5
Non-sinusoidal Harmonics and Special

Functions

“To the pure geometer the radius of curvature is an incidental characteristic - like
the grin of the Cheshire cat. To the physicist it is an indispensable characteristic.
It would be going too far to say that to the physicist the cat is merely incidental
to the grin. Physics is concerned with interrelatedness such as the interrelatedness
of cats and grins. In this case the "cat without a grin” and the "grin without a
cat” are equally set aside as purely mathematical phantasies.” Sir Arthur Stanley
Eddington (1882-1944)

IN THIS CHAPTER WE PROVIDE A GLIMPSE into generalized Fourier series
in which the normal modes of oscillation are not sinusoidal. For vibrating
strings, we saw that the harmonics were sinusoidal basis functions for a
large, infinite dimensional, function space. Now, we will extend these ideas
to non-sinusoidal harmonics and explore the underlying structure behind
these ideas. In particular, we will explore Legendre polynomials and Bessel
functions which will later arise in problems having cylindrical or spherical
symmetry.

The background for the study of generalized Fourier series is that of
function spaces. We begin by exploring the general context in which one
finds oneself when discussing Fourier series and (later) Fourier transforms.
We can view the sine and cosine functions in the Fourier trigonometric series
representations as basis vectors in an infinite dimensional function space. A
given function in that space may then be represented as a linear combination
over this infinite basis. With this in mind, we might wonder

* Do we have enough basis vectors for the function space?
* Are the infinite series expansions convergent?
* What functions can be represented by such expansions?
In the context of the boundary value problems which typically appear in
physics, one is led to the study of boundary value problems in the form of
Sturm-Liouville eigenvalue problems. These lead to an appropriate set of

basis vectors for the function space under consideration. We will touch a
little on these ideas, leaving some of the deeper results for more advanced
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We note that the above determination
of vector components for finite dimen-
sional spaces is precisely what we had
done to compute the Fourier coefficients
using trigonometric bases. Reading fur-
ther, you will see how this works.

courses in mathematics. For now, we will turn to function spaces and ex-
plore some typical basis functions, many which originated from the study
of physical problems. The common basis functions are often referred to as
special functions in physics. Examples are the classical orthogonal polyno-
mials (Legendre, Hermite, Laguerre, Tchebychef) and Bessel functions. But
first we will introduce function spaces.

5.1 Function Spaces

EARLIER WE STUDIED FINITE DIMENSIONAL VECTOR SPACES. Given a set
of basis vectors, {ar}}_;, in vector space V, we showed that we can expand
any vector v € V in terms of this basis, v = }}_; vja;. We then spent
some time looking at the simple case of extracting the components vy of the
vector. The keys to doing this simply were to have a scalar product and an
orthogonal basis set. These are also the key ingredients that we will need
in the infinite dimensional case. In fact, we had already done this when we
studied Fourier series.

Recall when we found Fourier trigonometric series representations of
functions, we started with a function (vector) that we wanted to expand in a
set of trigonometric functions (basis) and we sought the Fourier coefficients
(components). In this section we will extend our notions from finite dimen-
sional spaces to infinite dimensional spaces and we will develop the needed
background in which to think about more general Fourier series expansions.
This conceptual framework is very important in other areas in mathematics
(such as ordinary and partial differential equations) and physics (such as
quantum mechanics and electrodynamics).

We will consider various infinite dimensional function spaces. Functions
in these spaces would differ by their properties. For example, we could con-
sider the space of continuous functions on [o0,1], the space of differentiably
continuous functions, or the set of functions integrable from a to b. As you
will see, there are many types of function spaces . In order to view these
spaces as vector spaces, we will need to be able to add functions and multi-
ply them by scalars in such as way that they satisfy the definition of a vector
space as defined in Chapter 3.

We will also need a scalar product defined on this space of functions.
There are several types of scalar products, or inner products, that we can
define. An inner product (,) on a real vector space V is a mapping from
V x V into R such that for u,v,w € V and « € R one has

1. <U,>>Oand( v) =0iff v = 0.
2. (v,w) = (w,v).

3. (av,w > a(o, w).

4. (u+ov,w) = (u,w) + (v,w).

A real vector space equipped with the above inner product leads to what



NON-SINUSOIDAL HARMONICS AND SPECIAL FUNCTIONS 117

is called a real inner product space. For complex inner product spaces the
above properties hold with the third property replaced with (v, w) = (w,v).

For the time being, we will only deal with real valued functions and,
thus, we will need an inner product appropriate for such spaces. One such
definition is the following. Let f(x) and g(x) be functions defined on [a, ]
and introduce the weight function ¢(x) > 0. Then, we define the inner

product, if the integral exists, as

b
(,8) = | FER)g(x)o(x)dx. (51

Spaces in which (f, f) < oo under this inner product are called the space of
square integrable functions on (a,b) under weight o and denoted as L2(a, b).
In what follows, we will assume for simplicity that o(x) = 1. This is possible
to do by using a change of variables.

Now that we have function spaces equipped with an inner product, we
seek a basis for the space. For an n-dimensional space we need n basis
vectors. For an infinite dimensional space, how many will we need? How
do we know when we have enough? We will provide some answers to these
questions later.

Let’s assume that we have a basis of functions {¢,(x)}?" ;. Given a func-
tion f(x), how can we go about finding the components of f in this basis?

In other words, let
[ee]

flx) = E Cnn(x).

n=1
How do we find the c;,’s? Does this remind you of Fourier series expan-
sions? Does it remind you of the problem we had earlier for finite dimen-
sional spaces? [You may want to review the discussion at the end of Section
?? as you read the next derivation.]
Formally, we take the inner product of f with each ¢; and use the prop-
erties of the inner product to find

<¢j/f> = <¢j’ Z CnPn)
n=1
= 2 Cn <‘ij Pn)- (5.2)
n=1
If the basis is an orthogonal basis, then we have
(@i, Pn) = Nidju, (5:3)
where Jj,, is the Kronecker delta. Recall from Chapter 3 that the Kronecker
delta is defined as
0, i#]
6 = .
g { 1, i= ] (5 4)

Continuing with the derivation, we have

@i f) = il a1, )

= Z cnNjdjn (5.5)
n=1

The space of square integrable functions.

For the generalized Fourier series expan-
sion f(x) = Yoo q cun(x), we have de-
termined the generalized Fourier coeffi-

cients to be ¢; = (¢, f)/{dj, P;)-
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Expanding the sum, we see that the Kronecker delta picks out one nonzero
term:

= C]N] (5.6)
So, the expansion coefficients are

(i f) _ (¢ f) i=12,....

TEINT T ey

We summarize this important result:

Generalized Basis Expansion

Let f(x) be represented by an expansion over a basis of orthogonal func-
tions, {¢n (%)} 4,

[e0]

flx) = Z Cnpn ().

n=1
Then, the expansion coefficients are formally determined as

(¢n, f)

= .
(¢, Pn)

This will be referred to as the general Fourier series expansion and the

¢j’s are called the Fourier coefficients. Technically, equality only holds

when the infinite series converges to the given function on the interval of

interest.

Example 5.1. Find the coefficients of the Fourier sine series expansion
of f(x), given by

flx) = i bysinnx, x € [—m, 7.
n=1

In the last chapter we already established that the set of functions
¢n(x) = sinnx for n = 1,2,... is orthogonal on the interval [—7, 77].
Recall that using trigonometric identities, we have for n # m

s
(Pn, Pm) = / sinnx sinmx dx = 7ty (5.7)
-7

Therefore, the set ¢, (x) = sinnx for n = 1,2,... is an orthogonal set
of functions on the interval [—7, 77].
We determine the expansion coefficients using

AP f)  Apu f) 1 [T )
by = Ne o pmon) E/_ﬂf(x)smnxdx.

Does this result look familiar?

Just as with vectors in three dimensions, we can normalize these
basis functions to arrive at an orthonormal basis. This is simply done
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by dividing by the length of the vector. Recall that the length of a
vector is obtained as v = /v - v. In the same way, we define the norm
of a function by

1A=/ <f )

Note, there are many types of norms, but this induced norm will be
sufficient.”

For this example, the norms of the basis functions are ||¢,| = /7.
Defining ¢, (x) = ﬁgbn(x), we can normalize the ¢,’s and have ob-
tained an orthonormal basis of functions on [, 7T|.

We can also use the normalized basis to determine the expansion
coefficients. In this case we have

by = szi;ﬁ = (Pu, f) = %/_Zf(x)sinnxdx.

5.2 Classical Orthogonal Polynomials

THERE ARE OTHER BASIS FUNCTIONS that can be used to develop series
representations of functions. In this section we introduce the classical or-
thogonal polynomials. We begin by noting that the sequence of functions
{1,x, xZ, .. .} is a basis of linearly independent functions. In fact, by the
Stone-Weierstra8 Approximation Theorem? this set is a basis of L2(a, b), the
space of square integrable functions over the interval [a, b] relative to weight
o(x). However, we will show that the sequence of functions {1,x,x2,...}
does not provide an orthogonal basis for these spaces. We will then proceed
to find an appropriate orthogonal basis of functions.

* The norm defined here is the natural,
or induced, norm on the inner product
space. Norms are a generalization of the
concept of lengths of vectors. Denoting
||v]| the norm of v, it needs to satisfy the
properties

1. ||v|| > 0. ||v|] =0if and only if v = 0.
2. [lav]] = [af][v].

3 lut vl < fluff+[v].

Examples of common norms are

1. Euclidean norm:

vl = /of +---+of
2. Taxicab norm:

vl = fo1] 4+ [oa]-

3. LP norm:

= (firrras)”

2 Stone-Weierstra3 Approximation The-
orem Suppose f is a continuous function
defined on the interval [a,b]. For every
€ > 0, there exists a polynomial func-
tion P(x) such that for all x € [a,]], we
have |f(x) — P(x)| < e. Therefore, every

We are familiar with being able to expand functions over the basis {1, x, x?, . ..} continuous function defined on [2,b] can

since these expansions are just Maclaurin series representations of the func-
tions about x = 0,

fx) ~ i cnx™.
n=0

However, this basis is not an orthogonal set of basis functions. One can
easily see this by integrating the product of two even, or two odd, basis
functions with o(x) =1 and (a,b)=(—1,1). For example,

1 2
0,2

dx = Z.

/_13(9(' X 3

Since we have found that orthogonal bases have been useful in determin-
ing the coefficients for expansions of given functions, we might ask, “Given
a set of linearly independent basis vectors, can one find an orthogonal basis
of the given space?" The answer is yes. We recall from introductory linear
algebra, which mostly covers finite dimensional vector spaces, that there is
a method for carrying this out called the Gram-Schmidt Orthogonalization
Process. We will review this process for finite dimensional vectors and then
generalize to function spaces.

be uniformly approximated as closely as
we wish by a polynomial function.

The Gram-Schmidt Orthogonalization
Process.



120 PARTIAL DIFFERENTIAL EQUATIONS

Figure 5.1: The basis aj, ap, and a3, of
RS

Figure 5.2: A plot of the vectors ey, a,
and e; needed to find the projection of
a, on e;.

Pria;
Figure 5.3: A plot of vectors for deter-
mining e3.

Let’s assume that we have three vectors that span the usual three dimen-
sional space, R?, given by ay, ap, and a3 and shown in Figure 5.1. We seek
an orthogonal basis ej, ey, and e3, beginning one vector at a time.

First we take one of the original basis vectors, say a;, and define

€] — aj.

It is sometimes useful to normalize these basis vectors, denoting such a
normalized vector with a “hat”:

~ €1
€= —
€1

where e = /e - eq.

Next, we want to determine an e; that is orthogonal to e;. We take an-
other element of the original basis, a;. In Figure 5.2 we show the orientation
of the vectors. Note that the desired orthogonal vector is e;. We can now
write ap as the sum of e; and the projection of a; on e;. Denoting this pro-
jection by pr;ap, we then have

e, = ap — pryap. (5-8)

Recall the projection of one vector onto another from your vector calculus

class.
ajr - e
priaz = 62 €q. (59)
1

This is easily proven by writing the projection as a vector of length a; cos 6
in direction &;, where 6 is the angle between e; and a,. Using the definition
of the dot product, a - b = ab cos 6, the projection formula follows.
Combining Equations (5.8)-(5.9), we find that
- e

el 10
g 1 (5.10)

€ = ap —

It is a simple matter to verify that e, is orthogonal to es:

ar - e
€-e; — az-e] — e -ep

2
1
= ay-e;—ap-e; =0. (5.11)

Next, we seek a third vector e3 that is orthogonal to both e; and e;. Picto-
rially, we can write the given vector a3 as a combination of vector projections
along e; and ey with the new vector. This is shown in Figure 5.3. Thus, we
can see that

ez = a3z — A '291 e — A -2e2 €. (5.12)
5l €

Again, it is a simple matter to compute the scalar products with e; and e;
to verify orthogonality.

We can easily generalize this procedure to the N-dimensional case. Let
ay,, n = 1,..,N be a set of linearly independent vectors in RN. Then, an
orthogonal basis can be found by setting e; = a; and defining
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nla,-e
en=an— ) et n=2,3,..., N. (5.13)
=1 7

Now, we can generalize this idea to (real) function spaces. Let f,(x),
n € Ngp = {0,1,2,...}, be a linearly independent sequence of continuous
functions defined for x € [a,b]. Then, an orthogonal basis of functions,
¢n(x), n € Np can be found and is given by

¢o(x) = fo(x)

and

Pn(x) i fn,fpé n=12,.... (5.14)
= gl

Here we are using inner products relative to weight o(x),

b
(,8) = [ f@3x)e() dx. (515)

Note the similarity between the orthogonal basis in (5.14) and the expression
for the finite dimensional case in Equation (5.13).

Example 5.2. Apply the Gram-Schmidt Orthogonalization process to
the set f,(x) = x", n € Np, when x € (—=1,1) and o(x) = 1.
First, we have ¢ (x) = fo(x) = 1. Note that

/11 ¢%(x)dx = 2.

We could use this result to fix the normalization of the new basis, but
we will hold off doing that for now.
Now, we compute the second basis element:

) = Al - <ﬁ‘;€ﬂg>¢<)
G,

112

(5.16)

since (x, 1) is the integral of an odd function over a symmetric interval.
For ¢, (x), we have

_ _ {f2 ¢0) (f2, ¢1)
472(3() - fZ(x) ||¢0||2 (PO( ) qu H2 ¢1( )
oo (A (P
I VA P
- 2 f Jograx x? dx
B f dx
e -

121
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3 Adrien-Marie Legendre (1752-1833)
was a French mathematician who made
many contributions to analysis and
algebra.

Table 5.1: Common classical orthogo-
nal polynomials with the interval and
weight function used to define them.

So far, we have the orthogonal set {1, x, x? — %} If one chooses to
normalize these by forcing ¢, (1) = 1, then one obtains the classical
Legendre polynomials, P, (x). Thus,

Po(x) = (3% ~1)

Note that this normalization is different than the usual one. In fact,
we see the P,(x) does not have a unit norm,

1 2
P 2:/ P2(x)dx = =.
Il = " BRe) e = 2

The set of Legendre3 polynomials is just one set of classical orthogo-
nal polynomials that can be obtained in this way. Many of these special
functions had originally appeared as solutions of important boundary value
problems in physics. They all have similar properties and we will just elab-
orate some of these for the Legendre functions in the next section. Others
in this group are shown in Table 5.1.

Polynomial Symbol | Interval o(x)
Hermite Hy(x) | (—o0,00) e
Laguerre L%(x) [0, 00) e *
Legendre Py (x) (-1,1) 1

Gegenbauer Ch(x) (-1,1) (1—x2)A-1/2
Tchebychef of the 1st kind Ty (x) (-1,1) (1—x2)"1/2
Tchebychef of the 2nd kind | U, (x) (-1,1) (1—x2)"1/2

Jacobi Pr(lv’”)(x) (-1,1) (1—x)"(1—x)*

5.3 Fourier-Legendre Series

IN THE LAST CHAPTER WE SAW how useful Fourier series expansions were
for solving the heat and wave equations. In Chapter 6 we will investigate
partial differential equations in higher dimensions and find that problems
with spherical symmetry may lead to the series representations in terms of a
basis of Legendre polynomials. For example, we could consider the steady
state temperature distribution inside a hemispherical igloo, which takes the
form

(9]

¢(r,0) = Y Aur"Py(cos6)

n=0
in spherical coordinates. Evaluating this function at the surface » = a as
¢(a,0) = f(0), leads to a Fourier-Legendre series expansion of function f :

f(6) = iC”P” (cosB),

n=0

where ¢, = A,a"
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In this section we would like to explore Fourier-Legendre series expan-
sions of functions f(x) defined on (—1,1):

e}
f(x) ~ Y cnPu(x). (5.18)
n=0
As with Fourier trigonometric series, we can determine the expansion coef-
ficients by multiplying both sides of Equation (5.18) by Py (x) and integrat-
ing for x € [—1,1]. Orthogonality gives the usual form for the generalized
Fourier coefficients,

(f, Pn)
Cp = ,n=0,1,....
P
We will later show that
P —
T a1

Therefore, the Fourier-Legendre coefficients are

Cn = 2n2+1 /if(x)Pn(x) dx.

(5.19)

5.3.1  Properties of Legendre Polynomials

WE CAN DO EXAMPLES OF FOURIER-LEGENDRE EXPANSIONS given just a
few facts about Legendre polynomials. The first property that the Legendre
polynomials have is the Rodrigues formula:

1 4t

_ 2
T2npl dxn (" =1)%,

Py (x)

n € Np. (5.20)

From the Rodrigues formula, one can show that P,(x) is an nth degree
polynomial. Also, for n odd, the polynomial is an odd function and for n
even, the polynomial is an even function.

Example 5.3. Determine P, (x) from Rodrigues formula:

1 d2

Py(x) = ﬁ@(xz_mz
= %dd—;(‘*—zﬁﬂ)
= %%(4363—436)
= %(123(2—4)
= %(33(2 —1). (5.21)

Note that we get the same result as we found in the last section using
orthogonalization.
The first several Legendre polynomials are given in Table 5.2. In Figure
5.4 we show plots of these Legendre polynomials.

The Rodrigues Formula.

The Three Term Recursion Formula.

123
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Table 5.2: Tabular computation of the
Legendre polynomials using the Ro-
drigues formula.

Figure 5.4: Plots of the Legendre poly-
nomials P,(x), P3(x), P4(x), and Ps(x).

n (x2 —1)" dd;,, (2 =1)" | o Py(x)

(6] 1 1 1 1

1 x2—1 2x % X

2 x*t—2x2 4+ 1 12x> — 4 | ABxr-1)
3| x0—3x*+3x2—1 | 120x®—72x | £ | 3(5x® —3x)

1

All of the classical orthogonal polynomials satisfy a three term recursion
formula (or, recurrence relation or formula). In the case of the Legendre
polynomials, we have

(n+1)Py11(x) = (2n+1)xPy(x) —nP,_1(x), n=12,.... (5.22)
This can also be rewritten by replacing n with n — 1 as
(2n —1)xP,_1(x) = nPy(x)+ (n —1)P,_2(x), n=12,.... (5.23)

Example 5.4. Use the recursion formula to find P»(x) and P3(x), given
that Py(x) =1 and P;(x) = x.
We first begin by inserting n = 1 into Equation (5.22):

2P, (x) = 3xPy(x) — Py(x) = 3x2 — 1.

So, Py(x) = 3(3x2 —1).
For n = 2, we have

3P3(x) = 5xPy(x)—2P(x)
= gx(?)xz —1)—2x
= %(153(3 —9x). (5-24)

This gives P3(x) = 1(5x% — 3x). These expressions agree with the ear-
lier results.
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We will prove the three term recursion formula in two ways. First we
use the orthogonality properties of Legendre polynomials and the following
lemma.

1_(2n)!
2l nl

Lemma 5.1. The leading coefficient of x" in P,(x) is

Proof. We can prove this using the Rodrigues formula. First, we focus on
the leading coefficient of (x> — 1)", which is x*". The first derivative of x*"
is 2nx?"~1. The second derivative is 211(2n — 1)x?*~2. The jth derivative is
dlx2n
dxi

Thus, the nth derivative is given by

= [2n(2n—1)...(2n —j+1)]x¥ .

qn x2n

=[2n2n—1)...(n+1)]x".

dx"
This proves that P, (x) has degree n. The leading coefficient of P, (x) can
now be written as

2n(2n—1)...(n+1)]  [2n2n—1)...(n+1)]n(n—-1)...1
2mp! B 2mp! nn—1)...1
1 (2n)!
T 2wl (5-25)
O
Theorem 5.1. Legendre polynomials satisfy the three term recursion formula
(2n —1)xP,_1(x) = nPy(x)+ (n —1)P,—2(x), n=1,2,.... (5.26)

Proof. In order to prove the three term recursion formula we consider the
expression (2n — 1)xP,_1(x) — nP,(x). While each term is a polynomial of
degree n, the leading order terms cancel. We need only look at the coeffi-
cient of the leading order term first expression. It is

2n—-1 (2n—2)! 1 n-1)t  (2n—1)!
271 (n—1)t (n—=1)! 271 (n—1)! (n—1)! — 2n-1[(n — )12

The coefficient of the leading term for nP,(x) can be written as

1 (2n)!:n<2n)< 1 )(2n—1)! (2n —1)!

2! n! 2n2 ) \2r-1(n—1)1) (n—1)! pn-1 [(nfl)g]f

It is easy to see that the leading order terms in the expression (2n —1)xP,_1(x) —

nP,(x) cancel.

The next terms will be of degree n — 2. This is because the P,’s are either
even or odd functions, thus only containing even, or odd, powers of x. We
conclude that

(2n —1)xP,_1(x) — nP,(x) = polynomial of degree n — 2.

Therefore, since the Legendre polynomials form a basis, we can write this
polynomial as a linear combination of Legendre polynomials:

(2n —1)xP,_1(x) —nPy(x) = coPy(x) + 1 P1(x) + ...+ cyn_2Py_2(x). (5.27)

The first proof of the three term recur-
sion formula is based upon the nature of
the Legendre polynomials as an orthog-
onal basis, while the second proof is de-
rived using generating functions.
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Figure 5.5: The position vectors used to
describe the tidal force on the Earth due
to the moon.

Multiplying Equation (5.27) by Py, (x) for m = 0,1,...,n — 3, integrating
from —1 to 1, and using orthogonality, we obtain

0=cul|/Pul®>, m=0,1,...,n—3.

[Note: fil xkP,(x)dx = 0 for k < n — 1. Thus, f_ll xP,_1(x)Pp(x)dx =0
form < n—3.]
Thus, all of these ¢;;’s are zero, leaving Equation (5.27) as

(2n —1)xP;_1(x) — nPy(x) = cy—2Py_2(x).

The final coefficient can be found by using the normalization condition,
P,(1) =1.Thus,cyp=(2n—1)—n=n-—1. O

5.3.2  Generating Functions The Generating Function for Legendre Poly-
nomials

A SECOND PROOF OF THE THREE TERM RECURSION FORMULA can be ob-
tained from the generating function of the Legendre polynomials. Many
special functions have such generating functions. In this case it is given by

1 o0
X b)) = ———==) Py(x)t", |x| <1t <1 (5.28)
S0 = gy = LA, <L
This generating function occurs often in applications. In particular, it
arises in potential theory, such as electromagnetic or gravitational potentials.
These potential functions are % type functions.

;’1
r
2

5

For example, the gravitational potential between the Earth and the moon
is proportional to the reciprocal of the magnitude of the difference between
their positions relative to some coordinate system. An even better example,
would be to place the origin at the center of the Earth and consider the
forces on the non-pointlike Earth due to the moon. Consider a piece of the

Earth at position r; and the moon at position rp as shown in Figure 5.5. The
tidal potential ® is proportional to

1 1 1

—r|  /(o—1) (rn—r) \/r%—Zrlrzcosf)—i—r%

P x

where 6 is the angle between r; and rp.
Typically, one of the position vectors is much larger than the other. Let’s
assume that r; < 5. Then, one can write

P o 1 :1 1

\/r% —2rrpcosf+7r3 2 \/1_22CO89+ (%)2
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Now, define x = cosf and t = % We then have that the tidal potential is
proportional to the generating function for the Legendre polynomials! So,
we can write the tidal potential as

1 ad T])n
D x — P,(cosf) | — | .
L pleoso)

The first term in the expansion, %, is the gravitational potential that gives
the usual force between the Earth and the moon. [Recall that the gravita-

tional potential for mass m at distance r from M is given by & = — %

that the force is the gradient of the potential, F = —V® « V (%) .] The next
terms will give expressions for the tidal effects.

and

Now that we have some idea as to where this generating function might
have originated, we can proceed to use it. First of all, the generating function
can be used to obtain special values of the Legendre polynomials.

Example 5.5. Evaluate P, (0) using the generating function. P,(0) is
found by considering g(0, t). Setting x = 0 in Equation (5.28), we have

g(0,1)

0
0(0) + P1(0)t 4+ Py (0)t> + P3(0) + ... (5.29)

I
!

We can use the binomial expansion to find the final answer. Namely,
we have 1 1 3
=1— P44
V1442 2 8

Comparing these expansions, we have the P, (0) = 0 for n odd and for

even integers one can show (see Problem 12) that4

15A0>_<_1w<ﬁ;®h”3 (5.30)

where n!! is the double factorial,

n(n—2)...(3)1, n>00dd,
n!'=< n(n—2)...(4)2, n>0,even,
1 n=0,-1

Example 5.6. Evaluate P,(—1). This is a simpler problem. In this case
we have

1 1
—1,t = = =
s ) V1i+2t+12 1+t
Therefore, P,(—1) = (—1)".

1—t+2 -+, ..

Example 5.7. Prove the three term recursion formula,

(k+1)Pesn (x) — (2K + 1)xPe(x) + kPe_1(x) =0, k=1,2,...,

4 This example can be finished by first
proving that

(2n)!t =2"n!
and
g (en)t  (2n)!
@2n—-1)!t = ami ~ 2t

Proof of the three term recursion for-
mula using the generating function.
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using the generating function.

We can also use the generating function to find recurrence relations.
To prove the three term recursion (5.22) that we introduced above, then
we need only differentiate the generating function with respect to ¢ in
Equation (5.28) and rearrange the result. First note that

Jag x—t _ x—t (x, 1)
ot~ (I—2xt+2p72 " 1—2xt+£5)

Combining this with

[e0]

ag _ n—1
Fri rgnPn(x)t ,

we have

o
(x —1)g(x, ) = (L —2xt +12) Y nPy(x)t" .
n=0
Inserting the series expression for g(x,t) and distributing the sum on
the right side, we obtain

(x=1) Y Pu(x)t" = Y nPy(x)t" 1 = Y 2nxP ()" + Y nPy ()"t
n=0 n=0 n=0 n=0
Multiplying out the x — ¢ factor and rearranging, leads to three sepa-
rate sums:

o [e0] oo
Y np, (x)t" 1 — Yo @n+1)xPy(x)t"+ ) (n+ P, (x)t" ™ =0, (5.31)
n=0 n=0 n=0
Each term contains powers of ¢ that we would like to combine into
a single sum. This is done by reindexing. For the first sum, we could
use the new index k = n — 1. Then, the first sum can be written

[e) [o0]

Y nPu(f = Y (kD) (0)F

n=0 k=-1
Using different indices is just another way of writing out the terms.
Note that

Y nPy(x)t" 1 = 0+ Py(x) + 2P (x)t + 3P3(x)* + ...
n=0

and
(o)
Y (k1) Py (x)t* = 0+ Pr(x) + 2Py (x)t + 3P5(x)2 + ...
k=—1
actually give the same sum. The indices are sometimes referred to as
dummy indices because they do not show up in the expanded expres-
sion and can be replaced with another letter.
If we want to do so, we could now replace all of the k’s with n’s.
However, we will leave the k’s in the first term and now reindex the
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next sums in Equation (5.31). The second sum just needs the replace-
ment n = k and the last sum we reindex using k = n + 1. Therefore,
Equation (5.31) becomes

Y (k+1D)Peg () = Y (2k+ D)xPe(x)t* + Y kP () = 0. (5.32)
k=-1 k=0 k=1
We can now combine all of the terms, noting the k = —1 term is
automatically zero and the k = 0 terms give

Py(x) — xPy(x) = 0. (5:33)

Of course, we know this already. So, that leaves the k > 0 terms:

3 [(k+ 1) P (x) — (2K + DxPe(x) +kPg ()] 5= 0. (539)
k=1

Since this is true for all ¢, the coefficients of the t*’s are zero, or
(k+1)Peiq(x) — (2k + 1)xPe(x) + kPr_1(x) =0, k=1,2,....

While this is the standard form for the three term recurrence relation,
the earlier form is obtained by setting k = n — 1.

There are other recursion relations which we list in the box below. Equa-
tion (5.35) was derived using the generating function. Differentiating it with
respect to x, we find Equation (5.36). Equation (5.37) can be proven using
the generating function by differentiating g(x, t) with respect to x and re-
arranging the resulting infinite series just as in this last manipulation. This
will be left as Problem 4. Combining this result with Equation (5.35), we
can derive Equations (5.38)-(5.39). Adding and subtracting these equations
yields Equations (5.40)-(5.41).

Recursion Formulae for Legendre Polynomials forn =1,2,....
(m+1)Pa(x) = (2n+1)xPy(x) —nPy_1(x) (5:35)
(n+1)Pyq(x) = (2n+1)[Pa(x) + xPy(x)] — nPy_4 (x)

(5.36)

Po(x) = Py(x) —2xPy(x) + P4 (x) (5:37)

Py1(x) = xPy(x) —nPy(x) (5:38)

Prpa(x) = xPy(x)+ (n+1)Pu(x) (539)

Prpa(x) + Py q(x) = 2xP,(x) + Pu(x). (5-40)
i1 (%) = Py g (x) (2n +1) Py (x). (5-41)
(= 1)Pi(x) = nxPu(x) —nPya(x) (5-42)

Finally, Equation (5.42) can be obtained using Equations (5.38) and (5.39).
Just multiply Equation (5.38) by x,

x2P)(x) — nxPy(x) = xP,_4(x).

129
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Now use Equation (5.39), but first replace n with n — 1 to eliminate the
xP/_(x) term:

x2P! (x) — nxP,(x) = Pl(x) — nP,_1(x).

Rearranging gives the Equation (5.42).

Example 5.8. Use the generating function to prove

2 ! 2 2
IPulP = [ P3x)dx =

2n+1°

Another use of the generating function is to obtain the normaliza-
tion constant. This can be done by first squaring the generating func-
tion in order to get the products P, (x)Py,(x), and then integrating over

The normalization constant. X.

Squaring the generating function has to be done with care, as we

need to make proper use of the dummy summation index. So, we first

write
2
_ i Py (x)t"
1—2xt+ 12 ="
= Y Y B@Pa() (54)
n=0m=0
Integrating from x = —1 to x = 1 and using the orthogonality of the

Legendre polynomials, we have

1 X 00
/,ll_ziﬁ = ZZ"*’”L (%) P (x) dx
L

=y / x) dx. (5.44)
5 You will need the integral However, one can show that>
dx 1
1n(a+bx) / dx :11 1+t
[ -+ 2 \1—t)
¢ You will need the series expansion Expanding this expression about t = 0, we obtain®
_ v 1 X i
In(1+x) = n;( s 1ln<1+t>222 2 1t2”.
2 t —t = 2n +
= - 4+
273 Comparing this result with Equation (5.44), we find that
1 2
P, |2 = / P2 - . :
P2 = [ PR dx = = (545)

5.3.3 The Differential Equation for Legendre Polynomials

THE LEGENDRE POLYNOMIALS SATISFY a second order linear differential
equation. This differential equation occurs naturally in the solution of initial-
boundary value problems in three dimensions which possess some spherical
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symmetry. We will see this in the last chapter. There are two approaches
we could take in showing that the Legendre polynomials satisfy a particular
differential equation. Either we can write down the equations and attempt
to solve it, or we could use the above properties to obtain the equation. For
now, we will seek the differential equation satisfied by P, (x) using the above
recursion relations.

We begin by differentiating Equation (5.42) and using Equation (5.38) to
simplify:

% ((x2 - 1)P7’Z(x)) = nPy(x)+nxP,(x) — nP,_;(x)
1Py (x) + n?Py(x)
= n(n+1)Py(x). (5.46)

Therefore, Legendre polynomials, or Legendre functions of the first kind,
are solutions of the differential equation

(1—x2)y" —2xy + n(n+1)y = 0.

As this is a linear second order differential equation, we expect two linearly
independent solutions. The second solution, called the Legendre function
of the second kind, is given by Q,(x) and is not well behaved at x = £1.

For example,
1. T+x
Qo(x) — Eln 1 _x.

We will not need these for physically interesting examples in this book.

5.3.4 Fourier-Legendre Series

WITH THESE PROPERTIES OF LEGENDRE FUNCTIONS we are now prepared
to compute the expansion coefficients for the Fourier-Legendre series repre-
sentation of a given function.

3

Example 5.9. Expand f(x) = x° in a Fourier-Legendre series.

We simply need to compute

2n+1 1
Cn = 7/71 x2Py (x) dx. (5-47)

We first note that
1
/ x"Py(x)dx =0 form > n.
-1

As a result, we have that ¢, = 0 for n > 3. We could just compute
fil X3Py (x)dx for m = 0,1,2,... outright by looking up Legendre
polynomials. But, note that x> is an odd function. So, co = 0 and
Cr = 0.

This leaves us with only two coefficients to compute. We refer to
Table 5.2 and find that

3 M1y 3
== dy = 2
“a 2/_1x x 5

A generalization of the Legendre equa-
tion is given by (1 — x2)y" — 2xy’ +
[n(n-i—l) - 11”;] y = 0. Solutions to
this equation, PJ'(x) and QF(x), are
called the associated Legendre functions
of the first and second kind.
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7Oliver Heaviside (1850-1925) was an
English mathematician, physicist and
engineer who used complex analysis to
study circuits and was a co-founder of
vector analysis. The Heaviside function
is also called the step function.

Thus,

3 2
3_ 2 Iy
x> = 5P1(x) + 5P3(x).

Of course, this is simple to check using Table 5.2:

3 2 3 201
5 5 5 5|2

ZP(x)+ ZPy(x) = =x+ = |2 (5x° — 3x)} =3,

We could have obtained this result without doing any integration.
Write x3 as a linear combination of P (x) and P3(x) :

1
B o= x4 502(5x3 —3x)
3 5
= (- ECZ)x + Eczx3. (5-48)

Equating coefficients of like terms, we have that c, = % and ¢; = %cz =
3

5.
Example 5.10. Expand the Heaviside? function in a Fourier-Legendre
series.

The Heaviside function is defined as

1, x>0,
H(X)z{ 0 r<o0 (5.49)

In this case, we cannot find the expansion coefficients without some
integration. We have to compute

= Zn;l/jlf(x)Pn(x)dx

2n+1 1
= 2= [ R (5.50)

We can make use of identity (5.41),
Py (x) = P (x) = (2n +1)Pu(x), n>0. (5.51)

We have forn > 0

This leads to the expansion

N =

+

NI~

f(x) ~ il [Po_1(0) — Pos1(0)]Pu().
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We still need to evaluate the Fourier-Legendre coefficients

cn = ~[Py_1(0) — P,11(0)].

N

Since P,(0) = 0 for n odd, the c,’s vanish for n even. Letting n =
2k — 1, we re-index the sum, obtaining
1 1
fx) ~ 5t5 Y [Pox—2(0) — Py (0)] Pose—1 (x).
k=1
We can compute the nonzero Fourier coefficients, cp 1 = % [Por_»(0) —
Py (0)], using a result from Problem 12:

U O 552
Namely, we have
Cok-1 = %[P2k—2(0)_P2k(0)]
! 1 (2k = 3)!! (2k — 1)1
T2 (=1 1(2k—2)!!7(71)k (2Kk)!! }
1 (2k —3)!! 2k —1
- _E(_l)k(zk—z)'! [1 2k ]
1 (2k —3)!1 4k — 1
- _E(_l)k(zk—zm 2% (5:53)

Thus, the Fourier-Legendre series expansion for the Heaviside func-
tion is given by
1 1 (2n—3)!14n —1
~ == -1)" Py—1(x). .

n=1

The sum of the first 21 terms of this series are shown in Figure 5.6.
We note the slow convergence to the Heaviside function. Also, we see
that the Gibbs phenomenon is present due to the jump discontinuity
at x = 0. [See Section 2.7.]

5.4 Gamma Function

A FUNCTION THAT OFTEN OCCURS IN THE STUDY OF SPECIAL FUNCTIONS
is the Gamma function. We will need the Gamma function in the next
section on Fourier-Bessel series.

For x > we define the Gamma function as

r(x):/ Fletdt, x>0, (555)
0

The Gamma function is a generalization of the factorial function and a plot
is shown in Figure 5.7. In fact, we have

r(1)=1

1]

0.8

0.6

04

0.2

208 06 04 62 \p 02 04 06 08
x

Figure 5.6: Sum of first 21 terms for
Fourier-Legendre series expansion of
Heaviside function.

The name and symbol for the Gamma
function were first given by Legendre in
1811. However, the search for a gener-
alization of the factorial extends back to
the 1720’s when Euler provided the first
representation of the factorial as an infi-
nite product, later to be modified by oth-
ers like Gauf3, Weierstraf3, and Legendre.
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J

% 3 2 1 2 3 2
Xﬁ
-2
/\ %

Figure 5.7: Plot of the Gamma function.

IS

8 In Example ?? we show the more gen-
eral result:

” PV dy = \/i
/700 Y=\B

and
I'(x+1)=al(x).

The reader can prove this identity by simply performing an integration by
parts. (See Problem 7.) In particular, for integers n € Z*, we then have

I'n+1)=nl'(n)=n(n—1)T(n—-2)=n(n—1)---2I'(1) = n'.

We can also define the Gamma function for negative, non-integer values
of x. We first note that by iteration onn € Z *, we have

I'(x+n)=x+n—-1)---(x+1)xI'(x), x+n>0.
Solving for I'(x), we then find

I'(x+n)

e P § O R P

—n<x<0

Note that the Gamma function is undefined at zero and the negative inte-
gers.

Example 5.11. We now prove that

()

This is done by direct computation of the integral:

1 ®© 1,
1"(2>—/0 t"2e” " dt.

Letting t = z2, we have

r (;) :2/0 e da.

Due to the symmetry of the integrand, we obtain the classic integral

()t

which can be performed using a standard trick.® Consider the integral

I:/ e dx.
12:/ e dx/ eV dy.

Note that we changed the integration variable. This will allow us to

Then,

write this product of integrals as a double integral:

/ / (4% dxdy.
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This is an integral over the entire xy-plane. We can transform this
Cartesian integration to an integration over polar coordinates. The

27 poo
? = / / e rdrde.
o Jo

This is simple to integrate and we have I> = 7. So, the final result is

integral becomes

found by taking the square root of both sides:

r<;>:1:ﬁ.

In Problem 12 the reader will prove the identity

F(n—i—%):w

V.

Another useful relation, which we only state, is

7T

Frx)r(1—x) = .
()T ) sin 7rx

The are many other important relations, including infinite products, which
we will not need at this point. The reader is encouraged to read about
these elsewhere. In the meantime, we move on to the discussion of another
important special function in physics and mathematics.

5.5  Fourier-Bessel Series

BESSEL FUNCTIONS ARISE IN MANY PROBLEMS in physics possessing cylin-
drical symmetry such as the vibrations of circular drumheads and the radial
modes in optical fibers. They also provide us with another orthogonal set
of basis functions.

The first occurrence of Bessel functions (zeroth order) was in the work
of Daniel Bernoulli on heavy chains (1738). More general Bessel functions
were studied by Leonhard Euler in 1781 and in his study of the vibrating
membrane in 1764. Joseph Fourier found them in the study of heat conduc-
tion in solid cylinders and Siméon Poisson (1781-1840) in heat conduction
of spheres (1823).

The history of Bessel functions, does not just originate in the study of the
wave and heat equations. These solutions originally came up in the study
of the Kepler problem, describing planetary motion. According to G. N.
Watson in his Treatise on Bessel Functions, the formulation and solution of
Kepler’s Problem was discovered by Joseph-Louis Lagrange (1736-1813), in
1770. Namely, the problem was to express the radial coordinate and what
is called the eccentric anomaly, E, as functions of time. Lagrange found
expressions for the coefficients in the expansions of r and E in trigonometric
functions of time. However, he only computed the first few coefficients. In
1816 Friedrich Wilhelm Bessel (1784-1846) had shown that the coefficients

Bessel functions have a long history
and were named after Friedrich Wilhelm
Bessel (1784-1846).
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Figure 5.8: Plots of the Bessel functions

]O(X), Il (X), ]Z(X)r and ]3(9().

in the expansion for r could be given an integral representation. In 1824 he
presented a thorough study of these functions, which are now called Bessel
functions.

You might have seen Bessel functions in a course on differential equations
as solutions of the differential equation

Py 4 xy' + (= p?y =0, (556)
Solutions to this equation are obtained in the form of series expansions.
Namely, one seeks solutions of the form

a;xitn

y(x) = j

IDe

by determining the for the coefficients must take. We will leave this for a
homework exercise and simply report the results.

One solution of the differential equation is the Bessel function of the first
kind of order p, given as

v = o) = ¥ e (YT )

=HTn+1)I(n+p+1)

In Figure 5.8 we display the first few Bessel functions of the first kind
of integer order. Note that these functions can be described as decaying
oscillatory functions.

A second linearly independent solution is obtained for p not an integer as
J—p(x). However, for p an integer, the I'(n + p + 1) factor leads to evaluations
of the Gamma function at zero, or negative integers, when p is negative.
Thus, the above series is not defined in these cases.

Another method for obtaining a second linearly independent solution is
through a linear combination of J,(x) and ] ,(x) as

_ cosmply(x) = Jp(x).

Np(x) - Yp(x) sin7tp

(5-58)
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These functions are called the Neumann functions, or Bessel functions of
the second kind of order p.

0.8

In Figure 5.9 we display the first few Bessel functions of the second kind
of integer order. Note that these functions are also decaying oscillatory
functions. However, they are singular at x = 0.

In many applications one desires bounded solutions at x = 0. These
functions do not satisfy this boundary condition. For example, we will
later study one standard problem is to describe the oscillations of a circular
drumhead. For this problem one solves the two dimensional wave equation
using separation of variables in cylindrical coordinates. The radial equation
leads to a Bessel equation. The Bessel function solutions describe the radial
part of the solution and one does not expect a singular solution at the center
of the drum. The amplitude of the oscillation must remain finite. Thus, only
Bessel functions of the first kind can be used.

Bessel functions satisfy a variety of properties, which we will only list
at this time for Bessel functions of the first kind. The reader will have the
opportunity to prove these for homework.

Derivative Identities These identities follow directly from the manipula-
tion of the series solution.

L h@] = P, (559)
L] = ). (560)

Recursion Formulae The next identities follow from adding, or subtract-
ing, the derivative identities.

Jpa®) 4 I = (0. (561)
]p—l(x)fjp-&-l(x) = 2];;(3() (5.62)

Figure 5.9: Plots of the Neumann func-
tions Np(x), Ni(x), Na2(x), and N3 (x).
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Table 5.3: The zeros of Bessel Functions,
Jm (jn) = 0.

Orthogonality As we will see in the next chapter, one can recast the
Bessel equation into an eigenvalue problem whose solutions form an or-
thogonal basis of functions on L2(0, ). Using Sturm-Liouville theory, one
can show that

a 2
/0 x]p(].png)]p(].pmg)dx = % []p+1(jpn)]25n,m/ (5-63)

where jp,, is the nth root of J,(x), J,(jpn) =0,n =1,2,.... Alist of some
of these roots are provided in Table 5.3.

m=0|m=1|m=2 | m=3|m=4|m=>5
2.405 | 3.832 | 5.136 | 6380 | 7.588 | 8.771
5.520 | 7.016 | 8.417 | 9.761 | 11.065 | 12.339
8.654 | 10.173 | 11.620 | 13.015 | 14.373 | 15.700
11.792 | 13.324 | 14.796 | 16.223 | 17.616 | 18.980
14.931 | 16.471 | 17.960 | 19.409 | 20.827 | 22.218
18.071 | 19.616 | 21.117 | 22.583 | 24.019 | 25.430
21.212 | 22.760 | 24.270 | 25.748 | 27.199 | 28.627
24.352 | 25.904 | 27.421 | 28.908 | 30.371 | 31.812
27.493 | 29.047 | 30.569 | 32.065 | 33.537 | 34.989

© N Ul A W N R[S

Generating Function

=172 _ Y. Ju(x)f", x>0t #0. (5-64)

n=—oo

Integral Representation

T
Ju(x) = %/ cos(xsinf —nf)do, x>0,n¢cZ. (5.65)
0

Fourier-Bessel Series

Since the Bessel functions are an orthogonal set of functions of a Sturm-
Liouville problem, we can expand square integrable functions in this ba-
sis. In fact, the Sturm-Liouville problem is given in the form

Py 3y + (AP = py =0, x€[0,a], (566)

satisfying the boundary conditions: y(x) is bounded at x = 0 and y(a) =
0. The solutions are then of the form J,(1/Ax), as can be shown by making
the substitution t = y/Ax in the differential equation. Namely, we let
y(x) = u(t) and note that

dy  dtdu du

dx — dxdt — Uat
Then,
2u" + tu' + (2 — pP)u =0,

which has a solution u(t) = J,(t).
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x
a
eigenfunctions and the resulting Fourier-Bessel series expansion of f(x) de-

Using Sturm-Liouville theory, one can show that J,(j,n%) is a basis of

fined on x € [0,4] is

[e9)

) = ¥ enlp(ipn), (567)

n=1
where the Fourier-Bessel coefficients are found using the orthogonality

relation as
2

= ——
% [Jps1(jpn) ]

3 F @G> d. (569

Example 5.12. Expand f(x) =1 for 0 < x < 1 in a Fourier-Bessel
series of the form

[e9)

fx) = 2 cnJo(jonx)

n=1

We need only compute the Fourier-Bessel coefficients in Equation

(5.68):
2 1
p = ————= XJo(jonx) dx. (5-69)
TGP o 10 i
From the identity
d
T ()] = T, (). (5.70)
we have
/l xJo(jonx)dx = L ylo(y) dy
JO " ](%n 0
1 Jon d
= = / 4y W] dy
1 .
= S WAL
]011
1
= 1 (jon)- (5.71)
Jon

As a result, the desired Fourier-Bessel expansion is given as
o _Jo(jonx)
n=1 jOn]l (jOn)

In Figure 5.10 we show the partial sum for the first fifty terms of

1=2 , O0<x<1. (5.72)

this series. Note once again the slow convergence due to the Gibbs
phenomenon.

5.6 Appendix: The Least Squares Approximation

IN THE FIRST SECTION OF THIS CHAPTER we showed that we can expand

functions over an infinite set of basis functions as
(o)

flx) = Z CnPn (X)

n=1

In the study of boundary value prob-
lems in differential equations, Sturm-
Liouville problems are a bountiful
source of basis functions for the space of
square integrable functions.
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Figure 5.10: Plot of the first 50 terms
of the Fourier-Bessel series in Equation
(5.72) for f(x) =1on0 < x < 1.

The mean square deviation.

124

0.8+

0.6

0.4

0.2

and that the generalized Fourier coefficients are given by

_ <P f>
< PPy >

In this section we turn to a discussion of approximating f(x) by the partial

Cn

sums YN | c,¢,(x) and showing that the Fourier coefficients are the best
coefficients minimizing the deviation of the partial sum from f(x). This will
lead us to a discussion of the convergence of Fourier series.

More specifically, we set the following goal:

Goal

N
To find the best approximation of f(x) on [a,b] by Sy(x) = ¥ cu¢pn(x)
n=1

for a set of fixed functions ¢, (x); i.e., to find the expansion coefficients,
cn, such that Sy (x) approximates f(x) in the least squares sense.

We want to measure the deviation of the finite sum from the given func-
tion. Essentially, we want to look at the error made in the approximation.
This is done by introducing the mean square deviation:

Ev = [ 1) - S (0ol dx,

where we have introduced the weight function p(x) > 0. It gives us a sense
as to how close the Nth partial sum is to f(x).

We want to minimize this deviation by choosing the right c,’s. We begin
by inserting the partial sums and expand the square in the integrand:

Ex = [ 100~ Sw()Pet) dx

N

2
A [f(x) =5 cn¢n<x>] p(x) dx

n=1
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b b N
= [Fp) dx=2 [ 1) X cutn(p(x) dx

b N N
_|_/ Y cnpn(x) Y cmpm(x)p(x) dx (5.73)
5 n=1 m=1

Looking at the three resulting integrals, we see that the first term is just
the inner product of f with itself. The other integrations can be rewritten
after interchanging the order of integration and summation. The double
sum can be reduced to a single sum using the orthogonality of the ¢,’s.
Thus, we have

N N N
EN - <f,f>—ZZCn <f,¢n>+z ZCnCm<(Pn,4)m>
n=1

n=1m=1

N N
= <ff>2Y cn<fipu>+ Y ch<Pun>. (5.74)
n=1 n=1

We are interested in finding the coefficients, so we will complete the
square in c¢,. Focusing on the last two terms, we have

N N
2Y cn <fipu>+ Y. E < pn >

n=1 n=1
N
= Y <¢upn>cn—2<fpn>cn
n=1
N 2< f, >
- <fon>\2 [ <fipn>)>
a 1;1<¢n,¢n>l<cn_<¢m¢n>> _<<¢nr¢n>) .

(5.75)

To this point we have shown that the mean square deviation is given as

<ﬁ%>>{(<ﬁ%>)1.

N
E = ’ n:¥n n
N <ff>+n;1<¢ ¢ >[<C < Gu, Pn > < ¢n, Pn >

So, Ey is minimized by choosing

o < f,n >
< >

However, these are the Fourier Coefficients. This minimization is often re-
ferred to as Minimization in Least Squares Sense. Minimization in Least Squares Sense
Inserting the Fourier coefficients into the mean square deviation yields Bessel’s Inequality.

N
OSEN=<f,f>—ZC%<¢n/(Pn>-
n=1
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Convergence in the mean.

Parseval’s equality.

Thus, we obtain Bessel’s Inequality:

N
<ff>=Y < npn>.
n=1

For convergence, we next let N get large and see if the partial sums con-
verge to the function. In particular, we say that the infinite series converges
in the mean if

/b[f(x) — Sn(x)]%0(x)dx — 0as N — oo.

N

Letting N get large in Bessel’s inequality shows that the sum Y,/ ; ¢2 <

¢n, pn > converges if

b
(< f.f>= [ Pp(x)dx < oo,

The space of all such f is denoted Lg(a, b), the space of square integrable
functions on (a, b) with weight p(x).

From the nth term divergence test from calculus we know that }_a, con-
verges implies that a2, — 0 as n — oco. Therefore, in this problem the terms
2 < ¢u, pn > approach zero as n gets large. This is only possible if the c,’s
go to zero as n gets large. Thus, if Y c,¢, converges in the mean to f,
then fah [f(x) — X0 cupu)?0(x) dx approaches zero as N — co. This implies
from the above derivation of Bessel’s inequality that

N
<ff>- EC%(%/%) — 0.

This leads to Parseval’s equality:

<f,f>= icﬁ<<pn,<pn>.
n=1

Parseval’s equality holds if and only if

b N
Jm [ (6= X enpu)p(a) dx <o
J =
If this is true for every square integrable function in L%(u, b), then the set of
functions {¢,(x)};>_; is said to be complete. One can view these functions
as an infinite dimensional basis for the space of square integrable functions
on (a,b) with weight p(x) > 0.

One can extend the above limit ¢, — 0 as n — oo, by assuming that 9u(x)

(1l
b
is uniformly bounded and that [ |f(x)|p(x) dx < co. This is the Riemann-

a
Lebesgue Lemma, but will not be proven here.

Problems

1. Consider the set of vectors (—1,1,1), (1,-1,1), (1,1, —-1).
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a. Use the Gram-Schmidt process to find an orthonormal basis for R?
using this set in the given order.
b. What do you get if you do reverse the order of these vectors?
2. Use the Gram-Schmidt process to find the first four orthogonal polyno-
mials satisfying the following;:
a. Interval: (—oo,00) Weight Function: e

b. Interval: (0, c0) Weight Function: e~ *.
3. Find Py(x) using

a. The Rodrigues” Formula in Equation (5.20).
b. The three term recursion formula in Equation (5.22).
4. In Equations (5.35)-(5.42) we provide several identities for Legendre poly-

nomials. Derive the results in Equations (5.36)-(5.42) as described in the text.
Namely,

a. Differentiating Equation (5.35) with respect to x, derive Equation
(5:36).

b. Derive Equation (5.37) by differentiating g(x,t) with respect to x
and rearranging the resulting infinite series.

c. Combining the last result with Equation (5.35), derive Equations
(5-38)-(5.39)-

d. Adding and subtracting Equations (5.38)-(5.39), obtain Equations
(5-40)-(5.41).

e. Derive Equation (5.42) using some of the other identities.

5. Use the recursion relation (5.22) to evaluate [ 711 XPy (%) P (x) dx, n < m.
6. Expand the following in a Fourier-Legendre series for x € (—1,1).
a. flx)
b. f(x)

e f(x)

I
[S LI
(N]

x4 2x% — x4 3.

-1, —-1<x<0,
1, O<x<1.

x, —1<x<0,
0, O<x<l

d. flx) =

Il
—_—

7. Use integration by parts to show I'(x + 1) = xT'(x).

8. Prove the double factorial identities:
(2n)!t = 2"n!

and
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9. Express the following as Gamma functions. Namely, noting the form
F(x+1) = fooo t*e~! dt and using an appropriate substitution, each expres-
sion can be written in terms of a Gamma function.

a. [y x?/3e *dx.
b. [y XBe dx
1 1\1"
c Jo {ln (5)} dx
10. The coefficients C]f in the binomial expansion for (1 + x)* are given by

plp—1)---(p—k+1)
k!

p_
G =

a. Write C]f in terms of Gamma functions.

b. For p = 1/2 use the properties of Gamma functions to write C,}/ 2
in terms of factorials.

c. Confirm you answer in part b by deriving the Maclaurin series

expansion of (1+ x)/2.

11. The Hermite polynomials, Hy(x), satisfy the following:

i < Hy, Hy >= [ e Hy(x) Hy (x) dx = /712"15, .

ii. H)(x)=2nH, 1(x).

iii. Hyyq(x) =2xH,(x) —2nH, _1(x).

iv. Hy(x) = (—1)"e 4 (e—xz) .
Using these, show that

a. H)) —2xH,, + 2nH, = 0. [Use properties ii. and iii.]

b. [T, xe”‘an(x)Hm(x) dx = /2" ! 8y -1+ 20+ 1)6pn11] -

[Use properties i. and iii.]
0, n odd,

()" G

m!

Note from iv. that Hy(x) = 1 and H;(x) = 2x. ]

c. Hy(0) = [Let x = 0 in iii. and iterate.

12. In Maple one can type simplify(LegendreP(2*n-2,0)-LegendreP(2*n,0));

to find a value for P, _»(0) — P, (0). It gives the result in terms of Gamma
functions. However, in Example 5.10 for Fourier-Legendre series, the value
is given in terms of double factorials! So, we have

VA =1) (2 =3)1en 1
A’(n+1)I(3-n) (2n—2)1t 2n

PZn—Z(O) - PZn(O) =

You will verify that both results are the same by doing the following:

a. Prove that P, (0) = (—1)”% using the generating function

and a binomial expansion.
b. Prove that I' (n + %) = (2"2_,,1)” V7 using T(x) = (x — 1)T(x — 1)
and iteration.
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. 4n—1
c. Verify the result from Maple that P,,,_»(0) — P»,(0) = zr(ﬂ)ig(;z@
d. Can either expression for P»,_»(0) — P,,(0) be simplified further?
13. A solution Bessel’s equation, x?y” + xy’ + (x> —n?)y = 0, can be found

using the guess y(x) = Y%, ajx/T". One obtains the recurrence relation

aj = ﬁaj—z- Show that for ag = (n!2")~! we get the Bessel function of

the first kind of order n from the even values j = 2k:

00 (_1)k x\ n+2k
W)= Y o )

k=0

14. Use the infinite series in the last problem to derive the derivative iden-
tities (5.70) and (5.60):

a. g X a ()] = 2"y (2).
b o ()] = —x T (0):
15. Prove the following identities based on those in the last problem.
a Jpo1(2) + Jpa (x) = 2, (x).
b. Jp-1(x) = Jpa(x) = 2], (x).

16. Use the derivative identities of Bessel functions,(5.70)-(5.60), and inte-
gration by parts to show that

/X3fo(x) dx = 2°J1(x) — 2x°Ja(x) + C.

17. Use the generating function to find J,(0) and J},(0).

18. Bessel functions J,(Ax) are solutions of x>y + xy’ + (A%x> — p?)y = 0.
Assume that x € (0,1) and that [,(A) = 0 and ],(0) is finite.

a. Show that this equation can be written in the form
A (WY e Py o
dx \"dx VT
This is the standard Sturm-Liouville form for Bessel’s equation.

b. Prove that )
| xhp o)y dx =0, A

by considering

I 05 (el a0)) = 1) 22 (x (o)) |

Thus, the solutions corresponding to different eigenvalues (A, u)
are orthogonal.

c. Prove that

[ O] dx = 3200 = 3120,

145



146 PARTIAL DIFFERENTIAL EQUATIONS

19. We can rewrite Bessel functions, [, (x), in a form which will allow the
order to be non-integer by using the gamma function. You will need the
results from Problem 12b for T (k + %)

a. Extend the series definition of the Bessel function of the first kind
of order v, J,(x), for v > 0 by writing the series solution for y(x)
in Problem 13 using the gamma function.

b. Extend the series to J_,(x), for v > 0. Discuss the resulting series
and what happens when v is a positive integer.

c. Use these results to obtain the closed form expressions

2
Jij2(x) = \/ Esinx,

2
Jo1/2(x) = \/ 7 COS X

d. Use the results in part ¢ with the recursion formula for Bessel
functions to obtain a closed form for J3,5(x).

20. In this problem you will derive the expansion

2 0 X
x2:C——|—4Z£O(7]), 0<x<cg,
2 j=2 D‘]‘]O(‘ch)

!

where the « j

s are the positive roots of J;(ac) = 0, by following the below
steps.

a. List the first five values of a for J;(ac) = 0 using the Table 5.3 and
Figure 5.8. [Note: Be careful determining «;.]

b. Show that ||Jo(a1x)||*> = % Recall,
c
o) = [ x5 (ax) .

c. Show that | Jo(a;x)||* = % []O(ajc)]z,j =2,3,.... (This is the most
involved step.) First note from Problem 18 that y(x) = Jo(a;x) is a
solution of

x2y// + xy/ +0£]2X2y =0.
i. Verify the Sturm-Liouville form of this differential equation:
(xy") = —ocjzxy.
ii. Multiply the equation in part i. by y(x) and integrate from
x = 0 to x = c to obtain

c B 0
./0 (xy)ydx = —a; ./o xy* dx
C
= _”‘]2/0 x]%(ocjx) dx. (5.76)

iii. Noting thaty(x) = Jo(ajx), integrate the left hand side by parts
and use the following to simplify the resulting equation.
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1. Ji(x) = —J1(x) from Equation (5.60).
2. Equation (5.63).
3. J2(ajc) + Jo(ajc) = 0 from Equation (5.61).
iv. Now you should have enough information to complete this
part.

d. Use the results from parts b and c and Problem 16 to derive the
expansion coefficients for

o)

=Y cifolajx)

j=1

in order to obtain the desired expansion.
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