FEraminer:

Below are four sample questions in a similar style to those you might expect in the
Analysis of PDE exam. They’ve not been carefully checked, so may contain errors, and
are not as uniform in difficulty as the questions on the final exam should be. While they
cover a reasonable spread of topics from the course, no inference should be drawn about
what topics are (un)likely to appear in the final exam. If you find any errors, please let
me know (cmwb50Q@cam.ac.uk).

The rubric for the final exam will be: “Answer three questions from four. Each
will be equally weighted when marked.”
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FEraminer:

1 Analysis of PDE

a) Let U C R™ be an open set, and let f : U — R. State what it means for f to be
real analytic.

b) Show that a function f : B, — R is real analytic at 0 if and only if there exist
constants s > 0, C > 0 and p > 0 such that:

!
sup D*Bf(x)’ < C%.
lz|<s p
Consider the Euler-Tricomi equation:
Uz + TUyy = 0, (%)

for an unknown function u : R? — R.

¢) In what region of the plane is (*):
i) Elliptic
ii) Hyperbolic

d) Find and sketch the characteristic surfaces in the region in which (%) is hyperbolic.
[Hint: since the equation is two dimensional, the surfaces will have dimension one,
i.e. be curves/

e) Consider the Cauchy problem of solving (%) subject to:

U(f, y) = 'LL()(Z/), uw(é-? y) = ul(y)

where £ € R is a fixed constant. For which values of £ would you expect a solution,
suitably understood, to exist in a neighbourhood of the surface {x = £} if:

i) wp,u; are real analytic?
ii) up € H'(R), up € L?(R)?

In each case, you should justify your answer.
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FEraminer:

2 Analysis of PDE

Suppose U C R" is a bounded open set with C'*° boundary, and let L be the second
order differential operator:

n n
T — Z (aij(fU)U:vi)mj 4 Z b () uz, + cu,
ij=1 i=1

where a¥, b, c € C°(U).

a) State what it means for L to be uniformly elliptic. State, without justification, what
it means for u to be a weak solution to the PDE problem:

(L+~)u=fin U, u =0 on OU. (1)

where f € L?(U). Show that if L is uniformly elliptic, (1) admits a unique weak
solution provided v > p, where u € R is some constant.

[You may assume the Lax-Milgram theorem, provided it is clearly stated, but should
directly establish any estimates you require to show that the hypotheses are satisfied.]

b) Let f € L*(U). For each v > p, denote by u,, the unique solution of (7).
i) Show that for any v > p there exists w, € H}(U) such that:

U’y — ’LL,y/

po—— —w, in H(U) as+y — 1.

ii) Show further that w, € H*(U), and there exists a constant C' depending on
L,~ such that

”TUWHHAL(U) <C HfHLQ(U)

[You may assume results from the course concerning elliptic reqularity]
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FEraminer:

Analysis of PDE
Throughout this question, assume n > 2.

Suppose fi, ..., fn € CX(R" ). Fori=1,...,ndenote by ¥; = (z1,...,%i_1,Tit1,--

the (n—1)-vector obtained by removing the i component of z = (21, ...,z,). Show
that if f(x) := f1(Z1)f2(22) - - fn(Zn) then:
Il mny < H | fill 1 (®n-1)
i=1

Show that there exists a constant C' > 0, depending only on n, such that:

[l < Ol Dull 1 @n)

holds for all uw € C°(R™).

Show that if ¢ # "5, there is no constant C' such that
ull La@ny < CllDul| 1 (wn)
holds for all uw € C2°(R™).

Show that if 1 < ¢ < %5 there exists a constant C' > 0, depending only on n, such
that:

ull Larny < C (I1Dull L1 ey + lull L1 gny)

holds for all u € C2°(R™). By constructing a counter-example, or otherwise, show
that no such constant C' can exist for ¢ > 5.

Hint: you may first wish to establish, using Hdélder or otherwise, the interpolation
inequality for LP-norms. That is, if 0 < pg < p1 and 0 < 0 < 1:

0y < NI oy 171
holds for f € C°(R™), where

1 1-6 0
_|_
Do Po p1
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FEraminer:

4 Analysis of PDE
Let U C R™ be an open, bounded set in R"™ with C* boundary. Consider the
Neumann problem for the Laplacian:

—Au=finU, g:j:()onaU (D)

where v is the outwards directed normal to 9U.

a) Define a weak solution to this problem for f € L?(U), and show that with your
definition if u € C?(U) is a weak solution that it indeed solves (A).

b) Show that (A) admits a weak solution if, and only if:

/Uf(a:)dx = 0.

and comment on uniqueness.

c¢) Show that for any u € H'(U) the Poincaré inequality:

1
_ 7 < —||D
| u U||L2(U) \/H” U||L2(U)

holds, where:
7,
u=— [ u(x)dx
Ul Ju
is the mean of u and A is the smallest non-zero eigenvalue of the Neumann problem:

—Au = Au in U, 6—“:00n8U.
v

Show also that this choice of constant is optimal for the inequality.

You may assume the Lax-Milgram theorem and results concerning the spectrum of
symmetric operators without proof.
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