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Obijectives

In this lesson we will learn:

» to classify first-order partial differential equations as either linear
or quasilinear,

» to solve linear first-order partial differential equations,




Transport Equations

The general form of a first-order scalar PDE is
Ux + V- f(X7y7 U7VU) — g(X7y7 U)

where
» V - f denotes the divergence of 7, and
» Vu denotes the gradient of wv.

Classification

A first-order PDE is linear if it can be written as

a(x, y)ux(x,y) + b(x, y)uy(x,y) = c(x, y)u(x,y) + d(x, y).

A first-order PDE is semilinear if it can be written as

a(Xay)uX(Xay) + b(Xay)U}/(va) — C(X7y7 U).

A first-order PDE is quasilinear if it can be written as

a(X7y7 U)UX(X7y) + b(X7y7 U)U}’(X7y) — C(X7y7 U)'




Simple Case

Let ¢ be a constant and consider

D cyu(x,t) = 0.

Remarks:

» This can be interpreted as stating the directional derivative of
u(x, y) in the direction of vector (1, c) is 0.

» Function u(x, y) is constant along lines of the form y — ¢ x = k.

» Function u(x, y) = f(k) where f is an arbitrary differentiable
function.

lllustration

The solutions of

must be constant along lines of the form y — c x = k.




Confirmation of Solution

Let u(x,y) = f(y — cx) then

ux =—cf'(y —cx)
uy = f(y - cx)
and
ux+cu,=—cf(y—cx)+cf(y—cx)=0.

Functions of the form u(x, y) = f(y — ¢ x) are referred to as the
general solutions to this simple PDE.

Initial Conditions

If the value of u(x, y) along the line where x = 0 is specified, then an
initial condition of the form u(0, y) = ¢(y) further specifies the
solution.

u(x,y) = f(y — cx) (general solution)
u(0,y) = f(y) = ¢(y) (initial condition)
u(x,y) = ¢(y — cx) (solution to IVP)




General First-Order Linear PDE

The solution technique used previously can be extended to the
general first-order linear PDE of the form

a(Xay)UX ‘i‘b(XaY)Uy = C(X,y)U-|— d(X,y),
for (x,y) € D C R?.

Vector Field (1 of 3)

Suppose (x, y) = (x(t), y(t)) where t is a parameter, then

d / /
gi [u(x, y)] = uxx'(t) + uyy'(t).
Consider

a(x,y)ux + b(x,y)u, = c(x,y)u+d(x, y) as

ax dy B

o Ux + —- o U = c(x,y)u+ d(x,y) where
ax
E - a(X7 y)
ay _

Remark: the parametric curve (x(t), y(t)) is an integral curve of the
vector field (a(x, y), b(x, y)) for all (x,y) € D.




Vector Field (2 of 3)

A vector field and integral curves:
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Vector Field (3 of 3)

ax ay’
|f i a(x,y) and o b(x, y) then

dy _dy/dt _ b(x,y)
dx dx/dt a(x,y)

Suppose the implicit form of the solution of this ODE is ¢(x, y) = k
where k is an arbitrary constant.

Along the curves defined by ¢(x, y) = k the general first-order linear
PDE

a(x, y)ux + b(x,y)u, = c(x,y)u+ d(x,y)
becomes

b(x,y) _ c(x,y)u+d(x,y)

alx,y) alx,y)
dy c(x,y)u+d(x,y)
St o T T axy)

du  c(x,y)u+d(x,y)
ax a(x,y)




Ordinary Differential Equation

du  c(x,y)u+d(x,y)
ax a(x,y)

is an ordinary differential equation for u as a function of variable x
(since y = y(x)) and arbitrary constant k.

Solving this ODE yields u = u(x, k) = u(x, y) since k = ¢(x, y).

Characteristics

» The ordinary differential equations:

dy _ b(x,y)
dx a(x,y)
au

E — C(X,y)U+d(X,y)

are called the characteristic equations.

» The solution curves (x(t), y(t), u(x(t), y(t))) to the characteristic

equations are called the characteristic curves.

» The curves in the xy-plane of the form (x(t), y(t)) are called
characteristics.




Characteristic Curves vs. Characteristics

Characteristics are curves in the xy-plane and characteristic curves
are curves on the surface u(x, y).

Example

Consider the initial value problem:

2uy +3uy —4u =20
u(x,0) = sin x.

1. Find the general solution to the PDE using the method of
characteristics.

2. Find the solution to the IVP.




Solution (1 of 2)

2uy +3uy —4u =0
In this PDE we can let a(x, y) =2 and b(x, y) = 3, thus

dy 3 3 A
i — y_§x+k <— 2y —3x = k.

Comment: the characteristics for this PDE are straight lines of the
form 2y — 3x = k.
Think of u(x, y) = u(x, y(x)) so that

au ady

3
&:ueruy Ux + Uy =2U

ax 2
which implies
u(x,y) = f(k)e** = f(2y — 3x)e**

where f is an arbitrary differentiable function.

Solution (2 of 2)

In order to satisfy the initial condition:

u(x,0) =sinx
f(—3x)e* = sinx
f(—3x) = e sin x
f(z) = —€?*/3sin(z/3).
Thus the solution to the IVP is

u(x,y) = —e?@=39/3in((2y — 3x)/3)e®* = —e¥/3sin (gy - x) .




lllustration

Example




Solution (1 of 2)

If we let a(x, y) = —y and b(x, y) = x then the characteristics satisfy
the ODE

d_ X
dx y
ydy = —xdx

/ydyz—/xdx
1

1 N
o 2:__ 2
2y 2x + K

x? + y? = k.

In this example the characteristics are circles of radius vk for k > 0.

Solution (2 of 2)

Assuming u(x, y) = u(x, y(x)) then

Y u, Y
dx X Vdx
=Uu —fu

X yy
au
&_0
u = f(k)

u(x,y) = f(x* + y?)

where f is an arbitrary differentiable function.




Example

Solve the initial value problem:

u(x,0) = x,

forx >0and y > 0.

Solution (1 of 2)

Let a(x,y) = 2xy and b(x,y) = 1 then

ay 1
dx ~ 2xy (separable ODE)
1

1
/ydy:/de

1, 1 .
Ey —élﬂX"‘k

y? —Inx = k.

Thus curves of the form y = v/ k + In x are the characteristics of the

solution.




Solution (2 of 2)
To find the general solution to the PDE:

2X}/UX—|-Uy—U=0
u

1
e+ 3oy = 5y

2Xy

du u
= separable ODE
dx 2xvVk+Inx (sep )

1du— 1 ax
u N 2xvV Kk +1Inx

1 1
—du = dx (substitute v = k + Inx
/U /2x\/k+lnx ( nX)

Inu=+vVKk+Inx+Inf(k)
u(x,y) = f(k)eV*tn* = f(y? — Inx)e”

where f is an arbitrary differentiable function.
Since u(x,0) = x then

x=f(-Inx) < f(x)=e* = u(x,y) = eV thnxgl — x oV

lllustration

u(x,y) =xe’v




Example

Show that the problem

—yux+xu, =0
u(x,0) = 3x

has no solution.

Justification

From a previous example we know the characteristics are the curves
of the form x? + y? = k and the general solution has the form

u(x,y) = f(x* + y?)
where f is an arbitrary differentiable function.
If x # 0 then

u(—x,0) = —3x # 3x = u(x,0)
but
u(—x,0) = f((—x)?) = f(x?) = u(x, 0)

which is a contradiction.




Characteristics

The side condition is specified on the x-axis which intersects each
characteristic curve twice (at x = —vk and x = v/k). The side
condition specifies two dlfferent values of the solution, but the solution
must be constant on each characteristic curve.

Example

Consider the first-order, linear PDE
Ux + (cosx)u, + u=xYy.

Find the general solution to this PDE.




Solution (1 of 4)

Let a(x,y) = 1 and b(x, y) = cos x, then the characteristics satisfy the
ODE

ay
&_cosx
dy = cos x dx
/1dy:/cosxdx
y =sinx + K.

In this example the characteristics are curves of the form
y —sinx = K.

Solution (2 of 4)

Assuming u(x, y) = u(x, y(x)) then

Ux + (cosx)uy +u=Xxy

du .
a_xy—u_x(smerk)—u
du .
— 4+ U=xsinx + Kkx.

ax

This is a first-order, linear ODE which can be solved by multiplying
both sides by the integrating factor €* and integrating.




Solution (3 of 4)

du .
— 4+ UuU=xsinx+kx
ax

%[ue’(] =x e sinx + kx e

/d[ue"] :/(XeXsinX+kxeX)dX
ueX = %ex(Zk(x— 1) — (x — 1) cos x + xsin x) + f(k)
u= %(ZK(X— 1) — (x — 1) cos X + xsin x) + e *f(k)

where f is an arbitrary differentiable function.

Solution (4 of 4)

u= %(ZK(X— 1) — (x — 1) cos x + xsin X) + e *f(k)

—1
X 5 COSX + gsinx—l—e_xf(y—sinx)

ux,y)=(x-1)(y —sinx) —




Example

Consider the first-order, linear PDE and side condition

yux—4xu, =2xy

u(x,0) = x*

Find a particular solution to this PDE which satisfies the side
condition.

Solution (1 of 3)

Let a(x, y) = y and b(x, y) = —4x, then the characteristics satisfy the
ODE

dy  4x
-~y (separable ODE)

ydy = —4xdx

/ydy:—/4xdx
1

2 2 D
12— o2k
5y X

In this example the characteristics are curves of the form
Y2 +4x2 = k.




Solution (2 of 3)

Assuming u(x, y) = u(x, y(x)) then

yuy—4xu, =2xy
4x

u — — uy, = 2x
X y y

au
I 2x (separable ODE)

du = 2x dx

/1du—/2xdx

u=x2+ f(k)
u(x,y) = x* + f(4x® + y?)

where f is an arbitrary differentiable function.

Solution (3 of 3)

To satisfy the side condition we need

u(x,0) = x? + f(4x?)
x* = x? + f(4x?)

f(4x?) = x* — x?
2

V4 V4

) =3%6"1
2 2)\2 2 2
U(xy) = x2 ¢ YTty

16 4




lllustration

Example

Consider the first-order, linear PDE and side condition

yuy —4xu, =2xy

u(x,0) = x°

Show there is no solution to this PDE which satisfies the side
condition.




Justification

From the work done previously we know the general solution to the
PDE takes the form

u(x,y) = x* + f(4x + y?)
where f is an arbitrary differentiable function.

Suppose u(x, y) is such that u(x, 0) = x3, then for any x
u(—x,0) = (—x)? 4 f(4(—x)? 4+ 0%) = x* 4 f(4x® + 0%) = u(x, 0)
However, when x # 0,
u(—x,0) = (—x)® # x® = u(x,0)

which is a contradiction.

Homework

» Read Section 2.1
» Exercises: 1-5




