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Problem 1 Laplace transforming both equations and using the initial conditions gives
sY1 —1y1(0) = Yo =0 . sY1—1-Y,=0
sYo — y2(0) +2Y5 + ) = 5173 sYo 4 2Ys + Yy = 2e73,

We then solve the system of equations for Y5:

V) =1(Ya+1)
s24+2s+1 e 3% — 1

(s+2)Yo+1(Ya+1) =2e73 — — =

He 35 — 1 He 35 — 1

—_— Y: =
P 242541 (s+1)?

Taking the inverse Laplace transform and using the ¢-shift formula, we find that
y2 = L7H[Ya] = 5g(t = 3)ult — 3) — g(t),

where by the s-shift formula and the tables,

gt) = L7 [l () =L [B] = 7't

(s+1)?

Hence

yo(t) = 5e~ I (t — 3)u(t — 3) — et

Problem 2

(i) The Fourier sin series of f is the Fourier series of the odd 2-periodic extension g of f.
Since ¢ is an odd extension of f, it follows that ay = a,, = 0, and

by, L/ sin@da: = 2/ 1 — z)sinnrz dz
i.b.p. -1 1 1 -1
= [2(1 — &)— cos mrx} - / (—2)— cosnmx dx
nm o Jo nm
—2 271 : 2
:(0—1)—{sinn7rx =—+0.
nmw nm lnm 0o nr
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(ii) The sum S, of the Fourier series corresponds to the odd 2-periodic extension g of f:

Y

9

(iii) Since the extension g of f is piecewise continous and one-sided differentiable, we have

5,0 = 90 F00) 1=

=0.

k
2

Alternative solution: Since the partial sums S, ;(0) = Z —sinnm0 = 0 for all k, it

s

n=1

follows that S,(0) = klim Syk(0) = klim 0=0
—00 —00

Problem 3
(1) up = vy, uy = —v,

(ii) We have g(2) = |22 “Z™ 22 + 2 = u + v, and thus we identify u = 22 + y? and v = 0.
We then check the Cauchy Riemann equations:
Uy = 20 # 0 = vy, for x # 0,
uy =2y #0=—v,, for y #£ 0,

Thus the Cauchy-Riemann equations do not hold for z # 0, which implies that ¢ is not
analytic in C\{0}. The function is then also not analytic at z = 0, because by definition,
to be analytic at point it must be analytic in neighbourhood of the point.

(iii) Let v be the conjugate harmonic function of u. By the Cauchy-Riemann equations,

(1) v, = —uy, = —bdx

(2) vy, = uy =5y
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Solving by integrating (1), differentiating the result, and using (2), we find that

W22l = w=0+0wm sy = C)=2+0,

~—

where C' € R is a constant of integration. The result is then

5
o(zy) = —2 (2> = 4?) + C.

Problem 4

i) Since sin z is analytic in C, we can use Cauchy’s integral theorem to conclude that
y Yy g

}1{ sin zdz = 0.
C

(i) Let f(z) = 2 + ﬁ + ﬁ Note that f(z) only has one singularity within C,
z =1, and that f(z) is its own Laurent series about z = 4. This (finite) series is defined

(“converges”) for all |z| > 0, and the coefficient of the —--term is then Res f(z) = 3. By

z—1

the Residue theorem we then have

j{c (z—z' + (z —1)? + (Z_i)s)dz = 2mi Iz»:elsf(z) = 6mi.

(iii) f(2) = |z|* is not analytic. We parametrise C: z(t) = 2¢%, ¢ € [0, 27), and compute

2 2 2 .
7(C|z\2dz=/ yz(t)|2,z'(t)dt:/ |z(t)\2z’(t)dt:/ 22 . 2¢itdt =
0 0 0

since e" is 2mr-periodic.

Problem 5  Trick: Use cosf = 3(e" + ) = 1(2(0) + Z(le)), where 2(0) = €, 0 € [0,27),
is a parametrisation of |z| = 1. Thus dz = 2/(0)df = ie?df = iz df, and

J [ 1 df
T a=2c0s0" " b 4= (2(0) + )

1 dz . 1
zl=14 — (24 7) iz l2l=1 22 — 4z + 1

Note that 2> — 4z +1=0 = z =21 =2+ /3 = ay, and that [a_| < 1 and |ay| > 1.
Therefore f has simple poles at z = a4, and C encircles z = a_ but not z = a,. By the
residue theorem and the formula for residue of simple pole:

(z—a) 1

m
I=i-2m R ():_2 li N
Sl e P T (z—a_)(z—ay) 7Ta,—aJr V3
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Problem 6 To find the series, the idea is to use substitution, differentiate, use a geometric
series, and finally, use termwise integration:
1 1 w=%_ 1
h(z) = Ln§(1 - ?) = Ln§(1 —u) = g(u)
1 1 1 < &
— / _ e Y =+ n
9w %(1—u)( ST — nz:%“
u , u ©°] o0 un-i—l
- u—O:/ wdw:/ - w")dw=—
o) = 90) = [ fwrn = [ (=3 ur)aw= -3 L0
1 Xk
— — L - R
g(u) =Ln g 27

Thus, since Ln% =Lnl—-—Ln2=-Ln2,

1 > 1
=1

By convergence of the geometric series, and the result that an term-wise integrated power
series has the same radius of convergence as the original series, this series converges for |u| <
1l < |z| > 1L

Let z=r €R. Thenw=3(1—%)=1(1—%) =a, € R, and a, < 0 for [r| < 1. Since Ln(w)
is not analytic/has a singularity at w = a, for |r| < 1, by Laurent’s (or Taylor’s) theorem no
Laurent (or Taylor) series of h can converge in an annulus (or disk) about z = 0 containing
z = r for |r| < 1. Hence h cannot be represented by a Laurent (or Taylor) series for |z| < 1,
and the above series is the only Laurent series about z = 0.

Remark: If you try to expand in a series for |z| < 1, termwise integration will give a term
like Ln z, and this function does not have any power series representation for |z| < 1.

Problem 7 We proceed by separation of variables.

1) Find all solutions u(x,y) = X (x)Y (y) solving the PDE and the homogenous (0) boundary
conditions.

(i) Derive the equations and boundary conditions for X and Y by inserting u = XY
into the PDE and boundary conditions:
X"Y + XY" =0, z,y € (0,1)
X'(0)Y(y) =0=X"(1)Y(y), y€(0,1)
X(z)Y'(0) =0, x € (0,1)
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Dividing by XY (# 0) in the first equation, we get
X"x) _ Y"(y)

—konst =k = X'—kX=0, Y'+kY =0.

X(z) Yy
From the next 3 equations, we get
X'(0)=0=X'(1) or Y=0(= u=0),
Y'(0) =0 or X=0(= u=0).
So either u = 0 or
(1) X"—kX =0, X'(0)=0=X'(1),

2) Y+ kY =0, Y'(0)=0.
(ii) Solve (1) for X: Using the hint, X # 0 only when k& = —(n7)?, and then
X(z) = X, (z) = A, cosnmx for A, eR, n=0,1,2, ..

(iii) Solve (2) for Y when X # 0: The characteristic equation r* — (n7)? = 0 has real
solutions = £nm, so the general solution is an exponential solution:

Y — (nm)?Y =0 = Y = Ae"™ + Be "™,

and the boundary condition then implies that

0=Y"(0) =nrde’ —nrBe® — A=B.

We conclude that

Y(y) =Y.(y) = 2A,, cosh nry for A, eR, n=0,1,2,..

(iv) All solutions v = XY of the PDE and homogeneous boundary conditions are then
on the form

un(z,y) = Xo(2)Y,(y) = A, cosh (nmy) cos (nmz) for A, eR, n=0,1,2,..

2) Solve the inhomogeneous boundary condition by superposition (linear combinations of
solutions of linear homogeneous equations and conditions, solve the same equations and

conditions). We therefore take the following candidate solution u(z,y) = > u,(z, y):
n=0

2021 — 2020 cos 5wz = u(z, 1) = > A, cosh (nr) cos (nmz)

n=0

= Ay =2021, Ajscoshbr =—-2020, a, =0 forn #0.
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This gives the solution

cosh (5my)

= 2021 — 2020 ————~~
ul(,y) cosh (57)

cos (bmx)

Note: In this case u = ug + us solves the problem when Ay and As are defined as above,
and we did not need to define u as an infinite sum.

Problem 8 Fourier transform (in z) the equation and initial values:
b — 5(1w)?0 — 2(1w)d = 0, weR, t>0,
o(w,0) = -1, weR,
Solve as an ODE in the variable ¢:

1 , . 1 .
ﬁ(w,t) — e2zwt75w2t — e?zwt ( €w2t> — 622wt§]<w,t).

V21

Apply the inverse Fourier transform:

u(z,t) = F a(w, )] (x) = g(x + 2t),

and
9z, 1) = F 3w, 0)(x) "L Ve = e~
, 7 =35 V 2m V207t
Hence
1 T t 2
u(z,t) = e~ Tt




