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1. Introduction. In a recent paper [3] the author has constructed integral operators
which map solutions of the heat equation

hzz = ht (1.1)
onto solutions of the parabolic equation
U + q(z, Du = u, (1.2)

and used these operators to obtain reflection principles for Eq. (1.2) which are analogous
to the Schwarz reflection principle for analytic functions of a complex variable. (We
note that the more general equation

Ve + a(z, v, + bz, thy = v, (1.3)

can be reduced to an equation of the form (1.2) by the change of variables

vz, t) = u(z, t) exp {—% j: als, {) ds})

In this paper we will show how these operators can be used to obtain approximate solu-
tions to the first initial boundary value problem for Eq. (1.2) (or (1.3)) in a rectangle
and quarter plane. More specifically, our approach provides an analogue for Eqgs. (1.2)
and (1.3) of the method of separation of variables and the “method of images’ for the
heat equation, and is an extension of the use of integral operator methods for approxi-
mating solutions of boundary value problems for elliptic equations (cf. [1, 2, 6, 10]) to
the case of initial boundary value problems for parabolic equations. Numerical examples
using the methods described in this paper will be published elsewhere.

2. The first initial boundary value problem in a rectangle. Let u(z, t) be a (strong)
solution of Eq. (1.2) in the rectangle B = {(z,?): —1 < z < 1,0 < t < T} such that
u(z, t) continuously assumes the initial-boundary data

u(=1,8 =40, u@,9) =g@#); 0<t<T, ux0 =h); -1<z<1. (21)

(A strong, or classical, solution of Eq. (1.2) is a solution of Eq. (1.2) which is twice
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continuously differentiable with respect to z, continuously differentiable with respect
to t, and satisfies Eq. (1.2) pointwise.) Let R denote the closure of R and assume that
q(z, t) € C'(R), and that for each fixed z, —1 < z < 1, q(z, £) is an analytic function
of ¢t for |t — 3T| < iT. (This domain of regularity is chosen in order to guarantee the
global existence of the integral operators used in this paper—cf. [3].) Our aim is to
construct a function w(z, £) which is a solution of Eq. (1.2) in R and approximates u(z, t)
arbitrarily closely in the maximum norm on compact subsets of R. This will be accom-
plished by constructing a complete family of solutions to Eq. (1.2) in the maximum norm
and then minimizing the L, norm of a finite linear combination of these solutions over
the base and vertical sides of K.

We first consider Eq. (1.1). In [9] Rosenbloom and Widder have constructed a set
of polynomial solutions to Eq. (1.1) which are defined by

\ n/21 xn—?ktk
ha@, ) = m! 2o T
- t),./an( (—_Zt)—”—> , 2.2)

where H,(z) denotes the Hermite polynomials. In [12] Widder showed that the set
{h.(z, t)} was complete in the space of solutions to Eq. (1.1) which are analytic in a
neighborhood of the origin, i.e. if h(z, t) is a solution of Eq. (1.1) which is analytic for
lz] < o, [t| < t, (where z and ¢ are complex variables) then on the rectangle —z, < 2 <
%o, —to <t < t, h(z, t) can be approximated in the maximum norm by a finite linear
combination of members of the set {h.(z, t)}. The lemma below shows that the set
{h.(z, t)} is in fact complete for the space of strong solutions of Eq. (1.1) which are
defined in R and continuous in R.

LeEmma 2.1. Let h(z, t) be a (strong) solution of Eq. (1.1) in R which is continouus
in R. Then, given ¢ > 0, there exist constants a, , - - - , ay such that

N
max_ |h(z, t) — > aha(z, 8)] < e
(z,t)ER n=0

Proof: By the Weierstrass approximation theorem and the maximum principle
for the heat equation (7], there exists a solution w,(x, ¢) of Eq. (1.1) in R which assumes
polynomial initial and boundary data such that

max |h(z, t) — w,(z, t)| < ¢/3. (2.3)

(z,t)ER

Let
M M
w(=1,80 = 2 but",  w(@, )= D cat"
m=0 m=0
and look for a solution of Eq. (1.1) in the form

v(x, t) = i va(x)t" (2.4)

m=0

where v(—1, t) = w,(—1, t), v(1, t) = w,(1, t). Substituting Eq. (2.4) into Eq. (1.1)
leads to the following recursion scheme for the v,.(z):
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vy’ = 0, UM(_I) = by ’ UM(]') =Cu,

V- = Moy ; Va-1(—1) = by-y, Vi—1(1) = ep-1 (2‘5)

v =v; UO(_].) = b, ’ Uo(l) =Co -

Eq. (2.5) shows that each v,(z) is a polynomial in z and is uniquely determined. Now
consider wy(z, t) = w,(z, ) — v(z, t). By the method of separation of variables it is seen

that there exist constants d, , - - - , d,, such that
L . IPr*t €
max |w,(z, ) — Z disin— (x 4+ 1) exp | — < 5 (2.6)
(z.0ER ) 2 4 3

Hence there exists a solution w;(z, t) of Eq. (1.1) which is an entire function of the complex
variables z and ¢ such that

2
max_|h(z, t) — ws(z, §)] < = 2.7
(z.)ER 3
From the previously mentioned results of [12] there exist positive constants a, , - , @,
such that
Y €
max |wy(z, ) — 2 @bz, 8) < g, 2.8)
(z.)ER 7m0 3

and the proof of the lemma now follows immediately from the triangle inequality.

We now want to construct a complete family of solutions to Eq. (1.2) which is
analogous to the family {h,(z, )} for the heat equation. To accomplish this we make use
of the integral operators constructed in [3]. Let u(x, t) € C°(R) be a (strong) solution
of Eq. (1.2) in R such that (0, t) = 0. Then from [3] we have that u(z, f) can be repre-
sented in the form

ue, ) = hG, 1) + [ " K(s, z, Ohs, 1) ds 2.9)

where h(z, t) is a solution of Eq. (1.1) in R satisfying h(0, t) = 0 and K(s, , ) is defined
by

K(S, z, t) = %[E(S, z, t) - E(—S, z, t)] (210)
where (¢, n,f) = E(t — u, £ + n, t) can be constructed by the recursion scheme

E(E) n, t) = lim En(s» m t)

n—o

E¢ t——lfe®0@+1fﬂ(0d
i\&, 7, = 2.OQ) 20(13, S,

£ o
EnH(E’ ny t) = _%j; Q(S, t) ds + % jo Q(sf t) ds:

n pt . _
[ [ (GEEn D - e+ n 0BG 0)dean n21 @D
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The sequence {E,} converges uniformly for (z, {) € R, —1 < s < 1. The convergence
of the sequence {E,} is quite rapid and good approximations can be found by terminating
the recursion process after several iterations. Error estimates for such an approximating
procedure can be found in [3]. If instead of the condition u(0, ) = 0 we have that u(z, t)
satisfies u.(0, ) = 0, then we can represent u(z, ¢) in the form

ue, ) = he, )+ [ MG, 2, DhGs, 0 ds 2.12)

where h(z, t) is a solution of Eq. (1.1) in R satisfying h.(0, t) = 0 and M (s, z, t) is defined
by
M(S, z, t) = %[G(sr z, t) + G(—S, x, t)] (213)

where G(¢, n,t) = G(t — 7, £ + 9, t) can be constructed via'the recursion scheme

G(S) 7, t) = lim Gﬂ(g? m, t))

n—o

3 n
Gunseym, ) = =3 [ als,00ds = 5 [ ats, 0 ds (2.19)

+ «/: f: («%t Gug, m, ) — g€ n, GG, m, t)) dsdn; n>1.

The sequence {G,} again converges rapidly and uniformly for (z,t) E R, —1 < s < 1.
Observing that for n > 0, hs.(x, £) is an even function of z and that for n > 0, hsaii(z, )
is an odd function of z, we now define the particular solutions u,(z, t) of Eq. (1.2) by

U@, 1) = (2, 1) + fo MG, 7, Dhasls, §) ds;  n > 0,
2.15)

Uzn+1(Z, 8) = hoaii(z, £) + f K(s, 2, hanii(s, t) ds; n 2> 0.
)

LEmma 2.2: Let u(z, t) be a (strong) solution of Eq. (1.2) in R which is continuous

in R. Then, given ¢ > 0, there exist constants a, , - - - , ay such that
N
max |u(z, f) — 2 au(, t)’ <.
(z,t)ER n=0

Proof: We first show that u(z, f) can be represented in the form
ww, ) = bz, ) + 5 [ K6z, 0 + M, z, OhGs, 1) ds (2.16)

where h(z, t) is a solution of Eq. (1.1) in R. Eq. (2.16) is a Volterra integral equation
of the second kind for h(z, t) and can be uniquely solved for h(z, t) where h(z, ¢) is defined
in R and continuous in R [11]. It remains to be shown that h(z, t) is a solution of Eq. (1.1).
From Egs. (2.10) and (2.13) we have that K(s, z,t) = —K(—s, z,t) and M(s, 2, t) =
M (—s, z, t) and hence we can rewrite Eq. (2.16) in the form

ule, ) = 0@, O — W=z, 0) + 5 [ K, 2, Olts, § — h(—s, ] ds

+ 3@, 0 + W=z, 0) + 5 [ Mo, 2, DG, ) + h—=s, 0] ds.  (@2.17)
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Applying the differential operator (1.2) to both sides of Eq. (2.17), using the fact that
K(s, z, t) and M (s, z, t) are solutions of the following initial boundary value problems [3]

K., — K. + ¢, 0K = K, , (2.18a)
K@,z 0 = -3 f as, ) ds, KO,z 1) =0, (2.18%)

M.,— M, + q )M = M,, (2.19a)
M,z ) = — fo os, 0 ds, MO,z 1) =0, (2.19b)

and rewriting the resulting expression in the form of Eq. (2.16), gives
0= (o= k) +3 [ [KGs,2, 0 + M, 2, 0o, ) — huls, 0) ds. (2:20)

Since solutions of Volterra integral equations of the second kind are unique we can
conclude that h(z, t) is a solution of Eq. (1.1) in R.

Using Lemma 2.1, we now approximate h(z, t) by a linear combination of the poly-
nomials defined in Eq. (2.2) such that

€

1+

max (2.21)

(z,t)ER

N
Az, 1) — X @bz, )] <
n=0

where
C = max |K(s,z,t) + M, z, t)].

(z,1)ER
—1<s<1

Eqgs. (2.16), (2.17) and the fact that h,,(z, t) is an even function of z and hsa.(z, t) is
an odd function of z for n > 0 now show that

max
(z,t)ER

N
u(z, ) — 2 aau(, t)‘ < e (2.22)
n=0
TrEOREM 2.1: Let u(z, t) be a (strong) solution of Eq. (1.2) in B which is continuous
in R and satisfies the initial-boundary data (2.1). Let R, be a compact subset of R. Let
N be a positive integer and define a;, and b, , k = 0,1, --- ,N,n =0,1, --- N, by
the formulas

T 1 T
G = f u(—1, Du(—1, t) dt + f ua(z, O)ua(x, 0) dz + f u(L, (1, 1) dt,

T 1 T
b= [ (=1, Ddt + [ h@wu, 0 de + [ oOu, o at (2.23)
) ¥—1 o
Then there exists a unique solution ¢, , - - - , cy of the linear algebraic system
N
> e =b; k=0,1,---,N, (2.24)
n=0

and given ¢ > 0 we have
N

max |u(x, t) — Z Caua(z, t)’ < e (2.25)

(r.t)ERo

for N sufficiently large.
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Proof: Let G(x, t, £, ) be the Green’s function for Eq. (1.2) in R. Then u(z, f) can
be represented in the form

um0=i£%G@L—JJMﬂw—xL%GmLIJMMdT

+ [ Ge o0& (@20

where G(zx, t, £, 7) is continuous for (z, ¢, ¢, ) & R, X dR. Hence for (z, ) € R, we have
by Schwarz’s inequality

max fute, o < ¢ [ oFar+ [ loorar+ [ mora] e

(x,t)ERo
2 T
dr + f
0

where

T 2
C = max {/ dr
(z,t)ER, 70

d d
G—EG(x’ t, —1, 1) 6—£G(1, t,1,7)

+ f_l |Gz, ¢, & 0)|*de. (2.28)

From Lemma 2.2 we can conclude that for N sufficiently large there exist constants
C,, -+, Cysuch that

2 2

u@, ) = 3 ean@ 0| < 357 5

n=0

max (2.29)

(z,t)ER

and Eq. (2.27) (applied to u(z, £) — X .m0’ catu(z, t) instead of u(z, )) shows that a
suitable choice of the constantsc, , - - -, ¢y can be determined by minimizing the quadratic
functional

2
dr

f(T) - Z c,,u,,(—l, 7')

n=0

Qler, "+ yen) = fOT

+K

We note that Q(c, , - - - , ex) is always positive or zero and hence its only stationary point
represents a minimum. This minimum can be found by solving the set of equations
3Q/dc, = 0 and this leads to the system (2.23), (2.24). Since the set {u,(z, {)}..o" is
linearly independent (this follows from the fact that the set {v,(z, t)}.-o" is linearly
independent) the coefficient matrix (a.,) is nonsingular and hence the system (2.23),
(2.24) has a unique solution. (Here use has been made of the fact that if a solution of
Eq. (1.2) vanishes on the base and vertical sides of R it must be identically zero through-
out R [7]). If ¢, , - -+, cy is the solution of the system (2.24) then Eqs. (2.27) and (2.29)
imply the validity of Eq. (2.25).

We note in passing that error estimates for the above approximation procedure can be
found if one can estimate the maximum of |u(z, ) — Z,.=0N cUa(z, )| on the base and
vertical sides of R. The maximum principle for parabolic equations [7] then immediately
gives estimates for [u(z, t) — D_..0” C.a(, t)| in the interior of R.

N |2 1 N 2
g(r) — gcnun(l, T)‘ dr + f 1 ’h(z) — Y e, 0) di. (2.30)

n=0
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3. The first initial boundary value problem in a quarter plane. In this section we
will derive constructive methods for approximating solutions of Eq. (1.2) which satisfy
the initial-boundary data

u(0, t) = 0; 0<t<T,
wz,0) = fiz); 0<Lz< o,

where we assume f(z) is continuous, {(0) = 0, and there exist positive constants M and A
such that

3.1)

lf(x)] < Mexp Az’;, 0<Lz < o, (3.2)

We will look for a solution u(z, t) of Eq. (1.2) in0 < 2 < »,0 <t < T < 1/44 which
is continuous for 0 < z < »,0 < ¢ < T, satisfies the initial-boundary data (3.1), and
satisfies a bound of the form

lu(z, t)] < MyexpAix®;, 0<zr<w, 0Lt<T (3.3)

for some positive constants M, and A, (cf. [7], Ch. 4). For the sake of simplicity we will
only consider the case when ¢(z, f) = ¢(x) is independent of ¢, and make the assumption
that ¢(x) is continuously differentiable for 0 < z < « and is bounded in absolute
value by a positive constant C for 0 < x < «. In order to exploit the construction of the
kernel K(s, x, t) already given in Eqgs. (2.10), (2.11) we will assume without loss of
generality that ¢(z) has been extended to a continuously differentiable function defined
for — o < x < . The method we will use to solve the initial-boundary value problem
(1.2), (3.1), is basically an application of the reflection principle (or “method of images’”)
for parabolic equations derived in [3].
We look for a solution of Eqs. (1.2) and (3.1) in the form

w, ) = bz, 1) + f " K(s, o)hs, f) ds (3.9)

where K (s, x) is defined by Eqgs. (2.10) and (2.11) (noting that ¢(z, t) = ¢(x) is indepen-
dent of ¢ and hence so is K (s, «, t) = K(s, x)) and h(z, t) is a (strong) solution of Eq. (1.1)
for0 <z < «,0 <t < T, satisfying 2(0, ) = 0. Note that by the reflection principle
for the heat equation we can conclude that i(z, t) is in fact a solution of the heat equation
for —» <2 < ®,0 <t < T and hence u(z, ) is a strong solution of Eq. (1.2) in this
region. Evaluating Eq. (3.9) at t = 0 leads to a Volterra integral equation of the second
kind for the unknown function h(x, 0) and from this data along with A0, t) = 0 it is
possible to construct A(z, t) in the region 0 < 2 < «,0 < ¢t < T, provided we know that
h(zx, 0) satisfies a bound of the form (3.2). However, the construction of A(z, 0) and the
estimation of its rate of growth is based on the construction and rate of growth of the
resolvent kernel for Eq. (3.9). But the resolvent kernel is obtained by an iteration pro-
cedure involving the kernel K (s, x) which in turn is constructed by the iteration procedure
(2.11). Hence, in order to solve the initial boundary value problem (1.2), (3.1) by the
use of the integral operator (3.9), it is important to provide a better method of construct-
ing the resolvent kernel for Eq. (3.9). We will now show how this can be done by reducing
the construction of the resolvent kernel to the problem of solving a Goursat problem for
a hyperbolic equation.
We look for a solution h(z, t) of Eq. (1.1) in the form
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Wz, §) = u(z, &) + f " T, 2)uls, 1) ds (3.10)

where u(z, t) is a solution of Eq. (1.2) in 0 < z < «, 0 < t < T, is continuously dif-
ferentiable for 0 < z < »,0 < ¢t < T, continuous for 0 <z < »,0 <t < T, and
satisfies the boundary condition (0, £) = 0 for 0 < ¢ < T. Substituting Eq. (3.10)
into Eq. (1.1) and integrating by parts shows that h(z, t) will be a solution of Eq. (1.1)
provided I'(s, z) satisfies the Goursat problem

r,.—T,, — g =0 (3.11a)
@) =3 [ T4 ds, T,z =0 (3.11b)

From [5, p. 119], it is seen that the unique solution T'(¢, 1) = T'(t — », £ + 9) of Egs.
(3.11a), (3.11b) is given by the iterative scheme

F(E» 77) = lim f,,(&, 77)7

n—w

3
M) =5 [ 0@ ds (3.12)

€ n
nn) =5 [ a@ds— [ [ a+ i wdedn n>1.

Hence the existence of the operator (3.10) is established. From the initial conditions
(3.11b) and (2.18b) satisfied by the kernels I'(s, z) and K (s, z) respectively, it is seen that
the operators (3.9) and (3.10) leave the Cauchy data assumed by h(z, t) and u(zx, t)
invariant. Hence from the uniqueness of the solution to Cauchy’s problem for parabolic
equations [8] we can conclude that the operators defined by Eqgs. (3.9) and (3.10) are
inverses of one another, i.e. I'(s, z) is the resolvent kernel of the operator (3.9).

We now want to obtain an estimate on the rate of growth of I'(s, z) for 0 < s < =z,
0<z< o.Sincex = ¢+ 1,8 = £ — 5,itis seen that under these restrictions on s and z
we have £ > 9, 7 > 0. Since |¢(z)| < C for 0 < z < o, it is seen from Eq. (3.12) that
forg > n, 7 > 0, [T'(§, )| < P(§ 1) where P(§, 9) is defined by the recursion scheme

P, "I) = lim P,.(E, 77))

nowo

P, 7) = C, (3.13)

n pf
Pasom = Ce+C [ [ Putew dean.

Hence
® Ck+lek+lnlc

PE&m = X DR

© Ckgknk (314)
< CE X T

= CEL(2ACn)")

where I,(z) denotes the modified Bessel function of the first kind. From the asymptotic
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expansion of Io(2) (cf. [4]) we can now conclude that there exists a positive constant C,
such that

0 < P, 1) < Cif exp (2(Cen)'™); (3.15)
iefor0<s<20<L 2 < o,
IT(s, )| < Cixexp (VC x). (3.16)

From the above analysis and the fact that K(s, x) satisfies a Goursat problem of the
same form as I'(s, z) (cf. Egs. (2.18a), (2.18b)), it is seen that for0 < s < z,0 < 2 < =,
K (s, x) also satisfies the inequality

[K(s, z)| < Cizexp (v/C z). (3.17)

We now return to the initial boundary value problem (1.2), (3.1). From Egs. (3.2),
(3.10) and (3.16) we have

0@ = hz, 0) = 1) + f " s, 9)f(s) ds (3.19)

and for0 <z < =
l9()| < M exp (Az*)[1 + C.z* exp V/C 1]
< Cyexp [(4 + 927] 3.19)
for € > 0 fixed but arbitrarily small and C, a positive constant. Using the “method of

images”’, we now define the solution h(z, t) of Eq. (1.1) by

W, ) = [ 1@ =, 0 = oo + v, D)g) dy (3.20)

where

s(z, t) = (Z‘;#)”E exp <—z_t) (3.21)

From [7] it is seen that h(z, t) is a strong solution of Eq. (1.1) for — o <z «,0 <t < T,
is continuous for —» <z < «,0 <t < T, assumes the initial-boundary data (0, t) =
R(0,2) = 0,0 <t < T, h(z,0) = g(x),0 < z < =, and satisfies |h(z, t)| < M, exp A,2°
for suitable constants M, and 4,and 0 < 2 < «,0 <t < T. Since from our previous
discussion we have

@) = 9@ + [ KG, )9 ds 3.22)

it is seen that Eqs. (3.18), (3.20) and (3.9) now define the solution of the initial boundary
value problem (1.2), (3.1) for0 <z < «,0 < ¢t < T. From Eq. (3.17) and the bound on
h(z, t) we can conclude that the inequality (3.3) is valid.

For (z, f) restricted to compact subsets of 0 < z < », 0 < ¢ < T, approximations
of the solution to the initial boundary value problem (1.2), (3.1) can be obtained by
using the recursion schemes (2.10)-(2.11) and (3.12) to approximate the kernels K (s, z)
and I'(s, x) respectively. Error estimates for such an approximation procedure can be
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found from estimates of the form (3.13), (3.14). For (z, ) again restricted to compact
subsets of 0 < ¢ < »,0 < ¢t < T, the improper integral (3.20) can be accurately approx-
imated by a proper integral by setting s(z, t) = 0 for |z| sufficiently large. This is partic-
ularly useful if f(z) satisfies a bound of the form |f(x)| < M exp Az instead of the bound
in Eq. (3.2), since in this case an estimate of the form (3.19) leads to a similar bound for
g(x), thus speeding up the convergence of the integral (3.20). The problem of dealing
with the improper integral (3.20) is avoided completely if we make the assumption that
g(x) and {(x) both vanish for x > z, . In this case we have from Eq. (3.18) that

0@ = [ 16, of(s) s (3.23)

forz > xz, . But forx > 3z, we have £ > n = $(x — s) > z,, and hence from Eq. (3.12)
it is seen that T'(s, z) = 0 for 0 < s < o, x > 3z, . Therefore from Eq. (3.23) it is seen
that g(x) = 0 for x > 3z, and the integral (3.20) reduces to a proper integral.
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