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Chapter 10.01 
Introduction to Partial Differential Equations 
 
 
 
 
 
After reading this chapter, you should be able to: 
 

1. identify the difference between ordinary and partial differential equations. 
2. identify different types of partial differential equations. 

 
What is a Partial Differential Equation (PDE) 
 A differential equation with one independent variable is called an ordinary 
differential equation. An example of such an equation would be 

5)0(,353 2 ==+ − yey
dx
dy x  

where y  is the dependent variable, and x  is the independent variable. 
         
What if there is more than one independent variable? Then the differential equation is called 
a partial differential equation. An example of such an equation would be 
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subject to certain conditions: where u  is the dependent variable, and x  and y  are the 
independent variables. 
 
From Ordinary to a Partial Differential Equation 
Assume we put a spherical steel ball that is at room temperature in hot water. The 
temperature of the ball is going to increase with time. What if we wish to find what this 
temperature vs. time profile would look like for the ball?  We would develop a mathematical 
model for this based on the law of conservation of heat energy.  From an energy balance, 
Heat gained - Heat lost= Heat stored                                 (1) 
 
The energy stored in the mass is given by 

Heat stored in the ball θmC=                                                                           (2) 
where 

m  = mass of ball, kg  
 C  = specific heat of the ball, )/( KkgJ −  

θ = temperature of the ball at a given time, K  
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The rate of heat gained by the ball due to convection is 
 Rate of heat gained due to convection ( )ahA θθ −= ,                                                 (3) 
where 

h = the convective cooling coefficient, ( )Km −2/W . 
A  = surface area of ball, 2m  
=aθ  ambient temperature of the hot water, K  

As you can see we have the expression for the rate at which heat is gained (not the heat 
gained), so we rewrite the heat energy balance as  

Rate at which heat is gained - Rate at which heat is lost 
   =Rate at which heat is stored                               (4) 
This gives us  

( )
dt
dmChA a
θθθ =−                                                     (5) 

Equation (5) is a first order ordinary differential equation that when solved with the initial 
condition 0)0( θθ = , would give us the temperature of the spherical ball as a function of time. 

However, we made a large assumption in deriving Equation (5) - we assumed that the 
system is lumped.  What does a lumped system mean?  It implies that the internal conduction 
in the sphere is large enough that the temperature throughout the ball is uniform.  This allows 
us to make the assumption that the temperature is only a function of time and not of the 
location in the spherical ball.   The system being considered lumped for this case depends on: 
material of the ball, geometry, and heat exchange factor (convection coefficient) of the ball 
with its surroundings. 

Hot Water Spherical Ball 
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What happens if the system cannot be treated as a lumped system?  In that case, the 
temperature of the ball will now be a function not only of time, but also the location. 

 
In spherical co-ordinates, the location is given by r ,θ , φ  co-ordinates. 
 

 
Figure 1 Spherical Coordinate System. 
 

The differential equation would now be a partial differential equation and is given as 
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θθθ , at the surface                   (6)

  
where 

k = thermal conductivity of material, )/( KmW −  
ρ = density of material, 3/ mkg  

As an introduction to solve PDEs, most textbooks concentrate on linear second order PDEs 
with two independent variables and one dependent variable. The general form of such an 
equation is 
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Where CBA and,, are functions of yx  and  and D  is a function of 
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Depending on the value of ACB 42 − , a 2nd order linear PDE can be classified into three 
categories. 

1. if 042 <− ACB , it is called elliptic 
2. if 042 =− ACB , it is called parabolic 
3. if 042 >− ACB , it is called hyperbolic 

 
Elliptic Equation 
The Laplace equation for steady state temperature in a plate is an example of an elliptic 
second order linear partial differential equation.  The Laplace equation for steady state 
temperature in a plate is given by 
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Using the general form of second order linear PDEs with one dependent variable and two 
independent variables, 
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0,1,0,1 ==== DCBA , 
 
gives ACB 42 − )1)(1(40 −=  
        4−=  
                  04 <−=  
This classifies Equation (8) as elliptic. 
 
Parabolic Equation 
The heat conduction equation is an example of a parabolic second order linear partial 
differential equation.  The heat conduction equation is given by 
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Using the general form of second order linear PDEs with one dependent variable and two 
independent variables, 
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1,0,0, −==== DCBkA , 
 
gives ACB 42 − ))(0(40 k−=  
                 0=  
This classifies Equation (9) as parabolic. 
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Hyperbolic Equation 
The wave equation is an example of a hyperbolic second order linear partial differential 
equation.  The wave equation is given by 
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Using the general form of second order linear PDEs with one dependent variable and two 
independent variables, 
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This classifies Equation (10) as hyperbolic. 
 

 
 
PARTIAL DIFFERENTIAL EQUATIONS  
Topic Introduction to Partial Differential Equations 
Summary Textbook notes for the introduction of partial differential equations 
Major All engineering majors 
Authors Autar Kaw, Sri Harsha Garapati 
Date February 11, 2011  
Web Site http://numericalmethods.eng.usf.edu 

 


	Chapter 10.01
	Introduction to Partial Differential Equations
	What is a Partial Differential Equation (PDE)
	From Ordinary to a Partial Differential Equation
	Elliptic Equation
	Parabolic Equation
	Hyperbolic Equation



<<

  /ASCII85EncodePages false

  /AllowTransparency false

  /AutoPositionEPSFiles true

  /AutoRotatePages /None

  /Binding /Left

  /CalGrayProfile (Dot Gain 20%)

  /CalRGBProfile (sRGB IEC61966-2.1)

  /CalCMYKProfile (GRACoL2006_Coated1v2)

  /sRGBProfile (sRGB IEC61966-2.1)

  /CannotEmbedFontPolicy /Error

  /CompatibilityLevel 1.3

  /CompressObjects /Off

  /CompressPages true

  /ConvertImagesToIndexed true

  /PassThroughJPEGImages false

  /CreateJobTicket false

  /DefaultRenderingIntent /RelativeColorimetric

  /DetectBlends false

  /DetectCurves 0.0000

  /ColorConversionStrategy /LeaveColorUnchanged

  /DoThumbnails false

  /EmbedAllFonts true

  /EmbedOpenType false

  /ParseICCProfilesInComments true

  /EmbedJobOptions true

  /DSCReportingLevel 0

  /EmitDSCWarnings false

  /EndPage -1

  /ImageMemory 1048576

  /LockDistillerParams true

  /MaxSubsetPct 1

  /Optimize true

  /OPM 1

  /ParseDSCComments false

  /ParseDSCCommentsForDocInfo true

  /PreserveCopyPage false

  /PreserveDICMYKValues true

  /PreserveEPSInfo true

  /PreserveFlatness false

  /PreserveHalftoneInfo false

  /PreserveOPIComments true

  /PreserveOverprintSettings true

  /StartPage 1

  /SubsetFonts true

  /TransferFunctionInfo /Preserve

  /UCRandBGInfo /Remove

  /UsePrologue false

  /ColorSettingsFile ()

  /AlwaysEmbed [ true

  ]

  /NeverEmbed [ true

  ]

  /AntiAliasColorImages false

  /CropColorImages false

  /ColorImageMinResolution 300

  /ColorImageMinResolutionPolicy /OK

  /DownsampleColorImages true

  /ColorImageDownsampleType /Bicubic

  /ColorImageResolution 300

  /ColorImageDepth -1

  /ColorImageMinDownsampleDepth 1

  /ColorImageDownsampleThreshold 1.00000

  /EncodeColorImages true

  /ColorImageFilter /DCTEncode

  /AutoFilterColorImages true

  /ColorImageAutoFilterStrategy /JPEG

  /ColorACSImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /ColorImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /JPEG2000ColorACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /JPEG2000ColorImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /AntiAliasGrayImages false

  /CropGrayImages false

  /GrayImageMinResolution 300

  /GrayImageMinResolutionPolicy /OK

  /DownsampleGrayImages true

  /GrayImageDownsampleType /Bicubic

  /GrayImageResolution 300

  /GrayImageDepth -1

  /GrayImageMinDownsampleDepth 2

  /GrayImageDownsampleThreshold 1.00000

  /EncodeGrayImages true

  /GrayImageFilter /DCTEncode

  /AutoFilterGrayImages true

  /GrayImageAutoFilterStrategy /JPEG

  /GrayACSImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /GrayImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /JPEG2000GrayACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /JPEG2000GrayImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /AntiAliasMonoImages false

  /CropMonoImages false

  /MonoImageMinResolution 1200

  /MonoImageMinResolutionPolicy /OK

  /DownsampleMonoImages true

  /MonoImageDownsampleType /Bicubic

  /MonoImageResolution 1200

  /MonoImageDepth -1

  /MonoImageDownsampleThreshold 1.00000

  /EncodeMonoImages true

  /MonoImageFilter /FlateEncode

  /MonoImageDict <<

    /K -1

  >>

  /AllowPSXObjects false

  /CheckCompliance [

    /None

  ]

  /PDFX1aCheck false

  /PDFX3Check false

  /PDFXCompliantPDFOnly false

  /PDFXNoTrimBoxError true

  /PDFXTrimBoxToMediaBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXSetBleedBoxToMediaBox true

  /PDFXBleedBoxToTrimBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXOutputIntentProfile (GRACoL2006_Coated1v2)

  /PDFXOutputConditionIdentifier ()

  /PDFXOutputCondition ()

  /PDFXRegistryName ()

  /PDFXTrapped /False



  /CreateJDFFile false

  /Description <<

    /ENU ([Based on 'Lulu'] Use these settings to create Adobe PDF documents best suited for Lulu's printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 4.0 and later.)

  >>

  /Namespace [

    (Adobe)

    (Common)

    (1.0)

  ]

  /OtherNamespaces [

    <<

      /AsReaderSpreads false

      /CropImagesToFrames true

      /ErrorControl /WarnAndContinue

      /FlattenerIgnoreSpreadOverrides false

      /IncludeGuidesGrids false

      /IncludeNonPrinting false

      /IncludeSlug false

      /Namespace [

        (Adobe)

        (InDesign)

        (4.0)

      ]

      /OmitPlacedBitmaps false

      /OmitPlacedEPS false

      /OmitPlacedPDF false

      /SimulateOverprint /Legacy

    >>

    <<

      /AddBleedMarks false

      /AddColorBars false

      /AddCropMarks false

      /AddPageInfo false

      /AddRegMarks false

      /BleedOffset [

        0

        0

        0

        0

      ]

      /ConvertColors /NoConversion

      /DestinationProfileName (GRACoL2006_Coated1v2)

      /DestinationProfileSelector /DocumentCMYK

      /Downsample16BitImages true

      /FlattenerPreset <<

        /ClipComplexRegions true

        /ConvertStrokesToOutlines false

        /ConvertTextToOutlines false

        /GradientResolution 300

        /LineArtTextResolution 1200

        /PresetName ([High Resolution])

        /PresetSelector /HighResolution

        /RasterVectorBalance 1

      >>

      /FormElements false

      /GenerateStructure false

      /IncludeBookmarks false

      /IncludeHyperlinks false

      /IncludeInteractive false

      /IncludeLayers false

      /IncludeProfiles false

      /MarksOffset 6

      /MarksWeight 0.250000

      /MultimediaHandling /UseObjectSettings

      /Namespace [

        (Adobe)

        (CreativeSuite)

        (2.0)

      ]

      /PDFXOutputIntentProfileSelector /DocumentCMYK

      /PageMarksFile /RomanDefault

      /PreserveEditing true

      /UntaggedCMYKHandling /LeaveUntagged

      /UntaggedRGBHandling /UseDocumentProfile

      /UseDocumentBleed false

    >>

    <<

      /AllowImageBreaks true

      /AllowTableBreaks true

      /ExpandPage false

      /HonorBaseURL true

      /HonorRolloverEffect false

      /IgnoreHTMLPageBreaks false

      /IncludeHeaderFooter false

      /MarginOffset [

        0

        0

        0

        0

      ]

      /MetadataAuthor ()

      /MetadataKeywords ()

      /MetadataSubject ()

      /MetadataTitle ()

      /MetricPageSize [

        0

        0

      ]

      /MetricUnit /inch

      /MobileCompatible 0

      /Namespace [

        (Adobe)

        (GoLive)

        (8.0)

      ]

      /OpenZoomToHTMLFontSize false

      /PageOrientation /Portrait

      /RemoveBackground false

      /ShrinkContent true

      /TreatColorsAs /MainMonitorColors

      /UseEmbeddedProfiles false

      /UseHTMLTitleAsMetadata true

    >>

  ]

>> setdistillerparams

<<

  /HWResolution [1200 1200]

  /PageSize [612.000 792.000]

>> setpagedevice



