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Introduction

This revision guide for MA209 Variational Principles has been designed as an aid to revision, not a
substitute for it. This module consists a few derivations which are important and there is a lot of solving
linear coefficient ODEs. The exams are very similar each year so practice all derivations and do examples
from the past papers.

Disclaimer: Use at your own risk. No guarantee is made that this revision guide is accurate or
complete, or that it will improve your exam performance. Use of this guide will increase entropy,
contributing to the heat death of the universe. Contains no GM ingredients. Your mileage may vary.
All your base are belong to us.

Authors

This revision guide for MA209 has been designed as an aid to revision, not a substitute for it. Use at
your own risk. Written by Joy Tolia and Matt Rigby.

Based upon lectures given by Prof. John Rawnsley at the University of Warwick, 2012-2013.

Any corrections or improvements should be entered into our feedback form at http://tinyurl.com/WMSGuides
(alternatively email revision.guides@warwickmaths.org).
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1 Fundamental Theorem of Calculus of Variations

Theorem 1.1 (Fundamental Theorem of Calculus of Variations). If v(x) is a continuous function on
[x1, 2] such that

T2
/ v(x)u(x)dz =0
1
for all u € C? with u(z1) = u(xs) = 0 then

v(xz) =0 Vo € [x1,x2].
Proof. Assume that f;lz v(z)u(z)dz = 0 for all u € C? with u(x;) = u(xs) = 0. Suppose Jz¢ € (21, 72)

where v(xg) > 0. Then since v is continuous, 36 > 0 such that v(z) > 0 Vz € (2o — §, 20 + §). Suppose
we can find u € C? such that

u(z) = u(z) >0 Vxe (:1?0 — 6,0 + 9)
0 otherwise

Then wu(z)v(x) is strictly positive for all 2 € (zg — 8, 29 + &) and zero otherwise. Hence we have:

/:2 v(x)u(z)dx = /%4_(S v(z)u(z)dx >0

1 3:0—6
This is a contradiction, hence v(z) = 0 for all z € [z1, z2]. O
Remark 1.2. We can always find a u that we need in the above proof, for example:
() = {(xo +d—x)3(x — 1m0+ 0)® V€ (z0— 6,20+ 9)

0 otherwise

2 Euler-Lagrange Equation

Definition 2.1. Let y be a function of z, f be a function of z,y,y’ and I(y) = fjf f(x,y,y)dx be a
functional then its Euler-Lagrange equation is given by

5fd(5f>0
oy dx \oy' )

Theorem 2.2. Suppose y € C? is a function of x and f € C? is a function of z,%,y’. Then, any critical
point y(x) of the functional

Z2
I(y) =/ fzy,y')de
1
satisfies its Fuler-Lagrange equation:
of ~d (91 _,
oy dx \oy' )

Proof. Suppose y € C? is a critical point of I. Let u € C? satisfy u(z;) = u(xy) = 0, and consider
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gu(t) = I(y + tu). g.(t) has a critical point at ¢ = 0, hence:

d d
—(gu(t)) = —(I(y+tu))
dt 0 dt ‘=0
d [*?
= — flz,y +tu,y + tu)dx
dt /., =0
T2
= / (if(x,y+tu,y’+tu’) >dx
T t=0

T2
= / (uaf + u’af,> dx
n \ 0y dy
Integrating by parts we get:
= uz—dr+ |uz=| — u— | == | dz
/T dy o', Jo dz\0Y
As u(zy) =0 = u(z2) :
vz af d ( af >>
= u|l == ——— 1|55 )de=0
/gc1 <8y dx \ Oy’
Apply the fundamental theorem of calculus of variations with v = g—g -4 ( g J,) then we have g—i —

d (9
%(agf')zo- O

Proposition 2.3. Suppose f has no explicit z dependence and satisfies the Euler-Lagrange equation.
Then, f — 1y’ aa@f/ is constant.

Proof. As f has no explicit  dependence, % =0.

9 9 9 9
dﬁi(f_y/&f) — g+y/l+y/li_y1/i_y/d ( f>

oy’ ox dy oy’ oy’ dz \ oy’
(M (o
Oy dx \ 0y
=0 (By E-L equation)
Therefore f — 1/ g J, is constant. O

Definition 2.4. Let I(y) = f;f f(z,y,y")dz be a functional then if it has no explicit = dependence.
Then ***its*** 15t Integral is given by

of
/7

f_y ay/'

When y is sufficiently smooth, this theory above extends to when f is a function of multiple derivatives
of y.

Proposition 2.5. Suppose y € C™*! is a function of 2 and f € C"*! is a function of z,y,y/,...,y"™,
then any critical point y(x) of the functional

I(y)=/ fla, g,y y™)da

satisfies the following equation:

of d [of d> ([ of e 4t (OF
ay‘dx(ayf)mxz(ayff et D\ gy ) =0
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Proof. Suppose y € C™+1 is critical point of I. Let u € C™ such that u(z1) = u(zg) = ... = u""V(z;) =
u("V(z5) = 0, and consider g, (t) = I(y + tu). g.(t) has a critical point at ¢ = 0, hence:

d = of of ) Of
—gu(t = - e " d
a | _ /x Uay TGy T T gt
Integrating by parts multple times and
as u(x1) = u(za) = ... = " V() = u" "V (25) = 0 we have:
2 of d (Of d> ([ of dar of
= - - = — 1 d
/gc1 (8y (5‘3,/’) + 3z (ay” Fo D dam \ oy *
=0
Applying the Fundamental Theorem of Calculus of Variations we get the result. O

This theory also extends to the case where f is a function of more than one variable.

Proposition 2.6. Suppose z,y € C? are functions of ¢ and f € C? is function of ¢, z,y, &, 7, then any
critical point (x(t),y(t)) of the functional I(z,y) ft f(t,z,y, &, y)dt satisfies the following equations:

of of
5t (o) -

of af
oy dt <5y>

Proof. Let uy,us € C? such that uy(x1) = ui(22) = uz(x1) = uz(z2) = 0 and consider
Guy,us (hh h2) = I(l‘ + hiu,y + h2u2)~

If (z(t),y(t)) is a critical point of I(x,y) then gy, u,(h1, h2) has a critical point at (hq, he) = (0,0) so we
have:
OGus us OGu us

8h1 8h2

Looking at the partial derivative of g,, ., with respect to h; we have:

(Ov O) =0,

(0,0) =0

d
070) = Tm[(x —+ h1U1,y)

A
ahl gul,uQ h1:O

Therefore x is a critical point of the functional x +— I(x,y) with y fixed. Hence x satisfies its Euler-
Lagrange equation:

of of

or 0%

Similarly considering the partial derivative of gy, ., with respect to he we get that y satisfies its Euler-
Lagrange equation. O

3 Fermat’s Principle for Optics

Light in a transparent medium travels along trajectories whose shape is determined by the speed of light
¢. In a 2-D medium the speed at (z,y) is given by a function c(z, y).

Fermat’s Principle: Light travels along a path in a transparent medium between two points cho-
sen to minimise the time taken amongst all possible paths joining those two points.

Proposition 3.1. Let the points (z1,y1) and (22, y2) be in a medium where the speed of light is ¢(x, y).
Then the path of light, y(z) between the two points is given by the critical point of the following

functional:
/ VI+ W) 1 +
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Proof. The time taken by light to travel from (z1,y1) to (z2,y2) in a medium where the speed of light
is ¢(z,y) is given by:

T(y) = t2—t1
ta

= dt

= /m2 - 1+(y/)2dm

. clzy)

Then by Fermat’s Principle we have that light travels on the path y(z) which minimises the above
functional. O

Proposition 3.2. Let the points (z1,y1) and (z2,y2) be in a medium where the speed of light only
depends on y, hence ¢ = ¢(y). Then 3D € R such that

1

I ——  }
c(y)v/1+ (v')?

Proof. Observing that f(z,y,y’) = RVARACOLR f has no explicit z dependence, and that any path light

(y)
takes is an extremal of the functional T'(y) defined above, the first integral of T, f — ¢/ g J,

Also we see:

is constant.

. /g _ 1+ (y)? o Y
f-y oy’ c(y) Y c(y)v/1+ (y')?
I o 0 S 0
cyvVI+W)? ey V/1+(y)?
1

4 Hamilton’s Principle for Conservative Mechanics

A path of a (system of) particle(s) is a path in a Euclidean space of some dimension (R, R? R3 R3" . ..)
depending on the number of particles and degrees of freedom.

Let x(t) be the path of a particle (or system). In 3-D, a particle has a mass m and determines a
kinetic energy $m|x|?. For a system of masses m;, positions x;(¢) then add together all the kinetic

energies for total kinetic energy:
Z .
T = : §mi|xi|2

If force F acting on a system of particles is conservative then:
F=-VV
for some V' which is a function of x;, called the potential energy of the system.

We can change variables to some conveniently chosen system of generalised unconstrained coordinates.
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Denote the generalised unconstrained coordinates by g¢i,qs,.... As the system moves the ¢; will be a
function of ¢. Using chain rule, 7" and V become functions of ¢;, ¢;:

T(ql7...7qn,ql7...7(jn)

V(qla .. aqn)
L =T —V is a function of Lagrangian qi,...,¢n,q1,---,qn-

Hamilton’s Principle: If a mechanical system evolves from position p; at time ¢; to position ps
at time ¢, then amotngst all paths joining p; to ps at times t; and %o, the actual path is a critical point
of I(ql,. . aqn) = ftlz Ldt.

5 Constraints and Lagrange Multipliers

If we want to find an extremum on a constrained set X = {(z,y) € R? : g(x,y) = 0} then the following
theorem is very important.

Theorem 5.1. Suppose f,g € C! are functions of two variables z,y and g is regular (i.e. Vg # 0). If
(70,%0) is an extremum of f on X = {(z,y) € R? : g(z,y) = 0} then there exists A\ € R such that f — \g
has an unconstrained critical point at (zg,yo)-

Proof. Let f,g € C' and Vg # 0 so without loss of generality assume g—z # 0. Let (x0,y0) be an
extremum of f on X. By implicit function theorem there exists a function n(x) € C! defined near x
with n(xo) = yo such that y = n(z) for all (z,y) near (xg,yo), so for all (z,y) near (xo,yo) we have:

g(z,n(x)) =0

We also have that f(z,y) = f(x,n(x)) near (x0,y0) so f(z,n(z)) has an extremum at xg so:

FU@E)| =0
Which is the same as: of of J
U
4 ZJ Rty = 1
e (w0, y0) + By (w0, o) I (9) =0 (1)
As g(z,n(x)) = 0 for all x near zo we have
Ligan@y| =0
dz g\x,mn _— -
Which is the same as: 5 5 J
g g Ui
ZJ ZJ ity = 2
. (w0, yo) + By (w0, %0) e (9) =0 (2)
As g—g(xo,yo) # 0 by assumption, set:
%(an yo)
@(xoa yo)
From equations (1), (2) and (3) we have:
0 0 d
dfi(%:%) = —afz(fo,yo) : %(ﬁo)
0 d
= _/\FZ(IO’%) ) ﬁ(xo)
19)
= )\*g(xmyo)
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Finally we have:

0 0
Vf(wo,90) = <d£($07y0)7 £($Oa Z/o))
0 0
(Adg(xo, Y0), )\375(%’ yo))
= AVg(2o, %)
Therefore we have V(f — Ag)(zo,y0) = 0 and hence f — Ag has a critical point at (zo,yo). O

Remark 5.2. The three important equations you will need, to find an extremum (zg,yo) of f on
X ={(z,y) : g(z,y) = 0} are:

Lfa_x)\g) (z0,90) = 0
8(f6y)\g) (xo,90) = 0
9(3007?/0) =0

The above theorem can we extended to functions f, g of several variables.

Theorem 5.3. Suppose f,g € C! are functions of n variables z1,...,z, and g is regular (i.e. Vg # 0).
Using the notation x = (z1,...,%,). If Xg is an extremum of f on X = {x € R" : g(x) = 0} then there
exists A € R such that f — Ag has an unconstrained critical point at xgq.

Theorem 5.4. Suppose y(z) € C?, f,g € C? are functions of z,y,y’. If y(z) extremises I(y) =
f;f f(z,y,y")dx while J(y) = f;lz f(z,y,y)dz = jo where jy € R, then there exists A € R such that y(z)
is a critical point of I — AJ. Or in other words f — Ag satisfies its Euler-Lagrange equation.

Proof. Suppose y is an extremum of I on the set of functions J(y) = jo. Let u,v € C? be functions of x
such that u(z1) = u(z2) = v(z1) = v(zz) = 0 and define:

Fuo(h,k) = I(y+ hu+kv)
Guw(h, k) = J(y+ hu+kv) — jo
As y is an extremum of I on the set of functions J(y) = jo, (0,0) is an extremum of F, ,, on the set of b, k

where Gy, (h, k) = 0. Then there exists A, ,, such that F, , — AG,, ., has a critical point at (h, k) = (0,0).
Therefore we get the following equations:

0
%(Fu,v - /\u,UGu,v)(ha k) =0
(h,k)=(0,0)
0
7(Fu,v - )\u,vGu,v)(ha k) = 0
Ok (hk)=(0.0)
This means we get the following equations:
d
— (I(y + hu) — Ao J (y + hu)) =0
dh h—0
d
— (I(y + kv) _/\u,vt](y+k”)) =0
dk k=0
Therefore y satisfies the following equations:
5 _ B d — 4
/ml ! ( Ay dx dy’ ! 0 @
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From equation (4) we get:

/wzu or _d (9f de =\ /Mu 99 _d (99 dz
- Oy dx \ oy STy - Oy dx \ Oy

Pick ug such that f;f Ug (ng, - % (gyg

> dx # 0. Then:

T o) d o

xlz’u,o (875_%(65’>)dx (6)
x 1o) 0
Sz (55— & () @

As the right hand side of equation (6) is independent of v, we can write Ay, = A. Then for all v € C?
such that v(z1) = v(z2) = 0 we have:

2 o(f — A d (O(f—A
[To(Wo2 (W)Y,
o Jy dx dy
Then by the Fundamental Theorem of Calculus of Variations we get f — Ag satisfies its Euler-Lagrange
equation and hence y is a critical point of I — AJ. O

)\uo,v =




