The wave equation.

Math 212b
February 2, 2001

Contents
1 Fourier analysis. 3
1.1 Solution. . . . . . . . .. 3
1.2 Conservation of energy at each frequency. . . .. ... ... ... 4
1.3 Generalized solutions. . . . . . . .. . ... ... ... ... .. 4
1.4 Cauchy’s formula and Fourier integral operators. . . . . ... .. 5
2 The energy integral method. 5
2.1 The wave equation in an exterior domain. . . . . . .. ... ... 7
3 The Radon transform. 11
3.1 The inversion formula. . . . . . ... ... 0oL 12
3.2 The Plancherel formula for the Radon transform. . . . . . . . .. 12
3.3 Huygens’ principle foroddn>3. . . . ... ... ... .. .... 13
3.4 The Lax-Phillips transform. . . . . .. ... ... ... ... ... 13
4 The propagator when n = 3. 15
4.1 The Laplacian for functionsof r. . . . . . . ... ... ... ... 15
4.2 Smooth rotationally invariant solutions of the wave equation. . . 16
4.3 4-functions along submanifolds. . . . . . .. ... ..o 19
We want to study various properties of the wave equation
Ut = Ugyzy T+ Uz, (1)

in (n + 1)-dimensional space. In practical applications the wave equation has
the form
(1/‘32)%% = Uzyz, + 0+ Uz, (2)

where c¢ is a velocity. So (1) represents (2) in an appropriate choice of coor-
dinates. In physics (2) is satisfied by the components of the electromagnetic
field (as a consequence of Maxwell’s equations). It also arises in the theory of
weak sound waves. Let us rapidly sketch the weak sound wave theory. “Weak”
means a linear approximation to small variations from a stationary solution of



Euler’s equations, which are themselves very approximate equations for motion
of a gas. Euler’s equations are

3
pt—l—Z(pv”)mi =0
1

3
p(v'): + vaj(vi)mj = —pg =123
1

where p is the density of mass an p he pressure. The first equation expresses the
conservation of mass and the last three the conservation of momentum. These
four equations must be supplemented by a thermodynamic relation. Assume
the simplest, that p depends in a monotonically increasing fashion on p alone.
If p is constant the p,: = 0 so v =0, and p = py a constant is a solution of (2).
Now perturb this a little bit by setting

= €€w
p = po(l+es)so
dp
p = potes—(po)+---.

dp

Now dp/dp has the dimensions of pressure/density = (force/area)/(mass/volume)
and writing force =(mass)(acceleration) we see that dp/dp has the dimensions
of (velocity)?. So let us write

d
)

= dp(ﬂo)-

Let us also assume that s has compact support in z and that the velocity field
w is irrotational, meaning that we can write w* = —u,: for some function wu.
Substituting into the Euler equations and ignoring higher powers of € gives

St — g Ugigi =0,  Uppi = C2Syi.
i

The second equation and the fact that s has compact support implies that
u; = c%s + f(t). But adding a function of ¢ to u does not change w, so we may
assume that

u = s

and substituting this back into the first equation above gives the wave equation
(2).
We will establish that ¢ is the “velocity of sound” in the sense that if initially
u and uy are supported near 0 at time 0, then at time ¢ u and u; are supported
in the ball of radius slightly larger than ct.

Let me go back to the coordinates in which ¢ = 1 and formulate in vague
terms the main points we want to establish in what follows: We will let

U(O,I) = f(x)a ut(07a:) =4g



so that the “Cauchy” or “initial value problem” consists of looking for a solution
of (1) with the above initial conditions, where f and g are given. We are aiming
to prove:

e Existence and uniqueness.The solution to the initial value problem
exists and is unique.

e Finite propagation velocity. The value of u at (to,xo) depends only
on the values of f and g on the ball |z — xo| < to.

e Huygens’ Principle. If n is odd and > 3 then the value of u at (¢g, xo)
depends on the values of f and g and some of their derivatives on the
sphere |z — xg| = to.

e Propagation of the wave front. For all dimensions, even or odd, the
singularities of u depend only on the singularities of f and g on the sphere
|z — x| = to.

e Conservation of energy. The “energy”

E(t) := %/ [|ue(t, z)|* + grad u(t, z) - grad u(t, )] dz (3)

does not depend on t.

We will discuss these issues from several points of view.

1 Fourier analysis.

Assume f,g € S and look for u such that u(t,-) € S for all t. Applying the
Fourier transform converts (1) into

ﬁtt(f) = _|§|2ﬁ(§) (4)

which is an ordinary differential for each fixed £ whose solution for the given
initial data is

1.1 Solution.

. 2 1 . .

a(t, ) = cos([¢[t) f(€) + i sin([€]£)g(£)- (5)
Notice that cos(f) is a function of 2 as is (1/60)sin(#) so the right hand side is
smooth as a function of £ and ¢t. The uniqueness theorem for ordinary differential
equations thus guarantees the uniqueness of the above solution, at least if we
demand that the solution belong to S for any fixed ¢.



1.2 Conservation of energy at each frequency.

The Fourier transform gives the expression of the energy (3) in terms of £ as

B0 = [[1a(©) + € laP @) )

We will prove much more than the assertion that E(t) is constant. We will
prove that the integrand is constant. Indeed, from (5) we obtain by differenti-
ating and by multiplying by |¢| the equations

a(t,€) = cos(|€[D)g(€) — sin(|€[6) 1] F)(©)
€la(t,€) = sin(El)ae) + cos([€lE) €l3(©).

(eica) = (iately i) (elre)

This shows that

Thus

(8, )7 + E71aO)” = 131 + 1EPIF O

is independent of .

1.3 Generalized solutions.

We introduce some Hilbert spaces of distributions which are convenient for the
wave equation: Let

(€)= (1+[¢[*)?
and let
H* = {u e 8'|(€)%u(€) € Ly(Rn} (7)

with norm
[ulls = [1€€)* | .- (8)

Thus H® = L,. For example, since the Fourier transform of the § function is
a constant, and since (€)?° is integrable if and only if 2s < —n, we see that
0 € H? if and only if s < f%n. On the other hand, the Fourier transform
of the constant one is a multiple of the § function, and so does not belong to
H? for any s. So s describes the degree of smoothness, but to belong to H® a
distribution has to “vanish at infinity” sufficiently fast.

The space H? is the completion of the space S in the || ||s norm. Let us
denote by D? the completion of S in the norm

[ullp s = [ grad uf[s—

(D stands for Dirichlet). We will write simply D for D?!.
So for s = 1 the energy is exactly

B)w) = 5 (lull, + )
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The map
t— (u,us)

is unitary with respect to this energy norm, and the same proof (just multiplying
through by a power of (£)) shows that the map

t— (u,us)
extends to a unitary one parameter group on
DS o Hs—l

We thus get distributional (weak) solutions to the wave equations for distribu-
tions which are elements of H.

1.4 Cauchy’s formula and Fourier integral operators.

Let us go back to equation (4) and write the solution in terms of complex
exponentials instead of sines and cosines. So we write (5) as

SU+ 0/ GIENEIEIe 4 27 — g/ (ilele 1€l

If we now apply the inverse Fourier transform, and use the explicit expression
of f and ¢ as Fourier transforms, we obtain

u(t,x) =
; el S f(y)+ <)]d§dy+ !0 O f(y)—g(y) ddy
(9)
where

¢i,t(x7y>£) = <£C - ya€> + t|£‘

This formula was obtained by Cauchy in 1815. It suggests (for each fixed t)
that we consider operators A of the form

0= [ [ az )y,

When appropriate conditions are placed on the functions ¢ and a, such an oper-
ator is called a Fourier integral operator and I hope to devote a substantial
portion of the course to the study of such operators.

2 The energy integral method.

We have
2ut (*utt + umlml + -+ umnmn)

= 2(utuﬂf1)$1 + Z(Utuiﬂn)ﬁn - [ut2 =+ Uil + - .uin]t :



If we define the operator @ by
QU = —uU + Uz x, + -+ Uz, x,
(so that the wave equation is Qu = 0) and define the vector field V' (u) by

2 2 2
[ut tug, +- 'uwn}
2u Uy,

V(u) =
2ut-u$n
then we can rewrite the preceding equation as
2utQu = DivV (u), (10)

where Div is the divergence in n + 1 dimensions. So if u is a solution of the
wave equation then the divergence of V(u) vanishes identically and hence, by
the divergence theorem,
V(u)-ndo =0 (11)
oD
for any bounded domain where do is the area element on the boundary 9D and
n the unit normal field to 9D.

The integral of V(u) - n over a hyperplane ¢t = constant is just +2F(t)
(provided that this integral converges) where the sign depends on the orientation
of n. In fact, if u has compact support in n + 1 space, then we can take D to
be a region bounded by two such hyperplanes together with a “lateral portion”
outside the support of u, and then (11) implies the conservation of energy. So
(11) is in a sense a more general way of asserting the conservation of energy.

Let us use (11) to prove the finite velocity of propagation for the solution to
the wave equation. Let us write

Vo
151
n-—

Up

and
U 1= Ut, U; ‘= Ug,, 1= 17._.777“
Then
= 2/, 2 2 2
voV(u) - n = 2uguivovy + - - - 2uoUn oy — V5 (uy +uy + -+ - uy)

while

2 2 2.2
(Vou; — ugV;)” = wiv§ — 2uouVov; + ugv;
so summing yields

n

oV (u) -n= Z(Voui —uov)? FudvE — v — - — V2.

i=1



So if S is a surface along which the normal vector at every point has the property
that vy # 0 we can write

/SV(u) -ndo = _/s 1 [Z(Uﬂ/o —uovy)? +ud[vg —vi— - —v2]| do. (12)

Yo iz
Let us now apply (11) to the truncated cone
Cr={t,2)|lr—a|<R-t 0<t<r<R}

The base of this cone is the ball of radius R in the ¢ = 0 hyperplane. Then (11)
becomes

—9En a(r)+ /S V() - ndo + 2En.q(0) = 0, (13)

where I have used the shorthand

1

Eso(t) = 5/_ - (U?(Lx)-l-uil(mx)+---+uin(t,x))dx

for that portion of the energy located in the ball of radius s about a.

OnSwehaveVOE%andz/g—uf—~~~— 2 =0 so

/SV(u) -ndo < 0.

So if u(0,z) = 0 and u(0,z) = 0 for |x —a| < R so that Er, = 0, it follows
from (13) that Egr_,, < 0 which is impossible unless Er_, o(r) = 0 which
means that u(t, z) and wu.(t, x) vanish for |z — a|] < R — r. Since this is true for
all 0 < r < R we conclude

Theorem 1 [ Finite propagation speed.] Ifu(0,z) and u:(0,x) vanish on
| —a| < R and u is a solution of the wave equation, then u vanishes on the
cone

C:={(t,z)||lrt—a<R—-t, 0<t<R}

If «(0,2) and u¢(0, ) have compact support, then so do u(t, z) and wus(t, x)
for any ¢ > 0 and hence choosing R large enough so that the integral over S
vanishes, (13) implies the conservation of energy.

2.1 The wave equation in an exterior domain.

To show the advantage of this method of proof over the one using the Fourier
transform, consider the wave equation on an open set G of R™ whose boundary
OG is piecewise smooth and bounded, and we consider the wave equation (1)
supplemented by the boundary condition

u(t,x) =0 forx € G and all ¢. (14)



Suppose we choose R sufficiently large that OG is contained in the ball of radius
R and also in the ball of radius R — r for a certain r < R. So the cylinder
[0, 7] x OG is completely contained in the truncated cone, C; introduced above,
and we can consider the intersection of R x G with C,., that is, the region D
inside the truncated cone but exterior to dG. In addition to the top, bottom
and lateral portion S of the boundary of the cone, we now have [0, ] x OG as
a part of 9D to consider when applying (11), but this makes no contribution,
since n has no ¢ component (i.e.ry = 0) and u; = 0 on G by our boundary
condition. Hence (13) holds, where now

1
Eso(t) =< / (uf(t, x)+ uil(t, x)+-+ uin (t,z))dx.
2 J{je—al<sinG

Thus we conclude that
ER,T(T) S ER(O)

Also we conclude that if the initial data for w vanish in the ball |z| < R then u
vanishes in the cone |z| < R —t. Reversing the direction of time allows us to
get the reverse inequality Eg(T) > Er_r1(0). So we have proved

Proposition 1 If u is a solution of (1) and (14) defined on all of R X G, and
if the initial energy

1

B0 = 5 [ [02)+ 02, (ta) +--+ o, ()]

is finite, then E(u)(t) = E(u)(0) for all t.

We have not yet established the existence or uniqueness of the solution to the
initial value problem with boundary condition. but the proposition says that
if we do establish these facts, then we would get a unitary group U(t) (taking
initial values at time zero into initial values at time t) on the Hilbert space

H=DaoH’

where these spaces are defined as in Section 1.3 except that the integration is
over (G instead of R™. In particular, D is the closure in the norm

1
I61% =5 [ lgrad s
G

of the space of C*° functions of compact support in G.
The proposition does suggest that we be able to use Stone’s theorem to
construct U(¢). If we had U(¢) sending initial data

(5)~vo ()= ()



then differentiating with respect to ¢ and setting ¢ = 0 suggests that the in-
finitesimal generator be given by

A= (_OA é) (15)

where, we recall, our convention is

_A(b = (b:rl:rl +--+ ¢xn:1:n

So let us define the domain D(A) C H to consist of all
(Jgt> such that — Af € Ly(G) and g € Ly(G) N D

Lemma 1 The operator A is skew-adjoint.

The domain D(A) is dense in H since it contains all data of compact support.
To check that A is skew-symmetric observe that if fo and go are smooth and
have compact support then

(5 3)(2).(2)) - o

= /(gradgl) - grad fodx — /(grad f1) - grad godz.

(£) e pea

we can find approximating sequences which are smooth and have compact sup-

port and whose second component converges to gs in the D norm. So the above

relation holds for all pairs of elements of D(A) proving that A is skew-symmetric.
Now let us show that the domain of A* is contained in D(A). To say that

fa . 0 I\ [(f2\ _(f3
() ey e (G 5) (5)= ()
means that for all
(fl) e D(A)
g1

() (2) = () (2)-

Suppose we choose f; = 0 and g; smooth and of compact support. The above
equation then says

If

we have

(91, f2)D = (91,93)L,(G)-



Integrating the left hand side by parts gives

(Ag1, f2)r, = (91,93) 1,

which says that
Afs=gs3

as distributions. Next choose fy = 0 giving

—(Af1,92)0 = (f1, f3)D-

Let ¢ be a smooth function with compact support G'. If ¢ € D then (when
n > 2)

| 1wkds < constyju (16)

where the constant depends on G’. (For the proof see below.) Thus

[(¢,9) L, | < (const.)[[¢]p

where the constant depends on ¢. Thus the linear function ¢ +— (¢, ), is
bounded in the || ||p norm, so by the Riesz representation theorem there is an
f1 € D such that

(fiL¥)p = (9,¥), VY eD.
If 4 is smooth with compact support this gives, after integrating by parts,

(f1, AY)L, = (6, Y)1,
S0
Afi=0¢
as distributions. Substituting this into the equation —(Af1,92)0 = (f1, f3)D
gives
—(¢,92)L, = (&, f3) L.
S0
—g2 = [3.
We have verified that D(A*) C D(A) (modulo the proof of (16)).

Theorem 2 We may now apply Stone’s theorem to conclude that there exists
a unitary one parameter group on H with generator A.

Proof of (16). For any 1 of compact support extend ¢ by zero if necessary so
as to be defined on all of R™. Then write

W(z) = — /: 0 G%) dr.

10



By Cauchy-Schwarz we have

)2 < Oorlfndr - A 2rYdr
() ? < </| ></|| 18] )

2—n 00
_ B / 10,2 dr.
|

n—2 |z

X

Ta] OD the unit sphere gives

Integrating with respect to w =

2—n

/ P(R)dw < T o

n—2

Multiplying by R"~! and integrating gives

2

R
2
[ e < sl

which implies (16). QED

3 The Radon transform.

Parameterize the hyperplanes in R™ in a two to one fashion by the pairs (s,w) €
R x S™~!. Here the hyperplane

Hg .y = {2]z-w=s}

is the hyperplane orthogonal to the direction w and at signed distance s from
the origin, where the sign of s is chosen so that sw belongs to the hyperplane.
The points (s,w) and (—s,—w) parameterize the same hyperplane. On the
hyperplane H we will use dH, to denote the measure induced by the Euclidean
metric. The Radon transform R maps functions on R™ (say elements of C§°)
to functions on R x 8™~ ! by averaging over hyperplanes:

1
Ru(s,w) = W /H u(z)dH,. (17)

(s,w

We have
Ru(—s, —w) = Ru(s,w).

The Radon transform is related to the Fourier transform as follows:

. 1 / it 1 / .
u(rw) = = e " Fu(z)dz = 5 e "’ Ru(s,w)ds.
09) = Gy [, = i [ Rt )
In other words
(rw) = FsRu(-,w). (18)

11



3.1 The inversion formula.

The Fourier inversion formula says

1 Rl
u(z) = 2% /snfl/o = (rw)r" drdw

where we have used polar coordinates. Substituting (18) gives

1 oo . o0 .
—_— iz Ru(s,w)e” " r" tdsdrdw.
(27‘(‘) % sn—1 0 —00

‘nfl

In this integral r is positive so we may write |r instead of ™. If we then

make the replacements
T =T, S —S, Wi —W

the remaining integrands do not change. So we can rewrite the last integral as
an integral over all 7, i.e.

1 1 . o0 )
——WH/ / el(z"”)r/ Ru(s,w)e‘l“rn_ldsdrdw.
2 (27T)T Sn—1.J)—c0 —00

We can then apply the Fourier inversion formula. For any function of the
variable s define the operator |D,|"~! by

|.D3|n71 = .7:71 O Mgn—1 oF

where m|,»-1 denotes multiplication by |o|"~!. If n is odd |Dy|"~! = D?~! .
We get the inversion formula for the Radon transform:

L1 n-t cw,w)dw
W) = g s [ (PR (19)

3.2 The Plancherel formula for the Radon transform.

If we apply the same method to the Plancherel formula for the Fourier transform

oyt L ks = e [ jacPac

1
/ |u(z)\2dz:%/R/s _1||DS\<R*1>/2|RU(S,w)|2dsdw. (20)

If we apply A to (19) we get

w3

we obtain

1 1
@) =5 [ DHDP TR o,
2 (27")7 Sgn—1
Applying the Radon transform gives the important formula

RA = D?R. (21)

The Radon transform takes the n-dimensional Laplacian into the one dimen-
sional Laplacian. We can use this fact to write down a formula for the solution
and verify Huygens’ principle in odd dimensions > 1.

12



3.3 Huygens’ principle for odd n > 3.

For n = 1 the solution to the initial value problem for the wave equation is given
by

x4+t
u(t,z) = %[f(x +t)+ flx—1t)] + —/ g(T)dr (22)
T

as can be checked by inspection. Notice that the dependence on g extends to
the entire interval [x — ¢, x 4 ¢], but the values of 0,u or dyu depend only on the
values of f’ and g at x + ¢.

Now let us consider the wave equation in odd dimensions greater than one.
Applying the Radon transform in the x variables to v and to the initial condi-
tions, and using (21) we get

1 s+t
Ru(t,s,w) = 3 Rf(s+t,w)+ Rf(s—t,w) +/

s—t

Rg(T,w)dT} .

If we now apply the inverse Radon transform, we see, because of the presence
of the D"~1 in (19) that u(t,z) depends only on the values of f,g and their
derivatives on the sphere |y — x| = t.

3.4 The Lax-Phillips transform.

Let Uy (t) be the unitary group acting on the space H = D @ H? as considered
above, but in the special case where G = R", i.e. there are no boundary
conditions. Let us denote an element of H by

U
u:(o>.
U1

Lu=(2r)% (Dé ") Ryy — D2 (n_l)Rm) . (23)

Consider the map £ defined by

Initially this is defined on smooth elements of H of compact support or even
on elements such that ug and u; belong to S. Notice that the two terms on
the right have opposite parities under the map (s,w) — (—s, —w) (because the
powers of Dy differ by one). So L is injective.
Let
N := Ly(S" ™).

Theorem 3 [Lax-Phillips.] £ extends to a unitary map of H onto La(R,N)
and
LUy()L™ =T, (24)

where
(Tik)(s) = k(s — 1)

is the operator of right translation by t on La(R,N).

13



Proof. Consider v, ,, defined by
. (_Z'U)%(n_:;) —iow-T 1
Vo-)w(l’) = W@ ioc )
It does not belong to H but it does satisfy
AVgy = 10Ve

where A is the operator given by (15). Also, when (the components) of u belong
to S, the scalar product (u, vy, )p is defined. Define

PU(O', w) = (ll, VJ,w)H~ (25)
Again, this is defined (initially) for u € S. We have
PAu = (Au, v, )g = —(u, Ave ) g = ioPu. (26)

Also, writing v for v, ,, integration by parts gives

1 _
(w,v)g = 3 / (quvo + ulv_l) dx =

1
5 [0 F g (ow) + (1) [F ] (ow)] -

Here F~! is the inverse Fourier transform. Because of the difference in powers of
o in the two terms, they have opposite parity with respect to (o,w) +— (-0, —w)

and hence are orthogonal in Lo(R x S™~!) and hence
1
[Pul? = 7 [Jod D7 bug|? 4 o274y

Since both F~tug and F~lu; are even, we have

o2 CHDF |2 =2 g [T 17 uoPorHdods - = 2fuollp
Hai("fl)]:*lulw = 2fsn—1fo 02" Vdwdo = 2”“1”%2

where we have used (the Fourier) Plancherel theorem. This shows that P is an
isometry. From the orthogonality in the decomposition and applying the Fourier
transform to invert F 1, we see that all elements of Ly(R x S"~1) which are
smooth, and which vanish near ¢ = 0 and oo are in the image of P. Since this
set is dense in Ly(R x S"~1) we have shown that

Proposition 2 P is an isometry of H onto Lo(R,N) and Po Ao P~ is mul-
tiplication by io.

It follows that

Proposition 3 PoU(t) o P~ is multiplication by e*t.

Since we can express the Fourier transform in terms of the Radon transform as
given by (18), we see that

Pu=F,'oL.
This completes the proof of the theorem since T; is carried into multiplication

by e by the one dimensional Fourier transform.

14



4 The propagator when n = 3.

Let us go back to the formula (5) for the solution of the wave equation in Fourier
space. Take f =0 and g = 1, and let K;(§) be the corresponding solution. Thus

has the property that it is a distributional solution of the wave equation with
the initial conditions

d
Ko=0, —(Ki)ji=0= (2m)"/26
dt
where ¢ is the delta function in z-space. From the formula (5) we can now
conclude that the general expression for the solution to the wave equation with
initial conditions u(0,z) = f(x),u:(0,2) = g(x) can be written as

u=0i(Kixf)+ K¢ *g (28)

since the Fourier transform takes convolution into multiplication. So it would
be useful to get a more explicit expression for K; in z—space. Rather than
directly evaluating the inverse Fourier transform of the right hand side of (27) I
will proceed in a roundabout way in three spatial dimensions where the formula
for K, is particularly nice. The exposition here follows Rauch Partial Differ-
ential Equations pages 152-161. For the formula for K in general, see Folland
Introduction to Partial Differential Equations pages 223 (for odd n) and 226
(for even n).

4.1 The Laplacian for functions of r.
If f(x) = ¢(r) where r = |z| then

n—1

—Af(x) =¢"(r) + ¢'(r). (29)

r

Proof.
Af = Yo, (002
j=1

> lqﬁ“(r) D)~ —]

n—1

¢"(r) + ¢'(r). QED

Taking n = 3 and multiplying by r gives

—rAf =rd" +2¢' = (r9)".

15



4.2 Smooth rotationally invariant solutions of the wave
equation.

So if u is a smooth rotationally invariant solution of the wave equation in three
spatial dimensions, then v = ru is a solution of the one dimensional wave
equation for r > 0 and conversely. If u is smooth at » = 0 it is extendable as an
even function of r to negative values of . Hence

Proposition 4 The map v(t,r) < ru(t,r) is a bijection between the smooth
rotationally invariant solutions of the wave equation in three dimensions and
the odd solutions of the wave equation in one dimension.

The most general solution of the wave equation in one dimension is
p(z+1t) + Yz —1).

If v is of the above form and odd, it must be equal to the odd part of the above
SO

t,x)=¢x+t)—p(—z+t)+¢(x—t) =Yt +z)=2[F(x+1t)— F(t —x)]
where 2F = ¢ — 1. So the most general odd solution of the wave equation is
v(t,z) = F(t+x)— F(t —x).

The left hand side is unchanged if we add a constant to F' and the above equation
then defines a bijection between C*°(R)/R and smooth odd solutions of the
wave equation. Therefore

Theorem 4 The map F — u

F(tt|e))-F(t—|=|)
u(t,z) := |z] @70 (30)
2F'(t) x=0

defines a bijection between C*°(R)/R and smooth rotationally invariant solu-
tions of the wave equation in three spatial dimensions.

Let f(r) = ru(0,r) and g(r) = rus(0,7) so the Cauchy data for u give
F(r) = F(=r)=f(r), F'(r)=F(-r)=g(r).
Differentiating the first equation and adding to the second gives
F' =f +g.

As F' is only determined up to an additive constant, we may choose

F(r) = /_:O f'(s)ds + /_:o g(s)ds.
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Suppose that the Cauchy data at ¢ = 0 are supported in the ball of radius
p- Then the first integral above vanishes for r < p or r > p since f vanishes
there. The second integral also vanishes when r > p since g is odd. Hence F' is
supported in [—p, p].

Let us examine the behavior of the solution in the physical region where
r > 0. For large positive ¢t we have r +¢ > p and so F(t +r) = 0. Then

F(t—r)

u(t,x) = — .

This is an outgoing wave supported in the region —p < t —r < p which is the
same as t — p < r < t + p. In particular, we see a special case of Huyghens’
principle. There is an attenuation factor of 1/r in the shape of the wave. In the
distant past, where t << 0 we have t —r < —p so F(t — p) =0 and
u(t, z) = M
r

So the entire history consists of an incoming spherical wave which emerges as
an outgoing spherical wave (with a change in sign).

Now let us choose a function j which is smooth with support contained in
the unit ball, and such that

j>0, /jdxz(%)%

. _3.(Z
Je =€ 3] <_> .
€

je — (2m)36

and set

We have

in H* for all s < —% and hence the solution
u(t, )

to the wave equation with initial values f. = 0, g. = j. will converge in H® to our
desired K, the solution to the wave equation with initial condition K(0,z) =
0,9,K(0,z) = (2m)26.

We know that u,. has the form

Fe(t+|z]) = Fe(t—|z|)
ue(t,x) := |z] 270
2F!(t) z=0

Since u(0,z) = 0 we set that F.(r) — F.(—r) = 0, in other words F' is an even
function of . Hence F! is an odd function. Computing d;u.(0,z) gives

1
FEI = ET‘jE.

17



Since F is only determined up to additive constant, we may choose
1 /M .
F.(r)= 5/ 8je(s)ds.
— 00

Since supp j. is contained in the ball of radius € we know that u.(¢, ) is sup-
ported in a shell of width e about the ball of radius |t|. So we expect that in
the limit we will get a distribution supported on the sphere of radius ¢. Also,

8f/u6(t,x)dx = /8t2u€(t,m)dx = /—Auﬁ(tx)dx =0

where we have used the fact that u. is a solution of the wave equation, and then
integration by parts and the fact that u. has compact support. Thus

/ue(t,w)dx =at+b

for suitable constants a and b. Evaluating at t = 0 gives b = 0 and differentiating
with respect to t and setting t = 0 gives a = (27)2.
We also claim that
ue(t,x) >0 for t>0.

Indeed 1
ruc(t,x) = F(t+7r)— F(t—r) = 5 /sje(s)ds.
If t — r > 0 this is non-negative because j.. For t —r < 0 the integral from ¢ — r

to r — t vanishes because we extended rj. to be odd. The remaining portion of
the integral, from r — ¢ to r 4+t has a non-negative integrand. For ¢ < 0 we have

ue(t,x) <0

since —u.(—t,x) is a solution of the wave equation with the same initial condi-
tions as u. and so uc(—t,z) = —u.(t,z). So we can write

(sgnt)uc(t,z) >0

for all t.
The above facts will be enough to allows us to conclude that
=200 [ (31)
) = o
At Jyal=p .
when
t#£0

where doyy is the area element on the sphere of radius [¢|. Indeed, using polar
coordinates we have

ity = [ [ttt

- /52 /OWUG(t,r)w(tw)rzdrder/sz /Oooue(t,r)[z/}(rw)—w(tw)}TQd’“dm@ga
= Il +Ig.
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We can estimate I as follows: we have |rw —tw| < € on supp ue(t, ) so |1 (rw) —
Y (tw)| < Ce where C is the supremum of the partial derivatives of ¢ so C =
Il grad || so. Then

(o)
\IQ|§EC// luc|(t, r)rdrdw.
sz Jo

If t > 0 we can remove the absolute value sign since u. > 0, and then use our
evaluation of the integral to obtain

L] < || grad ¥ || oo (27) 2 1.

For a compact range of ¢t and for ¢ with bounded || grad ¢|| o, this tends uniformly
to zero.
To evaluate I; we use Fubini:

oo ) B 0 ,
/52/0 ue(t, 7)o (tw)rdrdw = w(ta))dw/o uc(t, r)ridr.

SZ

We can write )

2

Ydo

|z|=t

Y (tw)dw
S2
since the surface area form of the sphere of radius t is do = t?>dw. On the other

hand
e 1 e 2
/ ue(t,r)ridr = */ / u(t, r)ridrdw = (2m)
0 am Js2 Jo 4

We have proved (31) for ¢t > 0. It follows for ¢t < 0 since both sides of (31) are
odd functions of t.

e

If we now insert our formula for K into (28) we get

1 0 1
W =g [ e+ (m | f(y)do(y)> )

This formula makes Huyghens’ principle very explicit (and gives another proof
of it in three dimensions).

4.3 J-functions along submanifolds.

We can think of the formula (31) for K(t) as a “d-function associated to the
sphere of radius ¢t”. More generally, if Y is a submanifold of a manifold X, we
may consider a J-density along Y as a linear function ¢ on the space of C'*°
functions of compact support on X, where (¢, 1) is obtained by first restricting
¥ to Y and then integrating over Y (relative to some smooth measure on Y).
We will spend some time studying the functorial behavior of such objects.
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