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We continue our study of the heat equation, following [IvrXX| §3.2].

1 A quick word on the heat equation in higher dimensions

Recall from last lecture that the IVP for the 1d heat equation

{ Uy = kug,, —-o0c0o<zr<o00, 0<t<oo
u(z,0) = g(z)

had solution given by
u(w,t) = / G(z,y,t)g(y)dy (2)

where the Green’s function G is
1 lz—y|?
G(x,y,t) = ———e 2t
(,9%) 2V knt

Similar formulae held for the heat equation on the half-line with homogeneous Dirichlet or Neumann BCs
(we just had to change the Green’s function and the domain of integration).

(3)

Now consider the 2d and 3d heat equations
U = KUz + tyy), (4)
Uy = k(ua::r + Uyy + uzz)u (5>
or more generally the heat equation in n-dimensions

uy = kAu. (6)

We claim that the corresponding IVPs/IBVPs have solutions given by
u(et) = [ [ Gatoyia'syrstigla’ sty ™)

(g, t) = / / Gala,y, 509/, 23 )9y ) dy 2’ (8)

(@, 1) :/.../Gn(f,ﬂ;t)g(ﬁ)dﬂ )
where the n-dimensional Green’s functions are given by

n

Gn(#, 2" t) = [ [ Glai, 2, 1), (10)

=1

a product over the appropriate 1d Green’s functions.
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Example 1. If we consider the heat equation on all of R™, then

‘a_T/‘2

Gn(Z,2;t) = (Amkt) "2 e wv . (11)

Justification of the claim. Notice that the function G,, satisfies the same sorts of properties as G, that
we used to derive last lecture:

(1) G, satisfies the heat equation (6]). You should check the following calculation as an exercise:

8Gn(f7'£/;t):zn: aG xz; HG x],x],t

=1 jFi
n
32G
:Z el (zi,x Hij,a:j,t)
i=1 i j#L

Here, Az denotes the Laplace operator acting on the Z-coordinates (as opposed to the f’—coordinates).
(2) Gn(f,a?’;t) quickly decays as | — 9;’| — 00, and lim;_,g+ Gn(f7:r_"; t) =0 for & # .
(3) [Gn(Z,a;t)de’ — 1 ast — 07,

(4) Gu(Z,275t) = G (o), T t).

These properties all essentially follow from the same claims in 1d, and are left as exercises.

2 The maximum principle

Consider a bounded domain Q C R2, which has a “flat-ceiling” C' = {(,t.) |z, < 2 < 2.} (with fixed
t = t,) as its upper boundary. Decompose the boundary of 2 as the disjoint union (see Figure |1

90 =CUT. (12)

Proposition 2.1 (Maximum Principle). Suppose that u satisfies the heat equation in . Then

t) = ). 13
(ggﬂu(x )= (;n’t?gruw ) (13)

Remark 2.1. Before diving into the proof, let’s use some physical intuition to ask: does this make sense?
What is the maximum principle saying, physically? (This is for you to discuss, and not for me to write in
these notes!)

Proof. Define a family of functions depending on a small parameter ¢ > 0 by
Ve(x,t) := u(z, t) — et. (14)

Plugging v, into the heat equation gives

O, i 0%v,

5 P a2 =up —€— kg, = —€ < 0. (15)
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(vc:,trﬂ\? C

7 2

Figure 1: Domain of solution 2 for the heat equation, with boundary decomposed into I and C.

Now, suppose that v, attains its maximum at a point (zas,ta) € Q\ I'. By restricting our domain, we may
assume that in fact (zpr,tar) € C, the “ceiling” of €. Then since v(x,ty) is maximized at (xpr,tpr) we
have that

Ov.

alx(xM,tM) -0, (16)
2
S wantan) 0, am)

and similarly in the t-variable we have

v, . e, ta) — ve(@nr, tyr —0)
— ty) =1 > 0. 18
e (1) =l 5 . (%)
Putting and together, we find that
Ov 0%v
== tym) — k—— ta) >0 19
ot (Tar,tar) 922 (zarstar) 20, (19)
contradicting . Hence, v, must attain its maximum on I':
a ,t) —€t) = ma ,t) —€t). 20
(g)gﬂ(uw ) —€t) (g)gr(U(x ) — €t) (20)
holds for arbitrarily small € > 0; taking ¢ — 07 then yields the desired equation (13). O

Remark 2.2. The claim and proof of Proposition [2.1] continue to hold in higher dimensions.

Remark 2.3. A more sophisticated proof would tell us that in fact if u also achieves its maximum in Q\ T,
then w is constant.

Remark 2.4. The maximum principle is not special to the heat equation (as we will rediscover later in the
semester when we study harmonic functions). In fact, maximum principles arise in the study of elliptic and
parabolic PDEs (remember those from Lecture 17), but not in the study of hyperbolic PDEs. Does this
make sense given what we have studied so far this semester?

Corollary 2.2 (Minimum Principle). Suppose that u satisfies the heat equation in 2. Then

i 1) = mi J1). 21
i) = g w0 @)
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Proof. Apply the maximum principle (13)) to —u (which also satisfies the heat equation). O

Corollary 2.3. Suppose that u satisfies the heat equation in €, and that ulr = 0. Then u = 0 everywhere
on €.

Proof. Combine the maximum and minimum principles: maxg u = ming u = 0. 0

Corollary 2.4. Suppose that u and v both satisfy the heat equation on Q, and that u|lr = v|r. Then u = v
everywhere on 2.

Proof. By linearity, u — v also satisfies the heat equation, and (u — v)|r = 0. Now apply Corollary O
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