laﬂ) :f(ﬂ)a 0<9<2r

We can proceed by matching the coefficients in the Fourier series as did in the Exercises

1. and 2..
Even better, we can also recognise that the boundary condition

cos® (1) sin(®9) — sin®(9) cos(9) = 23y — a1
is already a well defined harmonic function on the whole plane

A(z3y — xy®) = 6xy — 62y = 0.
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So it must be itself the solution of the Dirichlet problem above.
Now we just need to manipulate it in polar coordinates to obtain

2’y — zy® = zy(2® — y?) = r* cos(9) sin(V) (cos® (V) — sin*(9)) =
A 4
=3 sin(249) cos(2¢9) = T sin(44),

and finally using the Poisson integral formula we have proved that

27
1 [ (1=7*)(cos’ () sin(p) — sin’(p) cos()) e
1 dp = — sin(49).
o 1 —2rcos(d — ) + 12 4
0

4. Consider the following Neumann problem (Laplace equation with fixed normal derivative on
the boundary):

V2u =0, in Dg
Opu(R, V) = 9(2m — 9)(¥? — 12), 0<9<2mr ( parametrising 8DR)

with Dpg the disk center in the origin and radius R.
Is there a solution?
Solution:

Let A C R? be a (regular) region of the plane and the curve v = JA its boundary. As explained
in the lecture notes, if u solves the Neumann problem on A

vZu =0, in A
Opt = g, on ~y

then the integral of g on the boundary must vanish because of the divergence theorem

/gdyzf(6nu)d7:/(Vu-n)dv:A/div(Vu)dA:A/(vzu)dA:/OdA:O.

A

In our case the region is a disk A = Dy and the integral on the boundary is

27 27
/gdv = /19(27r —9)(9? - 12) dd = / (= 9"+ 2m9® + 1207 — 2470) dY =
% 0 0
2
5 4
= (—195 + % + 40°% — 127r192> = —%ﬁ” + 87° + 327® — 4873 =
0
2
= —167° + (8 — 35> 7 = —167° + §w5 = gni”(n? —10) # 0.

This means that the problem is ill-posed and can’t have a solution.
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5. Consider the Dirichlet problem for the Laplace equation,

R={(z,y) eR*|0<x <1, 0<y<2},

Au =0, (z,y) € R,
u(0,y) =u(l,y) =0, 0<y<2,
u(z,0) =0, 0<z <1,
u(z,2) = f(z) 0<z<l1,

where f is a given continuous function. Show that there exists a unique solution.

[ Hint: Assume to have two solutions w; and us and consider the Dirichlet problem for the
Laplace equation for v = uy — us.]

Solution.:
By the lecture notes we know that there exists a solution. We can show that there is a unique
solution in the following way:

Let assume that u; and us are two solutions of the Laplace equation. And consider v = uy — us.
Then by linearity of the Laplace equation we have,

Av = Au; — Auy = 0.

And for the boundary conditions we have

v(0,y) = u1(0,y) —u2(0,y) =0, 0<y<2,
v(l,y) =ui(l,y) —ua(l,y) =0, 0<y<2,
v(z,0) = uy (z,0) — ua(x,0) =0, 0<x<1,
v(z,2) = uy(x,2) —ug(x,2) = f(z) — f(x) =0 0<z<l1.

Therefore, we get for v,

Av =0, (z,y) € R,
v0,y) =v(l,y) =0, 0<y<2,
v(z,0) =0, 0<z<1,
v(z,2) =0 0<z<1

Hence, v = 0 and u; = us.



