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ũ

n j
=

u
(x

j,
t n

)
is

th
e

ex
ac

t
so

lu
ti
on

.



F
o
u
ri
er

an
al

ys
is
,
co

n
ti
n
u
o
u
s

pr
o
b
le

m
.

C
on

si
de

r
th

e
C
au

ch
y

pr
ob

le
m

(−
∞

<
x

<
∞

),

u t
=

ku
xx

,
u
(x

,0
)

=
f(

x
).

A
ss

um
e

f(
x
)

on
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=
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