Homework Set 9. Due April 19, 2004.

1. Suppose 7 (x,dy) is a Markov Chain transition probability on R such that
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for some smooth functions a(z), b(x) and u(t,x) is a smooth solution of

up = %a(m)um + b(x)ug, u(0,z) = f(z)

Then, show that
i [ () (o, dy) = u(t, 2
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2. If u(t, x) is a smooth solution of

up = %uxx + b(x)ugy, u(0,z) = f(x)

and v is a smooth solution of

0= Sves + (b(z) + @), (0, 7) = f(2)

show that
sup [u(t, #) — v(t, 2)| < tsup c(w)]| sup |ua(t, o)
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