Math 331 * Spring 2019 * Fourier Transform * Victor Matveev

Underscore character (_) means y or t or another variable which is not transformed

Inverse Transform: Forward Transform:
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The next page demonstrates direct analogy between the Fourier Transform method and the Fourier
Series / separation of variables method.



Solution to heat equation on a finite domain with
periodic boundary conditions using Fourier Series
(separation of variables):

Solution to heat equation on an infinite domain
using Fourier Transform:
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Periodic boundary conditions at X =L
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Solution vanishes as X — +oo
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