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Here are my online notes for my differential equations course that I teach here at Lamar
University. Despite the fact that these are my “class notes”, they should be accessible to anyone
wanting to learn how to solve differential equations or needing a refresher on differential
equations.

I’ve tried to make these notes as self contained as possible and so all the information needed to
read through them is either from a Calculus or Algebra class or contained in other sections of the

notes.

A couple of warnings to my students who may be here to get a copy of what happened on a day
that you missed.

L.

Because [ wanted to make this a fairly complete set of notes for anyone wanting to learn
differential equations I have included some material that I do not usually have time to
cover in class and because this changes from semester to semester it is not noted here.
You will need to find one of your fellow class mates to see if there is something in these
notes that wasn’t covered in class.

In general I try to work problems in class that are different from my notes. However,
with Differential Equation many of the problems are difficult to make up on the spur of
the moment and so in this class my class work will follow these notes fairly close as far
as worked problems go. With that being said I will, on occasion, work problems off the
top of my head when I can to provide more examples than just those in my notes. Also, I
often don’t have time in class to work all of the problems in the notes and so you will
find that some sections contain problems that weren’t worked in class due to time
restrictions.

Sometimes questions in class will lead down paths that are not covered here. I try to
anticipate as many of the questions as possible in writing these up, but the reality is that I
can’t anticipate all the questions. Sometimes a very good question gets asked in class
that leads to insights that I’ve not included here. You should always talk to someone who
was in class on the day you missed and compare these notes to their notes and see what
the differences are.

This is somewhat related to the previous three items, but is important enough to merit its
own item. THESE NOTES ARE NOT A SUBSTITUTE FOR ATTENDING CLASS!!
Using these notes as a substitute for class is liable to get you in trouble. As already noted
not everything in these notes is covered in class and often material or insights not in these
notes is covered in class.
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Here is a listing and brief description of the material in this set of notes.

Basic Concepts
Definitions — Some of the common definitions and concepts in a differential

equations course

Direction Fields — An introduction to direction fields and what they can tell us
about the solution to a differential equation.

Final Thoughts — A couple of final thoughts on what we will be looking at
throughout this course.

First Order Differential Equations
Linear Equations — Identifying and solving linear first order differential
equations.
Separable Equations — Identifying and solving separable first order differential
equations. We’ll also start looking at finding the interval of validity from the
solution to a differential equation.
Exact Equations — Identifying and solving exact differential equations. We’ll
do a few more interval of validity problems here as well.
Bernoulli Differential Equations — In this section we’ll see how to solve the
Bernoulli Differential Equation. This section will also introduce the idea of
using a substitution to help us solve differential equations.
Substitutions — We’ll pick up where the last section left off and take a look at a
couple of other substitutions that can be used to solve some differential equations
that we couldn’t otherwise solve.
Intervals of Validity — Here we will give an in-depth look at intervals of validity
as well as an answer to the existence and uniqueness question for first order
differential equations.
Modeling with First Order Differential Equations — Using first order
differential equations to model physical situations. The section will show some
very real applications of first order differential equations.
Equilibrium Solutions — We will look at the behavior of equilibrium solutions
and autonomous differential equations.
Euler’s Method — In this section we’ll take a brief look at a method for
approximating solutions to differential equations.

Second Order Differential Equations
Basic Concepts — Some of the basic concepts and ideas that are involved in
solving second order differential equations.
Real Roots — Solving differential equations whose characteristic equation has
real roots.
Complex Roots — Solving differential equations whose characteristic equation
complex real roots.
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Repeated Roots — Solving differential equations whose characteristic equation
has repeated roots.

Reduction of Order — A brief look at the topic of reduction of order. This will
be one of the few times in this chapter that non-constant coefficient differential
equation will be looked at.

Fundamental Sets of Solutions — A look at some of the theory behind the
solution to second order differential equations, including looks at the Wronskian
and fundamental sets of solutions.

More on the Wronskian — An application of the Wronskian and an alternate
method for finding it.

Nonhomogeneous Differential Equations — A quick look into how to solve
nonhomogeneous differential equations in general.

Undetermined Coefficients — The first method for solving nonhomogeneous
differential equations that we’ll be looking at in this section.

Variation of Parameters — Another method for solving nonhomogeneous
differential equations.

Mechanical Vibrations — An application of second order differential equations.
This section focuses on mechanical vibrations, yet a simple change of notation
can move this into almost any other engineering field.

Laplace Transforms
The Definition — The definition of the Laplace transform. We will also compute
a couple Laplace transforms using the definition.
Laplace Transforms — As the previous section will demonstrate, computing
Laplace transforms directly from the definition can be a fairly painful process. In
this section we introduce the way we usually compute Laplace transforms.
Inverse Laplace Transforms — In this section we ask the opposite question.
Here’s a Laplace transform, what function did we originally have?
Step Functions — This is one of the more important functions in the use of
Laplace transforms. With the introduction of this function the reason for doing
Laplace transforms starts to become apparent.
Solving IVP’s with Laplace Transforms — Here’s how we used Laplace
transforms to solve IVP’s.
Nonconstant Coefficient IVP’s — We will see how Laplace transforms can be
used to solve some nonconstant coefficient IVP’s
IVP’s with Step Functions — Solving IVP’s that contain step functions. This is
the section where the reason for using Laplace transforms really becomes
apparent.
Dirac Delta Function — One last function that often shows up in Laplace
transform problems.
Convolution Integral — A brief introduction to the convolution integral and an
application for Laplace transforms.
Table of Laplace Transforms — This is a small table of Laplace Transforms that
we’ll be using here.

Systems of Differential Equations
Review : Systems of Equations — The traditional starting point for a linear
algebra class. We will use linear algebra techniques to solve a system of
equations.
Review : Matrices and Vectors — A brief introduction to matrices and vectors.
We will look at arithmetic involving matrices and vectors, inverse of a matrix,
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determinant of a matrix, linearly independent vectors and systems of equations
revisited.

Review : Eigenvalues and Eigenvectors — Finding the eigenvalues and
eigenvectors of a matrix. This topic will be key to solving systems of differential
equations.

Systems of Differential Equations — Here we will look at some of the basics of
systems of differential equations.

Solutions to Systems — We will take a look at what is involved in solving a
system of differential equations.

Phase Plane — A brief introduction to the phase plane and phase portraits.

Real Eigenvalues — Solving systems of differential equations with real

eigenvalues.
Complex Eigenvalues — Solving systems of differential equations with complex
eigenvalues.
Repeated Eigenvalues — Solving systems of differential equations with repeated
eigenvalues.

Nonhomogeneous Systems — Solving nonhomogeneous systems of differential
equations using undetermined coefficients and variation of parameters.

Laplace Transforms — A very brief look at how Laplace transforms can be used
to solve a system of differential equations.

Modeling — In this section we’ll take a quick look at some extensions of some of
the modeling we did in previous sections that lead to systems of equations.

Series Solutions
Review : Power Series — A brief review of some of the basics of power series.
Review : Taylor Series — A reminder on how to construct the Taylor series for a
function.
Series Solutions — In this section we will construct a series solution for a
differential equation about an ordinary point.
Euler Equations — We will look at solutions to Euler’s differential equation in
this section.

Higher Order Differential Equations
Basic Concepts for n™ Order Linear Equations — We’ll start the chapter off
with a quick look at some of the basic ideas behind solving higher order linear
differential equations.
Linear Homogeneous Differential Equations — In this section we’ll take a look
at extending the ideas behind solving 2™ order differential equations to higher
order.
Undetermined Coefficients — Here we’ll look at undetermined coefficients for
higher order differential equations.
Variation of Parameters — We’ll look at variation of parameters for higher
order differential equations in this section.
Laplace Transforms — In this section we’re just going to work an example of
using Laplace transforms to solve a differential equation on a 3™ order
differential equation just so say that we looked at one with order higher than 2",
Systems of Differential Equations — Here we’ll take a quick look at extending
the ideas we discussed when solving 2 x 2 systems of differential equations to
systems of size 3 x 3.
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Series Solutions — This section serves the same purpose as the Laplace
Transform section. It is just here so we can say we’ve worked an example using
series solutions for a differential equations of order higher than 2™,

Boundary Value Problems & Fourier Series
Boundary Value Problems — In this section we’ll define the boundary value
problems as well as work some basic examples.
Eigenvalues and Eigenfunctions — Here we’ll take a look at the eigenvalues and
eigenfunctions for boundary value problems.
Periodic Functions and Orthogonal Functions — We’ll take a look at periodic
functions and orthogonal functions in section.
Fourier Sine Series — In this section we’ll start looking at Fourier Series by
looking at a special case : Fourier Sine Series.
Fourier Cosine Series — We’ll continue looking at Fourier Series by taking a
look at another special case : Fourier Cosine Series.
Fourier Series — Here we will look at the full Fourier series.
Convergence of Fourier Series — Here we’ll take a look at some ideas involved
in the just what functions the Fourier series converge to as well as differentiation
and integration of a Fourier series.

Partial Differential Equations
The Heat Equation — We do a partial derivation of the heat equation in this
section as well as a discussion of possible boundary values.
The Wave Equation — Here we do a partial derivation of the wave equation.
Terminology — In this section we take a quick look at some of the terminology
used in the method of separation of variables.
Separation of Variables — We take a look at the first step in the method of
separation of variables in this section. This first step is really the step motivates
the whole process.
Solving the Heat Equation — In this section we go through the complete
separation of variables process and along the way solve the heat equation with
three different sets of boundary conditions.
Heat Equation with Non-Zero Temperature Boundaries — Here we take a
quick look at solving the heat equation in which the boundary conditions are
fixed, non-zero temperature conditions.
Laplace’s Equation — We discuss solving Laplace’s equation on both a
rectangle and a disk in this section.
Vibrating String — Here we solve the wave equation for a vibrating string.
Summary of Separation of Variables — In this final section we give a quick
summary of the method of separation of variables.

© 2007 Paul Dawkins vii http://tutorial. math.lamar.edu/terms.aspx


http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Basic Concepts

Introduction

There isn’t really a whole lot to this chapter it is mainly here so we can get some basic definitions
and concepts out of the way. Most of the definitions and concepts introduced here can be
introduced without any real knowledge of how to solve differential equations. Most of them are
terms that we’ll use throughout a class so getting them out of the way right at the beginning is a
good idea.

During an actual class I tend to hold off on a couple of the definitions and introduce them at a
later point when we actually start solving differential equations. The reason for this is mostly a
time issue. In this class time is usually at a premium and some of the definitions/concepts require
a differential equation and/or its solution so I use the first couple differential equations that we
will solve to introduce the definition or concept.

Here is a quick list of the topics in this Chapter.

Definitions — Some of the common definitions and concepts in a differential equations
course

Direction Fields — An introduction to direction fields and what they can tell us about the
solution to a differential equation.

Final Thoughts — A couple of final thoughts on what we will be looking at throughout
this course.
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Definitions

Differential Equation

The first definition that we should cover should be that of differential equation. A differential
equation is any equation which contains derivatives, either ordinary derivatives or partial
derivatives.

There is one differential equation that everybody probably knows, that is Newton’s Second Law
of Motion. If an object of mass m is moving with acceleration a and being acted on with force F'
then Newton’s Second Law tells us.

F =ma (€3]

To see that this is in fact a differential equation we need to rewrite it a little. First, remember that
we can rewrite the acceleration, a, in one of two ways.
dv d’u
= OR a= s (2)
dt dt

a
Where v is the velocity of the object and u is the position function of the object at any time 7. We
should also remember at this point that the force, /' may also be a function of time, velocity,
and/or position.

So, with all these things in mind Newton’s Second Law can now be written as a differential
equation in terms of either the velocity, v, or the position, u, of the object as follows.

dv
—=F(t, 3
m— (2,v) 3
d’u du
—=F|tu,— 4
"ar ( ! dtj “)

So, here is our first differential equation. We will see both forms of this in later chapters.

Here are a few more examples of differential equations.

ay"+by' +cy = g(t) 5)
. dzy dy = 5 s
sin(y)—5=(l-y)—+ye™”’ 6
)=z =(1=y)—=+y ©)
P +10y"— 4y +2y = cos(7) (7
o’u  Ou
al—== 8
ox> ot ®
du_=u, ©
3
U, (10)
0~ xot oy

Order
The order of a differential equation is the largest derivative present in the differential equation. In
the differential equations listed above (3) is a first order differential equation, (4), (5), (6), (8),
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and (9) are second order differential equations, (10) is a third order differential equation and (7) is
a fourth order differential equation.

Note that the order does not depend on whether or not you’ve got ordinary or partial derivatives
in the differential equation.

We will be looking almost exclusively at first and second order differential equations in these
notes. As you will see most of the solution techniques for second order differential equations can
be easily (and naturally) extended to higher order differential equations and we’ll discuss that
idea later on.

Ordinary and Partial Differential Equations

A differential equation is called an ordinary differential equation, abbreviated by ode, if it has
ordinary derivatives in it. Likewise, a differential equation is called a partial differential
equation, abbreviated by pde, if it has differential derivatives in it. In the differential equations
above (3) - (7) are ode’s and (8) - (10) are pde’s.

The vast majority of these notes will deal with ode’s. The only exception to this will be the last
chapter in which we’ll take a brief look at a common and basic solution technique for solving
pde’s.

Linear Differential Equations
A linear differential equation is any differential equation that can be written in the following
form.

a, (t)y(") (1)+a,, (t)y("_l) (£)+--+a,(t)y'(t)+a, () y(t)=g(t) (11)

The important thing to note about linear differential equations is that there are no products of the
function, y (t) , and its derivatives and neither the function or its derivatives occur to any power

other than the first power.

The coefficients a, (t) s e, (t) and g (t) can be zero or non-zero functions, constant or non-

constant functions, linear or non-linear functions. Only the function, y (t) , and its derivatives are

used in determining if a differential equation is linear.

If a differential equation cannot be written in the form, (11) then it is called a non-linear
differential equation.

In (5) - (7) above only (6) is non-linear, all the other are linear differential equations. We can’t
classify (3) and (4) since we do not know what form the function F has. These could be either
linear or non-linear depending on F.

Solution
A solution to a differential equation on an interval o <¢ < 8 is any function y(t) which

satisfies the differential equation in question on the interval o <t < 8. It is important to note

that solutions are often accompanied by intervals and these intervals can impart some important
information about the solution. Consider the following example.
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3
2.n

Example 1 Show that y(x) =x 2 is a solution to 4x V'+12xy"+3y=0 for x>0.

Solution We’ll need the first and second derivative to do this.
5 7
15 -

' 3 - "
y(x):—ax2 y(x)zsz

Plug these as well as the function into the differential equation.

7 5 3
4x2(%5x 2J+12x(—%x 2J+3(x ZJ:O

3 3 3
15x 2-18x 2+3x 2=0
0=0

3
So, y (x) =x ? does satisfy the differential equation and hence is a solution. Why then did I

include the condition that x > 0 ? I did not use this condition anywhere in the work showing that
the function would satisfy the differential equation.

To see why recall that
3
- 1
— 2 —
y(x)=x7=—=
X
In this form it is clear that we’ll need to avoid x =0 at the least as this would give division by
Zero.

Also, there is a general rule of thumb that we’re going to run with in this class. This rule of
thumb is : Start with real numbers, end with real numbers. In other words, if our differential
equation only contains real numbers then we don’t want solutions that give complex numbers.
So, in order to avoid complex numbers we will also need to avoid negative values of x.

So, we saw in the last example that even though a function may symbolically satisfy a differential
equation, because of certain restrictions brought about by the solution we cannot use all values of
the independent variable and hence, must make a restriction on the independent variable. This
will be the case with many solutions to differential equations.

In the last example, note that there are in fact many more possible solutions to the differential
equation given. For instance all of the following are also solutions
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I’1l leave the details to you to check that these are in fact solutions. Given these examples can
you come up with any other solutions to the differential equation? There are in fact an infinite
number of solutions to this differential equation.

So, given that there are an infinite number of solutions to the differential equation in the last
example (provided you believe me when I say that anyway....) we can ask a natural question.
Which is the solution that we want or does it matter which solution we use? This question leads
us to the next definition in this section.

Initial Condition(s)

Initial Condition(s) are a condition, or set of conditions, on the solution that will allow us to
determine which solution that we are after. Initial conditions (often abbreviated i.c.’s when I'm
feeling lazy...) are of the form,

y(t) =y, and/or  y"¥ (1) =2

So, in other words, initial conditions are values of the solution and/or its derivative(s) at specific
points. As we will see eventually, solutions to “nice enough” differential equations are unique
and hence only one solution will meet the given conditions.

The number of initial conditions that are required for a given differential equation will depend
upon the order of the differential equation as we will see.

3

Example 2 y(x) =x 2 isasolution to 4x>y"+12xy'+3y =0, y(4) = %, and

3
"(4)=——.
Y=g
Solution As we saw in previous example the function is a solution and we can then note that
3
- 1 1
y(4) =472= 3 o
(va) ®
, 3 2 3 1 3
O

and so this solution also meets the initial conditions of y(4) =+ and ) (4) =—2-. In fact,

3
y (x) =x 2 is the only solution to this differential equation that satisfies these two initial

conditions.

Initial Value Problem
An Initial Value Problem (or IVP) is a differential equation along with an appropriate number
of initial conditions.

Example 3 The following is an IVP.

1 3
4x*y"+12xy"+3y =0 4)==, y'(4)=—=
X’y +12xy 43y y(@)=5. V(4)=-4
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Example 4 Here’s another IVP.
2ty'+4y=3 y(1)=—4

As I noted earlier the number of initial condition required will depend on the order of the
differential equation.

Interval of Validity
The interval of validity for an IVP with initial condition(s)
k
y(t) =y, and/or  y"¥ (1) =2
is the largest possible interval on which the solution is valid and contains #,. These are easy to

define, but can be difficult to find, so I’'m going to put off saying anything more about these until
we get into actually solving differential equations and need the interval of validity.

General Solution
The general solution to a differential equation is the most general form that the solution can take
and doesn’t take any initial conditions into account.

3
Example 5 y (t) = 2 + t% is the general solution to

2ty'+4y =3

I’ll leave it to you to check that this function is in fact a solution to the given differential equation.
In fact, all solutions to this differential equation will be in this form. This is one of the first
differential equations that you will learn how to solve and you will be able to verify this shortly
for yourself.

Actual Solution
The actual solution to a differential equation is the specific solution that not only satisfies the
differential equation, but also satisfies the given initial condition(s).

Example 6 What is the actual solution to the following IVP?
2ty'+4y=3 y(1)=—4

Solution This is actually easier to do than it might at first appear. From the previous example we
already know (well that is provided you believe my solution to this example...) that all solutions
to the differential equation are of the form.

3 ¢
t)="+—
y(0)=3+2
All that we need to do is determine the value of ¢ that will give us the solution that we’re after.

To find this all we need do is use our initial condition as follows.
3

So, the actual solution to the IVP is.
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From this last example we can see that once we have the general solution to a differential
equation finding the actual solution is nothing more than applying the initial condition(s) and
solving for the constant(s) that are in the general solution.

Implicit/Explicit Solution
In this case it’s easier to define an explicit solution, then tell you what an implicit solution isn’t,
and then give you an example to show you the difference. So, that’s what I’1l do.

An explicit solution is any solution that is given in the form y =y (t) . In other words, the only

place that y actually shows up is once on the left side and only raised to the first power. An
implicit solution is any solution that isn’t in explicit form. Note that it is possible to have either
general implicit/explicit solutions and actual implicit/explicit solutions.

4
Example 7 y* =t* -3 is the actual implicit solution to )’ = —, y(2) =-1
y

At this point I will ask that you trust me that this is in fact a solution to the differential equation.
You will learn how to get this solution in a later section. The point of this example is that since

there isa ) on the left side instead of a single (t) this is not an explicit solution!

Example 8 Find an actual explicit solution to )’ = L , y(2) =-1.
y

Solution We already know from the previous example that an implicit solution to this IVP is
y* =1>—3. To find the explicit solution all we need to do is solve for y(t) .

y(t)=+r -3

Now, we’ve got a problem here. There are two functions here and we only want one and in fact
only one will be correct! We can determine the correct function by reapplying the initial
condition. Only one of them will satisfy the initial condition.

In this case we can see that the “-*
then

solution will be the correct one. The actual explicit solution is

y(t) == -3

In this case we were able to find an explicit solution to the differential equation. It should be
noted however that it will not always be possible to find an explicit solution.

Also, note that in this case we were only able to get the explicit actual solution because we had
the initial condition to help us determine which of the two functions would be the correct

solution.

We’ve now gotten most of the basic definitions out of the way and so we can move onto other
topics.
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Direction Fields

This topic is given its own section for a couple of reasons. First, understanding direction fields
and what they tell us about a differential equation and its solution is important and can be
introduced without any knowledge of how to solve a differential equation and so can be done here
before we get into solving them. So, having some information about the solution to a differential
equation without actually having the solution is a nice idea that needs some investigation.

Next, since we need a differential equation to work with this is a good section to show you that
differential equations occur naturally in many cases and how we get them. Almost every physical
situation that occurs in nature can be described with an appropriate differential equation. The
differential equation may be easy or difficult to arrive at depending on the situation and the
assumptions that are made about the situation and we may not ever be able to solve it, however it
will exist.

The process of describing a physical situation with a differential equation is called modeling. We
will be looking at modeling several times throughout this class.

One of the simplest physical situations to think of is a falling object. So let’s consider a falling
object with mass m and derive a differential equation that, when solved, will give us the velocity
of the object at any time, . We will assume that only gravity and air resistance will act upon the
object as it falls. Below is a figure showing the forces that will act upon the object.

y

m
FG

Before defining all the terms in this problem we need to set some conventions. We will assume
that forces acting in the downward direction are positive forces while forces that act in the
upward direction are negative. Likewise, we will assume that an object moving downward (i.e. a
falling object) will have a positive velocity.

Now, let’s take a look at the forces shown in the diagram above. F, is the force due to gravity
and is given by F, = mg where g is the acceleration due to gravity. In this class Tuse g=9.8

m/s” or g = 32 ft/s’ depending on whether we will use the metric or British system. F ', 1s the
force due to air resistance and for this example we will assume that it is proportional to the
velocity, v, of the mass. Therefore the force due to air resistance is then given by F, =—yv,

where y > 0. Note that the “—” is required to get the correct sign on the force. Both y and v are

positive and the force is acting upward and hence must be negative. The
correct sign and hence direction for this force.

will give us the

Recall from the previous section that Newton’s Second Law of motion can be written as

dv
Z_F
m " (t,v)

where F'(t,v) is the sum of forces that act on the object and may be a function of the time ¢ and the
velocity of the object, v. For our situation we will have two forces acting on the object gravity,
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F; = mg . acting in the downward direction and hence will be positive, and air resistance,

F, =—yv, acting in the upward direction and hence will be negative. Putting all of this together
into Newton’s Second Law gives the following.

v
m—=mg—yv

dt
To simplify the differential equation let’s divide out the mass, m.
dv A%
o 1
p7iak-S— )

This then is a first order linear differential equation that, when solved, will give the velocity, v (in
m/s), of a falling object of mass m that has both gravity and air resistance acting upon it.

In order to look at direction fields (that is after all the topic of this section....) it would be helpful
to have some numbers for the various quantities in the differential equation. So, let’s assume that
we have a mass of 2 kg and that y = 0.392. Plugging this into (1) gives the following differential

equation.

& 98-0.196v 2)
dt

Let's take a geometric view of this differential equation. Let's suppose that for some time, ¢, the
velocity just happens to be v =30 m/s. Note that we’re not saying that the velocity ever will be
30 m/s. All that we’re saying is that let’s suppose that by some chance the velocity does happen
to be 30 m/s at some time ¢. So, if the velocity does happen to be 30 m/s at some time ¢ we can
plug v =30 into (2) to get.

ﬂ: 3.92
dt

Recall from your Calculus I course that a positive derivative means that the function in question,
the velocity in this case, is increasing, so if the velocity of this object is ever 30m/s for any time ¢
the velocity must be increasing at that time.

Also, recall that the value of the derivative at a particular value of ¢ gives the slope of the tangent
line to the graph of the function at that time, ¢. So, if for some time ¢ the velocity happens to be
30 m/s the slope of the tangent line to the graph of the velocity is 3.92.

We could continue in this fashion and pick different values of v and compute the slope of the
tangent line for those values of the velocity. However, let's take a slightly more organized
approach to this. Let's first identify the values of the velocity that will have zero slope or
horizontal tangent lines. These are easy enough to find. All we need to do is set the derivative
equal to zero and solve for v.

In the case of our example we will have only one value of the velocity which will have horizontal
tangent lines, v = 50 m/s. What this means is that [F (again, there’s that word if), for some time ¢,
the velocity happens to be 50 m/s then the tangent line at that point will be horizontal. What the
slope of the tangent line is at times before and after this point is not known yet and has no bearing
on the slope at this particular time, ¢.
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So, if we have v =50, we know that the tangent lines will be horizontal. We denote this on an
axis system with horizontal arrows pointing in the direction of increasing ¢ at the level of v =50
as shown in the following figure.
vit)
0

10
60

1] | 1 1 1 L ¢

0 1 2 3 4 5

Now, let's get some tangent lines and hence arrows for our graph for some other values of v. At
this point the only exact slope that is useful to us is where the slope horizontal. So instead of
going after exact slopes for the rest of the graph we are only going to go after general trends in
the slope. Is the slope increasing or decreasing? How fast is the slope increasing or decreasing?
For this example those types of trends are very easy to get.

First, notice that the right hand side of (2) is a polynomial and hence continuous. This means that
it can only change sign if it first goes through zero. So, if the derivative will change signs (no
guarantees that it will) it will do so at v =50 and the only place that it may change sign is v = 50.
This means that for v > 50 the slope of the tangent lines to the velocity will have the same sign.
Likewise, for v < 50 the slopes will also have the same sign. The slopes in these ranges may have
(and probably will) have different values, but we do know what their signs must be.

Let's start by looking at v < 50. We saw earlier that if v = 30 the slope of the tangent line will be
3.92, or positive. Therefore, for all values of v < 50 we will have positive slopes for the tangent
lines. Also, by looking at (2) we can see that as v approaches 50, always staying less than 50, the
slopes of the tangent lines will approach zero and hence flatten out. If we move v away from 50,
staying less than 50, the slopes of the tangent lines will become steeper. If you want to get an idea
of just how steep the tangent lines become you can always pick specific values of v and compute
values of the derivative. For instance, we know that at v = 30 the derivative is 3.92 and so arrows
at this point should have a slope of around 4. Using this information we can now add in some
arrows for the region below v = 50 as shown in the graph below.
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Now, let’s look at v > 50. The first thing to do is to find out if the slopes are positive or negative.
We will do this the same way that we did in the last bit, i.e. pick a value of v, plug this into (2)
and see if the derivative is positive or negative. Note, that you should NEVER assume that the
derivative will change signs where the derivative is zero. It is easy enough to check so you should
always do so.

We need to check the derivative so let's use v = 60. Plugging this into (2) gives the slope of the
tangent line as -1.96, or negative. Therefore, for all values of v > 50 we will have negative slopes
for the tangent lines. As with v < 50, by looking at (2) we can see that as v approaches 50, always
staying greater than 50, the slopes of the tangent lines will approach zero and flatten out. While
moving v away from 50 again, staying greater than 50, the slopes of the tangent lines will become
steeper. We can now add in some arrows for the region above v = 50 as shown in the graph
below.
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This graph above is called the direction field for the differential equation.

So, just why do we care about direction fields? There are two nice pieces of information that can
be readily found from the direction field for a differential equation.
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1. Sketch of solutions. Since the arrows in the direction fields are in fact tangents to the
actual solutions to the differential equations we can use these as guides to sketch the
graphs of solutions to the differential equation.

2. Long Term Behavior. In many cases we are less interested in the actual solutions to the
differential equations as we are in how the solutions behave as ¢ increases. Direction
fields, if we can get our hands on them, can be used to find information about this long
term behavior of the solution.

So, back to the direction field for our differential equation. Suppose that we want to know what
the solution that has the value v(0) = 30 looks like. We can go to our direction field and start at 30
on the vertical axis. At this point we know that the solution is increasing and that as it increases
the solution should flatten out because the velocity will be approaching the value of v =50. So we
start drawing an increasing solution and when we hit an arrow we just make sure that we stay
parallel to that arrow. This gives us the figure below.
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To get a better idea of how all the solutions are behaving, let's put a few more solutions in.
Adding some more solutions gives the figure below. The set of solutions that we've graphed
below is often called the family of solution curves or the set of integral curves. The number of
solutions that is plotted when plotting the integral curves varies. You should graph enough
solution curves to illustrate how solutions in all portions of the direction field are behaving.

#it)
a0

70
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Now, from either the direction field, or the direction field with the solution curves sketched in we
can see the behavior of the solution as ¢ increases. For our falling object, it looks like all of the
solutions will approach v =50 as ¢ increases.

We will often want to know if the behavior of the solution will depend on the value of v(0). In
this case the behavior of the solution will not depend on the value of v(0), but that is probably

more of the exception than the rule so don’t expect that.

Let’s take a look at a more complicated example.

Example 1 Sketch the direction field for the following differential equation. Sketch the set of
integral curves for this differential equation. Determine how the solutions behave as ¢ — o0 and
if this behavior depends on the value of y(0) describe this dependency.

y=(y-y=2)1-yy
Solution

First, do not worry about where this differential equation came from. To be honest, I just make it
up. It may, or may not describe an actual physical situation.

This differential equation looks somewhat more complicated than the falling object example from
above. However, with the exception of a little more work, it is not much more complicated. The
first step is to determine where the derivative is zero.

0=(y"-y-2)(1-y)
0=(y=2)(y+1)(1-y)

We can now see that we have three values of y in which the derivative, and hence the slope of
tangent lines, will be zero. The derivative will be zero at y =-1, 1, and 2. So, let's start our
direction field with drawing horizontal tangents for these values. This is shown in the figure
below.

¥it)

-
i

Now, we need to add arrows to the four regions that the graph is now divided into. For each of
these regions I will pick a value of y in that region and plug it into the right hand side of the
differential equation to see if the derivative is positive or negative in that region. Again, to get an
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accurate direction fields you should pick a few more over values over the whole range to see how
the arrows are behaving over the whole range.

y<-1

In this region we can use y = -2 as the test point. At this point we have y' =36. So, tangent lines
in this region will have very steep and positive slopes. Also as y — —1 the slopes will flatten out
while staying positive. The figure below shows the direction fields with arrows in this region.

¥t}
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-1fF } } 4 4 } t } f $

-1<y<1

In th.iys region we can use y = 0 as the test point. At this point we have y' =—2. Therefore,
tangent lines in this region will have negative slopes and apparently not be very steep. So what do
the arrows look like in this region? As y — 1 staying less that 1 of course, the slopes should be
negative and approach zero. As we move away from 1 and towards -1 the slopes will start to get
steeper (and stay negative), but eventually flatten back out, again staying negative, as y — —1
since the derivative must approach zero at that point. The figure below shows the direction fields
with arrows added to this region.

]
3k
L —— —_— — —_— —_— —_— —_— —_— — —_—
[ — - - - - - - - - -
0 “u, w ] w w | m ) ", "k “u, IH\;‘
. N 3 N ; N 5
Y "y 1 L | "y Y ¢ 3 My
[ ' s kY k! \ R \ A N
I : f f f f f ' f i
t { { { t f t { !
-
ai { t 1 } f f t t t

© 2007 Paul Dawkins 14 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

1<y<2

In this region we will use y = 1.5 as the test point. At this point we have y'=—0.3125. Tangent
lines in this region will also have negative slopes and apparently not be as steep as the previous
region. Arrows in this region will behave essentially the same as those in the previous region.
Near y =1 and y = 2 the slopes will flatten out and as we move from one to the other the slopes
will get somewhat steeper before flattening back out. The figure below shows the direction fields
with arrows added to this region.
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y>2

In this last region we will use y = 3 as the test point. At this point we have ' =16. So, as we

saw in the first region tangent lines will start out fairly flat near y = 2 and then as we move way
from y = 2 they will get fairly steep.

The complete direction field for this differential equation is shown below.
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Here is the set of integral curves for this differential equation. Note that due to the steepness of
the solutions in the lowest region and the software used to generate these images I was unable to
include more than one solution curve in this region.
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Finally, let's take a look at long term behavior of all solutions. Unlike the first example, the long
term behavior in this case will depend on the value of y at = 0. By examining either of the
previous two figures we can arrive at the following behavior of solutions as ¢ — .

Value of y(0) | Behavior as 1 — o0
y(0)<1 y—-1

1<y(0)<2 y—1
y(O):2 y—>2
(0)>2 y oo

Do, not forget to acknowledge what the horizontal solutions are doing. This is often the most
missed portion of this kind of problem.

In both of the examples that we've worked to this point the right hand side of the derivative has
only contained the function and NOT the independent variable. When the right hand side of the
differential equation contains both the function and the independent variable the behavior can be
much more complicated and sketching the direction fields by hand can be very difficult.
Computer software is very handy in these cases.

In some cases they aren’t too difficult to do by hand however. Let’s take a look at the following
example.

Example 2 Sketch the direction field for the following differential equation. Sketch the set of
integral curves for this differential equation.

y=y-x
Solution
To sketch direction fields for this kind of differential equations we first identify places where the
derivative will be constant. To do this we set the derivative in the differential equation equal to a
constant, say c. This gives us a family of equations, called isoclines, that we can plot and on each
of these curves the derivative will be a constant value of c.

Notice that in the previous examples we looked at the isocline for ¢ = 0 to get the direction field
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started. For our case the family of isoclines is.
c=y—Xx

The graph of these curves for several values of ¢ is shown below.

2k c=1

Now, on each of these lines, or isoclines, the derivative will be constant and will have a value of
c. On the ¢ = 0 isocline the derivative will always have a value of zero and hence the tangents will
all be horizontal. On the ¢ = 1 isocline the tangents will always have a slope of 1, on the ¢ = -2
isocline the tangents will always have a slope of -2, etc. Below is a few tangents put in for each
of these isoclines.
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To add more arrows for those areas between the isoclines start at say, ¢ = 0 and move up to ¢ = 1
and as we do that we increase the slope of the arrows (tangents) from 0 to 1. This is shown in the
figure below.
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We can then add in integral curves as we did in the previous examples. This is shown in the
figure below.
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Final Thoughts

Before moving on to learning how to solve differential equations I want give a few final thoughts.
Any differential equations course will concern itself with answering one or more of the following
questions.

1.

Given a differential equation will a solution exist?

Not all differential equations will have solutions so it’s useful to know ahead of time if
there is a solution or not. If there isn’t a solution why waste our time trying to find
something that doesn’t exist?

This question is usually called the existence question in a differential equations course.

If a differential equation does have a solution how many solutions are there?

As we will see eventually, it is possible for a differential equation to have more than one
solution. We would like to know how many solutions there will be for a given
differential equation.

There is a sub question here as well. What condition(s) on a differential equation are
required to obtain a single unique solution to the differential equation?

Both this question and the sub question are more important than you might realize.
Suppose that we derive a differential equation that will give the temperature distribution
in a bar of iron at any time ¢. If we solve the differential equation and end up with two
(or more) completely separate solutions we will have problems. Consider the following
situation to see this.

If we subject 10 identical iron bars to identical conditions they should all exhibit the same
temperature distribution. So only one of our solutions will be accurate, but we will have
no way of knowing which one is the correct solution.

It would be nice if, during the derivation of our differential equation, we could make sure
that our assumptions would give us a differential equation that upon solving will yield a
single unique solution.

This question is usually called the uniqueness question in a differential equations
course.

If a differential equation does have a solution can we find it?

This may seem like an odd question to ask and yet the answer is not always yes. Just
because we know that a solution to a differential equations exists does not mean that we
will be able to find it.

In a first course in differential equations (such as this one) the third question is the question that
we will concentrate on. We will answer the first two equations for special, and fairly simple,
cases, but most of our efforts will be concentrated on answering the third question for as wide a
variety of differential equations as possible.
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First Order Differential Equations

Introduction

In this chapter we will look at solving first order differential equations. The most general first
order differential equation can be written as,

dy

& f(3.1) 1
As we will see in this chapter there is no general formula for the solution to (1). What we will do
instead is look at several special cases and see how to solve those. We will also look at some of
the theory behind first order differential equations as well as some applications of first order

differential equations. Below is a list of the topics discussed in this chapter.

Linear Equations — Identifying and solving linear first order differential equations.

Separable Equations — Identifying and solving separable first order differential
equations. We’ll also start looking at finding the interval of validity from the solution to
a differential equation.

Exact Equations — Identifying and solving exact differential equations. We’ll do a few
more interval of validity problems here as well.

Bernoulli Differential Equations — In this section we’ll see how to solve the Bernoulli
Differential Equation. This section will also introduce the idea of using a substitution to
help us solve differential equations.

Substitutions — We’ll pick up where the last section left off and take a look at a couple of
other substitutions that can be used to solve some differential equations that we couldn’t
otherwise solve.

Intervals of Validity — Here we will give an in-depth look at intervals of validity as well
as an answer to the existence and uniqueness question for first order differential
equations.

Modeling with First Order Differential Equations — Using first order differential
equations to model physical situations. The section will show some very real
applications of first order differential equations.

Equilibrium Solutions — We will look at the behavior of equilibrium solutions and
autonomous differential equations.

Euler’s Method — In this section we’ll take a brief look at a method for approximating
solutions to differential equations.
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Linear Differential Equations

The first special case of first order differential equations that we will look is the linear first order
differential equation. In this case, unlike most of the first order cases that we will look at, we can
actually derive a formula for the general solution. The general solution is derived below.
However, I would suggest that you do not memorize the formula itself. Instead of memorizing the
formula you should memorize and understand the process that I'm going to use to derive the
formula. Most problems are actually easier to work by using the process instead of using the
formula.

So, let's see how to solve a linear first order differential equation. Remember as we go through
this process that the goal is to arrive at a solution that is in the form y =y (t) . It's sometimes

casy to lose sight of the goal as we go through this process for the first time.

In order to solve a linear first order differential equation we MUST start with the differential
equation in the form shown below. If the differential equation is not in this form then the process
we’re going to use will not work.

dy _
” +p(t)y=g(1) (1)

Where both p(?) and g(#) are continuous functions. Recall that a quick and dirty definition of a
continuous function is that a function will be continuous provided you can draw the graph from
left to right without ever picking up your pencil/pen. In other words, a function is continuous if
there are no holes or breaks in it.

Now, we are going to assume that there is some magical function somewhere out there in the
world, u (t) , called an integrating factor. Do not, at this point, worry about what this function

is or where it came from. We will figure out what (t) is once we have the formula for the

general solution in hand.

So, now that we have assumed the existence of u (t) multiply everything in (1) by u (t) . This

will give.

a(0) 2 (1) p(0)y = (1) (1) @

Now, this is where the magic of (t) comes into play. We are going to assume that whatever
u (t) is, it will satisfy the following.
u(e)p(1)=w'(1) 3)

Again do not worry about how we can finda u (t) that will satisfy (3). As we will see, provided

p(1) is continuous we can find it. So substituting (3) into (2) we now arrive at.
dy

u(t)— 4w (1) y=n(1)g (1) )
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At this point we need to recognize that the left side of (4) is nothing more than the following

product rule.
B0 2w (1) =(u(0) ()

So we can replace the left side of (4) with this product rule. Upon doing this (4) becomes
(1(0)x(1)) = ()2 (0) ®)

Now, recall that we are after y(z). We can now do something about that. All we need to do is
integrate both sides then use a little algebra and we'll have the solution. So, integrate both sides of
(5) to get.

[(e(e)y () de=[u(r)g( )dt
p(t)y(t)+e=[u(r)g(t)d (6)

Note the constant of integration, ¢, from the left side integration is included here. It is vitally
important that this be included. If it is left out you will get the wrong answer every time.

The final step is then some algebra to solve for the solution y(i l‘)

j ult dt -
j ult dt -
H (f)
Now, from a notational standpoint we know that the constant of integration, ¢, is an unknown
constant and so to make our life easier we will absorb the minus sign in front of it into the

constant and use a plus instead. This will NOT affect the final answer for the solution. So with
this change we have.

J-u t dt+c
u(t)

Again, changing the sign on the constant will not affect our answer. If you choose to keep the
minus sign you will get the same value of ¢ as I do except it will have the opposite sign. Upon
plugging in ¢ we will get exactly the same answer.

)

There is a lot of playing fast and loose with constants of integration in this section, so you will
need to get used to it. When we do this we will always to try to make it very clear what is going
on and try to justify why we did what we did.

So, now that we’ve got a general solution to (1) we need to go back and determine just what this
magical function u (t) is. This is actually an easier process that you might think. We’ll start
with (3).
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Divide both sides by 1(¢),

Now, hopefully you will recognize the left side of this from your Calculus I class as nothing more
than the following derivative.
(Inpt()) = p(1)

As with the process above all we need to do is integrate both sides to get.

lnu(t)+k:.[p(t)dt
Inp(t)=[p(t)dt+k

You will notice that the constant of integration from the left side, £, had been moved to the right
side and had the minus sign absorbed into it again as we did earlier. Also note that we’re using k&
here because we’ve already used ¢ and in a little bit we’ll have both of them in the same equation.
So, to avoid confusion we used different letters to represent the fact that they will, in all
probability, have different values.

Exponentiate both sides to get u (t) out of the natural logarithm.

.U(f) _ ejp(z)de

Now, it’s time to play fast and loose with constants again. It is inconvenient to have the & in the
exponent so we’re going to get it out of the exponent in the following way.

H(t) _ ejp(z)de

= ekej Pl Recall x

a+b — xaxb!

Now, let’s make use of the fact that & is an unknown constant. If £ is an unknown constant then

so is € so we might as well just rename it k and make our life easier. This will give us the
following.

u(t)= kel ®)

So, we now have a formula for the general solution, (7), and a formula for the integrating factor,
(8). We do have a problem however. We’ve got two unknown constants and the more unknown
constants we have the more trouble we’ll have later on. Therefore, it would be nice if we could
find a way to eliminate one of them (we’ll not be able to eliminate both....).

This is actually quite easy to do. First, substitute (8) into (7) and rearrange the constants.
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So, (7) can be written in such a way that the only place the two unknown constants show up is a
ratio of the two. Then since both ¢ and & are unknown constants so is the ratio of the two
constants. Therefore we’ll just call the ratio ¢ and then drop £ out of (8) since it will just get
absorbed into ¢ eventually.

The solution to a linear first order differential equation is then
J-u(t)g(t)dﬂrc
y(1)=

(1) ®

where,

u()=e"" 10)

Now, the reality is that (9) is not as useful as it may seem. It is often easier to just run through the
process that got us to (9) rather than using the formula. We will not use this formula in any of my
examples. We will need to use (10) regularly, as that formula is easier to use than the process to
derive it.

Solution Process
The solution process for a first order linear differential equation is as follows.

Put the differential equation in the correct initial form, (1).

2. Find the integrating factor, u (t) , using (10).

3. Multiply everything in the differential equation by u (t) and verify that the left side
becomes the product rule ( u (t) y (t))' and write it as such.

4. Integrate both sides, make sure you properly deal with the constant of integration.
5. Solve for the solution y (7).

Let’s work a couple of examples. Let’s start by solving the differential equation that we derived
back in the Direction Field section.
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Example 1 Find the solution to the following differential equation.

ﬂ =9.8-0.196v
dt
Solution
First we need to get the differential equation in the correct form.
d
& 10.196v=9.8
dt

From this we can see that p(t)=0.196 and so (t) is then.

U (t) _ ejo,196dz _ o006

Note that officially there should be a constant of integration in the exponent from the integration.
However, we can drop that for exactly the same reason that we dropped the & from (8).

Now multiply all the terms in the differential equation by the integrating factor and do some
simplification.

e0.196l ? + 0 196e0.196lv — 9.8e0A1961

’
(eo,l%tv) _ 9'8e0.1961

Integrate both sides and don't forget the constants of integration that will arise from both
integrals.

f(e0.196zv)' dt:.[9'8e0.196t dt
V160, L 1 — 50e01%! .

Okay. It’s time to play with constants again. We can subtract k£ from both sides to get.
e0.196tv — 50e0,196t + C—k

Both ¢ and k& are unknown constants and so the difference is also an unknown constant. We will
therefore write the difference as ¢. So, we now have

eOAl%tV — 50e0.196t +c

From this point on we will only put one constant of integration down when we integrate both
sides knowing that if we had written down one for each integral, as we should, the two would just
end up getting absorbed into each other.

The final step in the solution process is then to divide both sides by e”"**

—0.196¢

or to multiply both

sides by e . Either will work, but I usually prefer the multiplication route. Doing this gives
the general solution to the differential equation.

v(t) =50+ ce "
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From the solution to this example we can now see why the constant of integration is so important
in this process. Without it, in this case, we would get a single, constant solution, v(f)=50. With
the constant of integration we get infinitely many solutions, one for each value of c.

Back in the direction field section where we first derived the differential equation used in the last
example we used the direction field to help us sketch some solutions. Let's see if we got them
correct. To sketch some solutions all we need to do is to pick different values of ¢ to get a
solution. Several of these are shown in the graph below.

it
9= c=40
a0
M0 = c=20

a0 - _
50
“Wre=-20
30

20
10k

|:| 1 1 1 | 1 | 1 | 1 |¢
1] 2 4 f 2 10

So, it looks like we did pretty good sketching the graphs back in the direction field section.

Now, recall from the Definitions section that the Initial Condition(s) will allow us to zero in on a
particular solution. Solutions to first order differential equations (not just linear as we will see)
will have a single unknown constant in them and so we will need exactly one initial condition to
find the value of that constant and hence find the solution that we were after. The initial
condition for first order differential equations will be of the form

J’(to):yo

Recall as well that a differential equation along with a sufficient number of initial conditions is
called an Initial Value Problem (IVP).

Example 2 Solve the following IVP.

& _98-0.196v v(0)=48
dt

Solution
To find the solution to an IVP we must first find the general solution to the differential equation

and then use the initial condition to identify the exact solution that we are after. So, since this is
the same differential equation as we looked at in Example 1, we already have its general solution.

v=50+ce "

Now, to find the solution we are after we need to identify the value of ¢ that will give us the
solution we are after. To do this we simply plug in the initial condition which will give us an
equation we can solve for . So let's do this
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48=v(0):50+c = c=-2

So, the actual solution to the IVP is.
V= 50 _ 2e—0.196t

A graph of this solution can be seen in the figure above.

Let’s do a couple of examples that are a little more involved.

Example 3 Solve the following IVP.
cos(x)y' +sin(x)y =2cos’ (x)sin(x)-1 y(%jz%ﬁ, 0Sx<%

Solution :
Rewrite the differential equation to get the coefficient of the derivative a one.
sin( x . 1
Y+ (x) y =2cos’(x)sin(x)—-
cos(x) cos(x)

y'+tan(x)y =2cos’ (x)sin(x)—sec(x)

Now find the integrating factor.

tan x dx 1
u(r)= ol = gliseedl — ghnseer _ gec x

Can you do the integral? If not rewrite tangent back into sines and cosines and then use a simple
substitution. Note that we could drop the absolute value bars on the secant because of the limits
on x. In fact, this is the reason for the limits on x.

Also note that we made use of the following fact.

™ = 1 (x) (11)

This is an important fact that you should always remember for these problems. We will want to
simplify the integrating factor as much as possible in all cases and this fact will help with that
simplification.

Now back to the example. Multiply the integrating factor through the differential equation and
verify the left side is a product rule. Note as well that we multiply the integrating factor through
the rewritten differential equation and NOT the original differential equation. Make sure that you
do this. If you multiply the integrating factor through the original differential equation you will
get the wrong solution!

sec(x)y' +sec(x)tan(x)y =2sec(x)cos’ (x)sin(x)—sec’ (x)
(sec(x)y)’ =2cos(x)sin(x)—sec’ (x)

Integrate both sides.
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J.(sec(x)y(x))’ dx = .[2 cos(x)sin (x)—sec’ (x)dx

sec(x) y(x)= J.sin(2x)—secz (x)dx

sec(x)y(x)= —%cos(2x) —tan(x)+c

Note the use of the trig formula sin (26 ) =2sin60 cosf that made the integral easier. Next,
solve for the solution.

y(x)= —%cos(x) cos(2x)—cos(x)tan(x)+ccos(x)
= —%cos(x) cos(2x)—sin(x)+ccos(x)

Finally, apply the initial condition to find the value of c.

e e B e

EN IR E £
2 2
c="7
The solution is then.

y(x)= —%cos(x) cos(2x)—sin(x)+7cos(x)

Below is a plot of the solution.
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Example 4 Find the solution to the following IVP.

' 1

ty +2y=t"—t+1 y(l):E

Solution

First, divide through by the t to get the differential equation into the correct form.

’+g —t—1+l
Yy t

Now let’s get the integrating factor, 1 (t) .
2
p(r)= ej?dt ="l

Now, we need to simplify u (t) . However, we can’t use (11) yet as that requires a coefficient of
one in front of the logarithm. So, recall that

Inx"=rinx
and rewrite the integrating factor in a form that will allow us to simplify it.

‘u(t):ezln\z\ :elnm2 =|t|2 _p

We were able to drop the absolute value bars here because we were squaring the ¢, but often they
can’t be dropped so be careful with them and don’t drop them unless you know that you can.
Often the absolute value bars must remain.

Now, multiply the rewritten differential equation (remember we can’t use the original differential
equation here...) by the integrating factor.

(Fy) ==+t
Integrate both sides and solve for the solution.
£y = jf’ — +tdt
1, 1 1

=—t'—=F+=t"+c
4 3 2
1, 1 1 ¢
)=t ——t+—+—
W) =gt =3ty

Finally, apply the initial condition to get the value of c.
1 I 1 1 1
E:y(l):———+—+c = c=—

The solution is then,
1,1 1 1
4 3 2 12

Here is a plot of the solution.
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A5

205 4

o

Example 5 Find the solution to the following IVP.
ty'=2y=rsin(2t)—-t +4 y(r)==n

Solution
First, divide through by ¢ to get the differential equation in the correct form.

y’—%yzt4 sin(2t) -t +4¢°

Now that we have done this we can find the integrating factor, p (t) .

u(t)= eJ —a _ e 2l

Do not forget that the “-” is part of p(?). Forgetting this minus sign can take a problem that is
very easy to do and turn it into a very difficult, if not impossible problem so be careful!

Now, we just need to simplify this as we did in the previous example.

p(t)=e

-2

t

—21n|] _eln\t\*z _| _;

|—2

Again, we can drop the absolute value bars since we are squaring the term.

Now multiply the differential equation by the integrating factor (again, make sure it’s the
rewritten one and not the original differential equation).

(r2y) = sin(20) -1+ 41

Integrate both sides and solve for the solution.
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£2y(t)= [ ¢ sin(2¢)dt + [~1+4t
2y(1)= —%tz cos(2z‘)+%tsin(2z‘)+%cos(2z‘)—t+2t2 +e
y(t)= —%t“ cos(2t)+%t3 sin(2t)+it2 cos(2t) -1’ +2t* +ct?

Apply the initial condition to find the value of c.

§ﬂ4 Zy(”):—lﬂ4 +l7r2 -’ +2nt +en’ :in“ -’ +l7r2 +em?
2 2" Ty 2 4
2 =L —en?
4
1
c=m——
4

The solution is then

1 | 1 1
y(t)=—=t*cos(2t)+ =1 sin(2t)+—1" cos(2t) -1’ +2t* +| m —— |’
2 2 4 4
Below is a plot of the solution.
¥
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Let’s work one final example that looks more at interpreting a solution rather than finding a
solution.

Example 6 Find the solution to the following IVP and determine all possible behaviors of the
solution as ¢ — oo . If this behavior depends on the value of y, give this dependence.

2y'—y=4sin(3)  y(0)=y,
Solution
First, divide through by a 2 to get the differential equation in the correct form.

y'—%y =2sin(3t)

Now find u (t) .
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Multiply p (t) through the differential equation and rewrite the left side as a product rule.

t

[e_zyj =2e 2sin(3¢)

Integrate both sides and solve for the solution.

ely= f2e7 sin(3¢)dt +c

t

24 4
2, _ 2. T o w
ely=-__e cos(3¢) 37 sin(31)+¢

y(t)= —%cos(%)—%sin(?ﬁﬁcez

Apply the initial condition to find the value of ¢ and note that it will contain y, as we don’t have a
value for that.

24 24
yozy(0)=—5+c = c=yO+E

So the solution is
t

y(t)= —%cos(?n‘)—%sin(&ﬁ(y0 +%)e2

Now that we have the solution, let’s look at the long term behavior (i.e. £ — o) of the solution.
The first two terms of the solution will remain finite for all values of f. It is the last term that will
determine the behavior of the solution. The exponential will always go to infinity as ¢ — oo,
however depending on the sign of the coefficient ¢ (yes we’ve already found it, but for ease of
this discussion we’ll continue to call it ¢). The following table gives the long term behavior of
the solution for all values of c.

Range of ¢ | Behavior of solution as# — o0

c<0 y(t) > -0

c=0 y (t) remains finite

c>0 y(t)—)oo

This behavior can also be seen in the following graph of several of the solutions.
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C=0

C<0

Now, because we know how c relates to y, we can relate the behavior of the solution to yy. The
following table give the behavior of the solution in terms of y, instead of c.

Range of y, | Behavior of solution asf — o
<28 y(t) > -0
Yo 37
Vo = _ y(t) remains finite
37
24 y(t) >
Yo 37
Note that for y, =—2* the solution will remain finite. That will not always happen.

Investigating the long term behavior of solutions is sometimes more important than the solution
itself. Suppose that the solution above gave the temperature in a bar of metal. In this case we
would want the solution(s) that remains finite in the long term. With this investigation we would
now have the value of the initial condition that will give us that solution and more importantly
values of the initial condition that we would need to avoid so that we didn’t melt the bar.
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Separable Differential Equations

We are now going to start looking at nonlinear first order differential equations. The first type of
nonlinear first order differential equations that we will look at is separable differential equations.

A separable differential equation is any differential equation that we can write in the following
form.

N ()L =M (x) 0

Note that in order for a differential equation to be separable all the y's in the differential equation
must be multiplied by the derivative and all the x's in the differential equation must be on the
other side of the equal sign.

Solving separable differential equation is fairly easy. We first rewrite the differential equation as
the following

N(y)dy =M(x)dx
Then you integrate both sides.

[N (y)dy = [ M (x)dx @)

So, after doing the integrations in (2) you will have an implicit solution that you can hopefully
solve for the explicit solution, y(x). Note that it won't always be possible to solve for an explicit
solution.

Recall from the Definitions section that an implicit solution is a solution that is not in the form

y=y (x) while an explicit solution has been written in that form.

We will also have to worry about the interval of validity for many of these solutions. Recall that
the interval of validity was the range of the independent variable, x in this case, on which the
solution is valid. In other words, we need to avoid division by zero, complex numbers, logarithms
of negative numbers or zero, etc. Most of the solutions that we will get from separable
differential equations will not be valid for all values of x.

Let’s start things off with a fairly simple example so we can see the process without getting lost
in details of the other issues that often arise with these problems.

Example 1 Solve the following differential equation and determine the interval of validity for
the solution.

dy 2 1

dx oy y(l) 25
Solution
It is clear, hopefully, that this differential equation is separable. So, let’s separate the differential
equation and integrate both sides. As with the linear first order officially we will pick up a
constant of integration on both sides from the integrals on each side of the equal sign. The two
can be moved to the same side an absorbed into each other. We will use the convention that puts
the single constant on the side with the x’s.
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y2dy = 6x dx
Iy_zdy = I6xdx
1 =3x"+c¢
y

So, we now have an implicit solution. This solution is easy enough to get an explicit solution,
however before getting that it is usually easier to find the value of the constant at this point. So
apply the initial condition and find the value of c.

—L:3(1)2 e ¢=-28

2
25
Plug this into the general solution and then solve to get an explicit solution.

—l:3x2—28
y

y(x)

R
28-3x°

Now, as far as solutions go we’ve got the solution. We do need to start worrying about intervals
of validity however.

Recall that there are two conditions that define an interval of validity. First, it must be a

continuous interval with no breaks or holes in it. Second it must contain the value of the
independent variable in the initial condition, x = 1 in this case.

So, for our case we’ve got to avoid two values of x. Namely, x # +,/& = £3.05505 since these

will give us division by zero. This gives us three possible intervals of validity.

/28 /28 /28 /28
—0<X<—,[— — | <x<,— — <X<©
3 3 3 3

However, only one of these will contain the value of x from the initial condition and so we can

see that
f28 f28
— ] — <Xx<,[—
3 3

must be the interval of validity for this solution.

Here is a graph of the solution.
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Note that this does not say that either of the other two intervals listed above can’t be the interval
of validity for any solution. With the proper initial condition either of these could have been the

interval of validity.

We’ll leave it to you to verify the details of the following claims. If we use an initial condition of

y(4)=-3

we will get exactly the same solution however in this case the interval of validity would be the
first one.

28
—0< X< —, [—
3
Likewise, if we use
1
6)=——
(6)==25

as the initial condition we again get exactly the same solution and in this case the third interval

becomes the interval of validity.
/ 28
— <X<®©
3

So, simply changing the initial condition a little can give any of the possible intervals.

Example 2 Solve the following IVP and find the interval of validity for the solution.
, 3x7+4x-4
== ()
2y—4

=3

Solution
This differential equation is clearly separable, so let's put it in the proper form and then integrate

both sides.
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(2y—4)dy:(3x2 +4x—4)dx
j(2y—4)dy:_[(3x2 +4x—4)dx
Y —4y=x+2x"—dx+c

We now have our implicit solution, so as with the first example let’s apply the initial condition at
this point to determine the value of c.

(3)-4(3)=(1) +2(1) —4(1)+¢  c=-2

The implicit solution is then
Y —dy=x"+2x"—4x-2

We now need to find the explicit solution. This is actually easier than it might look and you
already know how to do it. First we need to rewrite the solution a little

y2—4y—(x3 +2x2—4x—2)=0

To solve this all we need to recognize is that this is quadratic in y and so we can use the quadratic
formula to solve it. However, unlike quadratics you are used to, at least some of the “constants”
will not actually be constant, but will in fact involve x’s.

So, upon using the quadratic formula on this we get.
4% [16-4(1)(~(x' +22* ~4x-2))
x)=
2
4% 16+4(x" +2x° ~4x-2)
2

Next, notice that we can factor a 4 out from under the square root (it will come out as a 2...) and
then simplify a little.

452, [4+(x' +22° - 4x-2)
- 2
=24/x +2x% —4x+2

y(x)

We are almost there. Notice that we’ve actually got two solutions here (the “+ ) and we only
want a single solution. In fact, only one of the signs can be correct. So, to figure out which one is
correct we can reapply the initial condition to this. Only one of the signs will give the correct
value so we can use this to figure out which one of the signs is correct. Plugging x = 1 into the

solution gives.
3:y(1):2i\/1+2—4+2 =2+1=3,1

In this case it looks like the “+” is the correct sign for our solution. Note that it is completely
possible that the “— could be the solution so don’t always expect it to be one or the other.

The explicit solution for our differential equation is.
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y(x)=2+x +25% —4x+2

To finish the example out we need to determine the interval of validity for the solution. If we
were to put a large negative value of x in the solution we would end up with complex values in
our solution and we want to avoid complex numbers in our solutions here. So, we will need to
determine which values of x will give real solutions. To do this we will need to solve the
following inequality.

X +2x7 -4x+2>0

In other words, we need to make sure that the quantity under the radical stays positive.
Using a computer algebra system like Maple or Mathematica we see that the left side is zero at x

=-3.36523 as well as two complex values, but we can ignore complex values for interval of
validity computations. Finally a graph of the quantity under the radical is shown below.

¥
T 10 /
o g /
s *\\ /
I \‘\\ 5 — z"'
/ N
I [ I I ] Lo
~4 [/ =3 -2 -1 1 2
||.II
IIII _5 B
-0
' sk

So, in order to get real solutions we will need to require x > —3.36523 because this is the range
of x’s for which the quantity is positive. Notice as well that this interval also contains the value
of x that is in the initial condition as it should.

Therefore, the interval of validity of the solution is x > —3.36523 .

Here is graph of the solution.
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12

10 - s

Example 3 Solve the following IVP and find the interval of validity of the solution.
3
' Xy

Y :\/1+x2 y(O):_l
Solution

First separate and then integrate both sides.

ydy = x(1+x2); dx
J.y_de :Jx(l+x2)_; dx

—212 =v1+x" +c
y

Apply the initial condition to get the value of c.
1 3
L edive =2

The implicit solution is then,

- 12 =vI1+x 3
2y 2

Now let’s solve for y(x).

%23—2\/1+x2

y
jEp—
3-241+x*
1
y(x)zi
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Reapplying the initial condition shows us that the “—” is the correct sign. The explicit solution is
then,

1

3-241+x*

Let’s get the interval of validity. That’s easier than it might look for this problem. First, since

1+x” >0 the “inner” root will not be a problem. Therefore all we need to worry about is
division by zero and negatives under the “outer” root. We can take care of both be requiring

3-241+x" >0
3> 2/1+x°

9>4@+xﬂ

y(x)=-

2>1+x2

Note that we were able to square both sides of the inequality because both sides of the inequality
are guaranteed to be positive in this case. Finally solving for x we see that the only possible range
of x’s that will not give division by zero or square roots of negative numbers will be,

V5 5

———<x<—
2 2

and nicely enough this also contains the initial condition x=0. This interval is therefore our
interval of validity.

Here is a graph of the solution.
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Example 4 Solve the following IVP and find the interval of validity of the solution.
y’:e_y(2x—4) y(5)=0

Solution
This differential equation is easy enough to separate, so let's do that and then integrate both sides.

e’ dy= (2x—4)dx
Iey dy =I(2x—4)dx

e =x"—4dx+c

Applying the initial condition gives
1=25-20+c c=-4

This then gives an implicit solution of.
e =x"—4x—4

We can easily find the explicit solution to this differential equation by simply taking the natural
log of both sides.

y(x):ln(x2 —4x—4)

Finding the interval of validity is the last step that we need to take. Recall that we can't plug
negative values or zero into a logarithm, so we need to solve the following inequality

X’ —4x—-4>0

The quadratic will be zero at the two points x =2+ 2\/5 . A graph of the quadratic (shown
below) shows that there are in fact two intervals in which we will get positive values of the
polynomial and hence can be possible intervals of validity.

¥
10 -

B y

SR OO ]
!
-

-10
So, possible intervals of validity are

—oo<x<2—2\/§
2+2\/§<x<oo

From the graph of the quadratic we can see that the second one contains x = 5, the value of the
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independent variable from the initial condition. Therefore the interval of validity for this solution
is.

2+2J§<x<w

Here is a graph of the solution.

-0k

Example 5 Solve the following IVP and find the interval of validity for the solution.
2
dr _r~ r(1)=2
do 0
Solution
This is actually a fairly simple differential equation to solve. I’m doing this one mostly because
of the interval of validity.

So, get things separated out and then integrate.

izdr =ld0
r 0
fizdr = Jldé
r 0
1
——:1n|9|+c
r

Now, apply the initial condition to find c.

1 1
—E:ln(1)+c c=-7
So, the implicit solution is then,
—1=mWP%
Solving for » gets us our explicit solution.
1
" o)
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Now, there are two problems for our solution here. First we need to avoid 8 = 0 because of the

natural log. Notice that because of the absolute value on the 6 we don’t need to worry about 6
being negative. We will also need to avoid division by zero. In other words, we need to avoid the

following points.
l—1n|04=0

2
In |6| =% exponentiate both sides

N—

6] =e
0 =+Je
So, these three points break the number line up into four portions, each of which could be an
—0<O< —\/E
—-VJe<0<0
0<0 <+Je

\/g<9<oo

The interval that will be the actual interval of validity is the one that contains 8 = 1. Therefore,

interval of validity.

the interval of validity is 0 <0 < Je.
|

Here is a graph of the solution.
la-
|

12
/
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Example 6 Solve the following IVP.

dy _

E:ey ’sec(y)(1+t2) »(0)=0
Solution

This problem will require a little work to get it separated and in a form that we can integrate, so
let's do that first.

dy e’e” 2
dr cos(y)(l-” )

e’ cos(y)dy=e” (1+t2)dt

Now, with a little integration by parts on both sides we can get an implicit solution.
Ie‘y cos(y)dy = J-e‘t (1+t2)dt

—y

%(sin(y)—cos(y)) =—¢"' (t2 +2t+3)+c

Applying the initial condition gives.

Therefore, the implicit solution is.
-y

T(Sin(y)—cos(y)) =—¢"' (t2 +2t+3)+§

It is not possible to find an explicit solution for this problem and so we will have to leave the
solution in its implicit form. Finding intervals of validity from implicit solutions can often be
very difficult so we will also not bother with that for this problem.

As this last example showed it is not always possible to find explicit solutions so be on the
lookout for those cases.
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Exact Differential Equations

The next type of first order differential equations that we’ll be looking at is exact differential
equations. Before we get into the full details behind solving exact differential equations it’s
probably best to work an example that will help to show us just what an exact differential
equation is. It will also show some of the behind the scenes details that we usually don’t bother
with in the solution process.

The vast majority of the following example will not be done in any of the remaining examples
and the work that we will put into the remaining examples will not be shown in this example.
The whole point behind this example is to show you just what an exact differential equation is,
how we use this fact to arrive at a solution and why the process works as it does. The majority of
the actual solution details will be shown in a later example.

Example 1 Solve the following differential equation.
dy
2xy—9x° +(2y+x* +1)—=—=0
Y (2» )
Solution

Let’s start off by supposing that somewhere out there in the world is a function ¥ (x,y) that we can
find. For this example the function that we need is

¥(x,y)=)" +(x2+1)y—3x3

Do not worry at this point about where this function came from and how we found it. Finding the
function, ¥ (x,y), that is needed for any particular differential equation is where the vast majority
of the work for these problems lies. As stated earlier however, the point of this example is to
show you why the solution process works rather than showing you the actual solution process.
We will see how to find this function in the next example, so at this point do not worry about how
to find it, simply accept that it can be found and that we’ve done that for this particular
differential equation.

Now, take some partial derivatives of the function.
¥ =2xy-9x°
_ 2
VY, =2y+x +1
Now, compare these partial derivatives to the differential equation and you’ll notice that with

these we can now write the differential equation as.

dy
¥Y +¥ —=0 1
Y Vdx 1)

Now, recall from your multi-variable calculus class (probably Calculus III) that (1) is nothing
more that the following derivative (you’ll need the multi-variable chain rule for this...).

(¥ (x(x)

So, the differential equation can now be written as
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d

(¥ (er(x)=0

Now, if the ordinary (not partial...) derivative of something is zero, that something must have
been a constant to start with. In other words, we’ve got to have V¥ (x, y) =c. Or,

¥ +()C2 +1)y—3x3 =c
This then is an implicit solution for our differential equation! If we had an initial condition we

could solve for ¢. We could also find an explicit solution if we wanted to, but we’ll hold off on
that until the next example.

Okay, so what did we learn from the last example? Let’s look at things a little more generally.
Suppose that we have the following differential equation.

d

M (x,y)+N(x,y)==0 @)
dx

Note that it’s important that it be in this form! There must be an “= 0" on one side and the sign

separating the two terms must be a “+”. Now, if there is a function somewhere out there in the
world, W(x,), so that,

Y, =M(x,y) and ¥, =N(x,y)

then we call the differential equation exact. In these cases we can write the differential equation
as

dy
¥Y +¥ —=0 3
. e 3)

Then using the chain rule from Calculus III we can further reduce the differential equation to the
following derivative,

d

(¥ (er(x)=0

The (implicit) solution to an exact differential equation is then
4 (x, y) =c C)]

Well, it’s the solution provided we can find W(x,y) anyway. Therefore, once we have the
function we can always just jump straight to (4) to get an implicit solution to our differential
equation.

Finding the function W (x,y) is clearly the central task in determining if a differential equation is
exact and in finding it's solution. As we will see, finding ¥ (x,)) can be a somewhat lengthy
process in which there is the chance of mistakes. Therefore, it would be nice if there was some
simple test that we could use before even starting to see if a differential equation is exact or not.
This will be especially useful if it turns out that the differential equation is not exact, since in this
case W(x,y) will not exist. It would be a waste of time to try and find a nonexistent function!
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So, let's see if we can find a test for exact differential equations. Let's start with (2) and assume
that the differential equation is in fact exact. Since its exact we know that somewhere out there is
a function W(x,y) that satisfies

Y =M

¥ =N

Now, provided W(x,y) is continuous and it’s first order derivatives are also continuous we know
that

Y. y = b4 o

However, we also have the following.
Y. y
b4 v

Therefore, if a differential equation is exact and ¥ (x,)) meets all of its continuity conditions we
must have.

M, =N, (5)

Likewise if (5) is not true there is no way for the differential equation to be exact.

Therefore, we will use (5) as a test for exact differential equations. If (5) is true we will assume
that the differential equation is exact and that Y (x,)) meets all of its continuity conditions and
proceed with finding it. Note that for all the examples here the continuity conditions will be met
and so this won’t be an issue.

Okay, let’s go back and rework the first example. This time we will use the example to show
how to find ¥(x,y). We’ll also add in an initial condition to the problem.

Example 2 Solve the following IVP and find the interval of validity for the solution.

dy
2xy—9x% +(2y + x> +1)—=—=0, 0)=-3
y (2v )= »(0)
Solution
First identify M and N and check that the differential equation is exact.
M =2xy—9x° M, =2x
N=2y+x"+1 N, =2x

So, the differential equation is exact according to the test. However, we already knew that as we
have given you W(x,y). It’s not a bad thing to verify it however and to run through the test at least
once however.

Now, how do we actually find W(x,y)? Well recall that
Y =M
Y, =N
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We can use either of these to get a start on finding ¥'(x,)) by integrating as follows.
W= [ M dx OR ¥=[Ndy

However, we will need to be careful as this won’t give us the exact function that we need. Often
it doesn’t matter which one you choose to work with while in other problems one will be
significantly easier than the other. In this case it doesn’t matter which one we use as either will
be just as easy.

So, I’ll use the first one.
lI’()c,y):.|.2xy—9x2 dx =x"y-3x° +h(y)

Note that in this case the “constant” of integration is not really a constant at all, but instead it will
be a function of the remaining variable(s), y in this case.

Recall that in integration we are asking what function we differentiated to get the function we are
integrating. Since we are working with two variables here and talking about partial
differentiation with respect to x, this means that any term that contained only constants or »’s
would have differentiated away to zero, therefore we need to acknowledge that fact by adding on
a function of y instead of the standard c.

Okay, we’ve got most of W(x,y) we just need to determine /4(y) and we’ll be done. This is
actually easy to do. Weused ¥ =M to find most of ¥ (x,) so we’lluse V', = N to find h(y).

Differentiate our ¥ (x,)) with respect to y and set this equal to N (since they must be equal after
all). Don’t forget to “differentiate” i(y)! Doing this gives,

Y, =x"+h'(y)=2y+x’+1=N

From this we can see that
W (y)=2y+1

Note that at this stage /()) must be only a function of y and so if there are any x’s in the equation
at this stage we have made a mistake somewhere and it’s time to go look for it.

We can now find /() by integrating.
h(y):j2y+1a’y=y2 +y+k

You’ll note that we included the constant of integration, k, here. It will turn out however that this
will end up getting absorbed into another constant so we can drop it in general.

So, we can now write down ¥ (x,y).
Y(x,py)=x’y=3x+y* +y+k=) Jr(x2 +1)y—3x3 +k

With the exception of the £ this is identical to the function that we used in the first example. We
can now go straight to the implicit solution using (4).

y2+(x2+1)y—3x3+k=c
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We’ll now take care of the £. Since both & and ¢ are unknown constants all we need to do is
subtract one from both sides and combine and we still have an unknown constant.

y2+(x2+1)y—3x3 =c—k
yz+(x2+1)y—3x3 =c

Therefore, we’ll not include the % in anymore problems.

This is where we left off in the first example. Let’s now apply the initial condition to find c.

(-3)" +(0+1)(-3)-3(0) =c = c=6

The implicit solution is then.
Y H(x*+1)y-3x -6=0

Now, as we saw in the separable differential equation section, this is quadratic in y and so we can
solve for y(x) by using the quadratic formula.

(v +1)i\/(x2 +1) —4(1)(-3x* ~6)
B 2(1)

—(x? +1)EVxt #1207 +2x7 425
- 2

Now, reapply the initial condition to figure out which of the two signs in the = that we need.
-1£+4/25 -1+£5

So, it looks like the “-” is the one that we need. The explicit solution is then.
—(x? +1)=Vxt #1207 +2x7 425
y(x)= 5

Now, for the interval of validity. It looks like we might well have problems with square roots of
negative numbers. So, we need to solve

12X 42X +25=0

Upon solving this equation is zero at x =—11.81557624 and x =—-1.396911133. Note that you’ll
need to use some form of computational aid in solving this equation. Here is a graph of the
polynomial under the radical.
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-1.396911133<x <
Here is a quick graph of the solution.

So, it looks like there are two intervals where the polynomial will be positive.

-0 <x<-11.81557624
—1.396911133<x <0

However, recall that intervals of validity need to be continuous intervals and contain the value of
x that is used in the initial condition. Therefore the interval of validity must be.

Differential Equations
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The remaining examples will not be as long.

That was a long example, but mostly because of the initial explanation of how to find ¥ (x,y).
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Example 3 Find the solution and interval of validity for the following IVP.
2xy2+4=2(3—x2y)y' y(-1)=8

Solution
Here, we first need to put the differential equation into proper form before proceeding. Recall
that it needs to be “= 0" and the sign separating the two terms must be a plus!

2xy” +4—2(3—x2y)y'=0
2x)° +4+2(x2y—3)y’=0

So we have the following
M =2xy* +4 M, =4xy

N=2x"y-6 N_=4xy
and so the differential equation is exact. We can either integrate M with respect to x or integrate

N with respect to y. In this case either would be just as easy so we’ll integrate NN this time so we
can say that we’ve got an example of both down here.

‘P(x,y)zj.2x2y—6dy:x2y2—6y+h(x)

This time, as opposed to the previous example, our “constant” of integration must be a function of
x since we integrated with respect to y. Now differentiate with respect to x and compare this to
M.

V. =2x"+h'(x)=2x"+4=M

So, it looks like
h’(x):4 = h(x):4x

Again, we’ll drop the constant of integration that technically should be present in A(x) since it will
just get absorbed into the constant we pick up in the next step. Also note that, /(x) should only
involve x’s at this point. If there are any y’s left at this point a mistake has been made so go back
and look for it.

Writing everything down gives us the following for ¥(x,y).
‘I’(x,y) =x"y’ —6y+4x

So, the implicit solution to the differential equation is
x’y* —6y+4x=c

Applying the initial condition gives,
64—-48—-4=c c=12

The solution is then
x’y* =6y +4x-12=0

Using the quadratic formula gives us
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| 6+,[36-4x (4x-12)

y(x)

2x°
 6+/36+48x% —16x°
2x°
61249 +12x7 —4x°
2x°
_ 3+4/9+12x% —4x°
x2

Reapplying the initial condition shows that this time we need the “+” (we’ll leave those details to
you to check). Therefore, the explicit solution is

3+49+12x% —4x°
y(x): 2

X

Now let’s find the interval of validity. We’ll need to avoid x = 0 so we don’t get division by zero.
We’ll also have to watch out for square roots of negative numbers so solve the following
equation.

—4x° +12x* +9=0
The only real solution here is x = 3.217361577. Below is a graph of the polynomial.
¥
B0~

a0

So, it looks like the polynomial will be positive, and hence okay under the square root on
—00 < x<3.217361577

Now, this interval can’t be the interval of validity because it contains x = 0 and we need to avoid
that point. Therefore, this interval actually breaks up into two different possible intervals of
validity.

—0<x<0

0<x<3.217361577

The first one contains x = -1, the x value from the initial condition. Therefore, the interval of
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validity for this problem is —0 < x < 0.

Here is a graph of the solution.
¥
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Example 4 Find the solution and interval of validity to the following IVP.
»(5)=0

2 !
tz?_}l—2t—(2—ln(t2+l))y =0

Solution
So, first deal with that minus sign separating the two terms.
2
Y24 (In(f+1)-2)y' =0

*+1
Now, find M and N and check that it’s exact.
2ty 2t
= -2t M =
> +1 S
2t
N=In(*+1)-2 N, =
( ) L+

So, it’s exact. We’ll integrate the first one in this case.
2
Y ordi= yln(z‘2 +1)—t2 +h(y)

T(t’y):ftzﬂ_

Differentiate with respect to y and compare to N.
W, =In(Z+1)+k (y)=In( +1)-2=N

So, it looks like we’ve got.
H(y)=-2

This gives us
‘{’(t,y) = yln(t2 Jrl)—t2 -2y

http://tutorial.math.lamar.edu/terms.aspx
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The implicit solution is then,
yln(z‘2 Jrl)—t2 -2y=c

Applying the initial condition gives,
-25=c

The implicit solution is now,

y(hqt2+1)—2)—t2=—25

This solution is much easier to solve than the previous ones. No quadratic formula is needed this
time, all we need to do is solve for y. Here’s what we get for an explicit solution.

t* =25
y0%1qﬁ+g—2

Alright, let’s get the interval of validity. The term in the logarithm is always positive so we don’t
need to worry about negative numbers in that. We do need to worry about division by zero
however. We will need to avoid the following point(s).

In(#* +1)-2=0
In(£* +1)=2
£ +1=¢
t=+Je’ -1
We now have three possible intervals of validity.
—0<t< —\/ﬁ
\/ﬁ <t<o

The last one contains 7= 5 and so is the interval of validity for this problem is Ve’ —1 <¢ <.

Here’s a graph of the solution.

¥
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Example 5 Find the solution and interval of validity for the following IVP.

3y%e™ —1+(2ye™ +3x°€ ) y' =0 y(0)=1
Solution
Let’s identify M and N and check that it’s exact.
M =3y’e™ -1 M, =9y’e™ +9xy’e™
N = 2ye3xy + 3xy2e3xy N, = 9y2e3"y + 9xy3e3xy

So, it’s exact. With the proper simplification integrating the second one isn’t too bad.
However, the first is already set up for easy integration so let’s do that one.

‘P(x,y):J.3y3e3"y —1dx=y2e3"y—x+h(y)

Differentiate with respect to y and compare to N.
Y, =2ye™ +3p%e™ + 1 (y) =2y +3xp’¢™ = N

So, it looks like we’ve got

Hp)=0 = h(y)=0
Recall that actually 4(y) = k, but we drop the & because it will get absorbed in the next step. That
gives us /(y) = 0. Therefore, we get.

‘I’(x,y) =y’ —x

The implicit solution is then

y2e3xy —x=c
Apply the initial condition.
I=c
The implicit solution is then
y2e3xy —x= 1

This is as far as we can go. There is no way to solve this for y and get an explicit solution.

© 2007 Paul Dawkins 55 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Bernoulli Differential Equations

In this section we are going to take a look at differential equations in the form,
y+p(x)y=q(x)y"

where p(x) and ¢(x) are continuous functions on the interval we’re working on and » is a real

number. Differential equations in this form are called Bernoulli Equations.

First notice that if » =0 or n =1 then the equation is linear and we already know how to solve it
in these cases. Therefore, in this section we’re going to be looking at solutions for values of #
other than these two.

In order to solve these we’ll first divide the differential equation by y" to get,

— 1-
"y Hp(x)yT =q(x)

We are now going to use the substitution v = yl_” to convert this into a differential equation in

terms of v. As we’ll see this will lead to a differential equation that we can solve.

We are going to have to be careful with this however when it comes to dealing with the

! !
derivative, ¥ . We need to determine just what? is in terms of our substitution. This is easier
to do than it might at first look to be. All that we need to do is differentiate both sides of our
substitution with respect to x. Remember that both v and y are functions of x and so we’ll need to
use the chain rule on the right side. If you remember your Calculus I you’ll recall this is just
implicit differentiation. So, taking the derivative gives us,

Vi=(1-n)y™y'

Now, plugging this as well as our substitution into the differential equation gives,

ﬁvurp(x)v:q(x)

This is a linear differential equation that we can solve for v and once we have this in hand we can
also get the solution to the original differential equation by plugging v back into our substitution
and solving for y.

Let’s take a look at an example.

Example 1 Solve the following IVP and find the interval of validity for the solution.

y'+iy=x3y2 y(2)=-1, x>0
X

Solution
So, the first thing that we need to do is get this into the “proper” form and that means dividing

everything by y2 . Doing this gives,

3

-2 4 -1 _
y o yt+t—y =x
X
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The substitution and derivative that we’ll need here is,
-1
v=y V==Y

With this substitution the differential equation becomes,

—V'+—y=x
x

So, as noted above this is a linear differential equation that we know how to solve. We’ll do the
details on this one and then for the rest of the examples in this section we’ll leave the details for

you to fill in. If you need a refresher on solving linear differential equations then go back to that
section for a quick review.

Here’s the solution to this differential equation.

4
v'—iv:—x3 = ,Lt(x)zejjdx =t = xt
X
f(x4v)’ dx = I—x‘l dx
x’4v=—ln|x|+c = v(x):cx4—x4lnx

Note that we dropped the absolute value bars on the x in the logarithm because of the assumption
that x> 0.

Now we need to determine the constant of integration. This can be done in one of two ways. We
can can convert the solution above into a solution in terms of y and then use the original initial
condition or we can convert the initial condition to an initial condition in terms of v and use that.
Because we’ll need to convert the solution to y’s eventually anyway and it won’t add that much
work in we’ll do it that way.

So, to get the solution in terms of y all we need to do is plug the substitution back in. Doing this
gives,

y=x" (c—lnx)

At this point we can solve for y and then apply the initial condition or apply the initial condition
and then solve for y. We’ll generally do this with the later approach so let’s apply the initial
condition to get,

(1) =c2*~2*In2 = c=ln2-—
16

Plugging in for ¢ and solving for y gives,

y(x): 1 _ -16 _ -16
x! (ln2—%—lnx) x*(1+16lnx-16In2) x* (1+161n§)

Note that we did a little simplification in the solution. This will help with finding the interval of
validity.

Before finding the interval of validity however, we mentioned above that we could convert the
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original initial condition into an initial condition for v. Let’s briefly talk about how to do that. To
do that all we need to do is plug x = 2 into the substitution and then use the original initial
condition. Doing this gives,

So, in this case we got the same value for v that we had for y. Don’t expect that to happen in
general if you chose to do the problems in this manner.

Okay, let’s now find the interval of validity for the solution. First we already know that x > 0
and that means we’ll avoid the problems of having logarithms of negative numbers and division
by zero at x =0. So, all that we need to worry about then is division by zero in the second term
and this will happen where,

141610 =0
Inf=-%
_1 1
L=g 6 = x=2e ' ~1.8788

The two possible intervals of validity are then,
1 1

O<x<2e's Qe 6 <x <o

and since the second one contains the initial condition we know that the interval of validity is
1

then 2e ' < x < 0.

Here is a graph of the solution.

] | L | [~

-10

15k

k- |

Let’s do a couple more examples and as noted above we’re going to leave it to you to solve the
linear differential equation when we get to that stage.

© 2007 Paul Dawkins 58 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Example 2 Solve the following IVP and find the interval of validity for the solution.
Y =5y+ey? »(0)=2

Solution
The first thing we’ll need to do here is multiply through by »* and we’ll also do a little
rearranging to get things into the form we’ll need for the linear differential equation. This gives,

yz y’—5y3 e
The substitution here and its derivative is,

V= y3 V, — 3 y2 yl
Plugging the substitution into the differential equation gives,

Ly —5Sy=e?* = vV —15v=3e" p(x)=e

We rearranged a little and gave the integrating factor for the linear differential equation solution.
Upon solving we get,

Now go back to y’s.

Applying the initial condition and solving for ¢ gives,
8=c—-3% = c=12
Plugging in ¢ and solving for y gives,
1
139¢'"* — 32 T

y(x):( 17

There are no problem values of x for this solution and so the interval of validity is all real
numbers. Here’s a graph of the solution.

10 + |
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Example 3 Solve the following IVP and find the interval of validity for the solution.
6y —2y=xy" y(0)=-2
Solution
First get the differential equation in the proper form and then write down the substitution.
6y "y -2y =x = v=y~ Vi==3y7y
Plugging the substitution into the differential equation gives,
-2V =2v=x = Vi+v=—1x p(x)=e”

Again, we’ve rearranged a little and given the integrating factor needed to solve the linear
v(x)=

differential equation. Upon solving the linear differential equation we have,
—3(x—1)+ce™

Now back substitute to get back into y’s.
yP=—t(x—1)+ce™

_1_

Now we need to apply the initial condition and solve for c.
= =
8

1
2-I-C

Plugging in ¢ and solving for y gives,
2
1

y(x)= ,
(4x—4+5e )

Next, we need to think about the interval of validity. In this case all we need to worry about it is

division by zero issues and using some form of computational aid (such as Maple or
Mathematica) we will see that the denominator of our solution is never zero and so this solution

will be valid for all real numbers.

Here is a graph of the solution.
¥
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To this point we’ve only worked examples in which n was an integer (positive and negative) and
so we should work a quick example where n is not an integer.

Example 4 Solve the following IVP and find the interval of validity for the solution.
v Y
y+;—\/;:0 y(1)=0

Solution

Let’s first get the differential equation into proper form.
1 1 1

1 1 Lol
Y+—y=y2 = y 2y +—y2 =1
X X

The substitution is then,

I 1 -L
v=y? Vi=—y 2y
y > Yy
Now plug the substitution into the differential equation to get,
1 11 2
2V +—v=1 = V4 —yp=— ¥) = x2
x 2% 2 u()

As we’ve done with the previous examples we’ve done some rearranging and given the

integrating factor needed for solving the linear differential equation. Solving this gives us,
1

v(x) :%x+cx_E

In terms of y this is,

Applying the initial condition and solving for ¢ gives,
0=1+c = c=—-1%

Plugging in for ¢ and solving for y gives us the solution.

) =[t-

[

3
1\ 3 2
X_E X - 2x? +1

9x
Note that we multiplied everything out and converted all the negative exponents to positive
exponents to make the interval of validity clear here. Because of the root (in the second term in
the numerator) and the x in the denominator we can see that we need to require x > 0 in order for
the solution to exist and it will exist for all positive x’s and so this is also the interval of validity.

Here is the graph of the solution.
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Substitutions

In the previous section we looked at Bernoulli Equations and saw that in order to solve them we
needed to use the substitution v = ', Upon using this substitution we were able to convert the

differential equation into a form that we could deal with (linear in this case). In this section we
want to take a look at a couple of other substitutions that can be used to reduce some differential
equations down to a solvable form.

The first substitution we’ll take a look at will require the differential equation to be in the form,

e

First order differential equations that can be written in this form are called homogeneous
differential equations. Note that we will usually have to do some rewriting in order to put the
differential equation into the proper form.

Once we have verified that the differential equation is a homogeneous differential equation and
we’ve gotten it written in the proper form we will use the following substitution.

v(x)=2
X
We can then rewrite this as,
y=Xxv

and then remembering that both y and v are functions of x we can use the chain rule (recall that is
implicit differentiation from Calculus I) to compute,
y=v+xy

Under this substitution the differential equation is then,
v+xv' =F(v)

V' =F(v)-v = — =

As we can see with a small rewrite of the new differential equation we will have a separable
differential equation after the substitution.

Let’s take a quick look at a couple of examples of this kind of substitution.

Example 1 Solve the following IVP and find the interval of validity for the solution.
xyy +4x*+y° =0 y(2)=—7, x>0

Solution
Let’s first divide both sides by x? to rewrite the differential equation as follows,

2 2
zyf:_4_y_2:_4_(zj
X X X
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Now, this is not in the officially proper form as we have listed above, but we can see that
everywhere the variables are listed they show up as the ratio, y/x and so this is really all the
farther that we need to go. So, let’s plug the substitution into this form of the differential
equation to get,

v(v+xv')=—-4-1

Next, rewrite the differential equation to get everything separated out.
vV =—4-2°

, 4+2v°
xvV=-
%
d 5 dvz—ldx
442v X

Integrating both sides gives,
%ln(4+2v2) =—In(x)+c

We need to do a little rewriting using basic logarithm properties in order to be able to easily solve
this for v.
1

ln(4 +2v° )Z = ln(x)f1 +c

Now exponentiate both sides and do a little rewriting
l -1 -1 C
(4+2V2 )4 _ eln(x) +e _ eceln(x) _c
X

Note that because c is an unknown constant then so is € and so we may as well just call this ¢ as
we did above.

Finally, let’s solve for v and then plug the substitution back in and we’ll play a little fast and loose
with constants again.
4
4+2v2 = =5
X X

At this point it would probably be best to go ahead and apply the initial condition. Doing that
gives,
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_e=4lo) = ¢ =456

49 2(4)

Note that we could have also converted the original initial condition into one for in terms of v and
then applied it upon solving the separable differential equation. In this case however, it was
probably a little easier to do it in terms of y given all the logarithms in the solution to the

separable differential equation.

Finally, plug in ¢ and solve for y to get,
228 -2x* 228 -2x*
p 2o y(x) = R

X

“~” must be the correct sign and so the actual solution is,

228 —2x*
=T

For the interval of validity we can see that we need to avoid x =0 and because we can’t allow
negative numbers under the square root we also need to require that,

228-2x*>0
x'<114 =

The initial condition tells us that the

-3.2676 <x <3.2676

So, we have two possible intervals of validity,
-3.2676<x<0 0<x<3.2676

and the initial condition tells us that it must be 0 < x <3.2676.

The graph of the solution is,

D}'I 1 1 1 | 1 | 1
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Example 2 Solve the following IVP and find the interval of validity for the solution.
xy'=y(lnx—Iny) y(1)=4, x>0

Solution
On the surface this differential equation looks like it won’t be homogeneous. However, with a
quick logarithm property we can rewrite this as,

X \Y

In this form the differential equation is clearly homogeneous. Applying the substitution and

separating gives,
1
v+xv' =vin| —
\

xv' = v(ln (lj - lj
%
dv :@
v(ln (%) - 1) X
Integrate both sides and do a little rewrite to get,
~In(In(4)-1)=Inx+c
ln(ln(%)—l) =c—Inx

You were able to do the integral on the left right? It used the substitution # = In (%) —-1.

Now, solve for v and note that we’ll need to exponentiate both sides a couple of times and play
fast and loose with constants again.

In(L)=1= ln(x)’l+c: ¢, In(x)" :£
n(+)-1=e e‘e .

c
ln(%):—+1
X
1 ‘h -9
—=e* = v=e ¥
v

Plugging the substitution back in and solving for y gives,
Y e = y (x) =xe ¥
X

e c

Applying the initial condition and solving for ¢ gives,
4=e! = c:—(1+ln4)

The solution is then,
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1+In4
y(x) =xe *
We clearly need to avoid x =0 to avoid division by zero and so with the initial condition we can
see that the interval of validity is x > 0.
The graph of the solution is,
¥
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For the next substitution we’ll take a look at we’ll need the differential equation in the form,
V=G ( ax+ by)

In these cases we’ll use the substitution,
v=ax+by N V=a+by

Plugging this into the differential equation gives,

H'=a)=G ()

v'=a+bG(v) = _dv =dx

a +bG(v)

So, with this substitution we’ll be able to rewrite the original differential equation as a new
separable differential equation that we can solve.

Let’s take a look at a couple of examples.

Example 3 Solve the following IVP and find the interval of validity for the solution.

y'—(4x—y+1)2:0 y(0)=2
Solution
In this case we’ll use the substitution.

v=4x-y Vi=4-y'

Note that we didn’t include the “+1” in our substitution. Usually only the ax + by part gets
included in the substitution. There are times where including the extra constant may change the
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difficulty of the solution process, either easier or harder, however in this case it doesn’t really
make much difference so we won’t include it in our substitution.

So, plugging this into the differential equation gives,
4-v —(v+1)' =0
Vi=4- (v + 1)2
dv

————=—dx

(v+1) -4
As we’ve shown above we definitely have a separable differential equation. Also note that to
help with the solution process we left a minus sign on the right side. We’ll need to integrate both
sides and in order to do the integral on the left we’ll need to use partial fractions. We’ll leave it to
you to fill in the missing details and given that we’ll be doing quite a bit of partial fraction work
in a few chapters you should really make sure that you can do the missing details.

fvz +C;Vv—3zj(v+3c)lzv—1):j_dx

1 1 1

4)v-1 v+3
%(ln(v—l)—ln(v+3)):—x+c

ln(v_lj:c—4x
v+3

Note that we played a little fast and loose with constants above. The next step is fairly messy but
needs to be done and that is to solve for v and note that we’ll be playing fast and loose with
constants again where we can get away with it and we’ll be skipping a few steps that you
shouldn’t have any problem verifying.

dv:J.—dx

v—1 _ -
:ec 4x =ce 4x

v—l=ce™ (v+3)

v(l—ce*‘”‘ ) =1+3ce™

At this stage we should back away a bit and note that we can’t play fast and loose with constants
anymore. We were able to do that in first step because the ¢ appeared only once in the equation.
At this point however the ¢ appears twice and so we’ve got to keep them around. If we
“absorbed” the 3 into the ¢ on the right the “new” ¢ would be different from the ¢ on the left
because the ¢ on the left didn’t have the 3 as well.

So, let’s solve for v and then go ahead and go back into terms of y.
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1+3ce™
V==———

l—ce™
1+3ce™
4x—y=—2CC
Y l—ce™
14+3ce™
xX)=4x———
y( ) l_ce74x

The last step is to then apply the initial condition and solve for c.
1+3c¢

2 = O = - C ::——3
y(0)=-7—7
The solution is then,
1-9e™
X)=4x————
»(x) 1+3e™

Note that because exponentials exist everywhere and the denominator of the second term is
always positive (because exponentials are always positive and adding a positive one onto that
won’t change the fact that it’s positive) the interval of validity for this solution will be all real
numbers.

Here is a graph of the solution.
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Example 4 Solve the following IVP and find the interval of validity for the solution.

y’ = e()yfx y(O) = O
Solution
Here is the substitution that we’ll need for this example.
v=9y—x Vv'=9y'—1

Plugging this into our differential equation gives,
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(v +1)=¢’
V' '=9¢" -1
dv i N e dv i
%9¢" -1 9—-¢"

Note that we did a little rewrite on the separated portion to make the integrals go a little easier.

By multiplying the numerator and denominator by " we can turn this into a fairly simply
substitution integration problem. So, upon integrating both sides we get,

ln(9—e7v) =x+c
Solving for v gives,
9—e¢ " =e‘e" =ce”
e’ =9—ce"

v:—ln(9—ce")

Plugging the substitution back in and solving for y gives us,

y(x) :g(x—ln(9—cex))

Next, apply the initial condition and solve for c.
0=y(0)=—%1n(9—c) = c=8

The solution is then,

y(x) :g(x—ln(9—8ex))

Now, for the interval of validity we need to make sure that we only take logarithms of positive
numbers as we’ll need to require that,

9—-8e* >0 = e <3 = x<Ing=0.1178
Here is a graph of the solution.
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In both this section and the previous section we’ve seen that sometimes a substitution will take a
differential equation that we can’t solve and turn it into one that we can solve. This idea of
substitutions is an important idea and should not be forgotten. Not every differential equation can
be made easier with a substitution and there is no way to show every possible substitution but
remembering that a substitution may work is a good thing to do. If you get stuck on a differential
equation you may try to see if a substitution if some kind will work for you.
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Intervals of Validity

I’ve called this section Intervals of Validity because all of the examples will involve them.
However, there is a lot more to this section. We will see a couple of theorems that will tell us
when we can solve a differential equation. We will also see some of the differences between
linear and nonlinear differential equations.

First let's take a look at a theorem about linear first order differential equations. This is a very
important theorem although we’re not going to really use it for its most important aspect.

Theorem 1

Consider the following IVP.

y'+p(t)y=2g(t) ¥(te) =,
If p(?) and g(?) are continuous functions on an open interval o <t < 8 and the interval contains
t,, then there is a unique solution to the IVP on that interval.

So, just what does this theorem tell us? First, it tells us that for nice enough linear first order
differential equations solutions are guaranteed to exist and more importantly the solution will be
unique. We may not be able to find the solution, but do know that it exists and that there will only
be one of them. This is the very important aspect of this theorem. Knowing that a differential
equation has a unique solution is sometimes more important than actually having the solution
itself!

Next, if the interval in the theorem is the largest possible interval on which p(?) and g(?) are
continuous then the interval is the interval of validity for the solution. This means, that for linear
first order differential equations, we won't need to actually solve the differential equation in order
to find the interval of validity. Notice as well that the interval of validity will depend only
partially on the initial condition. The interval must contain ¢,, but the value of y,, has no effect on
the interval of validity.

Let’s take a look at an example.

Example 1 Without solving, determine the interval of validity for the following initial value
problem.

(£ -9)y' +2y =In|20- 4| v(4)=-3

Solution
First, in order to use the theorem to find the interval of validity we must write the differential
equation in the proper form given in the theorem. So we will need to divide out by the coefficient
of the derivative.

, 2 In|20 - 4|

+
Y t2—9y -9

Next, we need to identify where the two functions are not continuous. This will allow us to find
all possible intervals of validity for the differential equation. So, p(t) will be discontinuous at
t = £ 3 since these points will give a division by zero. Likewise, g(t) will also be discontinuous at

t =13 as well as t = 5 since at this point we will have the natural logarithm of zero. Note that in
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this case we won't have to worry about natural log of negative numbers because of the absolute
values.

Now, with these points in hand we can break up the real number line into four intervals where
both p(t) and g(t) will be continuous. These four intervals are,

—0<t<-3 -3<t<3 3<t<5 S5<t<oo

The endpoints of each of the intervals are points where at least one of the two functions is
discontinuous. This will guarantee that both functions are continuous everywhere in each interval.

Finally, let's identify the actual interval of validity for the initial value problem. The actual
interval of validity is the interval that will contain ¢, = 4. So, the interval of validity for the initial
value problem is.

3<t<5

In this last example we need to be careful to not jump to the conclusion that the other three
intervals cannot be intervals of validity. By changing the initial condition, in particular the value
of #,, we can make any of the four intervals the interval of validity.

The first theorem required a linear differential equation. There is a similar theorem for non-linear
first order differential equations. This theorem is not as useful for finding intervals of validity as
the first theorem was so we won’t be doing all that much with it.

Here is the theorem.

Theorem 2

Consider the following IVP.
v'=rf(t) y(t)= ¥,

0
If f(t,y) and al are continuous functions in some rectangle a <t < f3, y < y <9 containing the
Y

point (%,, y,) then there is a unique solution to the IVP in some interval 7, — h < ¢ < ¢, + h that is
contained in ot <t < 3 .

That’s it. Unlike the first theorem, this one cannot really be used to find an interval of validity.
So, we will know that a unique solution exists if the conditions of the theorem are met, but we
will actually need the solution in order to determine its interval of validity. Note as well that for
non-linear differential equations it appears that the value of y, may affect the interval of validity.

Here is an example of the problems that can arise when the conditions of this theorem aren’t met.

Example 2 Determine all possible solutions to the following IVP.
1
V=y »(0)=0

Solution
First, notice that this differential equation does NOT satisfy the conditions of the theorem.
1 df 1
f()=» ——=—
dy 3y
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So, the function is continuous on any interval, but the derivative is not continuous at y = 0 and so
will not be continuous at any interval containing y = 0. In order to use the theorem both must be
continuous on an interval that contains y, = 0 and this is problem for us since we do have y, = 0.

Now, let’s actually work the problem. This differential equation is separable and is fairly simple
to solve.

-1
I y idy= I dt
i y% =t+c
2
Applying the initial condition gives ¢ = 0 and so the solution is.
33,
5 y
2 2
==t
d 3

So, we’ve got two possible solutions here, both of which satisfy the differential equation and the
initial condition. There is also a third solution to the IVP. y(?) = 0 is also a solution to the
differential equation and satisfies the initial condition.

In this last example we had a very simple [VP and it only violated one of the conditions of the
theorem, yet it had three different solutions. All the examples we’ve worked in the previous
sections satisfied the conditions of this theorem and had a single unique solution to the IVP. This
example is a useful reminder of the fact that, in the field of differential equations, things don’t
always behave nicely. It’s easy to forget this as most of the problems that are worked in a
differential equations class are nice and behave in a nice, predictable manner.

Let’s work one final example that will illustrate one of the differences between linear and non-
linear differential equations.

Example 3 Determine the interval of validity for the initial value problem below and give its
dependence on the value of y,
y=y" »(0)=y,
Solution
Before proceeding in this problem, we should note that the differential equation is non-linear and

meets both conditions of the Theorem 2 and so there will be a unique solution to the IVP for each
possible value of y,.

Also, note that the problem asks for any dependence of the interval of validity on the value of y,.
This immediately illustrates a difference between linear and non-linear differential equations.
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Intervals of validity for linear differential equations do not depend on the value of y,. Intervals of
validity for non-linear differential can depend on the value of y, as we pointed out after the
second theorem.

So, let’s solve the IVP and get some intervals of validity.

First note that if y, = O then y(f) = O is the solution and this has an interval of validity of
—00 < <0

So for the rest of the problem let's assume that y, # 0. Now, the differential equation is
separable so let's solve it and get a general solution.

J. yidy = J. dt
1
——=f+c
y
Applying the initial condition gives
1
c=——
Yo
The solution is then.
1 1
—_—
y Yo
1
y(1)=7—
Yo
Yo
)=
y( ) 1=yt

Now that we have a solution to the initial value problem we can start finding intervals of validity.
From the solution we can see that the only problem that we’ll have is division by zero at

t=—
Yo

This leads to two possible intervals of validity.

1
—0o<t < —
Yo

1
—<I<®
Yo

That actual interval of validity will be the interval that contains #, = 0. This however, depends on
the value of y,. If y, <0 then ﬁ < 0 and so the second interval will contain 7, = 0. Likewise if y,

> ( then yLo > 0 and in this case the first interval will contain ¢, = 0.

This leads to the following possible intervals of validity, depending on the value of y,.
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If y,>0 —0<t< L is the interval of validity.
Yo
If y,=0 —oo <t <o is the interval of validity.
If y,<0 L <t<oo is the interval of validity.
Yo

On a side note, notice that the solution, in its final form, will also work if y, = O.

So what did this example show us about the difference between linear and non-linear differential
equations?

First, as pointed out in the solution to the example, intervals of validity for non-linear differential
equations can depend on the value of y,, whereas intervals of validity for linear differential
equations don’t.

Second, intervals of validity for linear differential equations can be found from the differential
equation with no knowledge of the solution. This is definitely not the case with non-linear
differential equations. It would be very difficult to see how any of these intervals in the last
example could be found from the differential equation. Knowledge of the solution was required
in order for us to find the interval of validity.
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Modeling with First Order Differential Equations

We now move into one of the main applications of differential equations both in this class and in
general. Modeling is the process of writing a differential equation to describe a physical
situation. Almost all of the differential equations that you will use in your job (for the engineers
out there in the audience) are there because somebody, at some time, modeled a situation to come
up with the differential equation that you are using.

This section is not intended to completely teach you how to go about modeling all physical
situations. A whole course could be devoted to the subject of modeling and still not cover
everything! This section is designed to introduce you to the process of modeling and show you
what is involved in modeling. We will look at three different situations in this section : Mixing
Problems, Population Problems, and Falling Bodies.

In all of these situations we will be forced to make assumptions that do not accurately depict
reality in most cases, but without them the problems would be very difficult and beyond the scope
of this discussion (and the course in most cases to be honest).

So let’s get started.

Mixing Problems

In these problems we will start with a substance that is dissolved in a liquid. Liquid will be
entering and leaving a holding tank. The liquid entering the tank may or may not contain more of
the substance dissolved in it. Liquid leaving the tank will of course contain the substance
dissolved in it. If Q(?) gives the amount of the substance dissolved in the liquid in the tank at any
time ¢ we want to develop a differential equation that, when solved, will give us an expression for
O(t). Note as well that in many situations we can think of air as a liquid for the purposes of these
kinds of discussions and so we don’t actually need to have an actual liquid, but could instead use
air as the “liquid”.

The main assumption that we’ll be using here is that the concentration of the substance in the
liquid is uniform throughout the tank. Clearly this will not be the case, but if we allow the
concentration to vary depending on the location in the tank the problem becomes very difficult
and will involve partial differential equations, which is not the focus of this course.

The main “equation” that we’ll be using to model this situation is :

Rate of Rate at Rate at
_ which Q¥ which QO(?)
change of = — .
o) enters the exits the
tank tank
where,
d
Rate of change of O(?) = d_? = Q'(t)

Rate at which Q(?) enters the tank = (flow rate of liquid entering) x

(concentration of substance in liquid entering)
Rate at which Q(#) exits the tank = (flow rate of liquid exiting) x

(concentration of substance in liquid exiting)

Let’s take a look at the first problem.
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Example 1 A 1500 gallon tank initially contains 600 gallons of water with 5 1bs of salt
dissolved in it. Water enters the tank at a rate of 9 gal/hr and the water entering the tank has a salt

concentration of %(1 +cos (t)) Ibs/gal. If a well mixed solution leaves the tank at a rate of 6

gal/hr, how much salt is in the tank when it overflows?

Solution

First off, let’s address the “well mixed solution” bit. This is the assumption that was mentioned
carlier. We are going to assume that the instant the water enters the tank it somehow instantly
disperses evenly throughout the tank to give a uniform concentration of salt in the tank at every
point. Again, this will clearly not be the case in reality, but it will allow us to do the problem.

Now, to set up the IVP that we’ll need to solve to get O(?) we’ll need the flow rate of the water
entering (we’ve got that), the concentration of the salt in the water entering (we’ve got that), the
flow rate of the water leaving (we’ve got that) and the concentration of the salt in the water
exiting (we don’t have this yet).

So, we first need to determine the concentration of the salt in the water exiting the tank. Since we
are assuming a uniform concentration of salt in the tank the concentration at any point in the tank
and hence in the water exiting is given by,

Amount of salt in the tank at any time, ¢
Volume of water in the tank at any time, ¢

Concentration =

The amount at any time 7 is easy it’s just Q(z). The volume is also pretty easy. We start with 600
gallons and every hour 9 gallons enters and 6 gallons leave. So, if we use ¢ in hours, every hour 3
gallons enters the tank, or at any time ¢ there is 600 + 3¢ gallons of water in the tank.

So, the IVP for this situation s,
Q%j):(9)(§(L+am(g)j_(6)(_§§£l_j 0(0)=5

600+ 31
20(t)
200+1

Q'(t):%(Hcos(t))—

This is a linear differential equation and it isn’t too difficult to solve (hopefully). We will show
most of the details, but leave the description of the solution process out. If you need a refresher
on solving linear first order differential equations go back and take a look at that section.

Q’(t)+%(i)t=%(l+cos(t))

_ jﬁ‘” _2In(200+1) _ 2
p(t)=e =e =(200+1)

J((200+t)2 Q(z))' di = f%(zooﬂ)2 (1+cos(r))dr
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(200+t)2Q(t):§G(200+t)3 +(200+1) sin(t)+2(200+t)cos(t)—2sin(t)j+c

_9(1 , 2cos(t)  2sin(r) c
Q(t)—g[§(200+t)+sm(t)+ 50047 _(2OO+t)2]+(200+t)2

So, here’s the general solution. Now, apply the initial condition to get the value of the constant,
c.

9(1 2 c
5=0(0)=—=| =(200)+—— =-4600720
20 5(3( )+200j+(200)2 ‘

So, the amount of salt in the tank at any time ¢ is.

Q(l‘):2 l(200+l‘)+sin(t)+2cos(t)_ 2Sin(t)2 _ 46007202
503 200+1¢ (200+t) (200_”)

Now, the tank will overflow at = 300 hrs. The amount of salt in the tank at that time is.
Q(300) =279.797 lbs

Here’s a graph of the salt in the tank before it overflows.
o)

300+

250k L

(o)

=2

=2
I
Y

I . | ) | . | ) |

. I . L ¢
0 50 100 150 200 250 300

Note that the whole graph should have small oscillations in it as you can see in the range from
200 to 250. The scale of the oscillations however was small enough that the program used to
generate the image had trouble showing all of them.

The work was a little messy with that one, but they will often be that way so don’t get excited
about it. This first example also assumed that nothing would change throughout the life of the
process. That, of course will usually not be the case. Let’s take a look at an example where
something changes in the process.
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Example 2 A 1000 gallon holding tank that catches runoff from some chemical process initially
has 800 gallons of water with 2 ounces of pollution dissolved in it. Polluted water flows into the
tank at a rate of 3 gal/hr and contains 5 ounces/gal of pollution in it. A well mixed solution leaves
the tank at 3 gal/hr as well. When the amount of pollution in the holding tank reaches 500 ounces
the inflow of polluted water is cut off and fresh water will enter the tank at a decreased rate of 2
gallons while the outflow is increased to 4 gal/hr. Determine the amount of pollution in the tank
at any time 7.

Solution

Okay, so clearly the pollution in the tank will increase as time passes. If the amount of pollution
ever reaches the maximum allowed there will be a change in the situation. This will necessitate a
change in the differential equation describing the process as well. In other words, we’ll need two
IVP’s for this problem. One will describe the initial situation when polluted runoff is entering the
tank and one for after the maximum allowed pollution is reached and fresh water is entering the
tank.

Here are the two IVP’s for this problem.

Ql'(t):(3)(5)—(3)(leT(é)j 0(0)=2  0sisi,
Q;(r>=<z><o>—<4>(92—(’)j 0.(1)=500 1, <1<,

800-2(¢—1,)
The first one is fairly straight forward and will be valid until the maximum amount of pollution is
reached. We’ll call that time #,. Also, the volume in the tank remains constant during this time
so we don’t need to do anything fancy with that this time in the second term as we did in the
previous example.

We’ll need a little explanation for the second one. First notice that we don’t “start over” at ¢ = 0.
We start this one at ¢, the time at which the new process starts. Next, fresh water is flowing into
the tank and so the concentration of pollution in the incoming water is zero. This will drop out
the first term, and that’s okay so don’t worry about that.

Now, notice that the volume at any time looks a little funny. During this time frame we are
losing two gallons of water every hour of the process so we need the “-2” in there to account for
that. However, we can’t just use ¢ as we did in the previous example. When this new process
starts up there needs to be 800 gallons of water in the tank and if we just use ¢ there we won’t
have the required 800 gallons that we need in the equation. So, to make sure that we have the
proper volume we need to put in the difference in times. In this way once we are one hour into
the new process (i.e ¢ - t,, = 1) we will have 798 gallons in the tank as required.

Finally, the second process can’t continue forever as eventually the tank will empty. This is
denoted in the time restrictions as #,. We can also note that 7, = ¢,, + 400 since the tank will empty
400 hours after this new process starts up. Well, it will end provided something doesn’t come
along and start changing the situation again.

Okay, now that we’ve got all the explanations taken care of here’s the simplified version of the
IVP’s that we’ll be solving.
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solution to you to check. Upon solving you get.
3
o, (t) =4000—-3998e 80

pollution reaches 500. So we need to solve.
3t

0,(t)=4000-3998¢ 0 =500 =

this information inserted.

0, (1) 20:(1) 0,(35.475) =500

435.475—1

I’1l leave the details to you again to check that we should get.

0, (1)="—%;

4000 —3998e 800

e 30i(1) _

0/ (1)=15-=, 0(0)=2  0<t<1,
A0, _

QZ (t)_ 400—(t—tm) Qz(tm)—soo tmgtgte

The first IVP is a fairly simple linear differential equation so we’ll leave the details of the

Now, we need to find ¢,. This isn’t too bad all we need to do is determine when the amount of

So, the second process will pick up at 35.475 hours. For completeness sake here is the IVP with

This differential equation is both linear and separable and again isn’t terribly difficult to solve so

(435.476-1)°

So, a solution that encompasses the complete running time of the process is
3t
0<¢<35475

1 =35475

35.475<t<435.475

O(1)=1 (435.476 -1)
—_— 35.475<t<435.4758
320
Here is a graph of the amount of pollution in the tank at any time ¢.
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As you can surely see, these problems can get quite complicated if you want them to. Take the
last example. A more realistic situation would be that once the pollution dropped below some
predetermined point the polluted runoff would, in all likelihood, be allowed to flow back in and
then the whole process would repeat itself. So, realistically, there should be at least one more
IVP in the process.

Let’s move on to another type of problem now.

Population

These are somewhat easier than the mixing problems although, in some ways, they are very
similar to mixing problems. So, if P(?) represents a population in a given region at any time ¢ the
basic equation that we’ll use is identical to the one that we used for mixing. Namely,

Rate of Rate at Rate at
©Ol  whichP@®  which P
change of = - .
enters the exits the
P@) . .
region region

Here the rate of change of P(?) is still the derivative. What’s different this time is the rate at
which the population enters and exits the region. For population problems all the ways for a
population to enter the region are included in the entering rate. Birth rate and migration into the
region are examples of terms that would go into the rate at which the population enters the region.
Likewise, all the ways for a population to leave an area will be included in the exiting rate.
Therefore things like death rate, migration out and predation are examples of terms that would go
into the rate at which the population exits the area.

Here’s an example.

Example 3 A population of insects in a region will grow at a rate that is proportional to their
current population. In the absence of any outside factors the population will triple in two weeks
time. On any given day there is a net migration into the area of 15 insects and 16 are eaten by the
local bird population and 7 die of natural causes. If there are initially 100 insects in the area will
the population survive? If not, when do they die out?

Solution
Let’s start out by looking at the birth rate. We are told that the insects will be born at a rate that is
proportional to the current population. This means that the birth rate can be written as

rP
where 7 is a positive constant that will need to be determined. Now, let’s take everything into
account and get the IVP for this problem.

P'=(rP+15)—(16+7) P(0)=100
P'=rP-8 P(O):IOO

Note that in the first line we used parenthesis to note which terms went into which part of the
differential equation. Also note that we don’t make use of the fact that the population will triple
in two weeks time in the absence of outside factors here. In the absence of outside factors means
that the ONLY thing that we can consider is birth rate. Nothing else can enter into the picture and
clearly we have other influences in the differential equation.
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So, just how does this tripling come into play? Well, we should also note that without knowing r
we will have a difficult time solving the IVP completely. We will use the fact that the population
triples in two week time to help us find . In the absence of outside factors the differential
equation would become.

P'=rP P(0)=100 P(14)=300

Note that since we used days as the time frame in the actual IVP I needed to convert the two
weeks to 14 days. We could have just as easily converted the original [VP to weeks as the time
frame, in which case there would have been a net change of —56 per week instead of the —8 per
week that we are currently using in the original differential equation.

Okay back to the differential equation that ignores all the outside factors. This differential
equation is separable and linear and is a simple differential equation to solve. I’ll leave the detail
to you to get the general solution.

P(t)zce”

Applying the initial condition gives ¢ = 100. Now apply the second condition.
300 = P(14) =100e"" 300 =100e™"

We need to solve this for ». First divide both sides by 100, then take the natural log of both sides.
3 — e14r
In3=Ine"""
In3=14r

In3
r=—-
14

We made use of the fact that Ine®"™) = g (x) here to simplify the problem. Now, that we have

we can go back and solve the original differential equation. We’ll rewrite it a little for the
solution process.

pon3p_ g P(0)=100
14

This is a fairly simple linear differential equation, but that coefficient of P always get people bent
out of shape, so we’ll go through at least some of the details here.

p(t)=e =e

Now, don’t get excited about the integrating factor here. It’s just like e* only this time the
constant is a little more complicated than just a 2, but it is a constant! Now, solve the differential
equation.
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In3 _In3,
Pe ! t:—8(—£je o+
In3
I3,
()= g +ee®
In3

Again, do not get excited about doing the right hand integral, it’s just like integrating e’ !
Applying the initial condition gives the following.

p()=112 (100—£j B2 g4679e "
n3 In3 In3

Now, the exponential has a positive exponent and so will go to plus infinity as ¢ increases. Its
coefficient, however, is negative and so the whole population will go negative eventually.
Clearly, population can’t be negative, but in order for the population to go negative it must pass
through zero. In other words, eventually all the insects must die. So, they don’t survive and we
can solve the following to determine when they die out.

O—%—l 94679 i = t =50.4415days
n

So, the insects will survive for around 7.2 weeks. Here is a graph of the population during the
time in which they survive.
Pit)
100 —00

0
80

10+

As with the mixing problems, we could make the population problems more complicated by
changing the circumstances at some point in time. For instance, if at some point in time the local
bird population saw a decrease due to disease they wouldn’t eat as much after that point and a
second differential equation to govern the time after this point.

Let’s now take a look at the final type of problem that we’ll be modeling in this section.
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Falling Body

This will not be the first time that we’ve looked into falling bodies. If you recall, we looked at
one of these when we were looking at Direction Fields. In that section we saw that the basic
equation that we’ll use is Newton’s Second Law of Motion.

my' = F(t,v)

The two forces that we’ll be looking at here are gravity and air resistance. The main issue with
these problems is to correctly define conventions and then remember to keep those conventions.
By this we mean define which direction will be termed the positive direction and then make sure
that all your forces match that convention. This is especially important for air resistance as this is
usually dependent on the velocity and so the “sign” of the velocity can and does affect the “sign”
of the air resistance force.

Let’s take a look at an example.

Example 4 A 50 kg mass is shot from a cannon straight up with an initial velocity of 10m/s off
a bridge that is 100 meters above the ground. If air resistance is given by 5v determine the
velocity of the mass when it hits the ground.

Solution
First, notice that when we say straight up, we really mean straight up, but in such a way that it
will miss the bridge on the way back down. Here is a sketch of the situation.

Bridge

A

Positive

100 £

! Groutd

g=100

Notice the conventions that we set up for this problem. Since the vast majority of the motion will
be in the downward direction we decided to assume that everything acting in the downward
direction should be positive. Note that we also defined the “zero position” as the bridge, which
makes the ground have a “position” of 100.

Okay, if you think about it we actually have two situations here. The initial phase in which the
mass is rising in the air and the second phase when the mass is on its way down. We will need to
examine both situations and set up an IVP for each. We will do this simultaneously. Here are the
forces that are acting on the object on the way up and on the way down.
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Un Down

R =-5v
Fo=-5v
By =mg . =mg

Notice that the air resistance force needs a negative in both cases in order to get the correct “sign”
or direction on the force. When the mass is moving upwards the velocity (and hence v) is
negative, yet the force must be acting in a downward direction. Therefore, the “-” must be part of
the force to make sure that, overall, the force is positive and hence acting in the downward
direction. Likewise, when the mass is moving downward the velocity (and so v) is positive.
Therefore, the air resistance must also have a “-” in order to make sure that it’s negative and
hence acting in the upward direction.

So, the IVP for each of these situations are.

Up Down
mv' =mg —5v mv' =mg —5v
v(0)=-10 v(t,)=0

In the second IVP, the ¢, is the time when the object is at the highest point and is ready to start on
the way down. Note that at this time the velocity would be zero. Also note that the initial
condition of the first differential equation will have to be negative since the initial velocity is
upward.

In this case, the differential equation for both of the situations is identical. This won’t always
happen, but in those cases where it does, we can ignore the second IVP and just let the first
govern the whole process.

So, let’s actually plug in for the mass and gravity (we’ll be using g = 9.8 m/s” here). We’ll go
ahead and divide out the mass while we’re at it since we’ll need to do that eventually anyway.
5
V=98-22-98- v(0)=-10
50 10

This is a simple linear differential equation to solve so we’ll leave the details to you. Upon
solving we arrive at the following equation for the velocity of the object at any time .

v(£)=98—108¢ ™

Okay, we want the velocity of the ball when it hits the ground. Of course we need to know when
it hits the ground before we can ask this. In order to find this we will need to find the position
function. This is easy enough to do.

s(t)=[v(¢)de =[98 -108¢ ™ dr =98 +1080¢ 1+

We can now use the fact that I took the convention that s(0) = 0 to find that ¢ =-1080. The
position at any time is then.
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_t

5(£)=98¢+1080e ™ 1080

To determine when the mass hits the ground we just need to solve.
s

100 =987 +1080e ™ —1080 t =-3.32203, 5.98147

We’ve got two solutions here, but since we are starting things at ¢ = 0, the negative is clearly the
incorrect value. Therefore the mass hits the ground at t = 5.98147. The velocity of the object
upon hitting the ground is then.

v(5.98147) =38.61841

This last example gave us an example of a situation where the two differential equations needed
for the problem ended up being identical and so we didn’t need the second one after all. Be
careful however to not always expect this. We could very easily change this problem so that it
required two different differential equations. For instance we could have had a parachute on the
mass open at the top of its arc changing its air resistance. This would have completely changed
the second differential equation and forced us to use it as well. Or, we could have put a river
under the bridge so that before it actually hit the ground it would have first had to go through
some water which would have a different “air” resistance for that phase necessitating a new
differential equation for that portion.

Or, we could be really crazy and have both the parachute and the river which would then require
three IVP’s to be solved before we determined the velocity of the mass before it actually hits the
solid ground.

Before leaving this section let’s work a couple examples illustrating the importance of
remembering the conventions that you set up for the positive direction in these problems.

Awhile back I gave my students a problem in which a sky diver jumps out of a plane. Most of
my students are engineering majors and following the standard convention from most of their
engineering classes they defined the positive direction as upward, despite the fact that all the
motion in the problem was downward. There is nothing wrong with this assumption, however,
because they forgot the convention that up was positive they did not correctly deal with the air
resistance which caused them to get the incorrect answer.

So, let’s take a look at the problem and set up the IVP that will give the sky divers velocity at any
time 7.

Example 5 Set up the IVP that will give the velocity of a 60 kg sky diver that jumps out of a
plane with no initial velocity and an air resistance of 0.8 |v| . For this example assume that the

positive direction is upward.

Solution
Here are the forces that are acting on the sky diver
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7, =08

H.=-mg

Because of the conventions the force due to gravity is negative and the force due to air resistance
is positive. As set up, these forces have the correct sign and so the IVP is

mv'=—mg+0.8|v| v(O)=O

The problem arises when you go to remove the absolute value bars. In order to do the problem
they do need to be removed. This is where most of the students made their mistake. Because
they had forgotten about the convention and the direction of motion they just dropped the
absolute value bars to get.

mv' =—-mg +0.8v v(0)=0 (incorrect IVP!!)

So, why is this incorrect? Well remember that the convention is that positive is upward.
However in this case the object is moving downward and so v is negative! Upon dropping the
absolute value bars the air resistance became a negative force and hence was acting in the
downward direction!

To get the correct IVP recall that because v is negative then |[v| = -v. Using this, the air resistance
becomes F, = -0.8v and despite appearances this is a positive forces since the “-”” cancels out
against the velocity (which is negative) to get a positive force.

The correct IVP is then
mv' =-mg —0.8v v(O)=O

Plugging in the mass gives

;
'=98-— 0)=0

For the sake of completeness the velocity of the sky diver, at least until the parachute opens,
which I didn’t include in this problem is.

v(t)==735+735¢

This mistake was made in part because the students were in a hurry and weren’t paying attention,
but also because they simply forgot about their convention and the direction of motion! Don’t
fall into this mistake. Always pay attention to your conventions and what is happening in the
problems.

Just to show you the difference here is the problem worked by assuming that down is positive.
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Example 6 Set up the IVP that will give the velocity of a 60 kg sky diver that jumps out of a
plane with no initial velocity and an air resistance of 0.8 |v| . For this example assume that the

positive direction is downward.

Solution
Here are the forces that are acting on the sky diver

F, =-03|
Fo=mg

In this case the force due to gravity is positive since it’s a downward force and air resistance is an
upward force and so needs to be negative. In this case since the motion is downward the velocity
is positive so |[v| = v. The air resistance is then F,=-0.8v. The IVP for this case is

mv' =mg—0.8v v(0)=0

Plugging in the mass gives

Solving this gives

v(t)=735-735¢ T

This is the same solution as the previous example, except that it’s got the opposite sign. This is to
be expected since the conventions have been switched between the two examples.
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Equilibrium Solutions

In the previous section we modeled a population based on the assumption that the growth rate
would be a constant. However, in reality this doesn’t make much sense. Clearly a population
cannot be allowed to grow forever at the same rate. The growth rate of a population needs to
depend on the population itself. Once a population reaches a certain point the growth rate will
start reduce, often drastically. A much more realistic model of a population growth is given by
the logistic growth equation. Here is the logistic growth equation.

P':F(I—EJP
K

In the logistic growth equation r is the intrinsic growth rate and is the same r as in the last
section. In other words, it is the growth rate that will occur in the absence of any limiting factors.
K is called either the saturation level or the carrying capacity.

Now, we claimed that this was a more realistic model for a population. Let’s see if that in fact is

correct. To allow us to sketch a direction field let’s pick a couple of numbers for  and K. We’ll

use 7 =< and K = 10. For these values the logistics equation is.

p=t1-Z]p
20 10

If you need a refresher on sketching direction fields go back and take a look at that section. First
notice that the derivative will be zero at P =0 and P =10. Also notice that these are in fact
solutions to the differential equation. These two values are called equilibrium solutions since
they are constant solutions to the differential equation. We’ll leave the rest of the details on
sketching the direction field to you. Here is the direction field as well as a couple of solutions
sketched in as well.

P(t)
14

12

10

Note, that we included a small portion of negative P’s in here even though they really don’t make
any sense for a population problem. The reason for this will be apparent down the road. Also,
notice that a population of say 8 doesn’t make all that much sense so let’s assume that population
is in thousands or millions so that 8 actually represents 8,000 or 8,000,000 individuals in a
population.
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Notice that if we start with a population of zero, there is no growth and the population stays at
zero. So, the logistic equation will correctly figure out that. Next, notice that if we start with a
population in the range 0 < P(0) < 10 then the population will grow, but start to level off once we
get close to a population of 10. If we start with a population of 10, the population will stay at 10.
Finally if we start with a population that is greater than 10, then the population will actually die
off until we start nearing a population of 10, at which point the population decline will start to
slow down.

Now, from a realistic standpoint this should make some sense. Populations can’t just grow
forever without bound. Eventually the population will reach such a size that the resources of an
area are no longer able to sustain the population and the population growth will start to slow as it
comes closer to this threshold. Also, if you start off with a population greater than what an area
can sustain there will actually be a die off until we get near to this threshold.

In this case that threshold appears to be 10, which is also the value of K for our problem. That
should explain the name that we gave K initially. The carrying capacity or saturation level of an
area is the maximum sustainable population for that area.

So, the logistics equation, while still quite simplistic, does a much better job of modeling what
will happen to a population.

Now, let’s move on to the point of this section. The logistics equation is an example of an
autonomous differential equation. Autonomous differential equations are differential equations
that are of the form.

D_r(y)
dt

The only place that the independent variable, ¢ in this case, appears is in the derivative.

Notice that if f ( yo) = 0 for some value y =y, then this will also be a solution to the

differential equation. These values are called equilibrium solutions or equilibrium points.
What we would like to do is classify these solutions. By classify we mean the following. If
solutions start “near” an equilibrium solution will they move away from the equilibrium solution
or towards the equilibrium solution? Upon classifying the equilibrium solutions we can then
know what all the other solutions to the differential equation will do in the long term simply by
looking at which equilibrium solutions they start near.

So, just what do I mean by “near”? Go back to our logistics equation.
p=11-L|p
2 10

As we pointed out there are two equilibrium solutions to this equation P=0 and P =10. If we
ignore the fact that we’re dealing with population these point break up the P number line into
three distinct regions.

—0< P<0 0<P<10 I10<P<o0

We will say that a solution starts “near” an equilibrium solution if it starts in a region that is on
either side of that equilibrium solution. So solutions that start “near” the equilibrium solution P =
10 will start in either
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0<P<l10 OR 10<P<w

and solutions that start “near” P = 0 will start in either
—0<P<0 OR 0<P<10

For regions that lie between two equilibrium solutions we can think of any solutions starting in
that region as starting “near” either of the two equilibrium solutions as we need to.

Now, solutions that start “near” P = 0 all move away from the solution as ¢ increases. Note that
moving away does not necessarily mean that they grow without bound as they move away. It
only means that they move away. Solutions that start out greater than P = 0 move away, but do
stay bounded as ¢ grows. In fact, they move in towards P = 10.

Equilibrium solutions in which solutions that start “near” them move away from the equilibrium
solution are called unstable equilibriums points or unstable equilibrium solutions. So, for our
logistics equation, P = 0 is an unstable equilibrium solution.

Next, solutions that start “near” P = 10 all move in toward P = 10 as ¢ increases. Equilibrium
solutions in which solutions that start “near” them move toward the equilibrium solution are
called asymptotically stable equilibrium points or asymptotically stable equilibrium
solutions. So, P =10 is an asymptotically stable equilibrium solution.

There is one more classification, but I’ll wait until we get an example in which this occurs to
introduce it. So, let’s take a look at a couple of examples.

Example 1 Find and classify all the equilibrium solutions to the following differential equation.
V=y'-y-6

Solution

First, find the equilibrium solutions. This is generally easy enough to do.

y —y—6=(y—3)(y+2):O
So, it looks like we’ve got two equilibrium solutions. Both y = -2 and y = 3 are equilibrium

solutions. Below is the sketch of some integral curves for this differential equation. A sketch of
the integral curves or direction fields can simplify the process of classifying the equilibrium

solutions.
-1
-2
-3
-4

From this sketch it appears that solutions that start “near” y = -2 all move towards it as ¢ increases
and so y = -2 is an asymptotically stable equilibrium solution and solutions that start “near” y = 3

L

(3] Laa

(=

L=
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all move away from it as ¢ increases and so y = 3 is an unstable equilibrium solution.

This next example will introduce the third classification that we can give to equilibrium solutions.

Example 2 Find and classify the equilibrium solutions of the following differential equation.
, 2
Y =(y"-4)(y+1)
Solution
The equilibrium solutions are to this differential equation are y = -2, y = 2, and y = -1. Below is

the sketch of the integral curves.
¥

)

R .
A
NN S

Laa

(3]

(=

T

-1 -

e aErare

From this it is clear (hopefully) that y = 2 is an unstable equilibrium solution and y = -2 is an
asymptotically stable equilibrium solution. However, y = -1 behaves differently from either of
these two. Solutions that start above it move towards y = -1 while solutions that start below y = -1
move away as f increases.

In cases where solutions on one side of an equilibrium solution move towards the equilibrium
solution and on the other side of the equilibrium solution move away from it we call the
equilibrium solution semi-stable.

So, y = -1 is a semi-stable equilibrium solution.
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Euler’s Method

Up to this point practically every differential equation that we’ve been presented with could be
solved. The problem with this is that these are the exceptions rather than the rule. The vast
majority of first order differential equations can’t be solved.

In order to teach you something about solving first order differential equations we’ve had to
restrict ourselves down to the fairly restrictive cases of linear, separable, or exact differential
equations or differential equations that could be solve with a set of very specific substitutions.
Most first order differential equations however fall into none of these categories. In fact even
those that are separable or exact cannot always be solved for an explicit solution. Without
explicit solutions to these it would be hard to get any information about the solution.

So what do we do when faced with a differential equation that we can’t solve? The answer
depends on what you are looking for. If you are only looking for long term behavior of a solution
you can always sketch a direction field. This can be done without too much difficulty for some
fairly complex differential equations that we can’t solve to get exact solutions.

The problem with this approach is that it’s only really good for getting general trends in solutions
and for long term behavior of solutions. There are times when we will need something more. For
instance, maybe we need to determine how a specific solution behaves, including some values
that the solution will take. There are also a fairly large set of differential equations that are not
easy to sketch good direction fields for.

In these cases we resort to numerical methods that will allow us to approximate solutions to
differential equations. There are many different methods that can be used to approximate
solutions to a differential equation and in fact whole classes can be taught just dealing with the
various methods. We are going to look at one of the oldest and easiest to use here. This method
was originally devised by Euler and is called, oddly enough, Euler’s Method.

Let’s start with a general first order IVP
d
%=f(t,y) y(t)=» ¢))

where f(%,y) is a known function and the values in the initial condition are also known numbers.
From the second theorem in the Intervals of Validity section we know that if f'and £, are

continuous function then there is a unique solution to the IVP in some interval surrounding ¢ =,,.

So, let’s assume that everything is nice and continuous so that we know that a solution will in fact
exist.

We want to approximate the solution to (1) near f =¢,. We’ll start with the two pieces of
information that we do know about the solution. First, we know the value of the solution at ¢ =1

from the initial condition. Second, we also know the value of the derivative at # =£,. We can get

this by plugging the initial condition into f{7,y) into the differential equation itself. So, the
derivative at this point is.
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Now, recall from your Calculus I class that these two pieces of information are enough for us to
write down the equation of the tangent line to the solution at # =¢,. The tangent line is

y:yo"'f(toaJ’o)(t_to)

Take a look at the figure below

¥it) }
Tangent Line

If ¢, is close enough to 7, then the point y; on the tangent line should be fairly close to the actual
value of the solution at ¢#;, or y(¢;). Finding y; is easy enough. All we need to do is plug ¢, in the
equation for the tangent line.

i :yo""f(t()ayo)(tl _to)

Now, we would like to proceed in a similar manner, but we don’t have the value of the solution at
t; and so we won’t know the slope of the tangent line to the solution at this point. This is a
problem. We can partially solve it however, by recalling that y; is an approximation to the
solution at ¢;,. If y; is a very good approximation to the actual value of the solution then we can
use that to estimate the slope of the tangent line at ¢;,

So, let’s hope that y; is a good approximation to the solution and construct a line through the
point (¢;, y;) that has slope f'(¢;, y;). This gives

y:y1+f(tl7yl)(t_tl)

Now, to get an approximation to the solution at ¢ = ¢, we will hope that this new line will be fairly
close to the actual solution at ¢, and use the value of the line at ¢, as an approximation to the actual
solution. This gives.

Yo =N +f(t15y1)(t2 _tl)

We can continue in this fashion. Use the previously computed approximation to get the next
approximation. So,

V3=V +f(t2,y2)(t3 _tz)
Vi=W +f(t3’y3)(t4 _t3)
etc.
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In general, if we have ¢, and the approximation to the solution at this point, y,, and we want to
find the approximation at ¢,.,; all we need to do is use the following.

yn+1 :yn+f(tn7yn).(tn+l_tn)

If we define f, = f (tn Y, ) we can simplify the formula to

yn+1:yn+f;t'(tn+l_tn) (2)
Often, we will assume that the step sizes between the points ¢, , ¢; , ¢5, ... are of a uniform size of
h. In other words, we will often assume that
tn+1 - tn = h

This doesn’t have to be done and there are times when it’s best that we not do this. However, if
we do the formula for the next approximation becomes.

yn+l:yn+hf;1 (3)

So, how do we use Euler’s Method? It’s fairly simple. We start with (1) and then decide if we
want to use a uniform step size or not. Then starting with (¢, y,) we repeatedly evaluate (2) or (3)
depending on whether we chose to use a uniform set size or not. We continue until we’ve gone
the desired number of steps or reached the desired time. This will give us a sequence of numbers
Vi,¥2,V3, ... v, that will approximate the value of the actual solution at ¢, , ¢, t3, ... t,.

What do we do if we want a value of the solution at some other point than those used here? One
possibility is to go back and redefine our set of points to a new set that will include the points we
are after and redo Euler’s Method using this new set of points. However this is cumbersome and
could take a lot of time especially if we had to make changes to the set of points more than once.

Another possibility is to remember how we arrived at the approximations in the first place.
Recall that we used the tangent line

Y=W +f(t0,y0)(t—t0)
to get the value of y;. We could use this tangent line as an approximation for the solution on the
interval [#, ¢;]. Likewise, we used the tangent line

Y=n +f(t1ay1)(t_t1)
to get the value of y,. We could use this tangent line as an approximation for the solution on the
interval ¢, ;]. Continuing in this manner we would get a set of lines that, when strung together,
should be an approximation to the solution as a whole.

In practice you would need to write a computer program to do these computations for you. In
most cases the function f{7,y) would be too large and/or complicated to use by hand and in most
serious uses of Euler’s Method you would want to use hundreds of steps which would make
doing this by hand prohibitive. So, here is a bit of pseudo-code that you can use to write a
program for Euler’s Method that uses a uniform step size, 4.
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1. define f(t,y) .

2. input 7, and y,.

3. input step size, & and the number of steps, x.

4. forjfrom 1 ton do
a. m=f(t, yo)
b. yi=yo+h*m
C. ;=1t)+ h
d. Print¢; and y;
€. =1
£ yo=yi

5. end

The pseudo-code for a non-uniform step size would be a little more complicated, but it would
essentially be the same.

So, let’s take a look at a couple of examples. We’ll use Euler’s Method to approximate solutions
to a couple of first order differential equations. The differential equations that we’ll be using are
linear first order differential equations that can be easily solved for an exact solution. Of course,
in practice we wouldn’t use Euler’s Method on these kinds of differential equations, but by using
casily solvable differential equations we will be able to check the accuracy of the method.
Knowing the accuracy of any approximation method is a good thing. It is important to know if
the method is liable to give a good approximation or not.

Example 1 For the IVP

y+2y=2-e" y(0)=1
Use Euler’s Method with a step size of 4 = 0.1 to find approximate values of the solution at ¢ =
0.1, 0.2, 0.3, 0.4, and 0.5. Compare them to the exact values of the solution as these points.

Solution
This is a fairly simple linear differential equation so we’ll leave it to you to check that the
solution is

In order to use Euler’s Method we first need to rewrite the differential equation into the form
given in (1).

From this we can see that f(t, y) =2-e " —2y. Also note that 7,= 0 and y, = 1. We can now

start doing some computations.
fo=£(0,1)=2-e*"-2(1)=~1
Y=y, +hf, =1+(0.1)(—1) =0.9
So, the approximation to the solution at z; = 0.1 is y; = 0.9.

At the next step we have
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fi=£(0.1,0.9) =2-e """ ~2(0.9) = -0.470320046
¥, =y, +h f; =0.9+(0.1)(-0.470320046) = 0.852967995

Therefore, the approximation to the solution at z, = 0.2 is y, = 0.852967995.

I’ll leave it to you to check the remainder of these computations.

|, =-0.155264954 ¥, =0.837441500
f;, =0.023922788 v, =0.839833779
f,=0.1184359245 ys =0.851677371

Here’s a quick table that gives the approximations as well as the exact value of the solutions at
the given points.

Time, ¢, | Approximation Exact Error
tp=0 Yo =1 y(0) =1 0%
t;=0.1 y1=0.9 »(0.1) = 0.925794646 | 2.79 %

t,=0.2 | y,=0.852967995 | »(0.2) = 0.889504459 | 4.11 %
t;=0.3 | y;=0.837441500 | (0.3) =0.876191288 | 4.42 %
t,=0.4 | y,=0.839833779 | y(0.4) = 0.876283777 | 4.16 %
ts=0.5 | y5=0.851677371 | »(0.5) = 0.883727921 | 3.63 %

We’ve also included the error as a percentage. It’s often easier to see how well an approximation
does if you look at percentages. The formula for this is,

exact — approximate
percent error = x100
exact

We used absolute value in the numerator because we really don’t care at this point if the
approximation is larger or smaller than the exact. We’re only interested in how close the two are.

The maximum error in the approximations from the last example was 4.42%, which isn’t too bad,
but also isn’t all the great of an approximation. So, provided we aren’t after very accurate
approximations this didn’t do too badly. This kind of error is generally unacceptable in almost all
real applications however. So, how can we get better approximations?

Recall that we are getting the approximations by using a tangent line to approximate the value of
the solution and that we are moving forward in time by steps of #. So, if we want a more
accurate approximation, then it seems like one way to get a better approximation is to not move
forward as much with each step. In other words, take smaller 4’s.

Example 2 Repeat the previous example only this time give the approximations att =1, ¢ =2,
t =3,t =4,and¢ =5. Use h=0.1, h=0.05, h=0.01, 2= 0.005, and ~ = 0.001 for the
approximations.

Solution
Below are two tables, one gives approximations to the solution and the other gives the errors for
each approximation. We’ll leave the computational details to you to check.
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Time

Exact

h=0.1

Approximations

h =0.05

h=0.01

h =0.005

h=0.001

=1
t=2
t=3
t=4

0.9414902
0.9910099
0.9987637
0.9998323
0.9999773

0.9313244
0.9913681
0.9990501
0.9998976
0.9999890

0.9364698
0.9911126
0.9988982
0.9998657
0.9999837

0.9404994
0.9910193
0.9987890
0.9998390
0.9999786

0.9409957
0.9910139
0.9987763
0.9998357
0.9999780

0.9413914
0.9910106
0.9987662
0.9998330
0.9999774

Percentage Errors

Time

h=0.1

h =0.05

h=0.01

h =0.005

h=0.001

t=1
t=2
t=3
t=4
t=5

1.08 %
0.036 %
0.029 %

0.0065 %
0.0012 %

0.53 %

0.010 %

0.013 %
0.0033 %
0.00064 %

0.105 %
0.00094 %
0.0025 %
0.00067 %
0.00013 %

0.053 %
0.00041 %

0.0013 %
0.00034 %
0.000068 %

0.0105 %
0.0000703 %
0.00025 %
0.000067 %
0.000014 %

We can see from these tables that decreasing 4 does in fact improve the accuracy of the
approximation as we expected.

There are a couple of other interesting things to note from the data. First, notice that in general,
decreasing the step size, /4, by a factor of 10 also decreased the error by about a factor of 10 as
well.

Also, notice that as ¢ increases the approximation actually tends to get better. This isn’t the case
completely as we can see that in all but the first case the # = 3 error is worse than the error at ¢ = 2,
but after that point, it only gets better. This should not be expected in general. In this case this is
more a function of the shape of the solution. Below is a graph of the solution (the line) as well as
the approximations (the dots) for 2= 0.1.
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Notice that the approximation is worst where the function is changing rapidly. This should not be
too surprising. Recall that we’re using tangent lines to get the approximations and so the value of
the tangent line at a given ¢ will often be significantly different than the function due to the
rapidly changing function at that point.
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Also, in this case, because the function ends up fairly flat as ¢ increases, the tangents start looking
like the function itself and so the approximations are very accurate. This won’t always be the
case of course.

Let’s take a look at one more example.

Example 3 For the IVP
y’—y:—%e£ sin(5¢) + 5e* cos (5¢) y(0)=0

Use Euler’s Method to find the approximation to the solutionat¢ =1, =2,¢f =3,¢t =4,and ¢t =
5. Use h=0.1, h=0.05, h=0.01, A= 0.005, and /= 0.001 for the approximations.

Solution
I’ll leave it to you to check the details of the solution process. The solution to this linear first
order differential equation is.

v(t)=e*sin(5¢)

Here are two tables giving the approximations and the percentage error for each approximation.

Approximations
Time | Exact h=01 | h=0.05 | h=0.01 | & =0.005 | 2 =0.001
t=1 |-1.58100 | -0.97167 | -1.26512 | -1.51580 | -1.54826 | -1.57443
t=2 |-1.47880 | 0.65270 | -0.34327 | -2.18657 | -1.35810 | -1.45453
t=3 | 2.91439 | 7.30209 | 5.34682 | 3.44488 | 3.18259 | 2.96851
t=4 | 6.74580 | 15.56128 | 11.84839 | 7.89808 | 7.33093 6.86429
t=5|-1.61237 | 21.95465 | 12.24018 | 1.56056 | 0.0018864 | -1.28498
Percentage Errors

Time | /A =0.1 h=0.05 | h=0.01 | h=0.005 | 2 =0.001

t=11 38.54% 1998% | 4.12% 2.07 % 0.42 %

t=2| 144.14% | 76.79% | 16.21% | 8.16 % 1.64 %

t=3 | 150.55% | 83.46% | 1820% | 9.20% 1.86 %

t=4 | 130.68% | 75.64% | 17.08% | 8.67 % 1.76 %

t=5|1461.63 % | 859.14 % | 196.79 % | 100.12% | 20.30 %

So, with this example Euler’s Method does not do nearly as well as it did on the first IVP. Some
of the observations we made in Example 2 are still true however. Decreasing the size of 4
decreases the error as we saw with the last example and would expect to happen. Also, as we saw
in the last example, decreasing /4 by a factor of 10 also decreases the error by about a factor of 10.

However, unlike the last example increasing ¢ sees an increasing error. This behavior is fairly
common in the approximations. We shouldn’t expect the error to decrease as ¢ increases as we
saw in the last example. Each successive approximation is found using a previous approximation.
Therefore, at each step we introduce error and so approximations should, in general, get worse as
t increases.

Below is a graph of the solution (the line) as well as the approximations (the dots) for # = 0.05.
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As we can see the approximations do follow the general shape of the solution, however, the error

So, Euler’s method is a nice method for approximating fairly nice solutions that don’t change

rapidly. However, not all solutions will be this nicely behaved. There are other approximation
methods that do a much better job of approximating solutions. These are not the focus of this
course however, so I’ll leave it to you to look further into this field if you are interested.

Also notice that we don’t generally have the actual solution around to check the accuracy of the

approximation. We generally try to find bounds on the error for each method that will tell us how
well an approximation should do. These error bounds are again not really the focus of this
course, so I’ll leave these to you as well if you’re interested in looking into them.
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Second Order Differential Equations

Introduction

In the previous chapter we looked at first order differential equations. In this chapter we will
move on to second order differential equations. Just as we did in the last chapter we will look at
some special cases of second order differential equations that we can solve. Unlike the previous
chapter however, we are going to have to be even more restrictive as to the kinds of differential
equations that we’ll look at. This will be required in order for us to actually be able to solve
them.

Here is a list of topics that will be covered in this chapter.

Basic Concepts — Some of the basic concepts and ideas that are involved in solving
second order differential equations.

Real Roots — Solving differential equations whose characteristic equation has real roots.

Complex Roots — Solving differential equations whose characteristic equation complex
real roots.

Repeated Roots — Solving differential equations whose characteristic equation has
repeated roots.

Reduction of Order — A brief look at the topic of reduction of order. This will be one of
the few times in this chapter that non-constant coefficient differential equation will be
looked at.

Fundamental Sets of Solutions — A look at some of the theory behind the solution to
second order differential equations, including looks at the Wronskian and fundamental
sets of solutions.

More on the Wronskian — An application of the Wronskian and an alternate method for
finding it.

Nonhomogeneous Differential Equations — A quick look into how to solve
nonhomogeneous differential equations in general.

Undetermined Coefficients — The first method for solving nonhomogeneous differential
equations that we’ll be looking at in this section.

Variation of Parameters — Another method for solving nonhomogeneous differential
equations.
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Mechanical Vibrations — An application of second order differential equations. This
section focuses on mechanical vibrations, yet a simple change of notation can move this
into almost any other engineering field.
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Basic Concepts

In this chapter we will be looking exclusively at linear second order differential equations. The
most general linear second order differential equation is in the form.

p(t)y”+q(t)y'+r(t)y:g(t) a

In fact, we will rarely look at non-constant coefficient linear second order differential equations.
In the case where we assume constant coefficients we will use the following differential equation.

ay"+by' +cy :g(t) ?2)

Where possible we will use (1) just to make the point that certain facts, theorems, properties,
and/or techniques can be used with the non-constant form. However, most of the time we will be
using (2) as it can be fairly difficult to solve second order non-constant coefficient differential
equations.

Initially we will make our life easier by looking at differential equations with g(z) = 0. When g(?)
= (0 we call the differential equation homogeneous and when g (t) # 0 we call the differential

equation nonhomogeneous.

So, let’s start thinking about how to go about solving a constant coefficient, homogeneous, linear,
second order differential equation. Here is the general constant coefficient, homogeneous, linear,
second order differential equation.

ay"+by' +cy=0

It’s probably best to start off with an example. This example will lead us to a very important fact
that we will use in every problem from this point on. The example will also give us clues into
how to go about solving these in general.

Example 1 Determine some solutions to

yl! _ 9y — O
Solution
We can get some solutions here simply by inspection. We need functions whose second
derivative is 9 times the original function. One of the first functions that I can think of that comes
back to itself after two derivatives is an exponential function and with proper exponents the 9 will
get taken care of as well.

So, it looks like the following two functions are solutions.
y(t)=¢e" and y(t)=e™

We’ll leave it to you to verify that these are in fact solutions.

These two functions are not the only solutions to the differential equation however. Any of the
following are also solutions to the differential equation.
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y(t)=-9¢* y(t)=123¢"
»(r)=56¢™ p(r)=e
y(t)=7¢" —6e™ y(t)=-92¢" —16e™

In fact if you think about it any function that is in the form
y(t)=ce¥ +c,e™

will be a solution to the differential equation.

This example leads us to a very important fact that we will use in practically every problem in
this chapter.

Principle of Superposition

If y, (t) and y, (t) are two solutions to a linear, homogeneous differential equation then so is

y()=cy (1) +e,p,() 3)

Note that we didn’t include the restriction of constant coefficient or second order in this. This
will work for any linear homogeneous differential equation.

If we further assume second order and one other condition (which we’ll give in a second) we can
go a step further.

If y, (t) and y, (t) are two solutions to a linear, second order homogeneous differential

equation and they are “nice enough” then the general solution to the linear, second order
differential equation is given by (3).

So, just what do we mean by “nice enough”? We’ll hold off on that until a later section. At this
point you’ll hopefully believe it when we say that specific functions are “nice enough”.

So, if we now make the assumption that we are dealing with a linear, second order differential
equation, we now know that (3) will be its general solution. The next question that we can ask is
how to find the constants ¢; and ¢,. Since we have two constants it makes sense, hopefully, that
we will need two equations, or conditions, to find them.

One way to do this is to specify the value of the solution at two distinct points, or,
J’(to):yo y(tl):yl

These are typically called boundary values and are not really the focus of this course so we won’t
be working with them.

Another way to find the constants would be to specify the value of the solution and its derivative
at a particular point. Or,

y(to):yo y’(to):y(')
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These are the two conditions that we’ll be using here. As with the first order differential
equations these will be called initial conditions.

Example 2 Solve the following IVP.
V'=9y=0 »(0)=2 »'(0)=-1
Solution

First, the two functions
3t

y(t)=e and y(t)=e
are “nice enough” for us to form the general solution to the differential equation. At this point,
please just believe this. You will be able to verify this for yourself in a couple of sections.

The general solution to our differential equation is then
y(t)=ce™ +ce”

Now all we need to do is apply the initial conditions. This means that we need the derivative of
the solution.

V(1) ==3ce™ +3c,e”

Plug in the initial conditions
2 :y(O) =¢ +c,

-1=)"(0)=-3¢, +3c,

This gives us a system of two equations and two unknowns that can be solved. Doing this yields

The solution to the IVP is then,

y(1) T,

Up to this point we’ve only looked at a single differential equation and we got its solution by
inspection. For a rare few differential equations we can do this. However, for the vast majority
of the second order differential equations out there we will be unable to do this.

So, we would like a method for arriving at the two solutions we will need in order to form a
general solution that will work for any linear, constant coefficient, second order differential
equation. This is easier than it might initially look.

We will use the solutions we found in the first example as a guide. All of the solutions in this
example were in the form
y (t) — ert

Note, that we didn’t include a constant in front of it since we can literally include any constant
that we want and still get a solution. The important idea here is to get the exponential function.
Once we have that we can add on constants to our hearts content.
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So, let’s assume that all solutions to
ay"+by' +cy=0 )
will be of the form

y(r)=e" ®)

To see if we are correct all we need to do is plug this into the differential equation and see what
happens. So, let’s get some derivatives and then plug in.

y'(t)=re" y'(t)=r’e
a(rze”)+b(re”)+c(e”)

0
e’ (ar2 +br+c) =0

So, if (5) is to be a solution to (4) then the following must be true
e (ar2 +br+c) =0

This can be reduced further by noting that exponentials are never zero. Therefore, (5) will be a
solution to (4) provided r is a solution to

ar’ +br+c=0 (6)
This equation is typically called the characteristic equation for (4).

Okay, so how do we use this to find solutions to a linear, constant coefficient, second order
differential equation? First write down the characteristic equation, (6), for the differential
equation, (4). This will be a quadratic equation and so we should expect two roots, r; and ;.
Once we have these two roots we have two solutions to the differential equation.

yl(t):er‘t and yz(t):em )

Let’s take a look at a quick example.

Example 3 Find two solutions to

y" _ 9y — 0
Solution
This is the same differential equation that we looked at in the first example. This time however,
let’s not just guess. Let’s go through the process as out lined above to see the functions that we
guess above are the same as the functions the process gives us.

First write down the characteristic equation for this differential equation and solve it.
r*=9=0 = r==3

The two roots are 3 and -3. Therefore, two solutions are
v (1)=¢" and v, (t)=e

These match up with the first guesses that we made in the first example.

© 2007 Paul Dawkins 107 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

You’ll notice that we neglected to mention whether or not the two solutions listed in (7) are in
fact “nice enough” to form the general solution to (4). This was intentional. We have three cases
that we need to look at and this will be addressed differently in each of these cases.

So, what are the cases? As we previously noted the characteristic equation is quadratic and so
will have two roots, 7; and 7,. The roots will have three possible forms. These are

1. Real, distinct roots,7; # 7, .
2. Complex root, 7, =A%+ pi.

3. Doubleroots,r;, =7, =r.

The next three sections will look at each of these in some more depth, including giving forms for
the solution that will be “nice enough” to get a general solution.
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Real, Distinct Roots

It’s time to start solving constant coefficient, homogeneous, linear, second order differential
equations. So, let’s recap how we do this from the last section. We start with the differential
equation.

ay"+by' +cy=0

Write down the characteristic equation.
ar’ +br+c=0

Solve the characteristic equation for the two roots, 7; and r,. This gives the two solutions
_alit ot
y(t)=e and v, (t)=e

Now, if the two roots are real and distinct (i.e. 7 # r,) it will turn out that these two solutions are
“nice enough” to form the general solution

y(t) =ce

4l

t ryt
+c,e

As with the last section, we’ll ask that you believe us when we say that these are “nice enough”.
You will be able to prove this easily enough once we reach a later section.

With real, distinct roots there really isn’t a whole lot to do other than work a couple of examples
so let’s do that.

Example 1 Solve the following IVP.
V' +11y +24y =0 y(0)=0  »'(0)=-7

Solution
The characteristic equation is

P +11r+24=0
(r+8)(r+3) =0
Its roots are ; = - 8 and », = -3 and so the general solution and its derivative is.
y(t)=ce™ +ce™
V() =—8¢e™ —3c,e”™
Now, plug in the initial conditions to get the following system of equations.
0 :y(O) =¢ +c,
~7=)'(0)=-8¢, -3¢,

Solving this system gives ¢, =< and ¢, =—% . The actual solution to the differential equation is
then
T & T _
y(t)z—e 80 _ Lo
5 5

© 2007 Paul Dawkins 109 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Example 2 Solve the following IVP

Y'+3y' =10y =0 y(0)=4 V' (0)=-2
Solution
The characteristic equation is

P +3r—10=0
(r+5)(r—2)=0

Its roots are r; = - 5 and », = 2 and so the general solution and its derivative is.
y(t)=ce™ +c,e”

V(1) ==5¢e™ +2c,e*

Now, plug in the initial conditions to get the following system of equations.
4=y(0)=¢ +c,

—2=y'(0)=-5¢, +2c,
Solving this system gives ¢, =2 and ¢, =<&. The actual solution to the differential equation is
then

y(2) :ges’ +§e2’

Example 3 Solve the following IVP.
3y"+2y' -8y =0 y(O)=—6 y’(O)z—lS

Solution
The characteristic equation is

3P +2r-8=0
(3r—4)(r+2)=0

Its roots are r; = % and », = -2 and so the general solution and its derivative is.

y(t)= cle% +c,e”

4

V(1) = gcle3 ~2c,e”

Now, plug in the initial conditions to get the following system of equations.
—6= y(O) =c +c,

—182)}'(0)2%0l -2c¢,

Solving this system gives ¢; =-9 and ¢, = 3. The actual solution to the differential equation is
then.

y(t)= “9e 3¢

© 2007 Paul Dawkins 110 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Example 4 Solve the following IVP

4'=5y'=0  y(-2)=0 (=2)=7
Solution
The characteristic equation is

The roots of this equation are ; =0 and », = %. Here is the general solution as well as its
derivative.

0 st 5t
y(t) =ce +cet =¢ +ce’
5 s
!
y (t) = Zcze N
Up to this point all of the initial conditions have been at # = 0 and this one isn’t. Don’t get to
locked into initial conditions always being at # =0 and you just automatically use that instead of

the actual value for a given problem.

So, plugging in the initial conditions gives the following system of equations to solve.

0=y(-2)=¢ +cze_%

Solving this gives.

The solution to the differential equation is then.
()=-22 4 Bty o 28, 28 4
4 5 5§ 5 5§

In a differential equations class most instructors (including me....) tend to use initial conditions at
¢t = 0 because it makes the work a little easier for the students as they are trying to learn the
subject. However, there is no reason to always expect that this will be the case, so do not start to
always expect initial conditions at ¢ = 0!

Let’s do one final example to make another point that you need to be made aware of.
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Example 5 Find the general solution to the following differential equation.
y'=6y'=2y=0

Solution

The characteristic equation is.

P —6r-2=0

The roots of this equation are.

ha =3+4/11

Now, do NOT get excited about these roots they are just two real numbers.

l’i=3+\/ﬁ and l’i=3—x/ﬁ

Admittedly they are not as nice looking as we may be used to, but they are just real numbers.
Therefore, the general solution is
N 11
y(t) _ CIe(3+ 1)t +cze(3 1)t

If we had initial conditions we could proceed as we did in the previous two examples although
the work would be somewhat messy and so we aren’t going to do that for this example.

The point of the last example is make sure that you don’t get to used to “nice”, simple roots. In
practice roots of the characteristic equation will generally not be nice, simple integers or fractions
so don’t get too used to them!
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Complex Roots

In this section we will be looking at solutions to the differential equation
ay"+by' +cy=0
in which roots of the characteristic equation,
ar’ +br+c=0
are complex roots in the form 7, = Atui.

Now, recall that we arrived at the characteristic equation by assuming that all solutions to the
differential equation will be of the form

Plugging our two roots into the general form of the solution gives the following solutions to the
differential equation.

y(t)= el and v, ()= el

Now, these two functions are “nice enough” (there’s those words again... we’ll get around to
defining them eventually) to form the general solution. We do have a problem however. Since
we started with only real numbers in our differential equation we would like our solution to only
involve real numbers. The two solutions above are complex and so we would like to get our
hands on a couple of solutions (“nice enough” of course...) that are real.

To do this we’ll need Euler’s Formula.
e’ =cosO +isinf

A nice variant of Euler’s Formula that we’ll need is.
e’ =cos(—0)+isin(—60)=cos —isinf

Now, split up our two solutions into exponentials that only have real exponents and exponentials
that only have imaginary exponents. Then use Euler’s formula, or its variant, to rewrite the
second exponential.

v (t)=e""e*" =e*(cos(ut)+isin(put))
v, (t)=eMe ™ = (cos(ut)—isin(ut))

This doesn’t eliminate the complex nature of the solutions, but it does put the two solutions into a
form that we can eliminate the complex parts.

Recall from the basics section that if two solutions are “nice enough” then any solution can be
written as a combination of the two solutions. In other words,

J’(t) =0 (t)+czy2 (t)
will also be a solution.

Using this let’s notice that if we add the two solutions together we will arrive at.
v (£)+y,(t)=2¢" cos(put)
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This is a real solution and just to eliminate the extraneous 2 let’s divide everything by a 2. This
gives the first real solution that we’re after.

140=%y40+%%(0=&umqu0

Note that this is just equivalent to taking

1
0126’225

Now, we can arrive at a second solution in a similar manner. This time let’s subtract the two
original solutions to arrive at.

v (t)=»,(t)=2ie" sin(ut)

On the surface this doesn’t appear to fix the problem as the solution is still complex. However,
upon learning that the two constants, ¢; and ¢, can be complex numbers we can arrive at a real
solution by dividing this by 2i. This is equivalent to taking

! and c, = L

¢ == )
2i 21

Our second solution will then be

wgzéxoyqugzwgquo

We now have two solutions (we’ll leave it to you to check that they are in fact solutions) to the
differential equation.

u(t)=e"cos(ut) and  v(r)=e"sin(ut)
It also turns out that these two solutions are “nice enough” to form a general solution.

So, if the roots of the characteristic equation happen to be 7, , = A E i the general solution to
the differential equation is.
y(t)=ce" cos(pt)+c,e” sin(ur)

Let’s take a look at a couple of examples now.

Example 1 Solve the following IVP.

y'=4y'+9y=0 y(0)=0 y'(0)=-8
Solution
The characteristic equation for this differential equation is.

7 —4r+9=0
The roots of this equation are 7, =2+ \/g i . The general solution to the differential equation is
then.

y(t)=ce* cos(x/gt) +c,e” sin(x/gt)
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Now, you’ll note that we didn’t differentiate this right away as we did in the last section. The
reason for this is simple. While the differentiation is not terribly difficult, it can get a little messy.
So, first looking at the initial conditions we can see from the first one that if we just applied it we
would get the following.

0:)/(0):cl

In other words, the first term will drop out in order to meet the first condition. This makes the
solution, along with its derivative

y(t)=c,e” sin(\/gt)
V(1) =2c,e* Sin(\/gt) +x/§cze2’ cos(\/gt)

A much nicer derivative than if we’d done the original solution. Now, apply the second initial
condition to the derivative to get.

—8:)/'(O)=«/§c2 = c,=—

8
J5
The actual solution is then.

y(t)= —%e” sin(«/gt)

Example 2 Solve the following IVP.

Y-8y +17y=0 y(0)=—4 '(0)=-1
Solution
The characteristic equation this time is.

P —8r+17=0

The roots of this are 7, , =4 +i. The general solution as well as its derivative is
y(t)=ce* cos(t)+c,e* sin(r)
y'(t) =4ce* cos(1)—ce* sin(t)+4c,e* sin(r)+c,e* cos(¢)

Notice that this time we will need the derivative from the start as we won’t be having one of the
terms drop out. Applying the initial conditions gives the following system.

—4:y(0)=c1
-1=)"(0)=4¢, +c,

Solving this system gives ¢, =—4 and ¢, =15. The actual solution to the IVP is then.
y(t)=—4e" cos(r)+15e* sin(7)
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Example 3 Solve the following IVP.

4y"+24y'+37y=0  y(x)=1 y'(x)=0
Solution
The characteristic equation this time is.

4r* +24r+37=0

The roots of this are 7, = =3+ +i. The general solution as well as its derivative is

3 t VRSN
y(t)=ce” cos(5j+c2e ’ sm(gj
y'(t)=-3c,e™ cos L) G| L —3c,e ¥ sin L P
2) 2 2 2 2 2

Applying the initial conditions gives the following system.
3 s 5r . (T 3x
1=y(n)=ce™ cos| = |[+c,e " sin| = |=c,e”
2 2
-3
Do not forget to plug the ¢ = & into the exponential! This is one of the more common mistakes
that students make on these problems. Also, make sure that you evaluate the trig functions as
much as possible in these cases. It will only make your life simpler. Solving this system gives

— 3n _ 37
¢, =—6e c,=e

The actual solution to the IVP is then.

t t
t)=—-6e"e> cos| — |+e*"e ™ sin (—j
¥ (1) 8 d
y(t)= —6e ) cos (ij +e ™ sin (ij
2 2

Let’s do one final example before moving on to the next topic.

Example 4 Solve the following IVP.
T T
"+16y =0 — |=-10 =1=3
eiey=0 2] (%)

Solution
The characteristic equation for this differential equation and its roots are.

rr+16=0 = r=+4i

The general solution to this differential equation and its derivative is.
y(t)=c cos(4t)+c,sin(4t)
' (1) =—4c, sin(4t)+4c, cos(4t)

© 2007 Paul Dawkins 116 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Plugging in the initial conditions gives the following system.

T
—10=y(5j=cl ¢ =-10

(T
3:)}(3):402 c, =

So, the constants drop right out with this system and the actual solution is.

y(t)=—10cos(4t) +%sin(4t)

3
4
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Repeated Roots

In this section we will be looking at the last case for the constant coefficient, linear, homogeneous
second order differential equations. In this case we want solutions to
ay"+by' +cy=0
where solutions to the characteristic equation
ar’ +br+c=0
are double roots r; =1, =r.

This leads to a problem however. Recall that the solutions are
yl(t):erlt:ert yz(t):erzt:ert

These are the same solution and will NOT be “nice enough” to form a general solution. I do
promise that I’ll define “nice enough” eventually! So, we can use the first solution, but we’re
going to need a second solution.

Before finding this second solution let’s take a little side trip. The reason for the side trip will be
clear eventually. From the quadratic formula we know that the roots to the characteristic equation

are,
_—b+ Vb —4ac

2a

Ur

In this case, since we have double roots we must have

b*—4ac=0
This is the only way that we can get double roots and in this case the roots will be
I -b
" 24
So, the one solution that we’ve got is
_bt
yl (t) —e 2a

To find a second solution we will use the fact that a constant times a solution to a linear
homogeneous differential equation is also a solution. If this is true then maybe we’ll get lucky and
the following will also be a solution

bt

Y, (t):v(t)yl(t):v(t)e 2 0))
with a proper choice of v(¢). To determine if this in fact can be done, let’s plug this back into the
differential equation and see what we get. We’ll first need a couple of derivatives.

() =v'e —Zve ™
»nit)=ve*——ve?*
2a
T S VA S VA S 1)
"(t)=v"'e ——V'e ——v'e ¥ +—ve ™
Y2 2
2a 2a 4a

, bt T S 1
=vie-——ve+—7>ve ™
a 4a
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We dropped the (?) part on the v to simplify things a little for the writing out of the derivatives.
Now, plug these into the differential equation.

, bt b, b P b T N 1) bt
ajv'e ——ve+—ve ™ +b[ Ve ——ve 2 +c(ve 2a
a 4a 2a

SN —
I
()

We can factor an exponential out of all the terms so let’s do that. We’ll also collect all the
coefficients of v and its derivatives.

. 2 2
e [av”+(—b+b)v’+(b——b—+cjv =0

da 2a

bt b’
el av'+| ——+c|v|=0
4a

ef% (av” _4_1a(b2 —4ac)v =0

Now, because we are working with a double root we know that that the second term will be zero.
Also exponentials are never zero. Therefore, (1) will be a solution to the differential equation
provided v(?) is a function that satisfies the following differential equation.

av"=0 OR V=0

We can drop the a because we know that it can’t be zero. If it were we wouldn’t have a second
order differential equation! So, we can now determine the most general possible form that is
allowable for v(z).

v’:J-v”dt:c v(t):J-v’dtzct+k

This is actually more complicated than we need and in fact we can drop both of the constants
from this. To see why this is let’s go ahead and use this to get the second solution. The two

solutions are then
bt bt

n(r)=e> (1) =(ct +k)e

Eventually you will be able to show that these two solutions are “nice enough” to form a general
solution. The general solution would then be the following.

_bt _bt
y(t)=ce > +c,(ct+k)e
_bt _bt
=ce * +(c,ct+ek)e ™
_bt _bt
=(¢ +c,k)e > +ecre ™
Notice that we rearranged things a little. Now, ¢, &, ¢;, and ¢, are all unknown constants so any

combination of them will also be unknown constants. In particular, ¢;+c; k and c¢;c are unknown
constants so we’ll just rewrite them as follows.

y(t)= cle_% +c, re
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So, if we go back to the most general form for v(z) we can take ¢c=1 and k=0 and we will arrive at
the same general solution.

Let’s recap. If the roots of the characteristic equation are r; =r, = r, then the general solution is
then

y(t)=ce" +cyte”

Now, let’s work a couple of examples.

Example 1 Solve the following IVP.

y'=4y'+4y=0 »(0)=12  »'(0)=-3
Solution
The characteristic equation and its roots are.

P —4r+d=(r-2)" =0 r,=2
The general solution and its derivative are
y(t)=ce” +c,re*
V' () =2ce” +c,e* +2c,1e”

Don’t forget to product rule the second term! Plugging in the initial conditions gives the
following system.

12=y(0)=¢,
-3=)'(0)=2¢, +c,

This system is easily solve to get ¢; =12 and ¢, = -27. The actual solution to the IVP is then.
y(t)=12¢" —27¢e*

Example 2 Solve the following IVP.

16y" —40y'+25y =0 y(0)=3 y'(O):—%
Solution
The characteristic equation and its roots are.
1612 —40r +25=(4r—5)" =0 ru:%

The general solution and its derivative are
st st
y(t) =ce’ +e,re’

5t 5t 5 5t

5 s st st
"(t)==ce?* +c,e* +=c,te*
J’() 4 2 42

Don’t forget to product rule the second term! Plugging in the initial conditions gives the
following system.
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3:)/(0)201
9 5
_Z:y (O):ch +c,

This system is easily solve to get ¢; =3 and ¢, =-6. The actual solution to the IVP is then.

y(t)= 3t —6ret

Example 3 Solve the following IVP

V'+14y"'+49y =0 y(-4)=-1 y'(-4)=5
Solution
The characteristic equation and its roots are.

P +14r+49=(r+7) =0 r,=-1
The general solution and its derivative are
y(t)=ce " +cyre™
V'(t)=—Tce +c,e =Tc, e
Plugging in the initial conditions gives the following system of equations.
—1=y(—4)=ce”™ —4c,e™
5=)'(-4)=-Tce™ +c,e” +28c,e® = -Tce® +29c,e™

Solving this system gives the following constants.
¢, =—9e* c, =—2e

The actual solution to the IVP is then.
y(t)=-9e e —2te e

y(t) _9e—7(z+4) _ 2te—7(z+4)
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Reduction of Order

We’re now going to take a brief detour and look at solutions to non-constant coefficient, second
order differential equations of the form.

p(t)y" +q(1)y +r(t)y=0

In general, finding solutions to these kinds of differential equations can be much more difficult
than finding solutions to constant coefficient differential equations. However, if we already know
one solution to the differential equation we can use the method that we used in the last section to
find a second solution. This method is called reduction of order.

Let’s take a quick look at an example to see how this is done.

Example 1 Find the general solution to
202y +1y' =3y =0
given that ), (t) =" is a solution.

Solution
Reduction of order requires that a solution already be known. Without this known solution we
won’t be able to do reduction order.

Once we have this first solution we will then assume that a second solution will have the form

»(8)=v(t) 3 (1) @

for a proper choice of v(z). To determine the proper choice, we plug the guess into the differential
equation and get a new differential equation that can be solved for v(?).

So, let’s do that for this problem. Here is the form of the second solution as well as the
derivatives that we’ll need.

v, (8)=t"v vy (t)==t"v+eTY yi(t)=207v =20+t

Plugging these into the differential equation gives
21 (2t’3v —2t7 + t’lv") +t (—t’zv + t’lv') -3 (t’lv) =0

Rearranging and simplifying gives
200" +(—4+1)v + (4 =1 =3 v =0
20" =3v'=0
Note that upon simplifying the only terms remaining are those involving the derivatives of v. The
term involving v drops out. If you’ve done all of your work correctly this should always happen.

Sometimes, as in the repeated roots case, the first derivative term will also drop out.

So, in order for (1) to be a solution then v must satisfy
20" =3V =0 2)

This appears to be a problem. In order to find a solution to a second order non-constant
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coefficient differential equation we need to solve a different second order non-constant
coefficient differential equation.

However, this isn’t the problem that it appears to be. Because the term involving the v drops out
we can actually solve (2) and we can do it with the knowledge that we already have at this point.
We will solve this by making the following change of variable.

w=v' = w ="

With this change of variable (2) becomes

2tw'=3w=0
and this is a linear, first order differential equation that we can solve. This also explains the name
of this method. We’ve managed to reduce a second order differential equation down to a first
order differential equation.

This is a fairly simple first order differential equation so I’ll leave the details of the solving to
you. If you need a refresher on solving linear, first order differential equations go back to the
second chapter and check out that section. The solution to this differential equation is

w(t) = ct%

Now, this is not quite what we were after. We are after a solution to (2). However, we can now
find this. Recall our change of variable.

Vi=w

With this we can easily solve for v(?).

v(t)=[wdt=[ct* dtz%ctg +k

This is the most general possible v(z) that we can use to get a second solution. So, just as we did
in the repeated roots section, we can choose the constants to be anything we want so choose them
to clear out all the extraneous constants. In this case we can use

c:é k=0
2

Using these gives the following for v(z) and for the second solution.
v(t)=1 = yz(t):t’l(t%):t%

Then general solution will then be,

3
2

y(t) = clt’1 +c,t

If we had been given initial conditions we could then differentiate, apply the initial conditions and
solve for the constants.

Reduction of order, the method used in the previous example can be used to find second solutions
to differential equations. However, this does require that we already have a solution and often
finding that first solution is a very difficult task and often in the process of finding the first
solution you will also get the second solution without needing to resort to reduction of order. So,

© 2007 Paul Dawkins 123 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

for those cases when we do have a first solution this is a nice method for getting a second
solution.

Let’s do one more example.

Example 2 Find the general solution to
2_n

t°y"+2'-2y=0
given that y, (t) =1 is a solution.

Solution
The form for the second solution as well as its derivatives are,

yZ(t):tV y;(t):V'i‘tV’ y;(l‘):2V'+tv"

Plugging these into the differential equation gives,
£ (2v +0")+2t(v+v')=2(tv)=0=0

Rearranging and simplifying gives the differential equation that we’ll need to solve in order to
determine the correct v that we’ll need for the second solution.

V' + 47 =0
Next use the variable transformation as we did in the previous example.

w=1' = w ="

With this change of variable the differential equation becomes

£w+4'w=0
and this is a linear, first order differential equation that we can solve. We’ll leave the details of
the solution process to you.

w(t) =ct

Now solve for v(?).

v(t)=[wdt=[ct dt = —%ct‘3 +k

As with the first example we’ll drop the constants and use the following v(z)
v(t)=1" = y(t)=t(7)=17
Then general solution will then be,

y(t)=c1t+j—§

On a side note, both of the differential equations in this section were of the form,
2_n

t'y'+aty'+By=0
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These are called Euler differential equations and are fairly simple to solve directly for both
solutions. To see how to solve these directly take a look at the Euler Differential Equation
section.
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Fundamental Sets of Solutions

The time has finally come to define “nice enough”. We’ve been using this term throughout the
last few sections to describe those solutions that could be used to form a general solution and it is
now time to officially define it.

First, because everything that we’re going to be doing here only requires linear and homogeneous
we won’t require constant coefficients in our differential equation. So, let’s start with the
following IVP.

p(t)y"+q(t)y +r(t)y=0

@
J’(to):yo y'(to):yé

Let’s also suppose that we have already found two solutions to this differential equation, y,;(#) and
ya(t). We know from the Principle of Superposition that

y()=cy 1)+, () (2)

Will also be a solution to the differential equation. What we want to know is whether or not it
will be a general solution. In order for (2) to be considered a general solution it must satisfy the
general initial conditions in (1).

y(to):yo y'(to):y(’)
This will also imply that any solution to the differential equation can be written in this form.

So, let’s see if we can find constants that will satisfy these conditions. First differentiate (2) and
plug in the initial conditions.

Yo = y(l‘o) =) (to)+czy2 (to)

’ ’ ’ ’ (3)
W=V (to) =ON (to)"'czyz (to)
Since we are assuming that we’ve already got the two solutions everything in this system is
technically known and so this is a system that can be solved for ¢; and ¢,. This can be done in
general using Cramer’s Rule. Using Cramer’s Rule gives the following solution.
Yo yz(to) yl(to) Yo
v »(4) n(t) v
= ¢, = )

N (to) Vs (to)
y;(to) h2S (to)

yl(tO) W (to)
y;(to) h2S (to)

where,

a b
‘zad—bc
d

c

is the determinant of a 2x2 matrix. If you don’t know about determinants that is okay, just use
the formula that we’ve provided above.

© 2007 Paul Dawkins 126 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Now, (4) will give the solution to the system (3). Note that in practice we generally don’t use
Cramer’s Rule to solve systems, we just proceed in a straightforward manner and solve the
system using basic algebra techniques. So, why did we use Cramer’s Rule here then?

We used Cramer’s Rule because we can use (4) to develop a condition that will allow us to
determine when we can solve for the constants. All three (yes three, the denominators are the
same!) of the quantities in (4) are just numbers and the only thing that will prevent us from
actually getting a solution will be when the denominator is zero.

The quantity in the denominator is called the Wronskian and is denoted as

w(ra0=[1) Sl r0g0-<0)r©

When it is clear what the functions and/or ¢ are we often just denote the Wronskian by .

Let’s recall what we were after for here. We wanted to determine when two solutions to (1)
would be nice enough to form a general solution. The two solutions will form a general solution
to (1) if they satisfy the general initial conditions given in (1) and we can see from Cramer’s Rule
we can see that they will satisfy the initial conditions provided the Wronskian isn’t zero. Or,

:yl(to))é (to)_yz (to)y{(to)io

W(ywyz)(to): y

So, suppose that y;(z) and y,(?) are two solutions to (1) and that W ( VsV, )(t) # 0. Then the two

solutions are called a fundamental set of solutions and the general solution to (1) is
J’(t) =an (t)+czy2 (t)

We know now what “nice enough” means. Two solutions are “nice enough” if they are a
fundamental set of solutions.

So, let’s check one of the claims that we made in a previous section. We’ll leave the other two to
you to check if you’d like to.

Example 1 Back in the complex root section we made the claim that

v, () =¢" cos(put) and  y,(¢)=e"sin(ur)
were a fundamental set of solutions. Prove that they in fact are.
Solution

So, to prove this we will need to take find the Wronskian for these two solutions and show that it
isn’t zero.
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~ e’ cos(put) e’ sin(pt)
A€ cos(pt)—pe* sin(pt) Ae™sin(ut)+ pe™ cos(put)
=e" cos(u t)()Le’“ sin(pt)+ pe* cos(u t)) -
" sin(u t)(le’“ cos(pt)—pe* sin(p t))
= pe’* cos’ (u 1)+ pe* sin® (ur)
= e (cosz(,ut)+sin2(/,tt))

Now, the exponential will never be zero and p # 0 (if it were we wouldn’t have complex roots!)

and so W # 0. Therefore, these two solutions are in fact a fundamental set of solutions and so
the general solution in this case is.

y(t)=ce cos(ur)+c,e” sin(pt)

Example 2 1In the first example that we worked in the Reduction of Order section we found a
second solution to

262y "+ =3y =0

Show that this second solution, along with the given solution, form a fundamental set of solutions
for the differential equation.

Solution
The two solutions from that example are

n(f)=r" v ()=t

rolw

Let’s compute the Wronskian of these two solutions.
3
t?
3 1y 5 5
W= 3, _—t2—(—t2):—t2:—
_t*2 _tf 2 2 2\/;
2

So, the Wronskian will never be zero. Note that we can’t plug = 0 into the Wronskian. This
would be a problem in finding the constants in the general solution, except that we also can’t plug
¢t = 0 into the solution either and so this isn’t the problem that it might appear to be.

So, since the Wronskian isn’t zero for any ¢ the two solutions form a fundamental set of solutions
and the general solution is
3
y(t) =ct ' +ot’

as we claimed in that example.

To this point we’ve found a set of solutions then we’ve claimed that they are in fact a
fundamental set of solutions. Of course, you can now verify all those claims that we’ve made,
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however this does bring up a question. How do we know that for a given differential equation a
set of fundamental solutions will exist? The following theorem answers this question.

Theorem

Consider the differential equation

Y'+p(t)y'+q(t)y=0
where p(t) and ¢(2) are continuous functions on some interval I. Choose #, to be any point in the
interval I. Let y;(2) be a solution to the differential equation that satisfies the initial conditions.

y()=l ¥()=0

Let y,(?) be a solution to the differential equation that satisfies the initial conditions.
¥(t)=0 y'(t)=1

Then y;(?) and y,(?) form a fundamental set of solutions for the differential equation.

It is easy enough to show that these two solutions form a fundamental set of solutions. Just
compute the Wronskian.

W(ylayz)(to):yl(to) ¥, (%)

y{(to) y; (to)

So, fundamental sets of solutions will exist provided we can solve the two IVP’s given in the
theorem.

=1-0=1%0
1

Example 3 Use the theorem to find a fundamental set of solutions for
V'+4y'+3y=0
using 7y = 0.

Solution
Using the techniques from the first part of this chapter we can find the two solutions that we’ve
been using to this point.

y(t)=e y(t)=e"

These do form a fundamental set of solutions as we can easily verify. However, they are NOT
the set that will be given by the theorem. Neither of these solutions will satisfy either of the two
sets of initial conditions given in the theorem. We will have to use these to find the fundamental
set of solutions that is given by the theorem.

We know that the following is also solution to the differential equation.
y(t)=ce™ +ce”

So, let’s apply the first set of initial conditions and see if we can find constants that will work.

y(0)=1 ¥'(0)=0

We’ll leave it to you to verify that we get the following solution upon doing this.
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3
+=e
2

=3t

1
yl(t)z—Ee

Likewise, if we apply the second set of initial conditions,
y(0)=0  y'(0)=1

we will get

According to the theorem these should form a fundament set of solutions. This is easy enough to
check.

__e—3t+§e—t __e—3t+_e—t
W= 32 3
Dot _Zet 2 _lat
2 2 2 2
T B P T B L R TR | B TR
2 2 2
=e 0

So, we got a completely different set of fundamental solutions from the theorem than what we’ve
been using up to this point. This is not a problem. There are an infinite number of pairs of
functions that we could use as a fundamental set of solutions for this problem.

So, which set of fundamental solutions should we use? Well, if we use the ones that we
originally found, the general solution would be,

y(t)=ce™ +ce”
Whereas, if we used the set from the theorem the general solution would be,
1 5 3 . 1 5 1
t)=c|——e " +—e |+c,| ——e +—e
y()=e ( 2 2 ) 2

This would not be very fun to work with when it came to determining the coefficients to satisfy a
general set of initial conditions.

So, which set of fundamental solutions should we use? We should always try to use the set that is
the most convenient to use for a given problem.
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More on the Wronskian

In the previous section we introduced the Wronskian to help us determine whether two solutions
were a fundamental set of solutions. In this section we will look at another application of the
Wronskian as well as an alternate method of computing the Wronskian.

Let’s start with the application. We need to introduce a couple of new concepts first.

Given two non-zero functions f{x) and g(x) write down the following equation.

cf(x)+kg(x)=0 1)
Notice that ¢ = 0 and £ = 0 will make (1) true for all x regardless of the functions that we use.
Now, if we can find non-zero constants ¢ and k for which (1) will also be true for all x then we

call the two functions linearly dependent. On the other hand if the only two constants for which
(1) is true are ¢ = 0 and &k = 0 then we call the functions linearly independent.

Example 1 Determine if the following sets of functions are linearly dependent or linearly
independent.

(a) f(x)=9cos(2x) g(x)=2cos?(x)—2sin’(x) [Solution]
(b) f(t)=2¢ g(t)=r* [Solution]

Solution

(@) f(x)=9cos(2x) g(x)=2cos’(x)—2sin’(x)

We’ll start by writing down (1) for these two functions.

c(9 cos(2x)) + k(2 cos’ (x)—2sin’ (x)) =0

We need to determine if we can find non-zero constants ¢ and k that will make this true for all x
or if ¢ = 0 and k = 0 are the only constants that will make this true for all x. This is often a fairly
difficult process. The process can be simplified with a good intuition for this kind of thing, but
that’s hard to come by, especially if you haven’t done many of these kinds of problems.

In this case the problem can be simplified by recalling
cos” (x)—sin’ (x) = cos(2x)

Using this fact our equation becomes.
9ccos(2x)+ 2k cos(2x) =0
(9c+2k)cos(2x)=0
With this simplification we can see that this will be zero for any pair of constants ¢ and & that

satisfy
9c+2k=0

Among the possible pairs on constants that we could use are the following pairs.
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c=1, k:—g
2

c:z, k=-1

9

c=-2 k=

c=—Z k=2
4

etc.

As I’m sure you can see there are literally thousands of possible pairs and they can be made as
“simple” or as “complicated” as you want them to be.

So, we’ve managed to find a pair of non-zero constants that will make the equation true for all x
and so the two functions are linearly dependent.
[Return to Problems]

(b) f(1)=2¢ g(t)=r"

As with the last part, we’ll start by writing down (1) for these functions.
2ct’ +kt* =0

In this case there isn’t any quick and simple formula to write one of the functions in terms of the
other as we did in the first part. So, we’re just going to have to see if we can find constants.
We’ll start by noticing that if the original equation is true, then if we differentiate everything we
get a new equation that must also be true. In other words, we’ve got the following system of two
equations in two unknowns.

2ct* +kt* =0
det+ 4kt =0

We can solve this system for ¢ and k and see what we get. We’ll start by solving the second
equation for c.

c=—kt’
Now, plug this into the first equation.

2(—kt2)t2 +kt* =0
—kt* =0

Recall that we are after constants that will make this true for all . The only way that this will
ever be zero for all 71s if k= 0! So, if £ = 0 we must also have ¢ = 0.

Therefore, we’ve shown that the only way that
2ct’ +kt* =0
will be true for all ¢ is to require that ¢ = 0 and £ = 0. The two functions therefore, are linearly

independent.
[Return to Problems]
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As we saw in the previous examples determining whether two functions are linearly independent
or linearly dependent can be a fairly involved process. This is where the Wronskian can help.

Fact

Given two functions f{x) and g(x) that are differentiable on some interval 1.
miew ( 1, g)(xo) # (0 for some x; in I, then f{x) and g(x) are linearly independent on

the interval 1.

(2) If f(x) and g(x) are linearly dependent on I then W(f g)(x) = 0 for all x in the interval L.

Be very careful with this fact. It DOES NOT say that if W(f,g)(x) = 0 then f{x) and g(x) are
linearly dependent! In fact it is possible for two linearly independent functions to have a zero
Wronskian!

This fact is used to quickly identify linearly independent functions and functions that are liable to
be linearly dependent.

Example 2 Verify the fact using the functions from the previous example.

Solution

(a) f(x)=9cos(2x) g(x)=2cos*(x)—2sin’(x)

In this case if we compute the Wronskian of the two functions we should get zero since we have
already determined that these functions are linearly dependent.

W 9cos(2x) 2cos” (x)—2sin’ (x)
—18sin(2x) —4cos(x)sin(x)—4sin(x)cos(x)
9cos(2x) 2cos(2x)

—18sin(2x) —2sin(2x)—2sin(2x)
9cos(2x)  2cos(2x)
—18sin(2x) —4sin(2x)
=—36cos(2x)sin(2x) —(—36cos(2x)sin(2x)) =0

So, we get zero as we should have. Notice the heavy use of trig formulas to simplify the work!

(b) f(¢)=2¢ g(t)=r*

Here we know that the two functions are linearly independent and so we should get a non-zero
Wronskian.

22
4t 4

The Wronskian is non-zero as we expected provided ¢ # 0. This is not a problem. As long as the
Woronskian is not identically zero for all # we are okay.

=8 -4t =4
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Example 3 Determine if the following functions are linearly dependent or linearly independent.

(a) f(t)=cost g(r)=sinz [Solution]
(b) f(x)=6" g(x)=6"" [Solution]
Solution

(a) Now that we have the Wronskian to use here let’s first check that. If its non-zero then we will
know that the two functions are linearly independent and if its zero then we can be pretty sure that
they are linearly dependent.

cost sint s
=cos t+sin“t=1#0

—sint cost

So, by the fact these two functions are linearly independent. Much easier this time around!
[Return to Problems]

(b) We’ll do the same thing here as we did in the first part. Recall that
(a" ) =a'lna

Now compute the Wronskian.

6)( 6x+2

6 67 In6 =6"6"?In6—-6"6"In6=0
n n

Now, this does not say that the two functions are linearly dependent! However, we can guess that
they probably are linearly dependent. To prove that they are in fact linearly dependent we’ll need
to write down (1) and see if we can find non-zero ¢ and & that will make it true for all x.

c6"+k6" =0
6" +k6°6* =0
c6* +36k6" =0
(c+36k)6" =0

So, it looks like we could use any constants that satisfy

c+36k=0
to make this zero for all x. In particular we could use
c=36 k=-1
c=-36 k=1
c=9 k= L
4

etc.

We have non-zero constants that will make the equation true for all x. Therefore, the
functions are linearly dependent.
[Return to Problems]
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Before proceeding to the next topic in this section let’s talk a little more about linearly
independent and linearly dependent functions. Let’s start off by assuming that f{x) and g(x) are
linearly dependent. So, that means there are non-zero constants ¢ and & so that

cf(x)+kg(x)=0

1s true for all x.

Now, we can solve this in either of the following two ways.

f)=-2g(x)  OR  glx)=-<r(x)

Note that this can be done because we know that ¢ and k are non-zero and hence the divisions can
be done without worrying about division by zero.

So, this means that two linearly dependent functions can be written in such a way that one is
nothing more than a constant time the other. Go back and look at both of the sets of linearly
dependent functions that we wrote down and you will see that this is true for both of them.

Two functions that are linearly independent can’t be written in this manner and so we can’t get
from one to the other simply by multiplying by a constant.

Next, we don’t want to leave you with the impression that linear independence and linear
dependence is only for two functions. We can easily extend the idea to as many functions as
we’d like.

Let’s suppose that we have n non-zero functions, f;(x), f2(x), ..., fo(x). Write down the following
equation.

afi(x)+efo(x)++c, [, (x)=0 2)

If we can find constants c,, ¢, ..., ¢, with at least two non-zero so that (2) is true for all x then we
call the functions linearly dependent. If, on the other hand, the only constants that make (2) true
forxarec; =0, c;=0, ..., c,= 0 then we call the functions linearly independent.

Note that unlike the two function case we can have some of the constants be zero and still have
the functions be linearly dependent.

In this case just what does it mean for the functions to be linearly dependent? Well, let’s suppose
that they are. So, this means that we can find constants, with at least two non-zero so that (2) is
true for all x. For the sake of argument let’s suppose that c; is one of the non-zero constants.
This means that we can do the following.

clfl(x)+czf2(x)+---+cnfn(x)=o
clfl(x)=—(c2f2(x)+---+cnfn(x))

fl(x)=—cll(czf2(x)+--~+cnfn(x))

In other words, if the functions are linearly dependent then we can write at least one of them in
terms of the other functions.
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Okay, let’s move on the other topic of this section. There is an alternate method of computing the
Wronskian. The following theorem gives this alternate method.

Abel’s Theorem

If y,(¢) and y;(?) are two solutions to
y'+p(t)y' +q(t)y=0
then the Wronskian of the two solutions is

W (v03:)() =W (v, 3,)(8) e

f e

for some ¢,.

Because we don’t know the Wronskian and we don’t know ¢, this won’t do us a lot of good
apparently. However, we can rewrite this as

W(yl,yz)(t)zce_

where the original Wronskian sitting in front of the exponential is absorbed into the ¢ and the
evaluation of the integral at 7, will put a constant in the exponential that can also be brought out
and absorbed into the constant ¢. If you don’t recall how to do this go back and take a look at the
linear, first order differential equation section as we did something similar there.

Ip(t)dt (3)

With this rewrite we can compute the Wronskian up to a multiplicative constant, which isn’t too
bad. Notice as well that we don’t actually need the two solutions to do this. All we need is the
coefficient of the first derivative from the differential equation (provided the coefficient of the
second derivative is one of course...).

Let’s take a look at a quick example of this.

Example 4 Without solving, determine the Wronskian of two solutions to the following

differential equation.
t4yn_2t3yr_t8y:0
Solution
The first thing that we need to do is divide the differential equation by the coefficient of the

second derivative as that needs to be a one. This gives us
2
yﬂ__y!_t4y:0
t

Now, using (3) the Wronskian is

2
*J‘*fd[ 2
21 1 2
pp =cCce 4 =ce nt:cent :ct
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Nonhomogeneous Differential Equations

It’s now time to start thinking about how to solve nonhomogeneous differential equations. A
second order, linear nonhomogeneous differential equation is

Y'+p(t)y +q(t)y=2(1) ¢))
where g(?) is a non-zero function. Note that we didn’t go with constant coefficients here because
everything that we’re going to do in this section doesn’t require it. Also, we’re using a

coefficient of 1 on the second derivative just to make some of the work a little easier to write
down. It is not required to be a 1.

Before talking about how to solve one of these we need to get some basics out of the way, which
is the point of this section.

First, we will call

V'+p(t)y'+q(t)y=0 @)
the associated homogeneous differential equation to (1).

Now, let’s take a look at the following theorem.

Theorem

Suppose that Y;(2) and Y,(?) are two solutions to (1) and that y,(?) and y,(?) are a fundamental set
of solutions to the associated homogeneous differential equation (2) then,

Y (1)-Y, (1)

is a solution to (2) and it can be written as
Y ()= ()= () + e, (1)

Note the notation used here. Capital letters referred to solutions to (1) while lower case letters
referred to solutions to (2). This is a fairly common convention when dealing with
nonhomogeneous differential equations.

This theorem is easy enough to prove so let’s do that. To prove that Y;(?) - Y»(?) is a solution to
(2) all we need to do is plug this into the differential equation and check it.

(4 =1)" +p(6) (5 ~1.) +q(6)(% ~¥,) =0
Y +p(0)Y +Q(t)Y1—(Yz"+p(t)16'+fJ(t)16)=0

g(t)-g(1)=0
0=0
We used the fact that Y;(?) and Y(z) are two solutions to (1) in the third step. Because they are
solutions to (1) we know that
(t)

(1)

So, we were able to prove that the difference of the two solutions is a solution to (2).

Y +p(t)Y1’ +q(t)
Y, +p(t)YQ’ +q(t)

<
I

g
g

o
I
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Proving that

4 (t)_Yz (t) =) (t)"'czyz (t)
is even easier. Since y;(?) and y,(?) are a fundamental set of solutions to (2) we know that they
form a general solution and so any solution to (2) can be written in the form

J’(t)zclyl(t)+czy2 (t)

Well, Y;(t) - Y,(?) is a solution to (2), as we’ve shown above, therefore it can be written as

Y(t)=Y, (1) =cp (1) + .0, (1)

So, what does this theorem do for us? We can use this theorem to write down the form of the
general solution to (1). Let’s suppose that y(?) is the general solution to (1) and that Yp(?) is any
solution to (1) that we can get our hands on. Then using the second part of our theorem we know
that

y(t) -Y, (t) = (t) +c,), (t)
where y,(¢) and y,(?) are a fundamental set of solutions for (2). Solving for y(?) gives,
y(t) =), (t) +c,), (t) +7Y, (t)

We will call

ve(t) = (1) +e, (1)
the complimentary solution and Yp(2) a particular solution. The general solution to a differential
equation can then be written as.

y(t)=y.()+Y,(2)

So, to solve a nonhomogeneous differential equation, we will need to solve the homogeneous
differential equation, (2), which for constant coefficient differential equations is pretty easy to do,
and we’ll need a solution to (1).

This seems to be a circular argument. In order to write down a solution to (1) we need a solution.
However, this isn’t the problem that it seems to be. There are ways to find a solution to (1).
They just won’t, in general, be the general solution. In fact, the next two sections are devoted to
exactly that, finding a particular solution to a nonhomogeneous differential equation.

There are two common methods for finding particular solutions : Undetermined Coefficients and

Variation of Parameters. Both have their advantages and disadvantages as you will see in the
next couple of sections.
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Undetermined Coefficients

In this section we will take a look at the first method that can be used to find a particular solution
to a nonhomogeneous differential equation.

Y'+p(t)y'+q(t)y=2g(1)

One of the main advantages of this method is that it reduces the problem down to an algebra
problem. The algebra can get messy on occasion, but for most of the problems it will not be
terribly difficult. Another nice thing about this method is that the complimentary solution will
not be explicitly required, although as we will see knowledge of the complimentary solution will
be needed in some cases and so we’ll generally find that as well.

There are two disadvantages to this method. First, it will only work for a fairly small class of
g(t)’s. The class of g(?)’s for which the method works, does include some of the more common
functions, however, there are many functions out there for which undetermined coefficients
simply won’t work. Second, it is generally only useful for constant coefficient differential
equations.

The method is quite simple. All that we need to do is look at g(?) and make a guess as to the form
of Yp(?) leaving the coefficient(s) undetermined (and hence the name of the method). Plug the
guess into the differential equation and see if we can determine values of the coefficients. If we
can determine values for the coefficients then we guessed correctly, if we can’t find values for the
coefficients then we guessed incorrectly.

It’s usually easier to see this method in action rather than to try and describe it, so let’s jump into
some examples.

Example 1 Determine a particular solution to
y'—4y' 12y =3e”

Solution
The point here is to find a particular solution, however the first thing that we’re going to do is
find the complimentary solution to this differential equation. Recall that the complimentary
solution comes from solving,

y'=4y'-12y=0

The characteristic equation for this differential equation and its roots are.
r’—4r-12=(r-6)(r+2)=0 = n==2, 1,=6

The complimentary solution is then,
y.(t)=ce™ +c,e”

At this point the reason for doing this first will not be apparent, however we want you in the habit
of finding it before we start the work to find a particular solution. Eventually, as we’ll see,
having the complimentary solution in hand will be helpful and so it’s best to be in the habit of
finding it first prior to doing the work for undetermined coefficients.

Now, let’s proceed with finding a particular solution. As mentioned prior to the start of this
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example we need to make a guess as to the form of a particular solution to this differential
equation. Since g(?) is an exponential and we know that exponentials never just appear or
disappear in the differentiation process it seems that a likely form of the particular solution would
be

Y, (t)=4e

Now, all that we need to do is do a couple of derivatives, plug this into the differential equation
and see if we can determine what 4 needs to be.

Plugging into the differential equation gives

254¢” —4(54¢") —12(Ae5’) =3e*
—7 4> =3¢

So, in order for our guess to be a solution we will need to choose A4 so that the coefficients of the
exponentials on either side of the equal sign are the same. In other words we need to choose 4 so
that,

-74=3 = A=——
7

Okay, we found a value for the coefficient. This means that we guessed correctly. A particular
solution to the differential equation is then,

YP(t):—%eS’

Before proceeding any further let’s again note that we started off the solution above by finding
the complimentary solution. This is not technically part the method of Undetermined
Cocfficients however, as we’ll eventually see, having this in hand before we make our guess for
the particular solution can save us a lot of work and/or headache. Finding the complimentary
solution first is simply a good habit to have so we’ll try to get you in the habit over the course of
the next few examples. At this point do not worry about why it is a good habit. We’ll eventually
see why it is a good habit.

Now, back to the work at hand. Notice in the last example that we kept saying “a” particular
solution, not “the” particular solution. This is because there are other possibilities out there for
the particular solution we’ve just managed to find one of them. Any of them will work when it
comes to writing down the general solution to the differential equation.

Speaking of which... This section is devoted to finding particular solutions and most of the
examples will be finding only the particular solution. However, we should do at least one full
blown IVP to make sure that we can say that we’ve done one.

Example 2 Solve the following IVP
y'—4y' —12y =3¢ y(0)=— y'(0)=—

Solution
We know that the general solution will be of the form,

y(t)=y.()+Y,(2)
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and we already have both the complimentary and particular solution from the first example so we
don’t really need to do any extra work for this problem.

One of the more common mistakes in these problems is to find the complimentary solution and
then, because we’re probably in the habit of doing it, apply the initial conditions to the
complimentary solution to find the constants. This however, is incorrect. The complimentary
solution is only the solution to the homogeneous differential equation and we are after a solution
to the nonhomogeneous differential equation and the initial conditions must satisfy that solution
instead of the complimentary solution.

So, we need the general solution to the nonhomogeneous differential equation. Taking the
complimentary solution and the particular solution that we found in the previous example we get
the following for a general solution and its derivative.

_ 3
y(t)=ce™ +c,e” —7e5t

5t

V(1) =-2ce™ +6c,e” —175e

Now, apply the initial conditions to these.

7—y(0):cl+cz—
| R 15
—7=y (0)——201 +6¢, =

Solving this system gives ¢; =2 and ¢, = 1. The actual solution is then.

5t

y(t)=2e" +e —%e

This will be the only IVP in this section so don’t forget how these are done for nonhomogeneous
differential equations!

Let’s take a look at another example that will give the second type of g(?) for which undetermined
coefficients will work.

Example 3 Find a particular solution for the following differential equation.

y"'—4y'-12y =sin(2t)
Solution
Again, let’s note that we should probably find the complimentary solution before we
proceed onto the guess for a particular solution. However, because the homogeneous
differential equation for this example is the same as that for the first example we won’t
bother with that here.

Now, let’s take our experience from the first example and apply that here. The first
example had an exponential function in the g(?) and our guess was an exponential. This
differential equation has a sine so let’s try the following guess for the particular solution.

Y, (t)=Asin(2t)
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Differentiating and plugging into the differential equation gives,

~4A4sin(2t)—4(24cos(2¢))-12(Asin(2¢)) =sin(2¢)

Collecting like terms yields
—164sin(2t)—84cos(2t) =sin(2t)

We need to pick 4 so that we get the same function on both sides of the equal sign. This means
that the coefficients of the sines and cosines must be equal. Or,

cos(2t): -84=0 = A=0
1

sin(2t): -164=1 = A:—E

Notice two things. First, since there is no cosine on the right hand side this means that the
coefficient must be zero on that side. More importantly we have a serious problem here. In order
for the cosine to drop out, as it must in order for the guess to satisfy the differential equation, we
need to set 4 =0, but if 4 = 0, the sine will also drop out and that can’t happen. Likewise,
choosing 4 to keep the sine around will also keep the cosine around.

What this means is that our initial guess was wrong. If we get multiple values of the same
constant or are unable to find the value of a constant then we have guessed wrong.

One of the nicer aspects of this method is that when we guess wrong our work will often suggest
a fix. In this case the problem was the cosine that cropped up. So, to counter this let’s add a
cosine to our guess. Our new guess is

Y, (t)=Acos(2t)+ Bsin(2¢)
Plugging this into the differential equation and collecting like terms gives,
—4 A cos(2t)—4Bsin (21)—4(—24sin(2¢)+2Bcos(21)) -
12(Acos(2t)+Bsin(2t)) =sin(2¢)
(—44-8B—-124)cos(2t)+(—4B+84—12B)sin(2¢) =sin(2r)
(-164—-8B)cos(2t)+(84—16B)sin(2¢) =sin(2r)

Now, set the coefficients equal

cos(2t): -164-8B=0
sin (2¢): 84-16B=1
Solving this system gives us
4= gL
40 20

We found constants and this time we guessed correctly. A particular solution to the differential
equation is then,

YP(t):ﬁcos(%)—%sin(%)
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Notice that if we had had a cosine instead of a sine in the last example then our guess would have
been the same. In fact, if both a sine and a cosine had shown up we will see that the same guess
will also work.

Let’s take a look at the third and final type of basic g(?) that we can have. There are other types
of g(?) that we can have, but as we will see they will all come back to two types that we’ve
already done as well as the next one.

Example 4 Find a particular solution for the following differential equation.

Y =4y =12y =2 —t+3
Solution
Once, again we will generally want the complimentary solution in hand first, but again we’re
working with the same homogeneous differential equation (you’ll eventually see why we keep
working with the same homogeneous problem) so we’ll again just refer to the first example.

For this example g(?) is a cubic polynomial. For this we will need the following guess for the
particular solution.

Y,(t)=At +Bt* +Ct+D

Notice that even though g(?) doesn’t have a # in it our guess will still need one! So, differentiate
and plug into the differential equation.

6At+2B—4(3At2 +ZBt+C)—12(At3 + Bt +Ct+D):2t3 —t+3
~1248 +(~124-12B)#* +(64-8B~12C)t +2B-4C~12D = 21> ~t +3

Now, as we’ve done in the previous examples we will need the coefficients of the terms on both
sides of the equal sign to be the same so set coefficients equal and solve.

£ 124=2 = A=_1
6
£ _124-12B=0 N B:é
£ 64-8B-12C=-1 = C:_é
0 5
£ 2B_4C-12D=3 ~ p-_2
27

Notice that in this case it was very easy to solve for the constants. The first equation gave 4.
Then once we knew A the second equation gave B, etc. A particular solution for this differential

equation is then
1, 1, 1 5
Y, (t)=—=t +—t ——t——
(1) 6 6 9 27

Now that we’ve gone over the three basic kinds of functions that we can use undetermined
coefficients on let’s summarize.
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2(1) Yp(1) guess
ae” A(:ﬁ’
acos(pr) Acos(pt)+ Bsin(Br)
bsin(fBt) Acos(Bt)+ Bsin(ft)
acos(Bt)+bsin(Br) | Acos(Bt)+ Bsin(pr)
n" degree polynomial | A"+ A "+ At + 4,

Notice that there are really only three kinds of functions given above. If you think about it the
single cosine and single sine functions are really special cases of the case where both the sine and
cosine are present. Also, we have not yet justified the guess for the case where both a sine and a
cosine show up. We will justify this later.

We now need move on to some more complicated functions. The more complicated functions
arise by taking products and sums of the basic kinds of functions. Let’s first look at products.

Example 5 Find a particular solution for the following differential equation.

' =4y —12y = te*
Solution
You’re probably getting tired of the opening comment, but again find the complimentary solution
first really a good idea but again we’ve already done the work in the first example so we won’t do
it again here. We promise that eventually you’ll see why we keep using the same homogeneous
problem and why we say it’s a good idea to have the complimentary solution in hand first. At
this point all we’re trying to do is reinforce the habit of finding the complimentary solution first.

Okay, let’s start off by writing down the guesses for the individual pieces of the function. The
guess for the  would be

At+B
while the guess for the exponential would be

Ce4l

Now, since we’ve got a product of two functions it seems like taking a product of the guesses for
the individual pieces might work. Doing this would give

Ce* (At +B)

However, we will have problems with this. As we will see, when we plug our guess into the
differential equation we will only get two equations out of this. The problem is that with this
guess we’ve got three unknown constants. With only two equations we won’t be able to solve for
all the constants.

This is easy to fix however. Let’s notice that we could do the following
Ce* (At+B)=e"(ACt+ BC)

If we multiply the C through, we can see that the guess can be written in such a way that there are

© 2007 Paul Dawkins 144 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

really only two constants. So, we will use the following for our guess.
Y,(t)=¢"(A4t+B)

Notice that this is nothing more than the guess for the # with an exponential tacked on for good
measure.

Now that we’ve got our guess, let’s differentiate, plug into the differential equation and collect
like terms.

e (1641 +16B+84)—4(e" (441 +4B+ 4))-12(e* (4t +B)) = re*
(164-164-124)te* +(16B+84-16B—-4A4-12B)e" =re*
—124te" +(44-12B)e* =re"

Note that when we’re collecting like terms we want the coefficient of each term to have only

constants in it. Following this rule we will get two terms when we collect like terms. Now, set
coefficients equal.

e : _124=1 — y-_L
12
et 44-12B=0 = B:—i
36

A particular solution for this differential equation is then

1 1
Y _ oM ot ——— (3t+1)e*
w(1)=e ( 12 36) 36( +1)e

This last example illustrated the general rule that we will follow when products involve an
exponential. When a product involves an exponential we will first strip out the exponential and
write down the guess for the portion of the function without the exponential, then we will go back
and tack on the exponential without any leading coefficient.

Let’s take a look at some more products. In the interest of brevity we will just write down the
guess for a particular solution and not go through all the details of finding the constants. Also,
because we aren’t going to give an actual differential equation we can’t deal with finding the
complimentary solution first.

Example 6 Write down the form of the particular solution to
Y+p(1)y'+a(t)y=g(t)
for the following g(t)’s.
(a) g(#)=16e"sin(107) [Solution]
(b) g()=(9 —103t)cost [Solution]

(¢) g(r)=—e?(3=5t)cos(9) [Solution]
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Solution

(a) g(r)=16e" sin(10r)

So, we have an exponential in the function. Remember the rule. We will ignore the exponential
and write down a guess for 16 sin(10¢) then put the exponential back in.

The guess for the sine is
Acos(10¢)+ Bsin (10r)

Now, for the actual guess for the particular solution we’ll take the above guess and tack an
exponential onto it. This gives,

Y, (t)=¢"(Acos(10¢)+ Bsin(10¢))

One final note before we move onto the next part. The 16 in front of the function has absolutely
no bearing on our guess. Any constants multiplying the whole function are ignored.
[Return to Problems]

() g(¢)=(9¢ ~103t)cost
We will start this one the same way that we initially started the previous example. The guess for
the polynomial is
A +Bt+C
and the guess for the cosine is
Dcost+ Esint

If we multiply the two guesses we get.
(At2 +Bt+ C)(D cost+ Esint)

Let’s simplify things up a little. First multiply the polynomial through as follows.
(A7 + Bt +C)(Dcost)+( A + Bt + C)(Esint)

(ADt2 +BDt+CD)cost+(AE12 +BEt+ CE)sint

Notice that everywhere one of the unknown constants occurs it is in a product of unknown
constants. This means that if we went through and used this as our guess the system of equations
that we would need to solve for the unknown constants would have products of the unknowns in
them. These types of systems are generally very difficult to solve.

So, to avoid this we will do the same thing that we did in the previous example. Everywhere we
see a product of constants we will rename it and call it a single constant. The guess that we’ll use
for this function will be.

Y, (¢)=(At* +Bt+C)cost +(Di* + Et + F )sint

This is a general rule that we will use when faced with a product of a polynomial and a trig
function. We write down the guess for the polynomial and then multiply that by a cosine. We
then write down the guess for the polynomial again, using different coefficients, and multiply this
by a sine.

[Return to Problems]
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(©) g(t)=—e*(3-5t)cos(9t)

This final part has all three parts to it. First we will ignore the exponential and write down a
guess for.

—(3—-5¢)cos(9¢t)

The minus sign can also be ignored. The guess for this is

(At+ B)cos(9¢)+(Ct+ D)sin(9¢)

Now, tack an exponential back on and we’re done.
Y,(t)=e (At+B)cos(97)+e™ (Ct+D)sin(9)

Notice that we put the exponential on both terms.
[Return to Problems]

There a couple of general rules that you need to remember for products.

1. If g(?) contains an exponential, ignore it and write down the guess for the remainder.
Then tack the exponential back on without any leading coefficient.

2. For products of polynomials and trig functions you first write down the guess for just the
polynomial and multiply that by the appropriate cosine. Then add on a new guess for the
polynomial with different coefficients and multiply that by the appropriate sine.

If you can remember these two rules you can’t go wrong with products. Writing down the
guesses for products is usually not that difficult. The difficulty arises when you need to actually

find the constants.

Now, let’s take a look at sums of the basic components and/or products of the basic components.
To do this we’ll need the following fact.

Fact

If Yp;(2) is a particular solution for
V'Hp(t)y'+q(t)y=2g(1)

and if Yp,(?) is a particular solution for
y'+p(t)y'+q(t)y=g,(t)

then Yp;(¢)+ Yp(?) is a particular solution for
Y'+p(t)y'+q(t)y=2g(1)+g ()

This fact can be used to both find particular solutions to differential equations that have sums in
then and to write down guess for functions that have sums in them.
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Example 7 Find a particular solution for the following differential equation.
V' =4y =12y =3¢ +sin(2r)+re*
Solution
This example is the reason that we’ve been using the same homogeneous differential equation for
all the previous examples. There is nothing to do with this problem. All that we need to do it go

back to the appropriate examples above and get the particular solution from that example and add
them all together.

Doing this gives
—Ee” +Lcos(2t) —%sin(%)—%(?)t +1)e*

Y =

Let’s take a look at a couple of other examples. As with the products we’ll just get guesses here
and not worry about actually finding the coefficients.

Example 8 Write down the form of the particular solution to
Y+ p(t)y'+a(t)y=2g(1)
for the following g(?)’s.
(a) g(t)=4cos(6t)—9sin(6t) [Solution]
(b) g(t)=—2sinz+sin(14r)—5cos(14¢) [Solution]
(©) g(t)=e"+6 [Solution]
(d) g(¢)=6¢"—Tsin(3¢)+9 [Solution]
=10e' —5te* +2e™ [Solution]
=t*cost—5tsint [Solution]

(g) g(1)=5e +e™ cos(6t)—sin(6t) [Solution]

Solution

(a) g(t)=4cos(6t)—9sin(6¢)

This first one we’ve actually already told you how to do. This is in the table of the basic
functions. However we wanted to justify the guess that we put down there. Using the fact on
sums of function we would be tempted to write down a guess for the cosine and a guess for the
sine. This would give.

Acos(6t)+ Bsin(6t)+C cos(6¢)+ Dsin(6¢)

guess for the cosine guess for the sine

So, we would get a cosine from each guess and a sine from each guess. The problem with this as
a guess is that we are only going to get two equations to solve after plugging into the differential
equation and yet we have 4 unknowns. We will never be able to solve for each of the constants.

To fix this notice that we can combine some terms as follows.

(A+C)cos(6¢)+(B+D)sin(6¢)
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Upon doing this we can see that we’ve really got a single cosine with a coefficient and a single
sine with a coefficient and so we may as well just use

Y, (t)=Acos(6t)+ Bsin(6t)

The general rule of thumb for writing down guesses for functions that involve sums is to always
combine like terms into single terms with single coefficients. This will greatly simplify the work

required to find the coefficients.
[Return to Problems]

(b) g(7)=-2sin¢+sin(14¢)—5cos(14¢)

For this one we will get two sets of sines and cosines. This will arise because we have two
different arguments in them. We will get on set for the sine with just a 7 as its argument and we’ll
get another set for the sine and cosine with the 14¢ as their arguments.

The guess for this function is
Y, (t)=Acost+ Bsint+C cos(14¢)+ Dsin(14r)

[Return to Problems]

(¢) g(t) =e’ +6

The main point of this problem is dealing with the constant. But that isn’t too bad. We just
wanted to make sure that an example of that is somewhere in the notes. If you recall that a
constant is nothing more than a zeroth degree polynomial the guess becomes clear.

The guess for this function is
N
Y, (1)=4e" +B
[Return to Problems]

(d) g(r)=6r"—7sin(31)+9

This one can be a little tricky if you aren’t paying attention. Let’s first rewrite the function
g(t)=61>—7sin(3t)+9 as
g(t)=61"+9-7sin(3t)

All we did was move the 9. However upon doing that we see that the function is really a sum of a
quadratic polynomial and a sine. The guess for this is then

Y, (t)= At* + Bt + C + Dcos(3t)+ Esin(3¢)

If we don’t do this and treat the function as the sum of three terms we would get
At* + Bt+C+ Dcos(3t)+ Esin(31)+ G
and as with the first part in this example we would end up with two terms that are essentially the

same (the C and the G) and so would need to be combined. An added step that isn’t really
necessary if we first rewrite the function.

Look for problems where rearranging the function can simplify the initial guess.
[Return to Problems]
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(e) g(1)=10e" -5t +2¢™

So, this look like we’ve got a sum of three terms here. Let’s write down a guess for that.
Ae' +(Bt+C)e™ + De™

Notice however that if we were to multiply the exponential in the second term through we would
end up with two terms that are essentially the same and would need to be combined. This is a
case where the guess for one term is completely contained in the guess for a different term.
When this happens we just drop the guess that’s already included in the other term.

So, the guess here is actually.
Y,(t)=A4e' +(Bt+C)e™

Notice that this arose because we had two terms in our g(?) whose only difference was the
polynomial that sat in front of them. When this happens we look at the term that contains the
largest degree polynomial, write down the guess for that and don’t bother writing down the guess
for the other term as that guess will be completely contained in the first guess.

[Return to Problems]

(® g(r)=1"cost—>5tsint

In this case we’ve got two terms whose guess without the polynomials in front of them would be
the same. Therefore, we will take the one with the largest degree polynomial in front of it and
write down the guess for that one and ignore the other term. So, the guess for the function is

Y, (¢)=(At* +Bt+C)cost +(Di* + Et + F )sint

[Return to Problems]

(g) g(t)=5¢" +e™ cos(6t)—sin(6¢)

This last part is designed to make sure you understand the general rule that we used in the last
two parts. This time there really are three terms and we will need a guess for each term. The
guess here is

Y,(t)=Ae™ +e™(Bcos(6t)+Csin(6¢))+ Dcos(6¢)+ Esin(6t)

We can only combine guesses if they are identical up to the constant. So we can’t combine the
first exponential with the second because the second is really multiplied by a cosine and a sine
and so the two exponentials are in fact different functions. Likewise, the last sine and cosine
can’t be combined with those in the middle term because the sine and cosine in the middle term
are in fact multiplied by an exponential and so are different.

[Return to Problems]

So, when dealing with sums of functions make sure that you look for identical guesses that may
or may not be contained in other guesses and combine them. This will simplify your work later
on.
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We have one last topic in this section that needs to be dealt with. In the first few examples we
were constantly harping on the usefulness of having the complimentary solution in hand before
making the guess for a particular solution. We never gave any reason for this other that “trust
us”. It is now time to see why having the complimentary solution in hand first is useful. This is
best shown with an example so let’s jump into one.

Example 9 Find a particular solution for the following differential equation.

y!!_4y!_12y :e6l
Solution
This problem seems almost too simple to be given this late in the section. This is especially true
given the ease of finding a particular solution for g(¢)’s that are just exponential functions. Also,
because the point of this example is to illustrate why it is generally a good idea to have the
complimentary solution in hand first we’ll let’s go ahead and recall the complimentary solution

first. Here it is,
t

y.(t)=ce™ +cpe’

Now, without worrying about the complimentary solution for a couple more seconds let’s go
ahead and get to work on the particular solution. There is not much to the guess here. From our
previous work we know that the guess for the particular solution should be,

Y, (t)=Ae”

Plugging this into the differential equation gives,
364e* —244e* —124e” =e*
0 — e6t
Hmmmm.... Something seems wrong here. Clearly an exponential can’t be zero. So, what went
wrong? We finally need the complimentary solution. Notice that the second term in the
complimentary solution (listed above) is exactly our guess for the form of the particular solution
and now recall that both portions of the complimentary solution are solutions to the homogeneous

differential equation,
y'=4y'-12y=0

In other words, we had better have gotten zero by plugging our guess into the differential
equation, it is a solution to the homogeneous differential equation!

So, how do we fix this? The way that we fix this is to add a ¢ to our guess as follows.
Y, (t)=Are”

Plugging this into our differential equation gives,
(124" +36 Ate” ) —4( Ae” + 6 Ate” ) —12 Ate® ="
(364-244—-124)te* +(124-44)e* =e”
8A4e” =e*
Now, we can set coefficients equal.

84=1 = A=l
8

© 2007 Paul Dawkins 151 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

So, the particular solution in this case is,

So, what did we learn from this last example. While technically we don’t need the
complimentary solution to do undetermined coefficients, you can go through a lot of work only to
figure out at the end that you needed to add in a 7 to the guess because it appeared in the
complimentary solution. This work is avoidable if we first find the complimentary solution and
comparing our guess to the complimentary solution and seeing if any portion of your guess shows
up in the complimentary solution.

If a portion of your guess does show up in the complimentary solution then we’ll need to modify
that portion of the guess by adding in a ¢ to the portion of the guess that is causing the problems.
We do need to be a little careful and make sure that we add the ¢ in the correct place however.
The following set of examples will show you how to do this.

Example 10 Write down the guess for the particular solution to the given differential equation.
Do not find the coefficients.

(@) y"+3)'—28y=Tt+e " —1 [Solution]
(b) ¥"—100y =9¢%'" +cost—tsint [Solution]

(c) 4y"+y=e"sin (éj + 6t cos (éj [Solution]

(d) 4y"+16y' +17y =¢ " sin (%j + 6t cos (é) [Solution]

4t

() »"+8y'+16y=e ¥ +(¢* +5)e™ [Solution]

Solution
In these solutions we’ll leave the details of checking the complimentary solution to you.

(@) V' +3y =28y =Tt+e " —1

The complimentary solution is
y.(t)=ce* +ce””

Remembering to put the “-1”” with the 7¢ gives a first guess for the particular solution.
Y,(t)=At+B+Ce”"

Notice that the last term in the guess is the last term in the complimentary solution. The first two
terms however aren’t a problem and don’t appear in the complimentary solution. Therefore, we
will only add a ¢ onto the last term.

The correct guess for the form of the particular solution is.
Y,(t)=At+B+Cte’"

[Return to Problems]
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(b) ¥"—100y =9¢%e'" + cost —¢sint

The complimentary solution is

. (t) =ce'" +ce”

A first guess for the particular solution is
Y, (t)= (Az‘2 +Bt+C)e10’ +(Et+ F)cost+(Gt+ H )sint

Notice that if we multiplied the exponential term through the parenthesis that we would end up
getting part of the complimentary solution showing up. Since the problem part arises from the
first term the whole first term will get multiplied by . The second and third terms are okay as
they are.

The correct guess for the form of the particular solution in this case is.
Y,(t)=1t(At* +Bt+C)e" +(Et+F)cost +(Gt + H)sint

So, in general, if you were to multiply out a guess and if any term in the result shows up in the
complimentary solution, then the whole term will get a ¢ not just the problem portion of the term.
[Return to Problems]

t t
¢) 4y"+yp=e*sin| — |+6fcos| —
© 457+ y (Zj (Zj

y.(t)=c¢ cos (ij +c, sin (ij
2 2

A first guess for the particular solution is

Y, (t)=e™ (A Cos(%j+Bsin(éD+(Ct+D)cos(éj+(Et+F)sin(éj

In this case both the second and third terms contain portions of the complimentary solution. The
first term doesn’t however, since upon multiplying out, both the sine and the cosine would have
an exponential with them and that isn’t part of the complimentary solution. We only need to
worry about terms showing up in the complimentary solution if the only difference between the
complimentary solution term and the particular guess term is the constant in front of them.

The complimentary solution is

So, in this case the second and third terms will get a ¢ while the first won’t

The correct guess for the form of the particular solution is.

h(t)=e™ (ACOS(%)+BSin(§)j+t(Ct+D)Cos(éj+t(Et+F)sin(%j

[Return to Problems]
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) 4y"+16)' +17y = sin(éj+6tcos(%j

To get this problem we changed the differential equation from the last example and left the g(z)
alone. The complimentary solution this time is

Y t VRN 4
y.(t)=ce” cos(zj+cze ? sm(zj

As with the last part, a first guess for the particular solution is

(1) =e” (ACOSGJJFB““ (%D+(Ct+D)COSG)+(Et+F)sinGj

This time however it is the first term that causes problems and not the second or third. In fact, the
first term is exactly the complimentary solution and so it will need a 7. Recall that we will only
have a problem with a term in our guess if it only differs from the complimentary solution by a
constant. The second and third terms in our guess don’t have the exponential in them and so they
don’t differ from the complimentary solution by only a constant.

The correct guess for the form of the particular solution is.

Y, (1)=te™ (A cos(éj+Bsin(%j)+(€t+D)cos(%)+(Et+F)sin(éj

[Return to Problems]

(e) y"+8y' +16y=e" +(t2 +5)e““

The complimentary solution is
y.(t)=ce™ +cte™
The two terms in g(?) are identical with the exception of a polynomial in front of them. So this

means that we only need to look at the term with the highest degree polynomial in front of it. A
first guess for the particular solution is

Y,(t)=(A47 +Bt+C)e™

Notice that if we multiplied the exponential term through the parenthesis the last two terms would
be the complimentary solution. Therefore, we will need to multiply this whole thing by a ¢.

The next guess for the particular solution is then.

Y, (t)=t(Ar +Bt+C)e™

This still causes problems however. If we multiplied the ¢ and the exponential through, the last
term will still be in the complimentary solution. In this case, unlike the previous ones, a f wasn’t
sufficient to fix the problem. So, we will add in another ¢ to our guess.

The correct guess for the form of the particular solution is.
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Y,(t)=1* (A +Bt+C)e™

Upon multiplying this out none of the terms are in the complimentary solution and so it will be
okay.
[Return to Problems]

As this last set of examples has shown, we really should have the complimentary solution in hand
before even writing down the first guess for the particular solution. By doing this we can
compare our guess to the complimentary solution and if any of the terms from your particular
solution show up we will know that we’ll have problems. Once the problem is identified we can
add a ¢ to the problem term(s) and compare our new guess to the complimentary solution. If there
are no problems we can proceed with the problem, if there are problems add in another ¢ and
compare again.

Can you see a general rule as to when a ¢ will be needed and when a # will be needed for second
order differential equations?
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Variation of Parameters

In the last section we looked at the method of undetermined coefficients for finding a particular
solution to

p(1)y"+q(1)y'+r(t)y=g(1) (1
and we saw that while it reduced things down to just an algebra problem, the algebra could

become quite messy. On top of that undetermined coefficients will only work for a fairly small
class of functions.

The method of Variation of Parameters is a much more general method that can be used in many
more cases. However, there are two disadvantages to the method. First, the complimentary
solution is absolutely required to do the problem. This is in contrast to the method of
undetermined coefficients where it was advisable to have the complimentary solution on hand,
but was not required. Second, as we will see, in order to complete the method we will be doing a
couple of integrals and there is no guarantee that we will be able to do the integrals. So, while it
will always be possible to write down a formula to get the particular solution, we may not be able
to actually find it if the integrals are too difficult or if we are unable to find the complimentary
solution.

We’re going to derive the formula for variation of parameters. We’ll start off by acknowledging
that the complimentary solution to (1) is

v ()= (t)+e,p, (1)

Remember as well that this is the general solution to the homogeneous differential equation.
p(t)y"+q(t)y’+r(t)y:O ?2)

Also recall that in order to write down the complimentary solution we know that y,(?) and y,(?) are
a fundamental set of solutions.

What we’re going to do is see if we can find a pair of functions, u;(2) and u»(?) so that

Yo (t)=u,(t) 3 () +u, () y, (1)
will be a solution to (1). We have two unknowns here and so we’ll need two equations
eventually. One equation is easy. Our proposed solution must satisfy the differential equation, so
we’ll get the first equation by plugging our proposed solution into (1). The second equation can
come from a variety of places. We are going to get our second equation simply by making an
assumption that will make our work easier. We’ll say more about this shortly.

So, let’s start. If we’re going to plug our proposed solution into the differential equation we’re
going to need some derivatives so let’s get those. The first derivative is

Yo () =y, +uy] +uyp, +u,y,
Here’s the assumption. Simply to make the first derivative easier to deal with we are going to

assume that whatever u,(?) and u,(?) are they will satisty the following.
uy, +uyp, =0 3)
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Now, there is no reason ahead of time to believe that this can be done. However, we will see that
this will work out. We simply make this assumption on the hope that it won’t cause problems
down the road and to make the first derivative easier so don’t get excited about it.

With this assumption the first derivative becomes.
Y (t) =) +u,),

The second derivative is then,
Yo (t) = wy) +uy +usy; +u,y;

Plug the solution and its derivatives into (1).
p()(uy] +uy +uyyy +1,y7) +q () (uy] +upyy ) +r (1) (w3, +u,p,) =g (2)

Rearranging a little gives the following.
p(6)(uly] +usys)+u, (6)(p () +q(e) v +r () 3) +
w, (1) (p(6) ¥ +q(t) vy +7(t)y,)=g(1)

Now, both y,(?) and y,(?) are solutions to (2) and so the second and third terms are zero.
Acknowledging this and rearranging a little gives us,

() (uy, +usyy ) +u, (¢)(0)+u, (¢)(0)=g(7)

wy, +uyy, = m 4)

We’ve almost got the two equations that we need. Before proceeding we’re going to go back and
make a further assumption. The last equation, (4), is actually the one that we want, however, in
order to make things simpler for us we are going to assume that the function p(z) = 1.

In other words, we are going to go back and start working with the differential equation,
Yirq(t)y'+r(t)y=g(1)

If the coefficient of the second derivative isn’t one divide it out so that it becomes a one. The
formula that we’re going to be getting will assume this! Upon doing this the two equations that
we want so solve for the unknown functions are

”{yl 'H";yz =0 Q)
wy +uyyy =g (1) (6)

Note that in this system we know the two solutions and so the only two unknowns here are u,
and u,. Solving this system is actually quite simple. First, solve (5) for u; and plug this into (6)

and do some simplification.

! u'
u =222 ™
bl
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(—”zyz jy; +uly, =g (1)

N
ué(yé—y;vl}g(f)
) (ylyz;yzyl j _ g(t)
|
=2l ®
N2 =V

So, we now have an expression for u,. Plugging this into (7) will give us an expression for u, .
' y2g (t)

=220 o
Ny =N

Next, let’s notice that
W(ylayz) = yly; _yzyll #0

Recall that y,;(2) and y,(z) are a fundamental set of solutions and so we know that the Wronskian
won’t be zero!

Finally, all that we need to do is integrate (8) and (9) in order to determine what u;(2) and u»(?)
are. Doing this gives,

ul(t):—J—yzg(t) dt uz(t):J—ylg(t) dt

W(y.9,) W (¥,)

So, provided we can do these integrals, a particular solution to the differential equation is
Y, (t) =N + 0,

=—y1JL(t))dt+y2JL(t)dt

W (v, W(y,9,)

So, let’s summarize up what we’ve determined here.

Variation of Parameters

Consider the differential equation,
Y'+q(e)y'+r(t)y=g(1)
Assume that y;(?) and y,(?) are a fundamental set of solutions for
y”+q(t)y’+r(t)y =0
Then a particular solution to the nonhomogeneous differential equation is,

Y,(t)= —yIJL(t))dt+y2JL(t)dt

W (v, W(y, )
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Depending on the person and the problem, some will find the formula easier to memorize and
use, while others will find the process used to get the formula easier. The examples in this
section will be done using the formula.

Before proceeding with a couple of examples let’s first address the issues involving the constants
of integration that will arise out of the integrals. Putting in the constants of integration will give

the following.
»,8(1) »g(1) J
V() =—y| | =22 drte|+y J—dr+k
1) 1UVV(yl,yz) ] 2( W(y.y,)

:—yle(t))dt+ysz(t)df+(_c)ﬁ +ky,)

W(y.y W(y,»)

The final quantity in the parenthesis is nothing more than the complimentary solution with ¢; = -c
and ¢, = k and we know that if we plug this into the differential equation it will simplify out to
zero since it is the solution to the homogeneous differential equation. In other words, these terms
add nothing to the particular solution and so we will go ahead and assume that c =0 and £ =0 in
all the examples.

One final note before we proceed with examples. Do not worry about which of your two
solutions in the complimentary solution is y;(z) and which one is y,(?). It doesn’t matter. You
will get the same answer no matter which one you choose to be y;(#) and which one you choose to

be ya(1).

Let’s work a couple of examples now.

Example 1 Find a general solution to the following differential equation.
2y"+18y = 6tan(3¢)

Solution

First, since the formula for variation of parameters requires a coefficient of a one in front of the
second derivative let’s take care of that before we forget. The differential equation that we’ll
actually be solving is

y"+9y =3tan(3t)

We’ll leave it to you to verify that the complimentary solution for this differential equation is
. (t)=¢ cos(3t)+c, sin(3t)
So, we have
¥, () = cos(3t) ¥, (t)=sin(3¢)

The Wronskian of these two functions is
cos(3¢)  sin(3t)

_ 2 . 2 _
3sin(3) 3cos(3) =3cos’ (3¢)+3sin*(3t) =3

The particular solution is then,
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.
¥, () =—cos (3) 3sm(3t§tan( )dt+sin(3t)f3COS(3Z3)tan(3t) s
=—cos(3t) sclzs((%)) dt+sm(3t)jsin(3t)dt
=—cos(3t) % t +sin (3t) J.sm (3t)d
=—cos(3t) J.s —cos (3t dt+sm(3t).|.s1n(3t)dt
__cos§3t (ln‘sec (3¢)+ tan (3¢ ‘ sin ( 3t))+&(3t)(—cos(3t))
COS?E'%) ln‘sec(3t) +tan (3t)‘

The general solution is,

y(t)=c cos(3t)+c, sin(3t) —%@l‘)ln‘sec(&) + tan(3t)‘

Example 2 Find a general solution to the following differential equation.
t

!I_2 !+ —
yoerms £ +1

Solution
We first need the complimentary solution for this differential equation. We’ll leave it to you to
verify that the complimentary solution is,

y.(t)=ce +cyte’

So, we have

t t

y(t)=e v, (1) =te

The Wronskian of these two functions is

e te'

W= R =e’(e’ +te’)—e’(te’):e2’

The particular solution is then,

o e’ e , ee
Y, (t)=—e J—z’(z‘ +1)dt+te J—ez’(t2+l)dt

= —et

" +1
1, 2 -1
=——e'In(1+¢")+1ze' tan™ (¢
The general solution is,

y(t)=ce +cyte’ —%e’ ln(1+t2)+te’ tan”' (¢)
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This method can also be used on non-constant coefficient differential equations, provided we
know a fundamental set of solutions for the associated homogeneous differential equation.

Example 3 Find the general solution to
o' —(t+1)y' +y=1
given that
y(t)=¢ v, (1) =1+1
form a fundamental set of solutions for the homogeneous differential equation.

Solution
As with the first example, we first need to divide out by a ¢.

"—(1+1j ’+1 =t
y ty ty

The Wronskian for the fundamental set of solutions is

t
W:et t+1:e’—et(t+1):—te’
(¢
The particular solution is.
(1) J (1)
Y, (t)= d 1 d
(0= [ sy [

¢ [(t+1)e di—(t+1)[ dr
=¢'(—e " (1+2))—(t+1)t
= -2t-2

The general solution for this differential equation is.
y(t)=ce +c¢,(1+1)-* =2 -2

We need to address one more topic about the solution to the previous example. The solution can
be simplified down somewhat if we do the following.

y(t)=ce +c,(t+1)—1* =2t -2
=ce +c,(1+1)-1* =2(1+1)
=ce +(c,=2)(t+1)-¢*

Now, since ¢, is an unknown constant subtracting 2 from it won’t change that fact. So we can

just write the ¢, —2 as ¢, and be done with it. Here is a simplified version of the solution for
this example.
y(t)=ce +c,(1+1)-1*

This isn’t always possible to do, but when it is you can simplify future work.
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Mechanical Vibrations

It’s now time to take a look at an application of second order differential equations. We’re going
to take a look at mechanical vibrations. In particular we are going to look at a mass that is
hanging from a spring.

Vibrations can occur in pretty much all branches of engineering and so what we’re going to be
doing here can be easily adapted to other situations, usually with just a change in notation.

Let’s get the situation setup. We are going to start with a spring of length /, called the natural
length, and we’re going to hook an object with mass m up to it. When the object is attached to
the spring the spring will stretch a length of L. We will call the equilibrium position the position
of the center of gravity for the object as it hangs on the spring with no movement.

Below is sketch of the spring with and without the object attached to it.

A A
{ {
X X
A
L
T L u=10

Fuositive Direction

As denoted in the sketch we are going to assume that all forces, velocities, and displacements in
the downward direction will be positive. All forces, velocities, and displacements in the upward
direction will be negative.

Also, as shown in the sketch above, we will measure all displacement of the mass from its
equilibrium position. Therefore, the u = 0 position will correspond to the center of gravity for the
mass as it hangs on the spring and is at rest (i.e. no movement).

Now, we need to develop a differential equation that will give the displacement of the object at
any time ¢. First, recall Newton’s Second Law of Motion.

ma=F
In this case we will use the second derivative of the displacement, u, for the acceleration and so
Newton’s Second Law becomes,

mu"zF(t,u,u')
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We now need to determine all the forces that will act upon the object. There are four forces that
we will assume act upon the object. Two that will always act on the object and two that may or
may not act upon the object.

Here is a list of the forces that will act upon the object.

1. Gravity, F,
The force due to gravity will always act upon the object of course. This force is

Fy=mg

2. Spring, F;
We are going to assume that Hooke’s Law will govern the force that the spring exerts on
the object. This force will always be present as well and is

F, :—k(L+u)

Hooke’s Law tells us that the force exerted by a spring will be the spring constant, k& > 0,
times the displacement of the spring from its natural length. For our set up the
displacement from the spring’s natural length is L + u and the minus sign is in there to
make sure that the force always has the correct direction.

Let’s make sure that this force does what we expect it to. If the object is at rest in its
equilibrium position the displacement is L and the force is simply F; = —kL which will act
in the upward position as it should since the spring has been stretched from its natural
length.

If the spring has been stretched further down from the equilibrium position then L +u
will be positive and F will be negative acting to pull the object back up as it should be.

Next, if the object has been moved up past it’s equilibrium point, but not yet to it’s
natural length then u will be negative, but still less than L and so L + u will be positive
and once again F will be negative acting to pull the object up.

Finally, if the object has been moved upwards so that the spring is now compressed, then
u will be negative and greater than L. Therefore, L + u will be negative and now F; will
be positive acting to push the object down.

So, it looks like this force will act as we expect that it should.

3. Damping, F,
The next force that we need to consider is damping. This force may or may not be
present for any given problem

Dampers work to counteract any movement. There are several ways to define a damping
force. The one that we’ll use is the following.

F,=—yu'
where, y > 0 is the damping coefficient. Let’s think for a minute about how this force

will act. If the object is moving downward, then the velocity (u" ) will be positive and so
F, will be negative and acting to pull the object back up. Likewise, if the object is
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moving upward, the velocity (1" ) will be negative and so F,; will be positive and acting
to push the object back down.

In other words, the damping force as we’ve defined it will always act to counter the
current motion of the object and so will act to damp out any motion in the object.

4. External Forces, F(7)
This is the catch all force. If there are any other forces that we decide we want to act on
our object we lump them in here and call it good. We typically call F(z) the forcing
function.

Putting all of these together gives us the following for Newton’s Second Law.
mu"=mg—k(L+u)—yu'+F(t)

Or, upon rewriting, we get,
mu"+yu'+ku=mg—kL+F (1)

Now, when the object is at rest in its equilibrium position there are exactly two forces acting on
the object, the force due to gravity and the force due to the spring. Also, since the object is at rest
(i.e. not moving) these two forces must be canceling each other out. This means that we must
have,

mg = kL 1)

Using this in Newton’s Second Law gives us the final version of the differential equation that
we’ll work with.

mu" +yu'+ku =F(t) ?2)
Along with this differential equation we will have the following initial conditions.

u(0)=u, Initial displacement from the equilibrium position.

(&)

u'(0) =uy Initial velocity.
Note that we’ll also be using (1) to determine the spring constant, .
Okay. Let’s start looking at some specific cases.
Free, Undamped Vibrations
This is the simplest case that we can consider. Free or unforced vibrations means that F(z) = 0

and undamped vibrations means that y = 0. In this case the differential equation becomes,
"
mu" +ku=0

This is easy enough to solve in general. The characteristic equation has the roots,

|k
r=+1i1 |—

 \'m
This is usually reduced to,
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r=tw,i
where,
k
W, =,
m

and wj is called the natural frequency. Recall as well that m > 0 and £ > 0 and so we can
guarantee that this quantity will be complex. The solution in this case is then

u(t)=c,cos(w,t)+c,sin(aw, 1) “)

We can write (4) in the following form,
u(t)=Rcos(wyt—35) )

where R is the amplitude of the displacement and & is the phase shift or phase angle of the
displacement.

When the displacement is in the form of (5) it is usually easier to work with. However, it’s easier
to find the constants in (4) from the initial conditions than it is to find the amplitude and phase
shift in (5) from the initial conditions. So, in order to get the equation into the form in (5) we will
first put the equation in the form in (4), find the constants, ¢; and ¢, and then convert this into the
form in (5).

So, assuming that we have c; and ¢, how do we determine R and 6 ? Let’s start with (5) and use a
trig identity to write it as

u(t) = Rcos(8)cos(wyt)+Rsin (8 )sin (wyt) (6)

Now, R and 0 are constants and so if we compare (6) to (4) we can see that
¢, =Rcosé ¢, =Rsind

We can find R in the following way.
¢l +c; =R’ cos’5+R*sin’§ =R’

Taking the square root of both sides and assuming that R is positive will give
R=\c +c; (7

Finding O is just as easy. We’ll start with
¢, _ Rsiné _

¢  Rcos$

tan o

Taking the inverse tangent of both sides gives,

S =tan™ (0—2) 8)
Cl

Before we work any examples let’s talk a little bit about units of mass and the British vs. metric
system differences.

Recall that the weight of the object is given by

© 2007 Paul Dawkins 165 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

W =mg
where m is the mass of the object and g is the gravitational acceleration. For the examples in this
problem we’ll be using the following values for g.
British : g =32 fi/s’

Metric : g =9.8 m/ s’

This is not the standard 32.2 ft/s* or 9.81 m/s”, but using these will make some of the numbers
come out a little nicer.

In the metric system the mass of objects is given in kilograms (kg) and there is nothing for us to
do. However, in the British system we tend to be given the weight of an object in pounds (yes,
pounds are the units of weight not mass...) and so we’ll need to compute the mass for these
problems.

At this point we should probably work an example of all this to see how this stuff works.

Example 1 A 16 1b object stretches a spring & ft by itself. There is no damping and no external

forces acting on the system. The spring is initially displaced 6 inches upwards from its
equilibrium position and given an initial velocity of 1 ft/sec downward. Find the displacement at
any time ¢, u(?).

Solution
We first need to set up the IVP for the problem. This requires us to get our hands on m and k.

This is the British system so we’ll need to compute the mass.
w16 1

g 32 2

Now, let’s get k. We can use the fact that mg = kL to find £. Don’t forget that we’ll need all of
our length units the same. We’ll use feet for the unit of measurement for this problem.

_mg _16 _
k= —y—IS
9
We can now set up the IVP.
%u"+18u:0 u(0)=—= u'(0)=1

For the initial conditions recall that upward displacement/motion is negative while downward
displacement/motion is positive. Also, since we decided to do everything in feet we had to
convert the initial displacement to feet.

Now, to solve this we can either go through the characteristic equation or we can just jump
straight to the formula that we derived above. We’ll do it that way. First, we need the natural
frequency,
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0, = /%4%:6
2

The general solution, along with its derivative, is then,
u(t) =c, cos(6t)+c,sin(6r)
u'(1) = —6¢, sin(61)+6¢, cos(6¢)

Applying the initial conditions gives

1 1
—Ezu(O)zc1 CIZ_E
1=u'(0) = 6¢, cos(6¢) ¢, :%

The displacement at any time ¢ is then

u(t)z—%cos(6t)+ésin(6t)

Now, let’s convert this to a single cosine. First let’s get the amplitude, R.

R (_lf {1)2 V0 55705

2 6 6

You can use either the exact value here or a decimal approximation. Often the decimal
approximation will be easier.

Now let’s get the phase shift.

1
S =tan™ A =-0.32175

e

We need to be careful with this part. The phase angle found above is in Quadrant IV, but there is
also an angle in Quadrant II that would work as well. We get this second angle by adding 7 onto
the first angle. So, we actually have two angles. They are

5, =-0.32175
8, =5,+m =2.81984

We need to decide which of these phase shifts is correct, because only one will be correct. To do
this recall that

¢, =Rcosé

¢, =Rsinod

Now, since we are assuming that R is positive this means that the sign of cosé will be the same as
the sign of ¢; and the sign of sind will be the same as the sign of ¢,. So, for this particular case
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we must have cosd < 0 and sind > (. This means that the phase shift must be in Quadrant II and
so the second angle is the one that we need.

So, after all of this the displacement at any time ¢ is.

u(t)=0.52705 cos (61 —2.81984)

Here is a sketch of the displacement for the first 5 seconds.

u
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f \ { \ ! II [ f \
023 I| ', I| \ f | f |I |' |I
[ [ [ [ [
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01 II L .I || 1 |I I| 1 || I. 1 II L4
I| BN |I 2| E I| 4] D
f | [ I | \
—023 H |\ \ \ | '
{ | ] . 1 .
(R 1 [ [
| Vo (I [ Vo
II | |I Vo Vo \
| I, | L \
03} ¥, ¥, \J \

Now, let’s take a look at a slightly more realistic situation. No vibration will go on forever. So
let’s add in a damper and see what happens now.

Free, Damped Vibrations
We are still going to assume that there will be no external forces acting on the system, with the
exception of damping of course. In this case the differential equation will be.
mu"+yu' +ku=0
where m, 0, and k are all positive constants. Upon solving for the roots of the characteristic

equation we get the following.
ek
- 2m

ho2

We will have three cases here.

1. y*—4mk=0
In this case we will get a double root out of the characteristic equation and the displacement

at any time ¢ will be.
_rt vt

u(t) =ce am +clte_2’"

Notice that as # — o0 the displacement will approach zero and so the damping in this case
will do what it’s supposed to do.

This case is called critical damping and will happen when the damping coefficient is,
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y>—4mk =0
}/2 =4mk

7/:2mG:7€1¢

The value of the damping coefficient that gives critical damping is called the critical damping
coefficient and denoted by ycr.

2. v —4mk>0
In this case let’s rewrite the roots a little.

_ Y +y’ —dmk

2m

U

Il

|
|-
7\

)

I+

—

|
< ‘4§

=
N—

Also notice that from our initial assumption that we have,
v > 4mk
4mk

2

/4

1>

Using this we can see that the fraction under the square root above is less than one. Then if
the quantity under the square root is less than one, this means that the square root of this
quantity is also going to be less than one. In other words,

dmk

2

4

1- <1

Why is this important? Well, the quantity in the parenthesis is now one plus/minus a number
that is less than one. This means that the quantity in the parenthesis is guaranteed to be
positive and so the two roots in this case are guaranteed to be negative. Therefore the
displacement at any time 7 is,

u(t)=ce" +c,e”

and will approach zero as ¢t — . So, once again the damper does what it is supposed to do.

This case will occur when
v > 4mk

y > 2 mk

Y >Yer
and is called over damping.
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3. y*—4mk <0
In this case we will get complex roots out of the characteristic equation.

2
—y Ay —4mk
O R M Ly Y
T 2m 2m
where the real part is guaranteed to be negative and so the displacement is
u(t)=ce* cos(ut)+c,e’ sin(ur)
= e (¢, cos(ut)+c,sin(pur))
= Re™ cos(ut—5)
Notice that we reduced the sine and cosine down to a single cosine in this case as we did in

the undamped case. Also, since A < 0 the displacement will approach zero as # — o and the
damper will also work as it’s supposed to in this case.

We will get this case will occur when
y? < 4mk

y <2\ mk

Y <Vcr
and is called under damping.

Let’s take a look at a couple of examples here with damping.

Example 2 Take the spring and mass system from the first example and attach a damper to it
that will exert a force of 12 1bs when the velocity is 2 ft/s. Find the displacement at any time ¢,

u(t).

Solution

The mass and spring constant were already found in the first example so we won’t do the work
here. We do need to find the damping coefficient however. To do this we will use the formula
for the damping force given above with one modification. The original damping force formula is,

F,=—yu'

However, remember that the force and the velocity are always acting in opposite directions. So,
if the velocity is upward (i.e. negative) the force will be downward (i.e. positive) and so the
minus in the formula will cancel against the minus in the velocity. Likewise, if the velocity is
downward (i.e. positive) the force will be upwards (i.e. negative) and in this case the minus sign
in the formula will cancel against the minus in the force. In other words, we can drop the minus
sign in the formula and use

F,=yu'
and then just ignore any signs for the force and velocity.

Doing this gives us the following for the damping coefficient
2=y (2) = y=06

The IVP for this example is then,
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%u"+6u'+18u=0 u(O):—— u'(O)zl

Before solving let’s check to see what kind of damping we’ve got. To do this all we need is the
critical damping coefficient.

YCR=2Jk_m=2m:N§:6

So, it looks like we’ve got critical damping. Note that this means that when we go to solve the
differential equation we should get a double root.

Speaking of solving, let’s do that. I’ll leave the details to you to check that the displacement at
any time ¢ is.

u(r)= —%e‘ﬁ’ —2te™

Here is a sketch of the displacement during the first 3 seconds.

0. L L

~" 1 2
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Notice that the “vibration” in the system is not really a true vibration as we tend to think of them.
In the critical damping case there isn’t going to be a real oscillation about the equilibrium point
that we tend to associate with vibrations. The damping in this system is strong enough to force
the “vibration” to die out before it ever really gets a chance to do much in the way of oscillation.

Example 3 Take the spring and mass system from the first example and this time let’s attach a
damper to it that will exert a force of 17 Ibs when the velocity is 2 ft/s. Find the displacement at
any time ¢, u(?).

Solution

So, the only difference between this example and the previous example is damping force. So let’s
find the damping coefficient

17=y(2) = 7/:1?7:8.5>7/CR

So it looks like we’ve got over damping this time around so we should expect to get two real
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distinct roots from the characteristic equation and they should both be negative. The IVP for this
example is,

%u"+1?7u’+18u20 u(O)z—l u'(0)=1

This one’s a little messier than the previous example so we’ll do a couple of the steps, leaving it
to you to fill in the blanks. The roots of the characteristic equation are

-17++/145

n,=——-—-=-2.4792, -14.5208
: 2

In this case it will be easier to just convert to decimals and go that route. Note that, as predicted
we got two real, distinct and negative roots. The general and actual solution for this example are
then,

—2.4792 —14.5208
u(t)=ce "+ce '

u(1)=—-0.5198¢>**" +0.0199¢™***"

Here’s a sketch of the displacement for this example.
u

0.

I 1 L ¢
1 — 2
.'"-.'---

laa

Notice an interesting thing here about the displacement here. Even though we are “over” damped
in this case, it actually takes longer for the vibration to die out than in the critical damping case.
Sometimes this happens, although it will not always be the case that over damping will allow the
vibration to continue longer than the critical damping case.

Also notice that, as with the critical damping case, we don’t get a vibration in the sense that we
usually think of them. Again, the damping is strong enough to force the vibration do die out
quick enough so that we don’t see much, if any, of the oscillation that we typically associate with

vibrations.

Let’s take a look at one more example before moving on the next type of vibrations.
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Example 4 Take the spring and mass system from the first example and for this example let’s
attach a damper to it that will exert a force of 5 Ibs when the velocity is 2 ft/s. Find the
displacement at any time ¢, u(?).

Solution
So, let’s get the damping coefficient.

5
5=7(2) = V=372V

So it’s under damping this time. That shouldn’t be too surprising given the first two examples.
The IVP for this example is,

%u"+§u'+18u20 u(0)=—— u’(0)=1

In this case the roots of the characteristic equation are

544119

’
1,2
2

They are complex as we expected to get since we are in the under damped case. The general

solution and actual solution are
. [ V119
t|+c,sin| ——t
2

u(t)= e% (cl cos(m

5t / /
u(t)ze 2(—0.500{ 1219tJ—0.04583sin( 1219tj]

Let’s convert this to a single cosine as we did in the undamped case.
R=(<0.5)" +(0.04583)" = 0.502096
5, = tan”" ( —0.04583

j=0.09051 OR 0,=0,+n =3.2321

As with the undamped case we can use the coefficients of the cosine and the sine to determine
which phase shift that we should use. The coefficient of the cosine (¢;) is negative and so cosd
must also be negative. Likewise, the coefficient of the sine (c;,) is also negative and so sind must
also be negative. This means that 6 must be in the Quadrant III and so the second angle is the one
that we want.

The displacement is then

u(t)=0.502096e > cos

st (\/119
2

t— 3.2321]

Here is a sketch of this displacement.
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taa

In this case we finally got want we usually consider to be a true vibration. In fact that is the point
of critical damping. As we increase the damping coefficient, the critical damping coefficient will
be the first one in which a true oscillation in the displacement will not occur. For all values of the
damping coefficient larger than this (i.e. over damping) we will also not see a true oscillation in

the displacement.

From a physical standpoint critical (and over) damping is usually preferred to under damping.
Think of the shock absorbers in your car. When you hit a bump you don’t want to spend the next
few minutes bouncing up and down while the vibration set up by the bump die out. You would
like there to be as little movement as possible. In other words, you will want to set up the shock
absorbers in your car so get at the least critical damping so that you can avoid the oscillations that

will arise from an under damped case.
It’s now time to look at systems in which we allow other external forces to act on the object in the

system.

Undamped, Forced Vibrations
We will first take a look at the undamped case. The differential equation in this case is

mu" +ku = F(t)

This is just a nonhomogeneous differential equation and we know how to solve these. The

general solution will be
u(t)=u, (t)+U,(1)

where the complimentary solution is the solution to the free, undamped vibration case. To get the
particular solution we can use either undetermined coefficients or variation of parameters

depending on which we find easier for a given forcing function.

There is a particular type of forcing function that we should take a look at since it leads to some
interesting results. Let’s suppose that the forcing function is a simple periodic function of the

form

F(t)=F,cos(ot) OR F(t)=F,sin(w?)

For the purposes of this discussion we’ll use the first one. Using this, the IVP becomes,
mu" + ku = Fy cos(w1)

http://tutorial.math.lamar.edu/terms.aspx
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The complimentary solution, as pointed out above, is just
u, (1) = ¢, cos(wyt)+c, sin (w,?)

where @, is the natural frequency.

We will need to be careful in finding a particular solution. The reason for this will be clear if we
use undetermined coefficients. With undetermined coefficients our guess for the form of the
particular solution would be,

U,(t)=Acos(wt)+Bsin(wt)

Now, this guess will be problems if @, = @ . If this were to happen the guess for the particular

solution is exactly the complimentary solution and so we’d need to add in a z. Of course if we
don’t have w, = @ then there will be nothing wrong with the guess.

So, we will need to look at this in two cases.

l. o,#w

In this case our initial guess is okay since it won’t be the complimentary solution. Upon
differentiating the guess and plugging it into the differential equation and simplifying we
get,

(—ma)zA + kA)cos(wt) + (—ma)zB + kB) sin (wt) = F, cos(wt)

Setting coefficients equal gives us,

cos(wt): (—nwonrk)AzF0 = Azﬁ

sin(w?): (—ma)2+k)B=0 = B=0
The particular solution is then

F
U,(t)= k_—now)zcos(a)t)

=Lcos(a)t)

m(w; -

Note that we rearranged things a little. Depending on the form that you’d like the
displacement to be in we can have either of the following.
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5y

u(1) = ¢ cos(wyt)+c, sin(wyt)+ -
(o o)

cos(wr)

u(r) =Rcos(wot—5)+%cos(a)t)
p Py

If we used the sine form of the forcing function we could get a similar formula.

2. 0, =
In this case we will need to add in a 7 to the guess for the particular solution.
U, (1) = At cos(wyt)+ Btsin(wt)

Note that we went ahead and acknowledge that @, = @ in our guess. Acknowledging

this will help with some simplification that we’ll need to do later on. Differentiating our
guess, plugging it into the differential equation and simplifying gives us the following.

(—ma)g +k)Atcos(wt)+(—ma)§ +k)Btsin(wt)+

2mw,B cos(wt) —2ma, Asin (wt ) = F, cos (wr)

Before setting coefficients equal, let’s remember the definition of the natural frequency

and note that
2
—ma, +k =—m(\/Ej +k :—m(ﬁ}rk =0
m m

So, the first two terms actually drop out (which is a very good thing...) and this gives us,
2mw, B cos(wt) —2ma, Asin(wt ) = F, cos (wr)

Now let’s set coefficient equal.

il
2maw,
sin (et ): 2mw,A=0 =  A4=0

cos(wr): 2mw,B=F, =  B=

In this case the particular will be,

F .
U,(t)= ZmZ) tsin (@)
0

The displacement for this case is then

u(r) = ¢, cos(wyt)+c, sin(wyt) + h tsin (wyt)
mo,

u(r)=Rcos(wit—5)+ 2:}@0 tsin (@)

depending on the form that you prefer for the displacement.
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So, what was the point of the two cases here? Well in the first case, @, # @ our displacement
function consists of two cosines and is nice and well behaved for all time.

In contrast, the second case, @, =@ will have some serious issues at ¢ increases. The addition

of the ¢ in the particular solution will mean that we are going to see an oscillation that grows in
amplitude as ¢ increases. This case is called resonance and we would generally like to avoid this
at all costs.

In this case resonance arose by assuming that the forcing function was,
F(t)=F,cos(ot)

We would also have the possibility of resonance if we assumed a forcing function of the form.
F(t)=F,sin(ot?)

We should also take care to not assume that a forcing function will be in one of these two forms.
Forcing functions can come in a wide variety of forms. If we do run into a forcing function
different from the one that used here you will have to go through undetermined coefficients or
variation of parameters to determine the particular solution.

Example 5 A 3 kg object is attached to spring and will stretch the spring 392 mm by itself.
There is no damping in the system and a forcing function of the form

F(r)=10cos(w?)
is attached to the object and the system will experience resonance. If the object is initially

displaced 20 cm downward from its equilibrium position and given a velocity of 10 cm/sec
upward find the displacement at any time ¢.

Solution
Since we are in the metric system we won’t need to find mass as it’s been given to us. Also, for
all calculations we’ll be converting all lengths over to meters.

The first thing we need to do is find £.

mg_()08) .

L 0.392

Now, we are told that the system experiences resonance so let’s go ahead and get the natural
frequency so we can completely set up the IVP.

/ k /75
a)o = —_—= _— = 5
m 3
The IVP for this is then

3u" +75u =10cos (5¢) u(0)=02  u'(0)=-0.1

Solution wise there isn’t a whole lot to do here. The complimentary solution is the free
undamped solution which is easy to get and for the particular solution we can just use the formula
that we derived above.
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The general solution is then,

u(t) = ¢, cos(51)+¢, sin(St)+%tsin(5t)
u (1) =c, cos(5¢t)+c, sin(5¢) +%tsin(5t)

Applying the initial conditions gives the displacement at any time . We’ll leave the details to
you to check.

u(r) :%cos(St)—%sin(St)+%tsin(5t)

The last thing that we’ll do is combine the first two terms into a single cosine.

1Y 1Y
R= (—j +(——j —0.200998
5 50
3
S =tan”' 1—50 ——0.099669 S5, =08,+m =3.041924
5

’s

In this case the coefficient of the cosine is positive and the coefficient of the sine is negative.
This forces cosd to be positive and sind to be negative. This means that the phase shift needs to
be in Quadrant IV and so the first one is the correct phase shift this time.

The displacement then becomes,
|
u (1) =0.200998 cos (5¢ +0.099669) + Et sin (5¢)
Here is a sketch of the displacement for this example.

1
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It’s now time to look at the final vibration case.

Forced, Damped Vibrations
This is the full blown case where we consider every last possible force that can act upon the

system. The differential equation for this case is,

http://tutorial.math.lamar.edu/terms.aspx
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mu" +yu'+ku = F(t)

The displacement function this time will be,

u(t)=u, (t)+U,(1)
where the complimentary solution will be the solution to the free, damped case and the particular

solution will be found using undetermined coefficients or variation of parameter, whichever is
most convenient to use.

There are a couple of things to note here about this case. First, from our work back in the free,
damped case we know that the complimentary solution will approach zero as ¢ increases.
Because of this the complimentary solution is often called the transient solution in this case.

Also, because of this behavior the displacement will start too look more and more like the
particular solution as ¢ increases and so the particular solution is often called the steady state
solution or forced response.

Let’s work one final example before leaving this section. As with the previous examples, we’re
going to leave most of the details out for you to check.

Example 6 Take the system from the last example and add in a damper that will exert a force of
45 Newtons when then velocity is 50 cm/sec.

Solution
So, all we need to do is compute the damping coefficient for this problem then pull everything
else down from the previous problem. The damping coefficient is

F,=yu'
45=y(0.5)
y =90
The IVP for this problem is.
3u"+90u’+75u:10cos(5t) u(O):O.Z u'(O):—O.l

The complimentary solution for this example is
~15+102 ~15-1042
u, (1) = 13( 02y +cze( r
uc (t) — cle—0.8579t + cze—29.1421t

For the particular solution we the form will be,
U, (t)=Acos(5¢)+ Bsin(5t)

Plugging this into the differential equation and simplifying gives us,
450B cos(5¢)—4504sin(5¢) =10cos(5¢)

Setting coefficient equal gives,

U, (1) :%sin(a)

The general solution is then
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u(t):cle—0,8579t +cze—29,l421t +4L551n(5t)

Applying the initial condition gives
1 .
u(1)=0.1986e " +0.001398¢ *'**" +Esm(5t)

Here is a sketch of the displacement for this example.
L

02|

R
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01F |\
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Laplace Transforms

Introduction

In this chapter we will be looking at how to use Laplace transforms to solve differential
equations. There are many kinds of transforms out there in the world. Laplace transforms and
Fourier transforms are probably the main two kinds of transforms that are used. As we will see in
later sections we can use Laplace transforms to reduce a differential equation to an algebra
problem. The algebra can be messy on occasion, but it will be simpler than actually solving the
differential equation directly in many cases. Laplace transforms can also be used to solve IVP’s
that we can’t use any previous method on.

For “simple” differential equations such as those in the first few sections of the last chapter
Laplace transforms will be more complicated than we need. In fact, for most homogeneous
differential equations such as those in the last chapter Laplace transforms is significantly longer
and not so useful. Also, many of the “simple” nonhomogeneous differential equations that we
saw in the Undetermined Coefficients and Variation of Parameters are still simpler (or at the least
no more difficult than Laplace transforms) to do as we did them there. However, at this point, the
amount of work required for Laplace transforms is starting to equal the amount of work we did in
those sections.

Laplace transforms comes into its own when the forcing function in the differential equation
starts getting more complicated. In the previous chapter we looked only at nonhomogeneous
differential equations in which g(?) was a fairly simple continuous function. In this chapter we
will start looking at g(?)’s that are not continuous. It is these problems where the reasons for
using Laplace transforms start to become clear.

We will also see that, for some of the more complicated nonhomogeneous differential equations
from the last chapter, Laplace transforms are actually easier on those problems as well.

Here is a brief rundown of the sections in this chapter.

The Definition — The definition of the Laplace transform. We will also compute a
couple Laplace transforms using the definition.

Laplace Transforms — As the previous section will demonstrate, computing Laplace
transforms directly from the definition can be a fairly painful process. In this section we
introduce the way we usually compute Laplace transforms.

Inverse Laplace Transforms — In this section we ask the opposite question. Here’s a
Laplace transform, what function did we originally have?

Step Functions — This is one of the more important functions in the use of Laplace
transforms. With the introduction of this function the reason for doing Laplace
transforms starts to become apparent.
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Solving IVP’s with Laplace Transforms — Here’s how we used Laplace transforms to
solve IVP’s.

Nonconstant Coefficient IVP’s — We will see how Laplace transforms can be used to
solve some nonconstant coefficient IVP’s

IVP’s with Step Functions — Solving IVP’s that contain step functions. This is the
section where the reason for using Laplace transforms really becomes apparent.

Dirac Delta Function — One last function that often shows up in Laplace transform
problems.

Convolution Integral — A brief introduction to the convolution integral and an
application for Laplace transforms.

Table of Laplace Transforms — This is a small table of Laplace Transforms that we’ll
be using here.
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The Definition

You know, it’s always a little scary when we devote a whole section just to the definition of
something. Laplace transforms (or just transforms) can seem scary when we first start looking at
them. However, as we will see, they aren’t as bad as they may appear at first.

Before we start with the definition of the Laplace transform we need to get another definition out
of the way.

A function is called piecewise continuous on an interval if the interval can be broken into a finite
number of subintervals on which the function is continuous on each open subinterval (i.e. the
subinterval without it’s endpoints) and has a finite limit at the endpoints of each subinterval.
Below is a sketch of a piecewise continuous function.

'

In other words, a piecewise continuous function is a function that has a finite number of breaks in
it and doesn’t blow up to infinity anywhere.

Now, let’s take a look at the definition of the Laplace transform.

Definition

Suppose that f{?) is a piecewise continuous function. The Laplace transform of f{z) is
denoted 2{ f (t)} and defined as

e{r (o)) =] e f(r)di 1)

There is an alternate notation for Laplace transforms. For the sake of convenience we will often
denote Laplace transforms as,
e{f(Of=F(s)

With this alternate notation, note that the transform is really a function of a new variable, s, and
that all the #’s will drop out in the integration process.

Now, the integral in the definition of the transform is called an improper integral and it would
probably be best to recall how these kinds of integrals work before we actually jump into
computing some transforms.
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Example 1 1f ¢ # 0, evaluate the following integral.
j “e! dt
0

Solution
Remember that you need to convert improper integrals to limits as follows,

jwe“ dt =1lim [ e dr

0 n—w ¢ 0

Now, do the integral, then evaluate the limit.

j 0°° e dr =1lim [ e dt

n—wd 0

=lim (l e"’j
n—»0 c 0
=lim (l e —lj
n—»00 c c

Now, at this point, we’ve got to be careful. The value of ¢ will affect our answer. We’ve already
assumed that ¢ was non-zero, now we need to worry about the sign of ¢. If ¢ is positive the
exponential will go to infinity. On the other hand, if ¢ is negative the exponential will go to zero.

n

So, the integral is only convergent (i.e. the limit exists and is finite) provided ¢<0. In this case
we get,

J-: e dt = = provided ¢ <0 Q)
c

Now that we remember how to do these, let’s compute some Laplace transforms. We’ll start off
with probably the simplest Laplace transform to compute.

Example 2 Compute £{1}.

Solution
There’s not really a whole lot do here other than plug the function f{#) = 1 into (1)

e{ly=[ e ar

Now, at this point notice that this is nothing more than the integral in the previous example with
¢ =—s. Therefore, all we need to do is reuse (2) with the appropriate substitution. Doing this
gives,

£{l} = j: e’ dt= L provided —s <0

—S

Or, with some simplification we have,

{1} = % provided s > 0
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Notice that we had to put a restriction on s in order to actually compute the transform. All
Laplace transforms will have restrictions on s. At this stage of the game, this restriction is
something that we tend to ignore, but we really shouldn’t ever forget that it’s there.

Let’s do another example.

Example 3 Compute S{e‘” }

Solution
Plug the function into the definition of the transform and do a little simplification.

£ {e”’} = I: e e dt = j: e gy

Once again, notice that we can use (2) provided c=a—s. So let’s do this.

£ {e‘”} = j: eV g

—

=— provided a—s <0

= provided s > a

Let’s do one more example that doesn’t come down to an application of (2).

Example 4 Compute £{sin(ar)}.

Solution
Note that we’re going to leave it to you to check most of the integration here. Plug the function
into the definition. This time let’s also use the alternate notation.

S{sin(at)} =F(s)
= j: e " sin(at)dt

—lim [ e sin (at)dt

n—wd 0

Now, if we integrate by parts we will arrive at,

F(s) = lim —(le‘” cos(at)j

n—0 a

n

S en
—;joe ' cos(at)dt

0

Now, evaluate the first term to simplify it a little and integrate by parts again on the integral.
Doing this arrives at,

F(s)=lim| L(1-e cos(an)) - (le"”sin(at)j

n—0 a a a

n

0 +§J.One‘s’ sin (at)dt

Now, evaluate the second term, take the limit and simplify.
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F(s)- nm(l(l e cos(an)) —i(le“" sin(an)+ [ e sin(at)dtD

o\ g a\a a
1 s ° .
=——_= —j e sin(at)dt
a a\a’’
1 8% ¢ .
:———zj e " sin(at)dt
a a 7o

Now, notice that in the limits we had to assume that s>0 in order to do the following two limits.
lime™ cos(an)=0

n—»0

lime™ sin(an)=0

n—0

Without this assumption, we get a divergent integral again. Also, note that when we got back to
the integral we just converted the upper limit back to infinity. The reason for this is that, if you

think about it, this integral is nothing more than the integral that we started with. Therefore, we
now get,

1 s’
F(s)=——F
(s)=2- S (s)
Now, simply solve for F(s) to get,
£{sin(ar)} = F(s)= zj - provided s > 0
s“+a

As this example shows, computing Laplace transforms is often messy.

Before moving on to the next section, we need to do a little side note. On occasion you will see
the following as the definition of the Laplace transform.

ol ()] e rloya

Note the change in the lower limit from zero to negative infinity. In these cases there is almost
always the assumption that the function f{?) is in fact defined as follows,

0 ift<0
f(t)_{f(t) if1>0

In other words, it is assumed that the function is zero if t<0. In this case the first half of the
integral will drop out since the function is zero and we will get back to the definition given in (1).
A Heaviside function is usually used to make the function zero for t<0. We will be looking at
these in a later section.
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Laplace Transforms

As we saw in the last section computing Laplace transforms directly can be fairly complicated.
Usually we just use a table of transforms when actually computing Laplace transforms. The table
that is provided here is not an inclusive table, but does include most of the commonly used
Laplace transforms and most of the commonly needed formulas pertaining to Laplace transforms.

Before doing a couple of examples to illustrate the use of the table let’s get a quick fact out of the
way.

Fact

Given f{t) and g(¢) then,
2{af(t)+bg(t)} = aF(s)+bG(s)

for any constants a and b.

In other words, we don’t worry about constants and we don’t worry about sums or differences of
functions in taking Laplace transforms. All that we need to do is take the transform of the
individual functions, then put any constants back in and add or subtract the results back up.

So, let’s do a couple of quick examples.

Example 1 Find the Laplace transforms of the given functions.
(a) f(1)=6e" +e* +5 =9 [Solution]
(b) g(t)=4cos(4r)—9sin(4¢)+2cos(10¢) [Solution]
(¢) h(t)=3sinh(2¢)+3sin(2¢) [Solution]
(d) g(r)=e" +cos(6¢)—e* cos(6¢) [Solution]

Solution
Okay, there’s not really a whole lot to do here other than go to the table, transform the individual
functions up, put any constants back in and then add or subtract the results.

We’ll do these examples in a little more detail than is typically used since this is the first time
we’re using the tables.

(@) f(r)=6e +e&" +5 -9
1 1 3! 1
F(s)=6 5 -9—
(S) s—@6)+s—3+ s
6 1 30 9
= + +
s+5 s-3 s S

[Return to Problems]
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(b) g(7)=4cos(4t)—9sin(4r)+2cos(10¢)
S 4 S
G(s)=4 -9 +2
(5) SHE) 1@ s4(10)
B 4s B 36 N 2s
T s7+16 s2+16 52 +100

[Return to Problems]

(¢) 7(¢)=3sinh(2¢)+3sin(2¢)

[Return to Problems]

(d) g(t)=e" +cos(6¢)—e* cos(6r)

1 s s—3
G(s)= + -
(=353 s2+(6)" (s=3)" +(6)
1 S s—3

= —+ — 5
s=3 57436 (5-3) +36

[Return to Problems]

Make sure that you pay attention to the difference between a “normal” trig function and
hyperbolic functions. The only difference between them is the “+ a” for the “normal” trig
functions becomes a “- a” in the hyperbolic function! It’s very easy to get in a hurry and not pay
attention and grab the wrong formula. If you don’t recall the definition of the hyperbolic
functions see the notes for the table.

Let’s do one final set of examples.

Example 2 Find the transform of each of the following functions.
(a) f(t)=tcosh(3¢) [Solution]
(b) 7(¢)=1>sin(2¢) [Solution]
© g(t)=1" [Solution)
@ f(t)=(10¢)* [Solution]
(e) f(t)=1g'(t) [Solution]

Solution

(a) f(t)=tcosh(3r)

This function is not in the table of Laplace transforms. However we can use #30 in the table to
compute its transform. This will correspond to #30 if we take n=1.
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F(s)= S{tg(t)} =—G'(s), where g(¢)=cosh(3¢)

So, we then have,

Using #30 we then have,

[Return to Problems]

(b) h(1)=1"sin(2¢)

This part will also use #30 in the table. In fact we could use #30 in one of two ways. We could
use it with n=1.

H(s)zS{tf(t)}z—F’(s), where /() = tsin(2t)

Or we could use it with n =2

H(s):ﬁ{tzf(t)} =F"(s), where /() = sin(2¢)

Since it’s less work to do one derivative, let’s do it the first way. So using #9 we have,
4s , 125> -16
F(s)=——= F'(s)=-—=
(s + 4) (s + 4)
The transform is then,
12s*—16
S)=—"=
(52 + 4)

[Return to Problems]

(© g(r)=1*

This part can be done using either #6 (with n =2) or #32 (along with #5). We will use #32 so
we can see an example of this. In order to use #32 we’ll need to notice that

t 2 3 3 3t
jox/;dv:gzz = tzzzjox/;dv

Now, using #5,

we get the following.

G(S):E 25% S

3(&](1) 3Wn

This is what we would have gotten had we used #6.
[Return to Problems]
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@ £(¢)=(100)}

For this part we will use #24 along with the answer from the previous part. To see this note that
if

o0
—_
~
~
Il
~
ol

then

Therefore, the transform is.

[Return to Problems]

e f(1)=1g'(¢)
This final part will again use #30 from the table as well as #35.
’ d !
e{ie'(1)} :—d—ﬁ{g J
d
-2 s6(5)-0)
(G(s +s5G' ( ) )
=—G(s)—sG'(s)

Remember that g(0) is just a constant so when we differentiate it we will get zero!
[Return to Problems]

As this set of examples has shown us we can’t forget to use some of the general formulas in the
table to derive new Laplace transforms for functions that aren’t explicitly listed in the table!
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Inverse Laplace Transforms

Finding the Laplace transform of a function is not terribly difficult if we’ve got a table of
transforms in front of us to use as we saw in the last section. What we would like to do now is go
the other way.

We are going to be given a transform, F(s), and ask what function (or functions) did we have
originally. As you will see this can be a more complicated and lengthy process than taking
transforms. In these cases we say that we are finding the Inverse Laplace Transform of F(s)
and use the following notation.

f()=2"{F(s)}

As with Laplace transforms, we’ve got the following fact to help us take the inverse transform.

Fact

Given the two Laplace transforms F(s) and G(s) then
v {aF(s) +bG(s)} =ag” {F(s)} +bg {G(s)}

for any constants @ and b.

So, we take the inverse transform of the individual transforms, put any constants back in and then
add or subtract the results back up.

Let’s take a look at a couple of fairly simple inverse transforms.

Example 1 Find the inverse transform of each of the following.

(a) F(S):g—s—ig“ré [Solution]
19 1 7
b) H(s)= - +— [Soluti
®) () s+2 35-5 s [Solution]
(c) F(S)Z 6s + [Solution]
s?+25 s*+25

8 3
d) G = + Soluti
@ G(s) 357112 57 g9 L>otution]

Solution

I’ve always felt that the key to doing inverse transforms is to look at the denominator and try to
identify what you’ve got based on that. If there is only one entry in the table that has that
particular denominator, the next step is to make sure the numerator is correctly set up for the
inverse transform process. If it isn’t, correct it (this is always easy to do) and then take the
inverse transform.

If there is more than one entry in the table has a particular denominator, then the numerators of
each will be different, so go up to the numerator and see which one you’ve got. If you need to

correct the numerator to get it into the correct form and then take the inverse transform.

So, with this advice in mind let’s see if we can take some inverse transforms.
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(a) F(S) zg_L_Fi

s s—-8 s-3
From the denominator of the first term it looks like the first term is just a constant. The correct
numerator for this term is a “1” so we’ll just factor the 6 out before taking the inverse transform.
The second term appears to be an exponential with @ = § and the numerator is exactly what it
needs to be. The third term also appears to be an exponential, only this time @ =3 and we’ll
need to factor the 4 out before taking the inverse transforms.

So, with a little more detail than we’ll usually put into these,

F(s)=6 -1 441
s s—38 s—3
f(t)=6(1)-€" +4(e")
=6-e" +4e”

[Return to Problems]

19 1 7

() H(s)=
( ) s+2 3s-5 §

The first term in this case looks like an exponential with a = —2 and we’ll need to factor out the

19. Be careful with negative signs in these problems, it’s very easy to lose track of them.

The second term almost looks like an exponential, except that it’s got a 3s instead of just an s in
the denominator. It is an exponential, but in this case we’ll need to factor a 3 out of the
denominator before taking the inverse transform.

The denominator of the third term appears to be #3 in the table with » =4 . The numerator
however, is not correct for this. There is currently a 7 in the numerator and we need a 4! = 24 in
the numerator. This is very easy to fix. Whenever a numerator is off by a multiplicative
constant, as in this case, all we need to do is put the constant that we need in the numerator. We
will just need to remember to take it back out by dividing by the same constant.

So, let’s first rewrite the transform.
19 1 74
T
s—(-2) 3(s-3) s
1 1 1 7 4!

~19 2 L
s—(-2) 3s-3 Jr4! st

So, what did we do here? We factored the 19 out of the first term. We factored the 3 out of the
denominator of the second term since it can’t be there for the inverse transform and in the third
term we factored everything out of the numerator except the 4! since that is the portion that we

need in the numerator for the inverse transform process.

Let’s now take the inverse transform.

h(t)=19¢™ —le% +lt4
3 24

[Return to Problems]
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6s 3
+
s*+25 s*+25

(c) F(s) =

In this part we’ve got the same denominator in both terms and our table tells us that we’ve either
got #7 or #8. The numerators will tell us which we’ve actually got. The first one has an s in the
numerator and so this means that the first term must be #8 and we’ll need to factor the 6 out of
the numerator in this case. The second term has only a constant in the numerator and so this term
must be #7, however, in order for this to be exactly #8 we’ll need to multiply/divide a 5 in the
numerator to get it correct for the table.

The transform becomes,

Taking the inverse transform gives,
£ (t)=6cos(5¢) +%sin(5t)

[Return to Problems]

8 3
d) G(s)= +
@ G()=35 5%

In this case the first term will be a sine once we factor a 3 out of the denominator, while the
second term appears to be a hyperbolic sine (#17). Again, be careful with the difference between
these two. Both of the terms will also need to have their numerators fixed up. Here is the
transform once we’re done rewriting it.

1 8 3
G(s)==
(S) 3s7+4 s*—-49
1 (4)(2) 31
=5 >t 2
32+(2F ()

Notice that in the first term we took advantage of the fact that we could get the 2 in the numerator
that we needed by factoring the 8. The inverse transform is then,

g(z)zgsin(zt)+§sinh(7t)

[Return to Problems]

So, probably the best way to identify the transform is by looking at the denominator. If there is
more than one possibility use the numerator to identify the correct one. Fix up the numerator if
needed to get it into the form needed for the inverse transform process. Finally, take the inverse
transform.
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Let’s do some slightly harder problems. These are a little more involved than the first set.

Example 2 Find the inverse transform of each of the following.

6s—5
a) F(s)= Soluti
(a) () 77 [Solution]
1-3s

(b) F(s)=————— [Solution]
© G(s)=% [Solution]
(d)H(s)=% [Solution]
Solution
6s—-5
® F(S):s2+7

From the denominator of this one it appears that it is either a sine or a cosine. However, the
numerator doesn’t match up to either of these in the table. A cosine wants just an s in the
numerator with at most a multiplicative constant, while a sine wants only a constant and no s in
the numerator.

We’ve got both in the numerator. This is easy to fix however. We will just split up the transform
into two terms and then do inverse transforms.

N
6s 5%
sP+7 P47

f(t)= 6cos(\/7t)—%sin(\/7t)

Do not get too used to always getting the perfect squares in sines and cosines that we saw in the
first set of examples. More often than not (at least in my class) they won’t be perfect squares!
[Return to Problems]

F(s)=

1-3s

®) F(s):s2+85+21

In this case there are no denominators in our table that look like this. We can however make the
denominator look like one of the denominators in the table by completing the square on the
denominator. So, let’s do that first.

s?+854+21=s*+8s+16—-16+21

=5 +85+16+5
=(s+4)"+5
Recall that in completing the square you take half the coefficient of the s, square this, and then

add and subtract the result to the polynomial. After doing this the first three terms should factor
as a perfect square.
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So, the transform can be written as the following.
F(s)=

1-3s
(s+4)2+5

Okay, with this rewrite it looks like we’ve got #19 and/or #20’s from our table of transforms.
However, note that in order for it to be a #19 we want just a constant in the numerator and in
order to be a #20 we need an s — ¢ in the numerator. We’ve got neither of these so we’ll have to
correct the numerator to get it into proper form.

In correcting the numerator always get the s — a first. This is the important part. We will also
need to be careful of the 3 that sits in front of the s. One way to take care of this is to break the
term into two pieces, factor the 3 out of the second and then fix up the numerator of this term.
This will work, however it will put three terms into our answer and there are really only two
terms.

So, we will leave the transform as a single term and correct it as follows,
1—3(S+4—4)
F(s)=————5—
(s+4) +5
_1-3(s+4)+12
(s+4)2 +5
_ 3(s+4)+13
(s+4) +5

We needed an s + 4 in the numerator, so we put that in. We just needed to make sure and take
the 4 back out by subtracting it back out. Also, because of the 3 multiplying the s we needed to
do all this inside a set of parenthesis. Then we partially multiplied the 3 through the second term
and combined the constants. With the transform in this form, we can break it up into two
transforms each of which are in the tables and so we can do inverse transforms on them,

F(s)=—3—"2 3%
(s+4)2+5 (s+4)2+5

f(t)=-3e" cos(«/gt) +%e‘4t sin (\/gl)

[Return to Problems]

3s—-2
© ()56

This one is similar to the last one. We just need to be careful with the completing the square
however. The first thing that we should do is factor a 2 out of the denominator, then complete the
square. Remember that when completing the square a coefficient of 1 on the s term is needed!
So, here’s the work for this transform.
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3s—2
2(s2—3s—1)
3s—2

G(s):

So, it looks like we’ve got #21 and #22 with a corrected numerator. Here’s the work for that and
the inverse transform.

C13(s-3+3)-2
G(S)_E (S—i)z—ﬁ
2 4
_13(s-3)+3
2(s-a) -k

N/~

(O8]

—_~
[

i

S~

[

sl

—_
o)
|
N W
~
S
|
N
—
o)
|
[S][o8)
~
S
|
ENIn

g()

~

I, 3 V13 5 V13

—| 3e? cosh + e? sinh| —¢

2 2 13 2

In correcting the numerator of the second term, notice that I only put in the square root since we

already had the “over 2” part of the fraction that we needed in the numerator.
[Return to Problems]

s+7

d H(s)=——
( ) s*=3s5-10

This one appears to be similar to the previous two, but it actually isn’t. The denominators in the

previous two couldn’t be easily factored. In this case the denominator does factor and so we need

to deal with it differently. Here is the transform with the factored denominator.

H(s)z s+7

(s+2)(s—5)

The denominator of this transform seems to suggest that we’ve got a couple of exponentials,
however in order to be exponentials there can only be a single term in the denominator and no s’s
in the numerator.

To fix this we will need to do partial fractions on this transform. In this case the partial fraction
decomposition will be

H(s)=—2+ 8
s+2 s-5

Don’t remember how to do partial fractions? In this example we’ll show you one way of getting
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the values of the constants and after this example we’ll review how to get the correct form of the
partial fraction decomposition.

Okay, so let’s get the constants. There is a method for finding the constants that will always
work, however it can lead to more work than is sometimes required. Eventually, we will need
that method, however in this case there is an easier way to find the constants.

Regardless of the method used, the first step is to actually add the two terms back up. This gives
the following.

s+7 _A(s-5)+B(s+2)

(s+2)(s—5) (s+2)(s—5)

Now, this needs to be true for any s that we should choose to put in. So, since the denominators
are the same we just need to get the numerators equal. Therefore, set the numerators equal.

s+7=A(s=5)+B(s+2)

Again, this must be true for ANY value of s that we want to put in. So, let’s take advantage of
that. If it must be true for any value of s then it must be true for s =—2, to pick a value at
random. In this case we get,

5= A(~7)+B(0) :>A=—%
We found A4 by appropriately picking s. We can B in the same way if we chose s =35.
12=4(0)+B(7) = B:%

This will not always work, but when it does it will usually simplify the work considerably.

So, with these constants the transform becomes,

_s
H =—1
(S) s+2+s—5

We can now easily do the inverse transform to get,
5 L 12
h(t)=—=e™ +—=¢"
7 7

[Return to Problems]

The last part of this example needed partial fractions to get the inverse transform. When we
finally get back to differential equations and we start using Laplace transforms to solve them, you
will quickly come to understand that partial fractions are a fact of life in these problems. Almost
every problem will require partial fractions to one degree or another.

Note that we could have done the last part of this example as we had done the previous two parts.
If we had we would have gotten hyperbolic functions. However, recalling the definition of the
hyperbolic functions we could have written the result in the form we got from the way we worked
our problem. However, most students have a better feel for exponentials than they do for
hyperbolic functions and so it’s usually best to just use partial fractions and get the answer in
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terms of exponentials. It may be a little more work, but it will give a nicer (and easier to work
with) form of the answer.

Be warned that in my class I’ve got a rule that if the denominator can be factored with integer
coefficients then it must be.

So, let’s remind you how to get the correct partial fraction decomposition. The first step is to
factor the denominator as much as possible. Then for each term in the denominator we will use
the following table to get a term or terms for our partial fraction decomposition.

Factor in Term in partial
denominator fraction decomposition
A
ax+b 5
ax +
A A A
k 1 2 /3
ax+b + o
( ) ax+b (ax+b)2 (ax+b)k
5 Ax+B
ax” +bx+c o hroe
ax
. Ax+B, Ax+B, Ax+B,
(ax2 +bx + c) 2. p +— 2 LV x
ax’ +ox+c (ax +bx+c) (ax +bx+c)

Notice that the first and third cases are really special cases of the second and fourth cases
respectively.

So, let’s do a couple more examples to remind you how to do partial fractions.

Example 3 Find the inverse transform of each of the following.

(@) G(s)= (s+3)§zii:17)?5s—1) [Solution]
® F(s)= (s—62)E552S+11) Setution]
(©) G(S):f(%ims) [Solution]
Solution
@ G(s)-= 865 —78

(s+3)(s—4)(55—1)

Here’s the partial fraction decomposition for this part.
A B C
G(s)= + +
s+3 s—4 Ss-1

Now, this time we won’t go into quite the detail as we did in the last example. We are after the
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numerator of the partial fraction decomposition and this is usually easy enough to do in our
heads. Therefore, we will go straight to setting numerators equal.

86s—78=A(s—4)(5s—1)+B(s+3)(5s—l)+C(s+3)(s—4)

As with the last example, we can easily get the constants by correctly picking values of s.

s=-3 ~336=A4(-7)(-16) =  4=-3

o1 _ﬁzc(&j(_ﬁj ~ =5
5 5 5 5

s=4 266=B(7)(19) =  B=2

So, the partial fraction decomposition for this transform is,

G(s)=- P
s+3 s—-4 5s5-1

Now, in order to actually take the inverse transform we will need to factor a 5 out of the
denominator of the last term. The corrected transform as well as its inverse transform is.

G(s)=- 3 2,1
s+3 s-4 s—1

t
g(t)=-3e +2e" +e°
[Return to Problems]

2-5s

®) F(S):(s—6)(s2+11)

So, for the first time we’ve got a quadratic in the denominator. Here’s the decomposition for this
part.

A Bs+C
F =
(S) S—6+S2+11

Setting numerators equal gives,

2—55=A(s* +11)+(Bs+C)(s—6)

Okay, in this case we could use s = 6 to quickly find 4, but that’s all it would give. In this case
we will need to go the “long” way around to getting the constants. Note that this way will always
work, but is sometimes more work than is required.

The “long” way is to completely multiply out the right side and collect like terms.

2—55=A(s* +11)+(Bs+C)(s—6)
= As* +114+ Bs* —6B+Cs—6C
:(A+B)s2+(—6B+C)s+11A—6C

In order for these two to be equal the coefficients of the s°, s and the constants must all be equal.

© 2007 Paul Dawkins 199 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

So, setting coefficients equal gives the following system of equations that can be solved.

st A+B=0 25 . ]
s —6B+C=-5y = 4=-2 p-28 o O
0 47 47 47
s':114-6C =2

Notice that I used s’ to denote the constants. This is habit on my part and isn’t really required,
it’s just what I’m used to doing. Also, the coefficients are fairly messy fractions in this case. Get
used to that. They will often be like this when we get back into solving differential equations.

There is a way to make our life a little easier as well with this. Since all of the fractions have a
denominator of 47 we’ll factor that out as we plug them back into the decomposition. This will
make dealing with them much easier. The partial fraction decomposition is then,

F(S):L(_ 28 +2825—67j
47\ s-6 s’ +11
"
_ 128 28 6T
47 s—6 s*+11 s*+11

The inverse transform is then.

/(1) :4—17(—28e6t +28cos(\/ﬁt)—%sin(\/ﬁt)j

[Return to Problems]

25
© G08)= S aees)

With this last part do not get excited about the s°. We can think of this term as
3
s’ = (S - 0)
and it becomes a linear term to a power. So, the partial fraction decomposition is

G(S):£+£+£+ﬂ
s s° s sP+4s+5

Setting numerators equal and multiplying out gives.
25= A5’ (5" +4s+5)+Bs(s* +4s+5)+ C(s” +4s+5)+(Ds+ E) s’

=(A+D)s'+(44+B+E)s’ +(54+4B+C)s’ +(5B+4C)s+5C

Setting coefficients equal gives the following system.
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st A+D=0
s’ 44+B+E=0

s7:54A+4B+C=0 = A=11,B=—4,C:5,D:—1—1,E:—3i
s':  5B+4C=0 ° °
s 5C=25

This system looks messy, but it’s easier to solve than it might look. First we get C for free from
the last equation. We can then use the fourth equation to find B. The third equation will then
give 4, etc.

When plugging into the decomposition we’ll get everything with a denominator of 5, then factor
that out as we did in the previous part in order to make things easier to deal with.

(;@)21(11_29+2§_ ns+24j

s 57 s sT+4s+5

Note that we also factored a minus sign out of the last two terms. To complete this part we’ll
need to complete the square on the later term and fix up a couple of numerators. Here’s that
work.

1(11 20 25 11ls+24
G(s)==| =242~ 2727
(S) 5(5‘ s$ s s2+4s+5j
_1f11_20 25 11(s+2-2)+24
5ls s s (s+2)"+1
:1_11_29+25%__1K5+2)_ 2
S5ls st 50 (s+2)" 41 (s+2) +1

The inverse transform is then.

g(1)= %(1 1-20¢ +§t2 —11e™ cos(t)—2e™ sin(t)j

[Return to Problems]

So, one final time. Partial fractions are a fact of life when using Laplace transforms to solve
differential equations. Make sure that you can deal with them.
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Step Functions

Before proceeding into solving differential equations we should take a look at one more function.
Without Laplace transforms it would be much more difficult to solve differential equations that
involve this function in g(?).

The function is the Heaviside function and is defined as,

0 ift<c
u, (t) = .
1 ift>c
Here is a graph of the Heaviside function.
¥
1k
i t
c

Heaviside functions are often called step functions. Here is some alternate notation for Heaviside
functions.

uc(t):u(t—c):H(t—c)

We can think of the Heaviside function as a switch that is off until ¢ = ¢ at which point it turns on
and takes a value of 1. So what if we want a switch that will turn on and takes some other value,
say 4, or -7?

Heaviside functions can only take values of 0 or 1, but we can use them to get other kinds of
switches. For instance 4u.(2) is a switch that is off until # = ¢ and then turns on and takes a value
of 4. Likewise, -7u.(?) will be a switch that will take a value of -7 when it turns on.

Now, suppose that we want a switch that is on (with a value of 1) and then turns off at = ¢. We
can use Heaviside functions to represent this as well. The following function will exhibit this

kind of behavior.
1-0=1 ifr<ec
l1-u, (t) = .
1-1=0 ifr=c
Prior to ¢ = ¢ the Heaviside is off and so has a value of zero. The function as whole then for # < ¢

has a value of 1. When we hit # = ¢ the Heaviside function will turn on and the function will now
take a value of 0.

We can also modify this so that it has values other than 1 when it is one. For instance,
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will be a switch that has a value of 3 until it turns off at ¢ = c.

We can also use Heaviside functions to represent much more complicated switches.

Example 1 Write the following function (or switch) in terms of Heaviside functions.

—4 ifr<6
f(t)z 25 if6<r<8

16 if 8§<r <30

10 if£1>30

Solution

There are three sudden shifts in this function and so (hopefully) it’s clear that we’re going to need
three Heaviside functions here, one for each shift in the function. Here’s the function in terms of
Heaviside functions.

f(t) =—4+29%, (t) —u, (t) —6uy, (t)
It’s fairly easy to verify this.

In the first interval, ¢ < 6 all three Heaviside functions are off and the function has the value
7(1)=-4

Notice that when we know that Heaviside functions are on or off we tend to not write them at all
as we did in this case.

In the next interval, 6 <¢ < 8 the first Heaviside function is now on while the remaining two are
still off. So, in this case the function has the value.

f(t)=-4+29=25

In the third interval, 8 <¢ <30 the first two Heaviside functions are one while the last remains
off. Here the function has the value.

f(1)=-4+29-9=16

In the last interval, ¢ > 30 all three Heaviside function are one and the function has the value.

f(t)=-4+29-9-6=10

So, the function has the correct value in all the intervals.

All of this is fine, but if we continue the idea of using Heaviside function to represent switches,
we really need to acknowledge that most switches will not turn on and take constant values. Most
switches will turn on and vary continually with the value of ¢.

So, let’s consider the following function.
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We would like a switch that is off until # = ¢ and then turns on and takes the values above. By
this we mean that when ¢ = ¢ we want the switch to turn on and take the value of f{0)) and when ¢
= ¢ + 4 we want the switch to turn on and take the value of f(4), etc. In other words, we want the
switch to look like the following,

¥

fl[f,—r:)

N

C

Notice that in order to take the values that we want the switch to take it needs to turn on and take
the values of f (t - c) ! We can use Heaviside functions to help us represent this switch as well.

Using Heaviside functions this switch can be written as

g(t)=u.(t) f(t=c) @

Okay, we’ve talked a lot about Heaviside functions to this point, but we haven’t even touched on
Laplace transforms yet. So, let’s start thinking about that. Let’s determine the Laplace transform
of (1). This is actually easy enough to derive so let’s do that. Plugging (1) into the definition of

the Laplace transform gives,

Su, () f(t=c))

[ e (1) f(t=c)dt
[Terif(t=c)r
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Notice that we took advantage of the fact that the Heaviside function will be zero if # < ¢ and 1
otherwise. This means that we can drop the Heaviside function and start the integral at ¢ instead
of 0. Now use the substitution # = ¢ — ¢ and the integral becomes,

e, (0)f(t=c)}=[ " f () du

0

= I: e e f(u)du

The second exponential has no u’s in it and so it can be factored out of the integral. Note as well
that in the substitution process the lower limit of integration went back to 0.

S{uc (t)f(t—c)} = e’csj-:e"q”f(u)du

Now, the integral left is nothing more than the integral that we would need to compute if we were
going to find the Laplace transform of f{#). Therefore, we get the following formula

u (1) f(t-c)}=eF(s) )

In order to use (2) the function f{#) must be shifted by c, the same value that is used in the
Heaviside function. Also note that we only take the transform of f{?) and not f{z-c)! We can also
turn this around to get a useful formula for inverse Laplace transforms.

e F(s)}=u,(t)f(t-c) 3)

We can use (2) to get the Laplace transform of a Heaviside function by itself. To do this we will
consider the function in (2) to be f(z) = 1. Doing this gives us
1
Llu ()} =Llu (1)1} =eL{l} == =
s

—CS

e

N

Putting all of this together leads to the following two formulas.

Sl (1) = hE {e } —u, (1) @)

S S

Let’s do some examples.

Example 2 Find the Laplace transform of each of the following.
@ g(t)=10u, (1)+2(¢=6) u, (t)—(7-€")u,(¢) [Solution]
(b) f(¢)=—t"us(t)+cos(t)us(¢) [Solution]

t ift<5
c) h(t)= Soluti
© h() z4+3sin(i—lj ifr>s oltonl
10 2

t ift<6
~8+(1-6)" ifr>6

[Solution]

(d) f(t)={
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Solution
In all of these problems remember that the function MUST be in the form

u, (t)f(t—c)

before we start taking transforms. If it isn’t in that form we will have to put it into that form!
@ g(1)=10u, (£)+2(t=6) uy (t)—(7-€>" )u, (1)

So there are three terms in this function. The first is simply a Heaviside function and so we can
use (4) on this term. The second and third terms however have functions with them and we need
to identify the functions that are shifted for each of these. In the second term it appears that we
are using the following function,

f()=20¢ = f(t-6)=2(t-6)

and this has been shifted by the correct amount.

The third term uses the following function,
t)=T7-e = t-4)=T-e "=T—-e"
f( ) 7 -3t f( 4) 7 3(t-4) 7 12-3¢

which has also been shifted by the correct amount.

With these functions identified we can now take the transform of the function.

—12s |
6(s) =1 e 200 (1L

3+1

S s s §s+3
10e"* 12 (7 1 j“
- ST €
S S s s+3

[Return to Problems]

(b) (1) =—1"u;(t)+cos(r)us(t)

This part is going to cause some problems. There are two terms and neither has been shifted by
the proper amount. The first term needs to be shifted by 3 and the second needs to be shifted by
5. So, since they haven’t been shifted, we will need to force the issue. We will need to add in the
shifts, and then take them back out of course. Here they are.

f()=—=(t-3+3) 1, (¢) +cos(t=5+5)u(t)

Now we still have some potential problems here. The first function is still not really shifted
correctly, so we’ll need to use

(a+b)2 =a’ +2ab+b’
to get this shifted correctly.

The second term can be dealt with in one of two ways. The first would be to use the formula
cos(a+b)=cos(a)cos(b)—sin(a)sin(b)
to break it up into cosines and sines with arguments of #-5 which will be shifted as we expect.

There is an easier way to do this one however. From our table of Laplace transforms we have
#16 and using that we can see that if
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g(t)=cos(t+5) = g(1=5)=cos(t—5+5)
This will make our life a little easier so we’ll do it this way.

Now, breaking up the first term and leaving the second term alone gives us,

(1) ==((1=3)" +6(1=3)+9)us (1) + cos (¢ =5-+5)us (¢)

Okay, so it looks like the two functions that have been shifted here are
g(t)=1+6:+9
g(t)=cos(t+5)

Taking the transform then gives,

R R RN

32 2
s s s s +1

It’s messy, especially the second term, but there it is. Also, do not get excited about the cos (5)

and sin (5) . They are just numbers.

[Return to Problems]

! ifr<5

h(t)=
© h(1) t4+3sin(i—1j ifr>5
10 2

This one isn’t as bad as it might look on the surface. The first thing that we need to do is write it
in terms of Heaviside functions.

h(e) =1 +3u, (t)sin%_%j
_ +3u5(t)sin(%(t—5)j

Since the ¢ is in both terms there isn’t anything to do when we add in the Heaviside function.
The only thing that gets added in is the sine term. Notice as well that the sine has been shifted by
the proper amount.

All we need to do now is to take the transform.
41 3(we™

H(S)Z—SJFW

R

3 55
_ 24, we
-5 2

[Return to Problems]
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t ift<6
~8+(1-6)" ifr>6

(d) f(t)={

Again, the first thing that we need to do is write the function in terms of Heaviside functions.

F(1)=t+(-8=1+(t=6) Juc (1)

We had to add in a “-8” in the second term since that appears in the second part and we also had
to subtract a ¢ in the second term since the ¢ in the first portion is no longer there. This subtraction
of the ¢ adds a problem because the second function is no longer correctly shifted. This is easier
to fix than the previous example however.

Here is the corrected function.

/(1)

+(-8=(1=6+6)+(1-6)"Jus (¢)
+(-8=(1=6)=6+(r=6)" Ju (¢)

t+(—14—(t—6)+(t—6)2)u6(t)

So, in the second term it looks like we are shifting
g(t)=t—1-14

The transform is then,

[Return to Problems]

Without the Heaviside function taking Laplace transforms is not a terribly difficult process
provided we have our trusty table of transforms. However, with the advent of Heaviside
functions, taking transforms can become a fairly messy process on occasion.

So, let’s do some inverse Laplace transforms to see how they are done.

Example 3 Find the inverse Laplace transform of each of the following.

Se%s
H = luti
@ H(s) (Bs12)(s—2) o
5e—6s _3e—11s
b) G =————— [Soluti
(b) (S) (S+2)(S2+9) [Solution]
4s+e”°
F =————— [Soluti
(c) (S) (s—l)(s+2) [Solution]
-20s -3 —7s
) G(S):3s+8e —2se”" +6e (Solution]

s? (s+3)
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Solution

All of these will use (3) somewhere in the process. Notice that in order to use this formula the
exponential doesn’t really enter into the mix until the very end. The vast majority of the process
is finding the inverse transform of the stuff without the exponential.

In these problems we are not going to go into detail on many of the inverse transforms. If you
need a refresher on some of the basics of inverse transforms go back and take a look at the
previous section.

Se—4s

N TS

In light of the comments above let’s first rewrite the transform in the following way.

H(s) :e“mze“F(s)

Now, this problem really comes down to needing f{z). So, let’s do that. We’ll need to partial
fraction F(s) up. Here’s the partial fraction decomposition.

F(s)z 4 + B
3s+2 s5-2

Setting numerators equal gives,
s=A(s—2)+B(3s+2)

We’ll find the constants here by selecting values of s. Doing this gives,

s=2 2=8B = B:l
4

s=-2 2.8, o 4l
3 3 3 4

So, the partial fraction decomposition becomes,

1
Fi(s)= 4
(5) 3(s+%)+s—2

ENES

Notice that we factored a 3 out of the denominator in order to actually do the inverse transform.
The inverse transform of this is then,

Now, let’s go back and do the actual problem. The original transform was,
H(s) = e_“F(S)

Note that we didn’t bother to plug in F(s). There really isn’t a reason to plug it back in. Let’s just
use (3) to write down the inverse transform in terms of symbols. The inverse transform is,

© 2007 Paul Dawkins 209 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

where, f(?) is,

This is all the farther that we’ll go with the answer. There really isn’t any reason to plug in f{?) at
this point. It would make the function longer and definitely messier. We will give almost all of
our answers to these types of inverse transforms in this form.

[Return to Problems]

5e76s _ 3e71 1s

This problem is not as difficult as it might at first appear to be. Because there are two
exponentials we will need to deal with them separately eventually. Now, this might lead us to
conclude that the best way to deal with this function is to split it up as follows,

P 5 _ells 3
G(s)= (s+2)(s2 +9) (s+2)(s2 +9)

Notice that we factored out the exponential, as we did in the last example, since we would need to
do that eventually anyway. This is where a fairly common complication arises. Many people
will call the first function F(s) and the second function H(s) and the partial fraction both of them.

However, if instead of just factoring out the exponential we would also factor out the coefficient
we would get,

— 5e s 1 _3e !l
G(s)=3 (s+2)(s2+9) . (S+2)(S2+9)

Upon doing this we can see that the two functions are in fact the same function. The only
difference is the constant that was in the numerator. So, the way that we’ll do these problems is
to first notice that both of the exponentials have only constants as coefficients. Instead of
breaking things up then, we will simply factor out the whole numerator and get,

1
G — 5 —63_3 —11s — 5 —63_3 —11s F
(5)=[5e =3¢ )(s+z)(s2+9) (e =3 ) ()
and now we will just partial fraction F'(s).
Here is the partial fraction decomposition.
A Bs+C
F =
(S) s+2  s7+9

Setting numerators equal and combining gives us,

1=A(s*+9)+(s+2)(Bs+C)
=(A4+B)s*+(2B+C)s+94+2C
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Setting coefficient equal and solving gives,

s’: A+B=0
1 1 1 2
s: 2B+C=0 = A=—, B=——, C=—
. 13 13 13
s :94+2C=1

Substituting back into the transform gives and fixing up the numerators as needed gives,
1 1 —s+2
F(s) =5 o542
13\s+2 s°+9
1 1 S 23
=5 - R
13{s+2 s°+9 s +9

As we did in the previous section we factored out the common denominator to make our work a
little simpler. Taking the inverse transform then gives,

f(t)z%(e‘z’ —cos(3t)+§sin(3t)j

At this point we can go back and start thinking about the original problem.
G(s)=(5e* -3¢ ) F(s)
=5¢"F(s)—3e""F(s)
We’ll also need to distribute the F(s) through as well in order to get the correct inverse transform.
Recall that in order to use (3) to take the inverse transform you must have a single exponential

times a single transform. This means that we must multiply the F(s) through the parenthesis. We
can now take the inverse transform,

g(1)="5uq(t) f(1—6)—3u, (¢) f(¢—11)
where,
7(t) :%(e_z’ —cos(3t)+§sin(3t)j

[Return to Problems]

4s+e°

(s—l)(s+2)

In this case, unlike the previous part, we will need to break up the transform since one term has a
constant in it and the other has an 5. Note as well that we don’t consider the exponential in this,
only its coefficient. Breaking up the transform gives,

F(s)e—B e L _Gls)rerH(s)

(S—l)(s+2) (s—l)(s+2)

We will need to partial fraction both of these terms up. We’ll start with G(s).

G(s)=—2L 1+ 8
s—1 s+2

(c) F(s) =
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Setting numerators equal gives,
4s = A(s+2)+B(s—l)

Now, pick values of s to find the constants.

So G(s) and its inverse transform is,

Now, repeat the process for H(s).

Setting numerators equal gives,

I:A(s+2)+B(s—1)

Now, pick values of s to find the constants.

Putting all of this together gives the following,
F(S) = G(S) +e_SH(S)

F(6)=g(t)+u, (¢)h(t-1)

where,

[Return to Problems]
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35+8e " —2s5e ™ +6e7*
d G =
@ (S) s? (s + 3)

This one looks messier than it actually is. Let’s first rearrange the numerator a little.
s(3-2¢7)+(8e™ +6¢7)

G(S): s2(5+3)

In this form it looks like we can break this up into two pieces that will require partial fractions.
When we break these up we should always try and break things up into as few pieces as possible
for the partial fractioning. Doing this can save you a great deal of unnecessary work. Breaking
up the transform as suggested above gives,

1

1
G(s)=(3-2e )m 673)

=(3-2e7)F(s)+(8e™" +6e™ ) H(s)

+ (Sefzo“ +6e7" )

Note that we canceled an s in F(s). You should always simplify as much a possible before doing
the partial fractions.

Let’s partial fraction up F(s) first.
A B

s s+3

Setting numerators equal gives,
1=A(s+3)+Bs

Now, pick values of s to find the constants.

1
F =3_
(S) s s+3
1 1 5
t)=———
f(t)=5-3¢
Now partial fraction H(s).
H(s)=£+£;+ ¢

Setting numerators equal gives,

1=As(s+3)+B(s+3)+Cs’
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Pick values of s to find the constants.

s=-3 1=9C ~  c=1
9

1

13 1
s=1 I=44+4B+C=dd+s = A=

So H(s) and its inverse transform is,

Now, let’s go back to the original problem, remembering to multiply the transform through the
parenthesis.

G(s)=3F (s)- 26 F(s) +8e " H (s) +6e " H s)

Taking the inverse transform gives,
g(1)=3/(1)—2uy(¢) f(1=3)+8uy (1) h(t—20)+6u, () h(1-7)

[Return to Problems]

So, as this example has shown, these can be a somewhat messy. However, the mess is really only
that of notation and amount of work. The actual partial fraction work was identical to the
previous sections work. The main difference in this section is we had to do more of it. As far as
the inverse transform process goes. Again, the vast majority of that was identical to the previous
section as well.

So, don’t let the apparent messiness of these problems get you to decide that you can’t do them.
Generally they aren’t as bad as they seem initially.
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Solving IVP’s with Laplace Transforms

It’s now time to get back to differential equations. We’ve spent the last three sections learning
how to take Laplace transforms and how to take inverse Laplace transforms. These are going to
be invaluable skills for the next couple of sections so don’t forget what we learned there.

Before proceeding into differential equations we will need one more formula. We will need to
know how to take the Laplace transform of a derivative. First recall that / denotes the n”

derivative of the function . We now have the following fact.

Fact

Suppose that £, f°, 1”,.../" " are all continuous functions and / is a piecewise continuous
function. Then,

e{r"}=5"F (s)=5""1(0)=5"1"(0) ==/ " (0)- 1" (0)

Since we are going to be dealing with second order differential equations it will be convenient to
have the Laplace transform of the first two derivatives.

£{y}=sY(s)-»(0)
L{y" =57 (s)-sv(0)-»'(0)

Notice that the two function evaluations that appear in these formulas, y(O) and )’ (0) , are

often what we’ve been using for initial condition in out IVP’s. So, this means that if we are to
use these formulas to solve an IVP we will need initial conditions at ¢ = 0.

While Laplace transforms are particularly useful for nonhomogeneous differential equations
which have Heaviside functions in the forcing function we’ll start off with a couple of fairly
simple problems to illustrate how the process works.

Example 1 Solve the following IVP.

Solution
The first step in using Laplace transforms to solve an IVP is to take the transform of every term in
the differential equation.

S0y -102{y ) +92{y} = £{51)

Using the appropriate formulas from our table of Laplace transforms gives us the following.

2 (5)-9(0) =/ (0)10(s7 (5)~(0) £97 (5) = >

Plug in the initial conditions and collect all the terms that have a Y(s) in them.

(s2—10s+9)Y(s)+s—12=iz
N

Solve for Y(s).
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5 12—

S (s—9)(s-1)  (s-9)(s-1)

At this point it’s convenient to recall just what we’re trying to do. We are trying to find the
solution, y(2), to an IVP. What we’ve managed to find at this point is not the solution, but its
Laplace transform. So, in order to find the solution all that we need to do is to take the inverse
transform.

Y(S)z

Before doing that let’s notice that in its present form we will have to do partial fractions twice.
However, if we combine the two terms up we will only be doing partial fractions once. Not only
that, but the denominator for the combined term will be identical to the denominator of the first
term. This means that we are going to partial fraction up a term with that denominator no matter
what so we might as well make the numerator slightly messier and then just partial fraction once.

This is one of those things where we are apparently making the problem messier, but in the
process we are going to save ourselves a fair amount of work!

Combining the two terms gives,
5+12s° -5

s> (s—9)(s—1)

The partial fraction decomposition for this transform is,
A B C D
Y(s)==+—=+ +—
s s s-9 s-1

Y(S)z

Setting numerators equal gives,
5+125* =5’ = As(s—9)(s—1)+B(s-9)(s—1)+ Cs* (s —1)+ Ds* (s = 9)

Picking appropriate values of s and solving for the constants gives,

s=0 5=9B 2N B:%
s=1 16=-8D = D=2
s=9 248 = 648C - ng
§=2 4s—_1aq+ BB o 420

81 81
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That was a fair amount of work for a problem that probably could have been solved much quicker
using the techniques from the previous chapter. The point of this problem however, was to show
how we would use Laplace transforms to solve an IVP.

There are a couple of things to note here about using Laplace transforms to solve an IVP. First,
using Laplace transforms reduces a differential equation down to an algebra problem. In the case
of the last example the algebra was probably more complicated than the straight forward
approach from the last chapter. However, in later problems this will be reversed. The algebra,
while still very messy, will often be easier than a straight forward approach.

Second, unlike the approach in the last chapter, we did not need to first find a general solution,
differentiate this, plug in the initial conditions and then solve for the constants to get the solution.
With Laplace transforms, the initial conditions are applied during the first step and at the end we
get the actual solution instead of a general solution.

In many of the later problems Laplace transforms will make the problems significantly easier to
work than if we had done the straight forward approach of the last chapter. Also, as we will see,
there are some differential equations that simply can’t be done using the techniques from the last
chapter and so, in those cases, Laplace transforms will be our only solution.

Let’s take a look at another fairly simple problem.

Example 2 Solve the following IVP.
2y"+3y' =2y =te’™”, y(0)=0 »'(0)=-2
Solution

As with the first example, let’s first take the Laplace transform of all the terms in the differential
equation. We’ll the plug in the initial conditions to get,

2(s7H(5)=59(0) =5/ (0)+3(57 (5)-3(0) =27 ()= =
2 1
(2s +3s—2)Y(s)+4—(S+2)2

Now solve for Y(s).

B 1 3 4
PR T I pr rey

Now, as we did in the last example we’ll go ahead and combine the two terms together as we will
have to partial fraction up the first denominator anyway, so we may as well make the numerator a
little more complex and just do a single partial fraction. This will give,

e 1-4(s+2)
7s) (25-1)(s+2)°
_ —4s?—16s-15

(2s—1)(s+2)’

The partial fraction decomposition is then,
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A B C D
= + + ~+ .
2s=1 s+2 (s+2) (s+2)

Y(s)

Setting numerator equal gives,
45> —165—15= A(s+2)’ + B(25-1)(s+2)" +C(25-1)(s +2) + D(25-1)
=(A4+2B)s’ +(64+7B+2C)s’ +(124+4B+3C+2D)s
+84-4B-2C-D
In this case it’s probably easier to just set coefficients equal and solve the resulting system of

equation rather than pick values of 5. So, here is the system and its solution.
3

& A+2B=0 192 96
&1 64+7B+2C=—4 _ TT125 0125
' 124+4B+3C+2D=—16 co_2 p__1
$": 84-4B-2C-D=-15 25 >

We will get a common denominator of 125 on all these coefficients and factor that out when we
go to plug them back into the transform. Doing this gives,

— 2!
r(s)=] ( 192 9 10 253 }

T125(2(s—1) s+2 (s+2) (s+2)

Notice that we also had to factor a 2 out of the denominator of the first term and fix up the
numerator of the last term in order to get them to match up to the correct entries in our table of
transforms.

Taking the inverse transform then gives,

(1) =—[ -96e* + 96 1016 — 2 12
125 2

Example 3 Solve the following IVP.

y'—6y'+15y =2sin(31), y(0)=—1 »'(0)=—4
Solution
Take the Laplace transform of everything and plug in the initial conditions.
3
Y (s)—sy(0)—»'(0)—6(sY(s)—»(0))+15Y(s)=2
Y (5)=57(0)= ' (0)~6(s¥ (5)-»(0)) 157 (5) =2
6
P—6s+15)Y -2=
(s s+ ) (s)+s S

Now solve for Y(s) and combine into a single term as we did in the previous two examples.
=" +25°—95+24
Y (S ) - ( 2 2
s +9)(s —6S+15)
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Now, do the partial fractions on this. First let’s get the partial fraction decomposition.
As+B Cs+D
Y(s)=

+
49 sP—6s+15

Now, setting numerators equal gives,
5’ +25” —95+24 = (As+ B)(s* —65+15)+(Cs+ D)(s* +9)

=(4+C)s’ +(-64+B+D)s*+(154—6B+9C)s+15B+9D

Setting coefficients equal and solving for the constants gives,

s A+C=-1 1 1
2 A:_ B:_
s —6A+B+D=2 - 10 10
s':154—6B+9C =-9 C:—H :é
s 15B+9D =24 10 2

Now, plug these into the decomposition, complete the square on the denominator of the second
term and then fix up the numerators for the inverse transform process.

1 (erl —11S+25j

Y(s)=—
(S) 10 52+9+s2—6s+15

1 { s+1 +—11(s—3+3)+25J

T10( 49 (s-3) 46

s 13 11(s=3) 8
108749 7 +9 (s-3) 46 (s—3) +6

S5

ww

N—"
LS}

Finally, take the inverse transform.

y(t)= %(cos(&) +%sin(3t) —11e” cos(\/gt) —%ez” sin (\/gt)j

To this point we’ve only looked at IVP’s in which the initial values were at £ = (. This is because
we need the initial values to be at this point in order to take the Laplace transform of the
derivatives. The problem with all of this is that there are IVP’s out there in the world that have
initial values at places other than # = 0. Laplace transforms would not be as useful as it is if we
couldn’t use it on these types of IVP’s. So, we need to take a look at an example in which the
initial conditions are not at # = 0 in order to see how to handle these kinds of problems.

Example 4 Solve the following IVP.
V' +4y' =cos(r-3)+4t, y(3)=0 »'(3)=7
Solution
The first thing that we will need to do here is to take care of the fact that initial conditions are not

at t = 0. The only way that we can take the Laplace transform of the derivatives is to have the
initial conditions at # = 0.

This means that we will need to formulate the IVP in such a way that the initial conditions are at ¢
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= (). This is actually fairly simple to do, however we will need to do a change of variable to make
it work. We are going to define
n=t-3 = t=n+3

Let’s start with the original differential equation.
V' () +4y (1) =cos(t—3)+4t

Notice that we put in the (?) part on the derivatives to make sure that we get things correct here.
We will next substitute in for ¢.

V'(n+3)+4y'(n+3)=cos(n)+4(n+3)

Now, to simplify life a little let’s define,
u(n)=y(n+3)

Then, by the chain rule, we get the following for the first derivative.
du dy dt
u'(n)=—=——=y'(n+3
(n) an di dn y'(n+3)

By a similar argument we get the following for the second derivative.
u'(n)=y"(n+3)

The initial conditions for u(1) are,

u(O):y( +3):y(3)=0
u'(0)=y"(0+3)=)'(3)=7
The IVP under these new variables is then,
u"+4u' = cos(n)+4n+12, u(0)=0 u'(0)=7

This is an IVP that we can use Laplace transforms on provided we replace all the #’s in our table
with 7’s. So, taking the Laplace transform of this new differential equation and plugging in the
new initial conditions gives,

' S 4 12
SZU(S)—su(O)—u (0)+4(SU(S)—u(0)):S2+1+S_2 =
S 4+12s
(S2+4S)U(S)—7=S2+1+ =
Solving for U(s) gives,
4+125+7s°
244 _ S
(s + S)U(S) S2+1+ 7
2
U(s): 1 4+12s5s+7s

(s+4)(s2 +1) " s (s+4)

Note that unlike the previous examples we did not completely combine all the terms this time. In
all the previous examples we did this because the denominator of one of the terms was the
common denominator for all the terms. Therefore, upon combining, all we did was make the
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numerator a little messier, and reduced the number of partial fractions required down from two to
one. Note that all the terms in this transform that had only powers of s in the denominator were
combined for exactly this reason.

In this transform however, if we combined both of the remaining terms into a single term we
would be left with a fairly involved partial fraction problem. Therefore, in this case, it would
probably be easier to just do partial fractions twice. We’ve done several partial fractions
problems in this section and many partial fraction problems in the previous couple of sections so
we’re going to leave the details of the partial fractioning to you to check. Partial fractioning each
of the terms in our transform gives us the following.

1 L 1(—s+4j

2 = Tl 2
(s+4)(s*+1) s+4 17\ s +1
4+12s+7s> 1 U1

—— 4 4 16 _
s3(s+4) S3+s2+s s+4

—
—_
~

Plugging these into our transform and combining like terms gives us

oo 2n 1 (—-s+4
U S :_+i+l_6_i+_
( ) s st s+4 17(52+1j

K

14 - 1n 2 1 —s 4
—_2t, 4 416 21 . -
= + 2+ + 3 + 3

sS S s s+4 17\s"+1 s°+1

Now, taking the inverse transform will give the solution to our new IVP. Don’t forget to use n’s
instead of #’s!

L 1T 0T L
5 +4n+16 272e +17(4sm(n) cos(n))

This is not the solution that we are after of course. We are after y(z). However, we can get this
by noticing that

y()=y(m+3)=u(n)=u(t-3)

So the solution to the original IVP is,

_ l _ 2 E _ 17 _ 273 —4(t—3) 1 . _ _ _
y(t)—z(t 3) +4(t 3)+—16 —272e +—17(4sm(t 3)—cos(¢ 3))
Lo 143 273 ey L oy _
y(t)—zt 4t v 272e +17(4sm(t 3)—cos(¢ 3))

So, we can now do IVP’s that don’t have initial conditions that are at ¢ = 0. We also saw in the
last example that it isn’t always the best to combine all the terms into a single partial fraction
problem as we have been doing prior to this example.

The examples worked in this section would have been just as easy, if not easier, if we had used

techniques from the previous chapter. They were worked here using Laplace transforms to
illustrate the technique and method.
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Nonconstant Coefficient IVP’s

In this section we are going to see how Laplace transforms can be used to solve some differential
equations that do not have constant coefficients. This is not always an easy thing to do.
However, there are some simple cases that can be done.

To do this we will need a quick fact.

Fact

If f(?) is a piecewise continuous function on[O, oo) of exponential order then,

limF (s)=0 )

§—>0

A function f{?) is said to be of exponential order « if there is exist positive constants 7" and M such
that

‘f(t)‘SMe“’ forallz>T

Put in other words, a function that is of exponential order will grow no faster than

Meat
for some M and o and all sufficiently large £. One way to check whether a function is of
exponential order or not is to compute the following limit.
A
lim —‘ (E t)‘
t>o @

If this limit is finite for some o then the function will be of exponential order o. Likewise, if the
limit is infinite for every a then the function is not of exponential order.

Almost all of the functions that you are liable to deal with in a first course in differential
equations are of exponential order. A good example of a function that is not of exponential order
is

f(t)=¢

We can check this by computing the above limit.
13

. e LA
lim— =lime"

. H?-a
— F= hme( ) =0
t—00 e t—0 t—0

This is true for any value of « and so the function is not of exponential order.

Do not worry too much about this exponential order stuff. This fact is occasionally needed in
using Laplace transforms with non constant coefficients.

So, let’s take a look at an example.
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Example 1 Solve the following IVP.
yn+3ty’_6y:2, y(()):() y'(O):O

Solution
So, for this one we will need to recall that #30 in our table of Laplace transforms tells us that,

efy}=—=(21})
—— (57 (5)-5(0))

= —sY’(s)—Y(S)

So, upon taking the Laplace transforms of everything and plugging in the initial conditions we
get,

S2y(s)—Sy(O)—y'(O)+3(—SY'(S)—Y(S))—6Y(S) :%

—3SY'(S)+(S2 —9)Y(s) =§

Unlike the examples in the previous section where we ended up with a transform for the solution,
here we get a linear first order differential equation that must be solved in order to get a transform
for the solution.

The integrating factor for this differential equation is,
JR=hr _ )5 _ e

p(s)=e

Multiplying through, integrating and solving for Y(s) gives,

J(SSesﬁY(s)j ds = f—%ses" ds

2 2
s'e 6 Y(s) =2e ¢ +¢
52
2 et
Y(s)=
()=

Now, we have a transform for the solution. However that second term looks unlike anything
we’ve seen to this point. This is where the fact about the transforms of exponential order
functions comes into play. We are going to assume that whatever our solution is, it is of
exponential order. This means that

$2

.| 2 ce®
lim - + 3
§—>0 KY S

=0
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The first term does go to zero in the limit. The second term however, will only go to zero if ¢ =
0. Therefore, we must have ¢ = 0 in order for this to be the transform of our solution.

So, the transform of our solution, as well as the solution is,

Y(s)== (r)=r

I’ll leave it to you to verify that this is in fact a solution if you’d like to.

Now, not all nonconstant differential equations need to use (1). So, let’s take a look at one more
example.

Example 2 Solve the following IVP.

' -t'+y=2, y(0)=2 y'(0)=—4
Solution
From the first example we have,

L{y'} =—sY'(s)-Y(s)
We’ll also need,

el =—%(2{y”})
== (%Y (5)-5(0)-'(0)

==sY'(5) =25 (s) + ¥(0)

Taking the Laplace transform of everything and plugging in the initial conditions gives,

—SZY'(S)—2SY(S)+y(O)—(—SY’(S)—Y(S))-I—Y(S) =%

(S—Sz)Y’(s)+(2—2S)Y(s)+2:%
S(I—S)Y'(s)+2(1—s)Y(S):2(1S_s)
Y’(s)+§Y(s):S£2

Once again we have a linear first order differential equation that we must solve in order to get a
transform for the solution. Notice as well that we never used the second initial condition in this
work. That is okay, we will use it eventually.

Since this linear differential equation is much easier to solve compared to the first one, we’ll
leave the details to you. Upon solving the differential equation we get,
2 ¢
Y(s)==+—
s S
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Now, this transform goes to zero for all values of ¢ and we can take the inverse transform of the
second term. Therefore, we won’t need to use (1) to get rid of the second term as did in the
previous example.

Taking the inverse transform gives,

y(t)=2+ct

Now, is where we will use the second initial condition. Upon differentiating and plugging in the
second initial condition we can see that ¢ = -4.

So, the solution to this IVP is,
y(t)=2-4

So, we’ve seen how to use Laplace transforms to solve some nonconstant coefficient differential
equations. Notice however that all we did was add in an occasional ¢ to the coefficients. We
couldn’t get too complicated with the coefficients. If we had we would not have been able to
easily use Laplace transforms to solve them.

Sometimes Laplace transforms can be used to solve nonconstant differential equations, however,
in general, nonconstant differential equations are still very difficult to solve.
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IVP’s With Step Functions

In this section we will use Laplace transforms to solve IVP’s which contain Heaviside functions
in the forcing function. This is where Laplace transform really starts to come into its own as a
solution method.

To work these problems we’ll just need to remember the following two formulas,
S{uc (t)f(t—c)} =e “F(s) where F (s) = E{f(t)}
v {e*“F(s)} =u (1) f(t—c) where ()= £ {F(s)}

In other words, we will always need to remember that in order to take the transform of a function
that involves a Heaviside we’ve got to make sure the function has been properly shifted.

Let’s work an example.

Example 1 Solve the following IVP.
y"—y’+5y=4+u2(t)e4’2’, y(O)=2 y’(O):—l
Solution

First let’s rewrite the forcing function to make sure that it’s being shifted correctly and to identify
the function that is actually being shifted.

V'=y'+5y=4+u, (t)efz(tiz)

So, it is being shifted correctly and the function that is being shifted is e *. Taking the Laplace
transform of everything and plugging in the initial conditions gives,

¥ (5)=59(0) = (0)~(7 (s) =y (0)) + 5% (5) =2 + &

-2s

s s+2
-2s
(7 =s45)7(s)- 2543 =242
s s+2
Now solve for Y(s).
5 4 e
(S —s+5)Y(s)=—+ +2s5-3
s Ss+2
2 -2s
(SZ—S+5)Y(S)=2S —3S+4+ e
K s+2
2
Y(s): 25" —3s5+4 o 1

S(sz—s+5)Jr (s+2)(sz—s+5)
Y(s) :F(s)+e_2SG(s)

Notice that we combined a couple of terms to simplify things a little. Now we need to partial
fraction F(s) and G(s). We’ll leave it to you to check the details of the partial fractions.
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F(s)————

s(sz—s+5) 5

G(s) - 1 1( 1 s-3 j

(S+2)(S2—S+5) :H s+2_s2—s+5

_252—3S+4_1(i 6s—11j
s sP—s+5

We now need to do the inverse transforms on each of these. We’ll start with F(s).

—141)_
F(s)zl i+6(s 2+22) 11
Sls T (-4

Now G(s).

Okay, we can now get the solution to the differential equation. Starting with the transform we
get,

Y(s) = F(s)+e’2SG(s)
y(t)=1(t)+u,(1)g(r-2)

where f(?) and g(?) are the functions shown above.

There is can be a fair amount of work involved in solving differential equations that involve
Heaviside functions.

Let’s take a look at another example or two.
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Example 2 Solve the following IVP.
V' —y'=cos(2t)+cos(2t-12)us(t)  y(0)=—4,'(0)=0
Solution

Let’s rewrite the differential equation so we can identify the function that is actually being
shifted.

y—y' = cos(2t)+cos(2(l‘—6))u6 (1)

So, the function that is being shifted is cos (21‘) and it is being shifted correctly. Taking the
Laplace transform of everything and plugging in the initial conditions gives,
—65
2 , S se
sY(s)=sy(0)=»"(0)=(sY(s)=»(0))=——+——
(5)57(0) =/ (0) (s (s)= () =+ 2
s se

2_ — [ W —
(s S)Y(S)+4S 4 s2+4+s2+4

Now solve for Y(s).
s+se™
(S2 —S)Y(S) :W—4S+4
s(1+e*6“) s—1
Y(s)= -4
(5) S(S—l)(S2+4) s(s—1)
1+e™® 4

N (S—l)(s2 +4) s
Y(s):(1+e6“)F(s)—§

Notice that we combined the first two terms to simplify things a little. Also there was some

canceling going on in this one. Do not expect that to happen on a regular basis. We now need to
partial fraction F(s). We’ll leave the details to you to check.

v P
(0) :%(et _005(2’)—%sin(2t)j

Okay, we can now get the solution to the differential equation. Starting with the transform we
get,

Y(s)=F(s)+F (s)e™ -

y(t)=f(t)+us(r) f(1-6)—4

where f(?) is given above.
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Example 3 Solve the following IVP.
V' =5y =14y =9+u, (¢t)+4(t—1)u, (1) ¥(0)=0,'(0)=10

Solution
Let’s take the Laplace transform of everything and note that in the third term we are shifting 4+.
—3s -5
$Y (5)=59(0) = ¥ (0)=5(sY ()= »(0))~14¥ (5) =2+ E—+ 4%
s s s
9+e™ e’
*—55—14)Y(s)-10= 4
(s s ) (S) . + 7
Now solve for Y(s).
9+e™” e
?—55—14)Y(s)-10= 4
(S s ) (S) E + =
9+e™ 4e” 10

Y(s)= s(s=7)(s+2) Jrs2 (s=7)(s+2) Jr(s—7)(s+2)

Y(s)=(9+e™)F(s)+4e G (s)+H (s)

So, we have three functions that we’ll need to partial fraction for this problem. I’ll leave it to you

to check the details.
1 11 1 1 1 1
F = - 4 _
(S) s(s—7)(s+2) 14s+63s—7+185+2

_ 11,
/()= 14 63° T18°
1 51 11 1 1 1 1
G = = - _
(S) s2(5—7)(s+2) 196 s 14sz+441s—7 36 5+2
5 1 1 5 1 .,
t)=———t+—e" ——
g() 196 14 +441e 36e

10 10 1 10 1
H = - __-
(S) (s—7)(s+2) 9s-7 9 s+2
h(t)= %e” —%ezt

Okay, we can now get the solution to the differential equation. Starting with the transform we
get,

Y(s) = 9F(s) +e_35F(S) + 46_SG(S)+ H(s)

y(t)=97(t)+u, (¢) f(t=3)+4u, (¢t)g(r=1)+h(r)
where (), g(t) and h(?) are given above.

Let’s work one more example.
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Example 4 Solve the following IVP.

V' +3y' +2y=g(1), y(0)=0 '(0)=-2
where,
2 <6
g(t)=11 6<t<10
4 t>10
Solution

The first step is to get g(?) written in terms of Heaviside functions so that we can take the
transform.
g(t)=2+(t=2)uy (1) +(4—1)uy (¢)

Now, while this is g(?) written in terms of Heaviside functions it is not yet in proper form for us to
take the transform. Remember that each function must be shifted by a proper amount. So,
getting things set up for the proper shifts gives us,

g(t)=2+(t—6+6—2)u(1)+(4—(1=10+10))u, (¢)
g(t)=2+(1=6+4)u (1) +(-6—(r=10))u, (1)

So, for the first Heaviside it looks like f (t) =t+4 is the function that is being shifted and for
the second Heaviside it looks like f (t) =—6—1 is being shifted.

Now take the Laplace transform of everything and plug in the initial conditions.

¥ (5)=9(0) - (0)+3(57 (5)5(0))+ 27 ()= 2w e (L4

’ 8 st s
e (e T
Solve for ¥(s).
(Foseptg-Loe(been(8)-
(s2 +3S+2)Y(s) _ 2+4e‘6;_6e—10s . = ;e‘““ ,
Y(s)= 2+4e —6e" . et e )

S(S+1)(s+2) s (S+1)(s+2) (S+1)(s+2)

Y(s)=(2+4e" —6e"")F(s)+(e* —e"")G(s)-H (s)

Now, in the solving process we simplified things into as few terms as possible. Even doing this,
it looks like we’ll still need to do three partial fractions.

I’ll leave the details of the partial fractioning to you to verify. The partial fraction form and
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inverse transform of each of these are.

1 1 1 1
F :—:i—— 2
(S) S(s+l)(s+2) S s+1+s+2
f(t):%—e‘t+%e‘2t
G(s)= ! B P AP S
SZ(S+1)(S+2) s st s+l s+2

g(1)= —%+%t+e" —%e‘z’

2 2 B 2
(s+1)(s+2)_s+1 s+2
h(t)=2e" —2e™

H(s):

Putting this all back together is going to be a little messy. First rewrite the transform a little to
make the inverse transform process possible.

Y(s) = 2F(s)+e"6s (4F(s)+G(s))—e_l°S (6F(S)+G(S))—H(S)

Now, taking the inverse transform of all the pieces gives us the final solution to the IVP.
y(6)=21(t)=h(t)+us(¢)(4f (t-6)+g(t=6))—u, (t)(6f (t-10)+ g (¢ ~10))
where f(?), g(t), and h(t) are defined above.

So, the answer to this example is a little messy to write down, but overall the work here wasn’t
too terribly bad.

Before proceeding with the next section let’s see how we would have had to solve this IVP if we
hadn’t had Laplace transforms. To solve this IVP we would have had to solve three separate
IVP’s. One for each portion of g(z). Here is a list of the IVP’s that we would have had to solve.

1. 0<t<6
V'+3y'+2y =2, y(0)=0 »'(0)=-2

The solution to this IVP, with some work, can be made to look like,

n(6)=21(t)=h(r)

2. 6<¢t<I10
V'+3y' +2y=t, y(6)=x(6) »'(6)=y(6)
where, y,(?) is the solution to the first IVP. The solution to this IVP, with some work, can
be made to look like,

(1) =21 (1) =h(1)+4f(1-6)+g(1-6)

© 2007 Paul Dawkins 231 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

3. 210
V'+3y'+2y =4, y(lO)zyz(IO) y’(lO)zy;(IO)
where, y,(?) is the solution to the second IVP. The solution to this IVP, with some work,
can be made to look like,

yi(t)=2f(t)-h(t)+4f(t-6)+g(t—6)—6/(r-10)—g(r-10)

There is a considerable amount of work required to solve all three of these and in each of these
the forcing function is not that complicated. Using Laplace transforms saved us a fair amount of
work.
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Dirac Delta Function

When we first introduced Heaviside functions we noted that we could think of them as switches
changing the forcing function, g(?), at specified times. However, Heaviside functions are really
not suited to forcing functions that exert a “large” force over a “small” time frame.

Examples of this kind of forcing function would be a hammer striking an object or a short in an
electrical system. In both of these cases a large force (or voltage) would be exerted on the system
over a very short time frame. The Dirac Delta function is used to deal with these kinds of forcing
function.

Dirac Delta Function

There are many ways to actually define the Dirac Delta function. To see some of these
definitions visit Wolframs MathWorld. There three main properties of the Dirac Delta function
that we need to be aware of. These are,

1. 5(t—a):O, t#a

2 [Ts(t-a)dt=1, >0

3T r ()8 (t-a)di=f(a),  &>0

At t = a the Dirac Delta function is sometimes thought of has having an “infinite” value. So, the
Dirac Delta function is a function that is zero everywhere except one point and at that point it can
be thought of as either undefined or as having an “infinite” value.

Note that the integrals in the second and third property are actually true for any interval
containing ¢ = a , provided it’s not one of the endpoints. The limits given here are needed to
prove the properties and so they are also given in the properties. We will however use the fact
that they are true provided we are integrating over an interval containing ¢ = a .

This is a very strange function. It is zero everywhere except one point and yet the integral of any
interval containing that one point has a value of 1. The Dirac Delta function is not a real function
as we think of them. It is instead an example of something called a generalized function or
distribution.

Despite the strangeness of this “function” it does a very nice job of modeling sudden shocks or
large forces to a system.

Before solving an [VP we will need the transform of the Dirac Delta function. We can use the
third property above to get this.

e{5(t-a)}=| e*'s(t—a)dt=e" provided a > 0

Note that often the second and third properties are given with limits of infinity and negative
infinity, but they are valid for any interval in which # = a is in the interior of the interval.
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With this we can now solve an IVP that involves a Dirac Delta function.

Example 1 Solve the following IVP.
y'+2y' =15y =66 (1-9), y(0)==5 »'(0)=7

Solution
As with all previous problems we’ll first take the Laplace transform of everything in the
differential equation and apply the initial conditions.

$Y (5)=5(0)=y'(0) +2(s¥ (s)- (0)) ~15¥ () = 6™
(s*+25-15)Y(s5)+5s+3=6¢""
Now solve for Y(s).
_ e 5543
969 a6

=6e"F(s)-G(s)

We’ll leave it to you to verify the partial fractions and their inverse transforms are,

1 1 1

F — — 8 _ 8

(S) (s+5)(s—3) s—3 s+5
f(t)2%63t—ée_5'

55+3 2 a

G — — 4 4

(S) (s+5)(s—3) s—3+s+5
g(t)_gesz_i_% -5t

The solution is then,

Y(s) = 6e_9SF(s)—G(s)
y(#)=6uy (1) f(1-9)-2(1)

where, f(?) and g(?) are defined above.

Example 2 Solve the following IVP.
2y"+10y =3u, (t)-58 (t—4), y(0)=-1 »'(0)=-2
Solution

Take the Laplace transform of everything in the differential equation and apply the initial
conditions.

3e—12x

S

_ 5e—4s

2(s*Y (5)=sp(0)—»'(0))+10Y (5) =
o _ 5

2 —
(25° +10)Y (s)+25+4= -

Now solve for Y(s).
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Y(s)= 3e ' ~ 5e* _ 25+4
s(2s2+10) 257 +10 25 +10

= 3e_125F(S) — 564SG(S) -H (s)

We’ll need to partial fraction the first function. The remaining two will just need a little work
and they’ll be ready. I’ll leave the details to you to check.

1 111 s
F - -
(5) s(25°+10) 105 105°+5

f(t)z———cos(\/_t)

10

g(t)stin(\/gt)
h(t)= cos(\/_t) T (\/_)

The solution is then,

Y(s)=3e "> F(s)-5¢ G (s)-H(s)

v(t)=3u, (¢) f(t—12)—5u, (1) g(t—4)- k(1)
where, f(?),g(t) and h(t) are defined above.

So, with the exception of the new function these work the same way that all the problems that
we’ve seen to this point work. Note as well that the exponential was introduced into the
transform by the Dirac Delta function, but once in the transform it doesn’t matter where it came
from. In other words, when we went to the inverse transforms it came back out as a Heaviside
function.

Before proceeding to the next section let’s take a quick side trip and note that we can relate the

Heaviside function and the Dirac Delta function. Start with the following integral.
0 ift<a

Iimé(u—a)du:{l

ift>a

However, this is precisely the definition of the Heaviside function. So,

Ii S(u—a)du=u,(t)
Now, recalling the Fundamental Theorem of Calculus, we get,

u (t)=%(J-t_m5(u—a)du)=5(t—a)

So, the derivative of the Heaviside function is the Dirac Delta function.
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Convolution Integrals

On occasion we will run across transforms of the form,

H(s)=F(s)G(s)
that can’t be dealt with easily using partial fractions. We would like a way to take the inverse
transform of such a transform. We can use a convolution integral to do this.

Convolution Integral

If f(¢) and g(?) are piecewise continuous function on [0, oo) then the convolution integral of f(z)
and g(?) is,

(£*g)(t) =], f(t=7)g(v)dr

A nice property of convolution integrals is.
(f*g)(t)=(g*/)(t)
Or,

.[otf(t_r)g(f)df :.[Otf(f)g(l‘—r)dr

The following fact will allow us to take the inverse transforms of a product of transforms.

Fact

e{/*g}=F(s)G(s) CHF(s)G () =(/*2)(¢)

Let’s work a quick example to see how this can be used.

Example 1 Use a convolution integral to find the inverse transform of the following transform.

1
H(s)=—
) (sz+az)2
Solution

First note that we could use #11 from out table to do this one so that will be a nice check against
our work here.

Now, since we are going to use a convolution integral here we will need to write it as a product
whose terms are easy to find the inverse transforms of. This is easy to do in this case.

H(S):(sziazj(sziazj
1

F(5)=G(s) = S f()=g(0)="sin(a)

S +a a

So, in this case we have,

Using a convolution integral /(?) is,
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h(t)=(f*g)(1)

:sz;sin(at—ar)sin(ar)dr
a

= ﬁ(sin (at)-at cos(at))

This is exactly what we would have gotten by using #11 from the table.

Convolution integrals are very useful in the following kinds of problems.

Example 2 Solve the following IVP
4y”+y:g(t)’ y(()):3 y'(o):—7
Solution
First, notice that the forcing function in this case has not been specified. Prior to this section we

would not have been able to get a solution to this IVP. With convolution integrals we will be able
to get a solution to this kind of IVP. The solution will be in terms of g(z) but it will be a solution.

Take the Laplace transform of all the terms and plug in the initial conditions.
4(S2Y(S)—Sy(0)—y'(0))+Y(s) =G(s)
(45> +1)Y(5)-125+28=G(s)

Notice here that all we could do for the forcing function was to write down G(s) for its transform.
Now, solve for Y(s).

(45> +1)¥ (5)=G(s)+125-28
_125-28 G(s)

S Ty AT

)

We factored out a 4 from the denominator in preparation for the inverse transform process. To
take inverse transforms we’ll need to split up the first term and we’ll also rewrite the second term
a little.

ENES

_125-28 G(s)

_4(s2+i) 4(s2+%)

3s 72
+

1
—G(s
s+ s+l 4 ()S2+i

Y(s)

Now, the first two terms are easy to inverse transform. We’ll need to use a convolution integral
on the last term. The two functions that we will be using are,

2 (1) ()= zsm@

We can shift either of the two functions in the convolution integral. We’ll shift g(?) in our
solution. Taking the inverse transform gives us,

y(1)= 3cos(§j+14sin(éj+%ﬂsin(%jg(t—r)dr

© 2007 Paul Dawkins 237 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

So, once we decide on a g(?) all we need to do is to an integral and we’ll have the solution.

As this last example has shown, using convolution integrals will allow us to solve IVP’s with
general forcing functions. This could be very convenient in cases where we have a variety of
possible forcing functions and don’t which one we’re going to use. With a convolution integral
all that we need to do in these cases is solve the IVP once then go back and evaluate an integral
for each possible g(z). This will save us the work of having to solve the IVP for each and every

g().
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Table of Laj

F(s)=2{s (1)}

place Transforms

f()=2"{F(s)|

11.

13.

15.

17.

19.

21.

23.

25.

27.
29.

31.

33.

35.
37.

t", n=1,2,3,...
Vi

sin(at)

tsin(at)
sin(at)—at cos(at)
cos(at)—atsin(at)
sin(at+b)

sinh (at)

e” sin(br)

e” sinh (b?)

t"e", n=12,3,...

uc(t)zu(t—c)

Heaviside Function

u, (t)f(t—c)
e f (1)
L1 (0)

j;f(t—r)g(r)dr

/(1)
f(")(t)
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S(S2 —az)
(sz+az)2

ssin(b)+acos(b)

SF(S)—f(O)

s”F(s)—s”’lf(O)—s”’zf'(O)---—

239

2. e
4. 7, p>-I

6. "%, n=1273,...
8. cos(at)

10.  tcos(at)

12.  sin(at)+atcos(at)

14.  cos(at)+atsin(at)

16. cos(at+b)

18.  cosh(ar)

20. e“ cos(bt)

22. e“cosh(br)

24, f(ct)

o) (t - c)
Dirac Delta Function

28, u.(1)g(t)

26.

2. [ f(v)ay

34. f(t+T)=f(2)

36.  f"(1)

30. 1"f(1), n=123,...

(s2 +az)2

s(s2 +3a2)

(s2 +a2)2
scos(b)—asin(b)

2 2
s"+a

e*”“S{g (t+ c)}
(1) F"(s)
F(s)
jOT e f(¢)dt

1 _ e—sT

s°F(s)—s/(0)-£"(0)
"7 (0)=7""(0)
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Table Notes

1. This list is not inclusive and only contains some of the more commonly used Laplace
transforms and formulas.

2. Recall the definition of hyperbolic functions.

t -t
cosh(z)= ¢ re

t —t

e —e
2

sinh (¢) =

3. Be careful when using “normal” trig function vs. hyperbolic functions. The only
difference in the formulas is the “+ a® for the “normal” trig functions becomes a “- a””
for the hyperbolic functions!

4. Formula #4 uses the Gamma function which is defined as
_ © _x_t-1
I'(1)= I Jex dx
If n is a positive integer then,

F(n+1)=n!

The Gamma function is an extension of the normal factorial function. Here are a couple
of quick facts for the Gamma function

F(p+1)=pF(p)

p(p+1)(p+2)---(p+n—l)=r(%;)n)
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Systems of Differential Equations

Introduction

To this point we’ve only looked as solving single differential equations. However, many “real
life” situations are governed by a system of differential equations. Consider the population
problems that we looked at back in the modeling section of the first order differential equations
chapter. In these problems we looked only at a population of one species, yet the problem also
contained some information about predators of the species. We assumed that any predation
would be constant in these cases. However, in most cases the level of predation would also be
dependent upon the population of the predator. So, to be more realistic we should also have a
second differential equation that would give the population of the predators. Also note that the
population of the predator would be, in some way, dependent upon the population of the prey as
well. In other words, we would need to know something about one population to find the other
population. So to find the population of either the prey or the predator we would need to solve a
system of at least two differential equations.

The next topic of discussion is then how to solve systems of differential equations. However,
before doing this we will first need to do a quick review of Linear Algebra. Much of what we
will be doing in this chapter will be dependent upon topics from linear algebra. This review is
not intended to completely teach you the subject of linear algebra, as that is a topic for a complete
class. The quick review is intended to get you familiar enough with some of the basic topics that
you will be able to do the work required once we get around to solving systems of differential
equations.

Here is a brief listing of the topics covered in this chapter.

Review : Systems of Equations — The traditional starting point for a linear algebra class.
We will use linear algebra techniques to solve a system of equations.

Review : Matrices and Vectors — A brief introduction to matrices and vectors. We will
look at arithmetic involving matrices and vectors, inverse of a matrix, determinant of a
matrix, linearly independent vectors and systems of equations revisited.

Review : Eigenvalues and Eigenvectors — Finding the eigenvalues and eigenvectors of a
matrix. This topic will be key to solving systems of differential equations.

Systems of Differential Equations — Here we will look at some of the basics of systems
of differential equations.

Solutions to Systems — We will take a look at what is involved in solving a system of
differential equations.

Phase Plane — A brief introduction to the phase plane and phase portraits.

Real Eigenvalues — Solving systems of differential equations with real eigenvalues.
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Complex Eigenvalues — Solving systems of differential equations with complex
eigenvalues.

Repeated Eigenvalues — Solving systems of differential equations with repeated
eigenvalues.

Nonhomogeneous Systems — Solving nonhomogeneous systems of differential equations
using undetermined coefficients and variation of parameters.

Laplace Transforms — A very brief look at how Laplace transforms can be used to solve
a system of differential equations.

Modeling — In this section we’ll take a quick look at some extensions of some of the
modeling we did in previous chapters that lead to systems of equations.
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Review : Systems of Equations

Because we are going to be working almost exclusively with systems of equations in which the
number of unknowns equals the number of equations we will restrict our review to these kinds of
systems.

All of what we will be doing here can be easily extended to systems with more unknowns than
equations or more equations than unknowns if need be.

Let’s start with the following system of n equations with the n unknowns, x;, x5, ..., X,.
a,x, +a,x,+---+a, x, =b
Ay, X, +ayX, ++-+a, x, =b,

0y

a,x, +a,x,+--+a x =b

Note that in the subscripts on the coefficients in this system, a;, the i corresponds to the equation
that the coefficient is in and the j corresponds to the unknown that is multiplied by the coefficient.

To use linear algebra to solve this system we will first write down the augmented matrix for this
system. An augmented matrix is really just all the coefficients of the system and the numbers for
the right side of the system written in matrix form. Here is the augmented matrix for this system.

a4, a4 a, b
) dy a,, b,
anl anZ ann bn

To solve this system we will use elementary row operations (which we’ll define these in a bit) to
rewrite the augmented matrix in triangular form. The matrix will be in triangular form if all the
entries below the main diagonal (the diagonal containing a;;, a, ...,a,,) are zeroes.

Once this is done we can recall that each row in the augmented matrix corresponds to an
equation. We will then convert our new augmented matrix back to equations and at this point
solving the system will become very easy.

Before working an example let’s first define the elementary row operations. There are three of
them.

1. Interchange two rows. This is exactly what it says. We will interchange row i with row
J- The notation that we’ll use to denote this operation is : R, <> R,

2. Multiply row i by a constant, c¢. This means that every entry in row i will get multiplied
by the constant c. The notation for this operation is : cR,

3. Add a multiply of row i to row j. In our heads we will multiply row i by an appropriate
constant and then add the results to row j and put the new row back into row j leaving

row i in the matrix unchanged. The notation for this operation is : ¢R, + R,
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It’s always a little easier to understand these operations if we see them in action. So, let’s solve a
couple of systems.

Example 1 Solve the following system of equations.
=2x,+x,—x; =4
X, +2x,+3x;, =13
3x,+x,=-1
Solution

The first step is to write down the augmented matrix for this system. Don’t forget that
coefficients of terms that aren’t present are zero.

-2 1 -1 4
1 2 3 13
3 0 1 -1

Now, we want the entries below the main diagonal to be zero. The main diagonal has been
colored red so we can keep track of it during this first example. For reasons that will be apparent
eventually we would prefer to get the main diagonal entries to all be ones as well.

We can get a one in the upper most spot by noticing that if we interchange the first and second
row we will get a one in the uppermost spot for free. So let’s do that.

-2 1 -1 4 12 3 13
R &R,
1 2 3 13 -2 1 -1 4
%
30 1 -1 30 1 -1

Now we need to get the last two entries (the -2 and 3) in the first column to be zero. We can do
this using the third row operation. Note that if we take 2 times the first row and add it to the
second row we will get a zero in the second entry in the first column and if we take -3 times the
first row to the third row we will get the 3 to be a zero. We can do both of these operations at the
same time so let’s do that.

I 2 3 13\2R+R (1 2 3 13
=2 1 -1 4|3R+R|0 5 5 30
30 1 -1) - (0 -6 -8 —40

Before proceeding with the next step, let’s make sure that you followed what we just did. Let’s
take a look at the first operation that we performed. This operation says to multiply an entry in
row 1 by 2 and add this to the corresponding entry in row 2 then replace the old entry in row 2
with this new entry. The following are the four individual operations that we performed to do
this.

2(1)+(-2)=0

2(2)+1=5

2(3)+(-1)=5
2(13)+4=30
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Okay, the next step optional, but again is convenient to do. Technically, the 5 in the second
column is okay to leave. However, it will make our life easier down the road ifitis a 1. We can
use the second row operation to take care of this. We can divide the whole row by 5. Doing this
gives,

I 2 3 13 R, I 2 3 13

0 5 5 30/ 70 1 1 6

0 -6 -8 —40) |0 -6 -8 —40

The next step is to then use the third row operation to make the -6 in the second column into a
Zero.

I 2 3 13 6 1 3 13
+
0 1 6 RZRSO] 1 6

%
0 -6 -8 -40 00 -2 4

Now, officially we are done, but again it’s somewhat convenient to get all ones on the main
diagonal so we’ll do one last step.

I 2 3 13 I 2 3 13
—IR,
01 1 6|70 1 1 6
%
0 0 -2 4 0 01 2
We can now convert back to equations.

I 2 3 13 X, +2x,+3x, =13
0 I 1 6 = X, +x,=6
0 0 1 2 X, =2

At this point the solving is quite easy. We get x; for free and once we get that we can plug this
into the second equation and get x,. We can then use the first equation to get x;. Note as well
that having 1’s along the main diagonal helped somewhat with this process.

The solution to this system of equation is
x =-1 x, =4 X, =2

The process used in this example is called Gaussian Elimination. Let’s take a look at another
example.

| Example 2 Solve the following system of equations.
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X, —2x,+3x;, =2
-x, +x,—2x,=3

2x, —x, +3x;, =1

Solution

First write down the augmented matrix.
1 2 3 2
-1 1 -2 3
2 -1 3 1

We won’t put down as many words in working this example. Here’s the work for this augmented
matrix.

1 -2 3 =2YR+R, (1 =2 3 =2
-1 1 =2 3 |2R+R|0 -1 1 1
2 -1 3 1) > (0 3 =3 5

1 2 3 =2 1 2 3 =2
R, 3R, +R,

0 1 -1 - 0 1 -1 -1
- -

0 3 5 0 0 0 8

We won’t go any farther in this example. Let’s go back to equations to see why.
I -2 3 =2 X —2x,+3x,=-2
-1 -1|= X, —x;=-1

0 1

0O 0 0 8 0=38

The last equation should cause some concern. There’s one of three options here. First, we’ve
somehow managed to prove that 0 equals 8 and we know that’s not possible. Second, we’ve

made a mistake, but after going back over our work it doesn’t appear that we have made a
mistake.

This leaves the third option. When we get something like the third equation that simply doesn’t
make sense we immediately know that there is no solution. In other words, there is no set of
three numbers that will make all three of the equations true at the same time.

Let’s work another example. We are going to get the system for this new example by making a
very small change to the system from the previous example.

| Example 3 Solve the following system of equations.
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X, —2x,+3x;, =2

-x, +x,—2x,=3

2x, —x, +3x; =7
Solution

So, the only difference between this system and the system from the second example is we
changed the 1 on the right side of the equal sign in the third equation to a -7.

Now write down the augmented matrix for this system.

1 -2 3 =2
-1 1 -2 3
2 -1 3 -7

The steps for this problem are identical to the steps for the second problem so we won’t write
them all down. Upon performing the same steps we arrive at the following matrix.

1 -2 3 2
o 1 -1 -1
0 0 0 O
This time the last equation reduces to
0=0

and unlike the second example this is not a problem. Zero does in fact equal zero!

We could stop here and go back to equations to get a solution and there is a solution in this case.
However, if we go one more step and get a zero above the one in the second column as well as
below it our life will be a little simpler. Doing this gives,

1 -2 3 =2 1 01 -4
2R, + R,
0 1 -1 -1 0 1 -1 -1
=
0 0 0 O 00 0 O

If we now go back to equation we get the following two equations.

1 01 -4 X +x,=—4
01 -1 -1 = X, —x;=-1
0 0 0 O

We have two equations and three unknowns. This means that we can solve for two of the
variables in terms of the remaining variable. Since x; is in both equations we will solve in terms
of that.

x =-x,—4
X, =x;—1

What this solution means is that we can pick the value of x; to be anything that we’d like and then
find values of x; and x,. In these cases we typically write the solution as follows,
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x =—t—4
x,=t-1 t = any real number
X, =t

In this way we get an infinite number of solutions, one for each and every value of ¢.

These three examples lead us to a nice fact about systems of equations.

Fact

Given a system of equations, (1), we will have one of the three possibilities for the number of
solutions.

1. No solution.

2. Exactly one solution.

3. Infinitely many solutions.

Before moving on to the next section we need to take a look at one more situation. The system of
equations in (1) is called a nonhomogeneous system if at least one of the b;’s is not zero. If
however all of the b,’s are zero we call the system homogeneous and the system will be,

a,x, +a,x, +--+a,x, =0
Ay X, +ayx, +--+a, x =0 ?)

a,x, +a,x,+--+a,x =0

Now, notice that in the homogeneous case we are guaranteed to have the following solution.
X =x,==x,=0
This solution is often called the trivial solution.

For homogeneous systems the fact above can be modified to the following.

Fact

Given a homogeneous system of equations, (2), we will have one of the two possibilities for the
number of solutions.

1. Exactly one solution, the trivial solution

2. Infinitely many non-zero solutions in addition to the trivial solution.

In the second possibility we can say non-zero solution because if there are going to be infinitely
many solutions and we know that one of them is the trivial solution then all the rest must have at
least one of the x;’s be non-zero and hence we get a non-zero solution.

© 2007 Paul Dawkins 248 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Review : Matrices and Vectors

This section is intended to be a catch all for many of the basic concepts that are used occasionally
in working with systems of differential equations. There will not be a lot of details in this section,
nor will we be working large numbers of examples. Also, in many cases we will not be looking
at the general case since we won’t need the general cases in our differential equations work.

Let’s start with some of the basic notation for matrices. An n x m (this is often called the size or
dimension of the matrix) matrix is a matrix with n rows and m columns and the entry in the i”"
row and /" column is denoted by a;. A short hand method of writing a general n X m matrix is the

following.

a, 4y a,,
a a “oe a
2 Ay 2
A=| . : . =(al..)
: : : I nxm
anl anZ anm nxm

The size or dimension of a matrix is subscripted as shown if required. If it’s not required or clear
from the problem the subscripted size is often dropped from the matrix.

Special Matrices

There are a few “special” matrices out there that we may use on occasion. The first special
matrix is the square matrix. A square matrix is any matrix whose size (or dimension) is # X 7.
In other words it has the same number of rows as columns. In a square matrix the diagonal that
starts in the upper left and ends in the lower right is often called the main diagonal.

The next two special matrices that we want to look at are the zero matrix and the identity matrix.
The zero matrix, denoted 0, ,, , is a matrix all of whose entries are zeroes. The identity matrix
is a square n X n matrix, denoted /,, whose main diagonals are all 1’s and all the other elements
are zero. Here are the general zero and identity matrices.

0 --- 0
00 --- 0
. . 0 1 0
Onxm: : : : Iﬂ:
00 --- 0
nxm 0 O e 1

In matrix arithmetic these two matrices will act in matrix work like zero and one act in the real
number system.

The last two special matrices that we’ll look at here are the column matrix and the row matrix.
These are matrices that consist of a single column or a single row. In general they are,

x=|". y=r Y Va)iw

n/nxl1
We will often refer to these as vectors.
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Arithmetic

We next need to take a look at arithmetic involving matrices. We’ll start with addition and
subtraction of two matrices. So, suppose that we have two n x m matrices, 4 and B. The sum
(or difference) of these two matrices is then,

Anxm ianm :(a’.j)nxm i(bl'j)nxm :(ai/ ibii)nxm

The sum or difference of two matrices of the same size is a new matrix of identical size whose
entries are the sum or difference of the corresponding entries from the original two matrices.
Note that we can’t add or subtract entries with different sizes.

Next, let’s look at scalar multiplication. In scalar multiplication we are going to multiply a
matrix A by a constant (sometimes called a scalar) a. In this case we get a new matrix whose
entries have all been multiplied by the constant, a.

ad, . :a(al.j)nxm :(a a!./.)nxm

Example 1 Given the following two matrices,
3 2 -4 1
A = B =
-9 1 0 -5
Solution

There isn’t much to do here other than the work.

compute A-5B.

3 2) (-4 1
A-5B= -5
-9 1 (o —sj
(3 =2} (20 5
9 1 0 25
(23 -7
-9 26

We first multiplied all the entries of B by 5 then subtracted corresponding entries to get the
entries in the new matrix.

The final matrix operation that we’ll take a look at is matrix multiplication. Here we will start
with two matrices, 4,, and B, ,, . Note that 4 must have the same number of columns as B has
rows. If this isn’t true then we can’t perform the multiplication. If it is true then we can perform
the following multiplication.

Ay pBym = (cif)n “m

The new matrix will have size n x m and the entry in the i row and /” column, ¢y, 1s found by
multiplying row i of matrix 4 by column j of matrix B. This doesn’t always make sense in words
so let’s look at an example.
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Example 2 Given

I 0 -1 2
2 -1 0
A= B={-4 3 1 0
-3 6 1) .
0 3 0 —23)(4
compute 4B.
Solution

The new matrix will have size 2 x 4. The entry in row 1 and column 1 of the new matrix will be
found by multiplying row 1 of 4 by column 1 of B. This means that we multiply corresponding
entries from the row of 4 and the column of B and then add the results up. Here are a couple of
the entries computed all the way out.

In this last example notice that we could not have done the product B4 since the number of
columns of B does not match the number of row of 4. It is important to note that just because we
can compute 4B doesn’t mean that we can compute BA. Likewise, even if we can compute both
AB and BA they may or may not be the same matrix.

Determinant

The next topic that we need to take a look at is the determinant of a matrix. The determinant is
actually a function that takes a square matrix and converts it into a number. The actual formula
for the function is somewhat complex and definitely beyond the scope of this review.

The main method for computing determinants of any square matrix is called the method of
cofactors. Since we are going to be dealing almost exclusively with 2 x 2 matrices and the
occasional 3 x 3 matrix we won’t go into the method here. We can give simple formulas for each
of these cases. The standard notation for the determinant of the matrix 4 is.

det(4) =|4|
Here are the formulas for the determinant of 2 x 2 and 3 x 3 matrices.
a c
=ad —cb
b d
a4, 4
Ay Ay ay Ay a, ay
y Gy Ay =4y a, +a;
ay, Ay ay Ay a;  dy
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Example 3 Find the determinant of each of the following matrices.

2 3 1
-9 -18
A= B=-1 -6 7
2 4
4 5 -1
Solution
For the 2 x 2 there isn’t much to do other than to plug it into the formula.
-9 -18
der(4)=) T=(0)@)-(18)(2)=0

For the 3 x 3 we could plug it into the formula, however unlike the 2 x 2 case this is not an easy
formula to remember. There is an easier way to get the same result. A quicker way of getting the
same result is to do the following. First write down the matrix and tack a copy of the first two
columns onto the end as follows.

2 3 1| 2 3
det(B)=|-1 -6 7| -1 -6
4 5 -1 4 5

Now, notice that there are three diagonals that run from left to right and three diagonals that run
from right to left. What we do is multiply the entries on each diagonal up and the if the diagonal
runs from left to right we add them up and if the diagonal runs from right to left we subtract them.

Here is the work for this matrix.

2 3 1| 2 3
det(B)=|-1 -6 7| -1 -6
4 5 -1 4 5

=42

You can either use the formula or the short cut to get the determinant of a 3 x 3.

If the determinant of a matrix is zero we call that matrix singular and if the determinant of a
matrix isn’t zero we call the matrix nonsingular. The 2 x 2 matrix in the above example was
singular while the 3 x 3 matrix is nonsingular.

Matrix Inverse
Next we need to take a look at the inverse of a matrix. Given a square matrix, 4, of size n x n if
we can find another matrix of the same size, B such that,

AB=BA=1,
then we call B the inverse of 4 and denote it by B=4".

Computing the inverse of a matrix, 4, is fairly simple. First we form a new matrix,

(41,)
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and then use the row operations from the previous section and try to convert this matrix into the
form,

(7, B)

If we can then B is the inverse of 4. If we can’t then there is no inverse of the matrix 4.

Example 4 Find the inverse of the following matrix, if it exists.

2 1 1
A=|-5 -3 0
1 1 -1

Solution
We first form the new matrix by tacking on the 3 x 3 identity matrix to this matrix. This is
2 1 1 1 00
5 3 0 010

I 1 -1 0 0 1

We will now use row operations to try and convert the first three columns to the 3 x 3 identity. In
other words we want a 1 on the diagonal that starts at the upper left corner and zeroes in all the
other entries in the first three columns.

If you think about it, this process is very similar to the process we used in the last section to solve
systems, it just goes a little farther. Here is the work for this problem.

21 1 100, (1 1 -100 R+5E
<>
-5 -3 0 01 0" "°l-5 -3 0 0 1 0|R-2R
=
1 1 -100 1 2 1 1 100 =
—10011R11—1001RR
= +
0 2 =501 52720 1 £ o0 L 3|7 7
=
0 -1 310 -2 lo-1310 =2
11—10012R11—1001R2+%R3
01%0%%501%0%%1{1“{3
00 L 1 11 00 1 211) =
L1ro212y, (100323
010535 " o105 3 5
=
001 211 001 2 1 1

So, we were able to convert the first three columns into the 3 x 3 identity matrix therefore the
inverse exists and it is,

-3 2 -3
A'=|5 3 5
2 1 1
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So, there was an example in which the inverse did exist. Let’s take a look at an example in which
the inverse doesn’t exist.

Example 5 Find the inverse of the following matrix, provided it exists.

1 -3
B =
-2 6
Solution

In this case we will tack on the 2 x 2 identity to get the new matrix and then try to convert the
first two columns to the 2 x 2 identity matrix.

I -3 1 0)2R+R,(1 -3 1 O
-2 6 0 1 = 0 0 2 1
And we don’t need to go any farther. In order for the 2 x 2 identity to be in the first two columns
we must have a 1 in the second entry of the second column and a 0 in the second entry of the first
column. However, there is no way to get a 1 in the second entry of the second column that will

keep a 0 in the second entry in the first column. Therefore, we can’t get the 2 x 2 identity in the
first two columns and hence the inverse of B doesn’t exist.

We will leave off this discussion of inverses with the following fact.

Fact

Given a square matrix 4.
1. If A is nonsingular then 4™ will exist.
2. If A is singular then 4”7 will NOT exist.

I’ll leave it to you to verify this fact for the previous two examples.

Systems of Equations Revisited
We need to do a quick revisit of systems of equations. Let’s start with a general system of
equations.

a,x, +a,x, +---+a, x, =b
A, X, +ayX, +-+a, x, =b, M

a,x, +a,x,+--+a, x =b

Now, covert each side into a vector to get,

a,x, +a,x, +---+a,x, b,
Ay X, +apX, +o X, | b,
a,x, +a,x,+--+a,x, b,

The left side of this equation can be thought of as a matrix multiplication.
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a, 4dy a, || X b,
ay Ay Ay || X2 | b,
anl an2 ann xn bn
Simplifying up the notation a little gives,
AX=b 2)

where, X is a vector whose components are the unknowns in the original system of equations.
We call (2) the matrix form of the system of equations (1) and solving (2) is equivalent to solving
(1). The solving process is identical. The augmented matrix for (2) is

(4 )
Once we have the augmented matrix we proceed as we did with a system that hasn’t been wrote
in matrix form.

We also have the following fact about solutions to (2).

Fact

Given the system of equation (2) we have one of the following three possibilities for solutions.
1. There will be no solutions.
2. There will be exactly one solution.
3. There will be infinitely many solutions.

In fact we can go a little farther now. Since we are assuming that we’ve got the same number of
equations as unknowns the matrix 4 in (2) is a square matrix and so we can compute its
determinant. This gives the following fact.

Fact

Given the system of equations in (2) we have the following.
1. If 4 is nonsingular then there will be exactly one solution to the system.
2. [If A4 is singular then there will either be no solution or infinitely many solutions to the
system.

The matrix form of a homogeneous system is
AX =0 (&)
where 0 is the vector of all zeroes. In the homogeneous system we are guaranteed to have a

solution, X = 0. The fact above for homogeneous systems is then,

Fact

Given the homogeneous system (3) we have the following.

1. If A is nonsingular then the only solution will be X = 0.
2. If A is singular then there will be infinitely many nonzero solutions to the system.

Linear Independence/Linear Dependence
This is not the first time that we’ve seen this topic. We also saw linear independence and linear
dependence back when we were looking at second order differential equations. In that section we
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were dealing with functions, but the concept is essentially the same here. If we start with n
vectors,

—

X, Xy oo X

n
If we can find constants, c;,c,, ...,c, with at least two nonzero such that

X, e, X, +...+c,x, =0 “
then we call the vectors linearly dependent. If the only constants that work in (4) are ¢;=0, c,=0,
..., ¢,=0 then we call the vectors linearly independent.

If we further make the assumption that each of the n vectors has n components, i.e. each of the
vectors look like,

we can get a very simple test for linear independence and linear dependence. Note that this does
not have to be the case, but in all of our work we will be working with n vectors each of which
has n components.

Fact
Given the n vectors each with » components,
Xy Xyy ooy X,
form the matrix,
Xz(x1 X, - xn)

So, the matrix X is a matrix whose i column is the i vector, X,. Then,

1. If Xis nonsingular (i.e. det(X) is not zero) then the »n vectors are linearly independent, and
2. if Xis singular (i.e. det(X) = 0) then the n vectors are linearly dependent and the constants
that make (4) true can be found by solving the system

Xc=0
where ¢ is a vector containing the constants in (4).

Example 6 Determine if the following set of vectors are linearly independent or linearly
dependent. If they are linearly dependent find the relationship between them.

1 -2 6
0|3 x| 1], =] 2
5 4 1
Solution
So, the first thing to do is to form X and compute its determinant.
1 -2 6
X=-3 1 =2 = det(X)=—79
5 4 1

This matrix is non singular and so the vectors are linearly independent.
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Example 7 Determine if the following set of vectors are linearly independent or linearly
dependent. If they are linearly dependent find the relationship between them.

1 —4 2
01, ¥ 1], 9=
3 -6 4
Solution
As with the last example first form X and compute its determinant.
1 4 2
X=-1 1 -l = det(X)=0
3 -6 4

So, these vectors are linearly dependent. We now need to find the relationship between the
vectors. This means that we need to find constants that will make (4) true.

So we need to solve the system

Xc=0
Here is the augmented matrix and the solution work for this system.
1 4 2 0\R+R (1 4 2 0 1 -4 2 0)
R, +2R, <R,
-1 1 -1 O0|R-3R|0 -3 1 O 0 -3 1 0f°3
= =
3 6 4 0 = 0 6 20 0 0 0O
1 4 2 0R+4R 10 % 0 cl+§c3=0 012%03
0 1 10 ‘: 101 1 0] = 6-56=0 = =3¢
o 0 00 0000 0=0

Now, we would like actual values for the constants so, if use ¢; =3 we get the following

solutionc, =-2,¢, =1, and ¢; =3. The relationship is then.

0
250 4+ @ 4339 = (oj

0

Calculus with Matrices
There really isn’t a whole lot to this other than to just make sure that we can deal with calculus
with matrices.

First, to this point we’ve only looked at matrices with numbers as entries, but the entries in a
matrix can be functions as well. So we can look at matrices in the following form,

all(t) alz(t) aln(l‘)
A(t)z aZI;(t) azzz(t) aZn:(t)

an(t) ap(t) - ay (1)
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Now we can talk about differentiating and integrating a matrix of this form. To differentiate or
integrate a matrix of this form all we do is differentiate or integrate the individual entries.

alll(t) allz(t) alln(t)
4(1) = aélz(t) agzz(t) a;n:(t)

@) anlt) a0
[ay(t)at [a,()de - [a,(t)de

.[A(l‘)dt: jaﬂ(t)dt Iazz(t)df jazn(t)dt

Iaml.(t)dt jamz.(t)dt jamn.(t)dt

So when we run across this kind of thing don’t get excited about it. Just differentiate or integrate
as we normally would.

In this section we saw a very condensed set of topics from linear algebra. When we get back to
differential equations many of these topics will show up occasionally and you will at least need to
know what the words mean.

The main topic from linear algebra that you must know however if you are going to be able to
solve systems of differential equations is the topic of the next section.
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Review : Eigenvalues and Eigenvectors

If you get nothing out of this quick review of linear algebra you must get this section. Without
this section you will not be able to do any of the differential equations work that is in this chapter.

So let’s start with the following. If we multiply an » x n matrix by an n x 1 vector we will get a
new 7n X 1 vector back. In other words,

An=y

What we want to know is if it is possible for the following to happen. Instead of just getting a
brand new vector out of the multiplication is it possible instead to get the following,

A =21 )

In other words is it possible, at least for certain A and1] , to have matrix multiplication be the

same as just multiplying the vector by a constant? Of course, we probably wouldn’t be talking
about this if the answer was no. So, it is possible for this to happen, however, it won’t happen for
just any value of A or1] . If we do happen to have a A and1] for which this works (and they will

always come in pairs) then we call A an eigenvalue of 4 and 7] an eigenvector of 4.

So, how do we go about find the eigenvalues and eigenvectors for a matrix? Well first notice that

that if 1 = 0 then (1) is going to be true for any value of A and so we are going to make the

assumption that 1] # 0. With that out of the way let’s rewrite (1) a little.

A —A1f =0
Afj— 217 =0
(4=41,)7=0

Notice that before we factored out the?r] we added in the appropriately sized identity matrix.

This is equivalent to multiplying things by a one and so doesn’t change the value of anything.
We needed to do this because without it we would have had the difference of a matrix, 4, and a
constant, A, and this can’t be done. We now have the difference of two matrices of the same size
which can be done.

So, with this rewrite we see that
(A-AL,)ij=0 @)

is equivalent to (1). In order to find the eigenvectors for a matrix we will need to solve a
homogeneous system. Recall the fact from the previous section that we know that we will either

have exactly one solution (1] = 0 ) or we will have infinitely many nonzero solutions. Since

we’ve already said that don’t want 1] = 0 this means that we want the second case.

Knowing this will allow us to find the eigenvalues for a matrix. Recall from this fact that we will
get the second case only if the matrix in the system is singular. Therefore we will need to
determine the values of A for which we get,

det(A-AI)=0
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Once we have the eigenvalues we can then go back and determine the eigenvectors for each
eigenvalue. Let’s take a look at a couple of quick facts about eigenvalues and eigenvectors.

Fact

If 4 is an n x n matrix then det (A —Al ) =0 is an " degree polynomial. This polynomial is

called the characteristic polynomial.

To find eigenvalues of a matrix all we need to do is solve a polynomial. That’s generally not too
bad provided we keep n small. Likewise this fact also tells us that for an # x » matrix, 4, we will
have n eigenvalues if we include all repeated eigenvalues.

Fact

If A,,4,,...,A, is the complete list of eigenvalues for 4 (including all repeated eigenvalues) then,
1. If A occurs only once in the list then we call A simple.
2. If A occurs £>1 times in the list then we say that A has multiplicity k.
3. If A,,4,,...,4, (k<n)are the simple eigenvalues in the list with corresponding

eigenvectors 1] 0 , N @) e 1 *) then the eigenvectors are all linearly independent.

4. If Ais an eigenvalue of k£ > [ then A will have anywhere from 1 to & linearly
independent eigenvectors.

The usefulness of these facts will become apparent when we get back into differential equations
since in that work we will want linearly independent solutions.

Let’s work a couple of examples now to see how we actually go about finding eigenvalues and
eigenvectors.

Example 1 Find the eigenvalues and eigenvectors of the following matrix.

2 7
A=
Solution

The first thing that we need to do is find the eigenvalues. That means we need the following

matrix,
2 7 1 0 2—-1 7
A—Al = -1 =
-1 -6 0 1 -1 -6-2

In particular we need to determine where the determinant of this matrix is zero.

det(A—AI)=(2-A)(-6-A)+7=A"+421-5=(A+5)(A-1)

So, it looks like we will have two simple eigenvalues for this matrix, A, ==5 and A, =1. We

will now need to find the eigenvectors for each of these. Also note that according to the fact
above, the two eigenvectors should be linearly independent.

To find the eigenvectors we simply plug in each eigenvalue into (2) and solve. So, let’s do that.
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A =-5:

In this case we need to solve the following system.
7 7). 3 0
-1 -1)7 o

Recall that officially to solve this system we use the following augmented matrix.
7 7 0\FR+R(7 7 O
AN 0 (VN
Upon reducing down we see that we get a single equation
™ +7m,=0 = ="
that will yield an infinite number of solutions. This is expected behavior. Recall that we picked

the eigenvalues so that the matrix would be singular and so we would get infinitely many
solutions.

Notice as well that we could have identified this from the original system. This won’t always be
the case, but in the 2 x 2 case we can see from the system that one row will be a multiple of the
other and so we will get infinite solutions. From this point on we won’t be actually solving
systems in these cases. We will just go straight to the equation and we can use either of the two
rows for this equation.

Now, let’s get back to the eigenvector, since that is what we were after. In general then the
eigenvector will be any vector that satisfies the following,

ﬁ:(nlj:(_nzj ,T’2¢0
m m,
To get this we used the solution to the equation that we found above.

We really don’t want a general eigenvector however so we will pick a value for 77, to geta

specific eigenvector. We can choose anything (except 17, = 0), so pick something that will make

the eigenvector “nice”. Note as well that since we’ve already assumed that the eigenvector is not
zero we must choose a value that will not give us zero, which is why we want to avoid 1, =0 in

this case. Here’s the eigenvector for this eigenvalue.

-1
ﬁ(l)z( j, using 1, =1

Now we get to do this all over again for the second eigenvalue.

A,=1:

We’ll do much less work with this part than we did with the previous part. We will need to solve

the following system.
I 7 o 0
1 7)o

© 2007 Paul Dawkins 261 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Clearly both rows are multiples of each other and so we will get infinitely many solutions. We
can choose to work with either row. We’ll run with the first because to avoid having too many
minus signs floating around. Doing this gives us,

n,+7m,=0 n,=-1m,

Note that we can solve this for either of the two variables. However, with an eye towards
working with these later on let’s try to avoid as many fractions as possible. The eigenvector is

then,
-7
ﬁ:(nlj:( nzj 1, #0
Up; n,
-7
ﬁ(Z) :( ], using n, =1

Summarizing we have,

Note that the two eigenvectors are linearly independent as predicted.

Example 2 Find the eigenvalues and eigenvectors of the following matrix.

1 -1
A=\, _,
9 3
Solution

This matrix has fractions in it. That’s life so don’t get excited about it. First we need the
eigenvalues.

-1 -1
det(A—/ll): )
v T34
] 4
—(1-2) ===2 |+=
(1) 52+
-2yt
3779
1Y 1
—lA-= = ——
( 3) he =3

So, it looks like we’ve got an eigenvalue of multiplicity 2 here. Remember that the power on the
term will be the multiplicity.

Now, let’s find the eigenvector(s). This one is going to be a little different from the first example.
There is only one eigenvalue so let’s do the work for that one. We will need to solve the
following system,
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M KEH I

So, the rows are multiples of each other. We’ll work with the first equation in this example to
find the eigenvector.

ols v

2 m-m,=0 m= - n
3 1 2 2 3 1
Recall in the last example we decided that we wanted to make these as “nice” as possible and so

should avoid fractions if we can. Sometimes, as in this case, we simply can’t so we’ll have to
deal with it. In this case the eigenvector will be,

ﬁ:(mj:(zm j’ 1, #0
n, 31

_ 3

n(l):(zja 771:3

Note that by careful choice of the variable in this case we were able to get rid of the fraction that
we had. This is something that in general doesn’t much matter if we do or not. However, when
we get back to differential equations it will be easier on us if we don’t have any fractions so we
will usually try to eliminate them at this step.

Also in this case we are only going to get a single (linearly independent) eigenvector. We can get
other eigenvectors, by choosing different values of 1,. However, each of these will be linearly

dependent with the first eigenvector. If you’re not convinced of this try it. Pick some values for
n, and get a different vector and check to see if the two are linearly dependent.

Recall from the fact above that an eigenvalue of multiplicity £ will have anywhere from 1 to &
linearly independent eigenvectors. In this case we got one. For most of the 2 x 2 matrices that
we’ll be working with this will be the case, although it doesn’t have to be. We can, on occasion,
get two.

Example 3 Find the eigenvalues and eigenvectors of the following matrix.

4 -17
A=
2 2

Solution
So, we’ll start with the eigenvalues.
—4-1 17
det(A-Al)=
2 2-4
—(~4-2)(2-2)+34
=27 +21+26

This doesn’t factor, so upon using the quadratic formula we arrive at,

Ay =—145i
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In this case we get complex eigenvalues which are definitely a fact of life with
eigenvalue/eigenvector problems so get used to them.

Finding eigenvectors for complex eigenvalues is identical to the previous two examples, but it
will be somewhat messier. So, let’s do that.

A =—1+5i:

The system that we need to solve this time is

(4(2“51')‘ o)) (0
O G

Now, it’s not super clear that the rows are multiples of each other, but they are. In this case we
have,

R :—%(3+5i)R2

This is not something that you need to worry about, we just wanted to make the point. For the
work that we’ll be doing later on with differential equations we will just assume that we’ve done
everything correctly and we’ve got two rows are multiples of each other. Therefore, all that we
need to do here is pick one of the rows and work with it.

We’ll work with the second row this time.

2n,+(3-5i)n, =0

Now we can solve for either of the two variables. However, again looking forward to differential
equations, we are going to need the “” in the numerator so solve the equation in such a way as
this will happen. Doing this gives,

n, = —(3—5i)7’]2

1 .
n = _5(3_51)772

So, the eigenvector in this case is

1
——(3-5i
ﬁ:(nlj: 2( i) : n,#0
T2 n,
_ —3+5i
77(1):( 2 ja T’2:2

As with the previous example we choose the value of the variable to clear out the fraction.

Now, the work for the second eigenvector is almost identical and so we’ll not dwell on that too
much.
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A,=—1-5i:

The system that we need to solve here is

(4(2151')' i
R

Working with the second row again gives,

1
2y +(3+5i)n, =0 = m=—_(3+5)n,

The eigenvector in this case is

1
-—(3+5i
ﬁ:(mj: 0 30m | n, #0
m 1,
- -3-5i
77(2):( 2 ja 772:2
Summarizing,

. _y (3450

A, =—145i n =
2
—3-5i

A, =—1-5i ﬁ”):( ) ’j

There is a nice fact that we can use to simplify the work when we get complex eigenvalues. We
need a bit of terminology first however.

If we start with a complex number,

z=a+bi
then the complex conjugate of z is

z=a-bi

To compute the complex conjugate of a complex number we simply change the sign on the term
that contains the “i”. The complex conjugate of a vector is just the conjugate of each of the
vectors components.

We now have the following fact about complex eigenvalues and eigenvectors.

Fact

If 4 is an n x n matrix with only real numbers and if A, = a+bi is an eigenvalue with

M Then A, = /l_l =a—Dbi is also an eigenvalue and its eigenvector is the

conjugate of 1 ,

eigenvector 17
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This is a fact is something that you should feel free to use as you need to in our work.

Now, we need to work one final eigenvalue/eigenvector problem. To this point we’ve only
worked with 2 x 2 matrices and we should work at least one that isn’t 2 x 2. Also, we need to
work one in which we get an eigenvalue of multiplicity greater than one that has more than one
linearly independent eigenvector.

Example 4 Find the eigenvalues and eigenvectors of the following matrix.

0 1 1
A=1 0 1
1 10

Solution
Despite the fact that this is a 3 x 3 matrix, it still works the same as the 2 x 2 matrices that we’ve
been working with. So, start with the eigenvalues

-4 1 1
det(A-AD)=|1 -2 1
1 | )

=2 +31+2

=(A=2)(2+1) =2, Ay =-1

So, we’ve got a simple eigenvalue and an eigenvalue of multiplicity 2. Note that we used the
same method of computing the determinant of a 3 x 3 matrix that we used in the previous section.
We just didn’t show the work.

Let’s now get the eigenvectors. We’ll start with the simple eigenvector.

A=2
Here we’ll need to solve,
-2 1 1 \(n, 0
1 -2 1]n,|=|0
1 1 -2)\n, 0

This time, unlike the 2 x 2 cases we worked earlier, we actually need to solve the system. So let’s
do that.

-2 1 1 0 1 -2 1 0\R,+2R(1 -2 1 0
R &R,
1 -2 1 0 -2 1 1 O0|R-R |0 -3 3 0
=
1 1 =20 1 1 -2 0) = 0 3 30

1 =2 1 0\R,-3R(1 0 -1 0
0 1 -1 O|R+2R,|0 1 -1 0
0 3 30/ = (00 0 0
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Going back to equations gives,
n,-n,=0 = m =0
n,—1n;=0 = m, =1

So, again we get infinitely many solutions as we should for eigenvectors. The eigenvector is
then,

m UE
m=|n |=| 1|, n,#0
YR m
1
it =|1], n, =1
1
Now, let’s do the other eigenvalue.
A,=-1:
Here we’ll need to solve,
1 1 I(n 0
I 1 1}|n,|=|0
I 1 1){n, 0

Okay, in this case is clear that all three rows are the same and so there isn’t any reason to actually
solve the system since we can clear out the bottom two rows to all zeroes in one step. The
equation that we get then is,

n+n,+n;,=0= m=-1,-1;

So, in this case we get to pick two of the values for free and will still get infinitely many
solutions. Here is the general eigenvector for this case,

m A
n=\nl= n, | n, # 0 and 1, # 0 at the same time
m UE

Notice the restriction this time. Recall that we only require that the eigenvector not be the zero
vector. This means that we can allow one or the other of the two variables to be zero, we just
can’t allow both of them to be zero at the same time!

What this means for us is that we are going to get two linearly independent eigenvectors this time.
Here they are.
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ﬁ(z): 0 n,=0and n, =1

ﬁ(3): 1 n,=land n, =0

Now when we talked about linear independent vectors in the last section we only looked at
vectors each with n components. We can still talk about linear independence in this case
however. Recall back with we did linear independence for functions we saw at the time that if
two functions were linearly dependent then they were multiples of each other. Well the same
thing holds true for vectors. Two vectors will be linearly dependent if they are multiples of each
@) ® by a constant. Therefore, these

other. In this case there is no way to get 17"’ by multiplying 1]

two vectors must be linearly independent.

So, summarizing up, here are the eigenvalues and eigenvectors for this matrix

1
A=2 =1
1
-1
A =—1 7%= 0
-1
==t =
0
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Systems of Differential Equations

In the introduction to this section we briefly discussed how a system of differential equations can
arise from a population problem in which we keep track of the population of both the prey and the
predator. It makes sense that the number of prey present will affect the number of the predator
present. Likewise, the number of predator present will affect the number of prey present.
Therefore the differential equation that governs the population of either the prey or the predator
should in some way depend on the population of the other. This will lead to two differential
equations that must be solved simultaneously in order to determine the population of the prey and
the predator.

The whole point of this is to notice that systems of differential equations can arise quite easily
from naturally occurring situations. Developing an effective predator-prey system of differential
equations is not the subject of this chapter. However, systems can arise from n” order linear
differential equations as well. Before we get into this however, let’s write down a system and get
some terminology out of the way.

We are going to be looking at first order, linear systems of differential equations. These terms
mean the same thing that they have meant up to this point. The largest derivative anywhere in the
system will be a first derivative and all unknown functions and their derivatives will only occur to
the first power and will not be multiplied by other unknown functions. Here is an example of a
system of first order, linear differential equations.

r_
X, =X, +2x,

Xy =3x, +2x,

We call this kind of system a coupled system since knowledge of x; is required in order to find x;
and likewise knowledge of x; is required to find x,. We will worry about how to go about solving
these later. At this point we are only interested in becoming familiar with some of the basics of
systems.

Now, as mentioned earlier, we can write an n” order linear differential equation as a system.
Let’s see how that can be done.

Example 1 Write the following 2" order differential equations as a system of first order, linear
differential equations.

2y"=5y"+y=0 y(3)=6 y'(3)=-1
Solution

We can write higher order differential equations as a system with a very simple change of
variable. We’ll start by defining the following two new functions.

x(t)=y(t)
x (1) ='(¢)

Now notice that if we differentiate both sides of these we get,
x=y'=x,
" 1 5 ’

/ 1 5
X, = =——7V+— =——X +—X
2= 2y 2y 27 27
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Note the use of the differential equation in the second equation. We can also convert the initial
conditions over to the new functions.

Putting all of this together gives the following system of differential equations.
X =X, x(3)=6

, 1 5
X, =—Ex1+5x2 X, (3):—1

We will call the system in the above example an Initial Value Problem just as we did for
differential equations with initial conditions.

Let’s take a look at another example.

Example 2 Write the following 4" order differential equations as a system of first order, linear
differential equations.

A +3y" —sin(t)y +8y =11 y(0)=1 y'(0)=2 »"(0)=3 y"(0)=4
Solution

Just as we did in the last example we’ll need to define some new functions. This time we’ll need
4 new functions.

X =y =  x=)=x
X, =) =  x=)'=x
X, =) = x=)y'=x
X, =" = ¥, =y =8y +sin(r)y' =3y "+ =—8x, +sin(t)x, —3x, +1’

The system along with the initial conditions is then,

X =x, x(0)=1
Xy =X, x,(0)=2
X, =X, x(0)=3
x, =—8x, +sin () x, —3x, +1° x,(0)=4

Now, when we finally get around to solving these we will see that we generally don’t solve
systems in the form that we’ve given them in this section. Systems of differential equations can
be converted to matrix form and this is the form that we usually use in solving systems.
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Example 3 Convert the system the following system to matrix from.
X =4x,+7x,
X, =—2x,—5x,

Solution

First write the system so that each side is a vector.

x| 4x,+7x,

X)) | —2x —5x,
Now the right side can be written as a matrix multiplication,
x) (4 T)\x
X)) =2 =5«

Now, if we define,

then,
x!
X=|)
X,
The system can then be wrote in the matrix form,

(4 T
X' = X
-2 =5

Example 4 Convert the systems from Examples 1 and 2 into matrix form.

Solution
We’ll start with the system from Example 1.
X =X, x(3)=6
1
Xy =——X +—X x,(3)=-1
2 2 1 2 2 2 ( )

First define,

The system is then,

=
Il
I (@]
| —
| =
=1
=1
—_
W
N
Il
VO
o=
—_
w W
N— S—
N——
Il
|
_
N—

Now, let’s do the system from Example 2.
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X =x, x(0)=1
Xy =X, x,(0)=2
X, =X, x(0)=3
x, =—8x, +sin () x, —3x, +1° x,(0)=4

In this case we need to be careful with the # in the last equation. We’ll start by writing the
system as a vector again and then break it up into two vectors, one vector that contains the
unknown functions and the other that contains any known functions.

X X X,
!/
X, X3 X3
> |- _ +
X3 X, X, 0
x, ) \=8x +sin(t)x, =3x;+1° ) | =8x, +sin(¢)x, -3x, ) (¢

Now, the first vector can now be written as a matrix multiplication and we’ll leave the second
vector alone.

0 1 0 0 0 1
= 0 0 1 0 0 . 2
= X+ x(O):
0 0 0 1 0 3
-8 sin(t) -3 0 t* 4
where,
xl(t)
- x, (1)
x(t) x3(t)
x4(t)

Note that occasionally for “large” systems such as this we will one step farther and write the
system as,

¥ =Ax+ (1)

The last thing that we need to do in this section is get a bit of terminology out of the way.
Starting with

X'=AX+g (t)
we say that the system is homogeneous if g(r) =0 and we say the system is nonhomogeneous

if g()=0.
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Solutions to Systems

Now that we’ve got some of the basic out of the way for systems of differential equations it’s
time to start thinking about how to solve a system of differential equations. We will start with the
homogeneous system written in matrix form,

X'=AX 1)
where, 4 is an n x n matrix and X is a vector whose components are the unknown functions in the
system.

Now, if we start with #n = 1 then the system reduces to a fairly simple linear (or separable) first
order differential equation.

x' =ax

and this has the following solution,
at

x(t)zce

So, let’s use this as a guide and for a general 7 let’s see if
x(t)=mne" Q?)
will be a solution. Note that the only real difference here is that we let the constant in front of the

exponential be a vector. All we need to do then is plug this into the differential equation and see
what we get. First notice that the derivative is,

er(t):rﬁert

So upon plugging the guess into the differential equation we get,

rﬁert :Aﬁert
(4if —rif)e”* =0
(A—rI)rje" =0

Now, since we know that exponentials are not zero we can drop that portion and we then see that
in order for (2) to be a solution to (1) then we must have

(A—r[)ﬁ=6

Or, in order for (2) to be a solution to (1), » and 17 must be an eigenvalue and eigenvector for the
matrix A.

Therefore, in order to solve (1) we first find the eigenvalues and eigenvectors of the matrix 4 and
then we can form solutions using (2). There are going to be three cases that we’ll need to look at.

The cases are real, distinct eigenvalues, complex eigenvalues and repeated eigenvalues.

None of this tells us how to completely solve a system of differential equations. We’ll need the
following couple of facts to do this.
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1. If X (t) and X, (t) are two solutions to a homogeneous system, (1), then

X, (t) +c,X, (t)
is also a solution to the system.
Suppose that 4 is an n x n matrix and suppose that X, (t) , X, (t) yeees X, (t) are solutions
to a homogeneous system, (1). Define,

Xz(fc1 Xy o0 )?n)
In other words, X is a matrix whose ith column is the i solution. Now define,

W =det(X)
We call W the Wronskian. If W # 0 then the solutions form a fundamental set of
solutions and the general solution to the system is,
X(t) =X (¢)+ %, (1) +-+¢,%, (1)

Note that if we have a fundamental set of solutions then the solutions are also going to be linearly
independent. Likewise, if we have a set of linearly independent solutions then they will also be a
fundamental set of solutions since the Wronskian will not be zero.
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Phase Plane

Before proceeding with actually solving systems of differential equations there’s one topic that
we need to take a look at. This is a topic that’s not always taught in a differential equations class
but in case you’re in a course where it is taught we should cover it so that you are prepared for it.

Let’s start with a general homogeneous system,
X'= AX €))

Notice that

x=0
is a solution to the system of differential equations. What we’d like to ask is, do the other
solutions to the system approach this solution as ¢ increases or do they move away from this
solution? We did something similar to this when we classified equilibrium solutions in a
previous section. In fact, what we’re doing here is simply an extension of this idea to systems of
differential equations.

The solution ¥ =0 is called an equilibrium solution for the system. As with the single
differential equations case, equilibrium solutions are those solutions for which

—

Ax =0

We are going to assume that 4 is a nonsingular matrix and hence will have only one solution,

=0
and so we will have only one equilibrium solution.

Back in the single differential equation case recall that we started by choosing values of y and
plugging these into the function f{y) to determine values of y'. We then used these values to

sketch tangents to the solution at that particular value of y. From this we could sketch in some
solutions and use this information to classify the equilibrium solutions.

We are going to do something similar here, but it will be slightly different as well. First we are
going to restrict ourselves down to the 2 x 2 case. So, we’ll be looking at systems of the form,

x| = ax, + bx, ., (a b).
, = X = X
X, = cx, +dx, c d
Solutions to this system will be of the form,
L (xl (f)]
X =
X, (t)

and our single equilibrium solution will be,

In the single differential equation case we were able to sketch the solution, y(?) in the y-z plane
and see actual solutions. However, this would somewhat difficult in this case since our solutions
are actually vectors. What we’re going to do here is think of the solutions to the system as points
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in the x;-x; plane and plot these points. Our equilibrium solution will correspond to the origin of
x;-x; plane and the x;-x; plane is called the phase plane.

To sketch a solution in the phase plane we can pick values of 7 and plug these into the solution.
This gives us a point in the x;-x, or phase plane that we can plot. Doing this for many values of ¢
will then give us a sketch of what the solution will be doing in the phase plane. A sketch of a
particular solution in the phase plane is called the trajectory of the solution. Once we have the
trajectory of a solution sketched we can then ask whether or not the solution will approach the
equilibrium solution as ¢ increases.

We would like to be able to sketch trajectories without actually having solutions in hand. There
are a couple of ways to do this. We’ll look at one of those here and we’ll look at the other in the
next couple of sections.

One way to get a sketch of trajectories is to do something similar to what we did the first time we
looked at equilibrium solutions. We can choose values of X (note that these will be points in the
phase plane) and compute 4X . This will give a vector that represents X' at that particular
solution. As with the single differential equation case this vector will be tangent to the trajectory
at that point. We can sketch a bunch of the tangent vectors and then sketch in the trajectories.

This is a fairly work intensive way of doing these and isn’t the way to do them in general.
However, it is a way to get trajectories without doing any solution work. All we need is the
system of differential equations. Let’s take a quick look at an example.

Example 1 Sketch some trajectories for the system,
X =x, +2x, (1 2).
, = X' = X
X, =3x, +2x, 3 2

Solution
So, what we need to do is pick some points in the phase plane, plug them into the right side of the
system. We’ll do this for a couple of points.

(-1 (1 2)(-1) (1
X = = X = =

1 3 201 -1
(2 (1 2)(2) (2
X = = X = =

0 3 200 6
(-3 (1 2\(=3) (-7
X = = X = =

-2 3 202 -13

So, what does this tell us? Well at the point (-1, 1) in the phase plane there will be a vector
pointing in the direction <1, —1> . At the point (2,0) there will be a vector pointing in the direction

<2, 6> . At the point (-3,-2) there will be a vector pointing in the direction <—7, -1 3> .

Doing this for a large number of points in the phase plane will give the following sketch of
vectors.
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Now all we need to do is sketch in some trajectories. To do this all we need to do is remember
that the vectors in the sketch above are tangent to the trajectories. Also the direction of the
vectors give the direction of the trajectory as ¢ increases so we can show the time dependence of

the solution by adding in arrows to the trajectories.

Doing this gives the following sketch.

This sketch is called the phase portrait. Usually phase portraits only include the trajectories of
the solutions and not any vectors. All of our phase portraits form this point on will only include

the trajectories.

In this case it looks like most of the solutions will start away from the equilibrium solution then
as ¢ starts to increase they move in towards the equilibrium solution and then eventually start

moving away from the equilibrium solution again.

There seem to be four solutions that have slightly different behaviors. It looks like two of the
solutions will start at (or near at least) the equilibrium solution and them move straight away from
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it while two other solution start away from the equilibrium solution and then move straight in
towards the equilibrium solution.

In these kinds of cases we call the equilibrium point a saddle point and we call the equilibrium
point in this case unstable since all but two of the solutions are moving away from it as ¢
increases.

As we noted earlier this is not generally the way that we will sketch trajectories. All we really
need to get the trajectories are the eigenvalues and eigenvectors of the matrix 4. We will see how
to do this over the next couple of sections as we solve the systems.

Here are a few more phase portraits so you can see some more possible examples. We’ll actually
be generating several of these throughout the course of the next couple of sections.

Node - Unstable Node - Asymptotically Stable

x3 X3
/ , \ \ X

f %

Improper Node - Unstable Improper Node - Asymptuﬁcall}r Stable

x2

N

AN
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Saddle Point - Unstable

x2

R

N

\

RN

Spiral - Unstable

X2

N

N

W

—

[ v

—_-——l-*-"‘“/x

X1

X1

Center - Stable

x2

o )

Spiral - Asymptotically Stable

x2

X1

Not all possible phase portraits have been shown here. These are here to show you some of the
possibilities. Make sure to notice that several kinds can be either asymptotically stable or

unstable depending upon the direction of the arrows.

Notice the difference between stable and asymptotically stable. In an asymptotically stable
node or spiral all the trajectories will move in towards the equilibrium point as ¢ increases
whereas, a center (which is always stable) trajectories will just move around the equilibrium point
but never actually move in towards it.
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Real, Distinct Eigenvalues

It’s now time to start solving systems of differential equations. We’ve seen that solutions to the
system,

X'=Ax
will be of the form

X =1e”
where A and 1] are eigenvalues and eigenvectors of the matrix 4. We will be working with 2 x 2
systems so this means that we are going to be looking for two solutions, X, (t) and X, (t) , Where

the determinant of the matrix,

1S nonzero.

We are going to start by looking at the case where our two eigenvalues, A, and A, are real and

distinct. In other words they will be real, simple eigenvalues. Recall as well that the eigenvectors
for simple eigenvalues are linearly independent. This means that the solutions we get from these
will also be linearly independent. If the solutions are linearly independent the matrix X must be
nonsingular and hence these two solutions will be a fundamental set of solutions. The general
solution in this case will then be,

(1) (2)

X(1)=ce™i" +c,e™n
Note that each of our examples will actually be broken into two examples. The first example will
be solving the system and the second example will be sketching the phase portrait for the system.
Phase portraits are not always taught in a differential equations course and so we’ll strip those out
of the solution process so that if you haven’t covered them in your class you can ignore the phase
portrait example for the system.

Example 1 Solve the following IVP.

Ty ol

Solution
So, the first thing that we need to do is find the eigenvalues for the matrix.
1-1 2
det(A-Al)=
3 2-2
=1*-31-4
z(/l+l)(/l—4) = A=-11,=4

Now let’s find the eigenvectors for each of these.

A =-1:

We’ll need to solve,

2 2fm_(0 = 2 +2n,=0 = =
3 3 772_0 n,+a2n, = n=-"1n
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The eigenvector in this case is,
A,=4:

— -1
ﬁ:( nzj j— ﬁ(l):( ]’ Th:l
n, 1
We’ll need to solve,

-3 2Y(m,) (0 o o 0 2
3 22\, 0 n, + <1, n 3 n,

The eigenvector in this case is,

2 2
ﬁ:(ﬂbj N ﬁ(Z):( j, n,=3
n, 3

Then general solution is then,
-1 2
¥(t)=ce” +c,e”
=ce' ([ Jreet(3)

Now, we need to find the constants. To do this we simply need to apply the initial conditions.

o

All we need to do now is multiply the constants through and we then get two equations (one for
each row) that we can solve for the constants. This gives,

-, +2¢,=0 - . 8 . _ 4
¢ +3c, =4 : .

S 5
05 [0

The solution is then,

Now, let’s take a look at the phase portrait for the system.

Example 2 Sketch the phase portrait for the following system.

. (1 2).
X = X
3 2
Solution

From the last example we know that the eigenvalues and eigenvectors for this system are,

Jy=-1 i7" = (_llj
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It turns out that this is all the information that we will need to sketch the direction field. We will
relate things back to our solution however so that we can see that things are going correctly.

Well start by sketching lines that follow the direction of the two eigenvectors. This gives,

ﬁﬂ} x3 ;,;-,-{2}

Now, from the first example our general solution is

e (e[

If we have ¢, = 0 then the solution is an exponential times a vector and that all the exponential
does is affect the magnitude of the vector and the constant ¢; will affect both the sign and the

magnitude of the vector. In other words, the trajectory in this case will be a straight line that is
parallel to the vector, 1 (' Also notice that as # increases the exponential will get smaller and

smaller and hence the trajectory will be moving in towards the origin. If ¢;>0 the trajectory will
be in Quadrant II and if ¢;<0 the trajectory will be in Quadrant IV.

So the line in the graph above marked with 1] 0
to ¢, = 0 and this trajectory will approach the origin as ¢ increases.

will be a sketch of the trajectory corresponding

If we now turn things around and look at the solution corresponding to have ¢; = 0 we will have a
2)

this case the trajectory will now move away from the origin as ¢ increases. We will denote this
with arrows on the lines in the graph above.

trajectory that is parallel to 17'”’. Also, since the exponential will increase as ¢ increases and so in
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{1} x2 ?;-,-{2}

-3

Notice that we could have gotten this information with actually going to the solution. All we
really need to do is look at the eigenvalues. Eigenvalues that are negative will correspond to
solutions that will move towards the origin as ¢ increase in a direction that is parallel to its
eigenvector. Likewise, eigenvalues that are positive move away from the origin as ¢ increases in
a direction that will be parallel to its eigenvector.

If both constants are in the solution we will have a combination of these behaviors. For large
negative ¢’s the solution will be dominated by the portion that has the negative eigenvalue since in
these cases the exponent will be large and positive. Trajectories for large negative #’s will be

parallel to 17 ™ and moving in the same direction.

Solutions for large positive #’s will be dominated by the portion with the positive eigenvalue.

(2)

Trajectories in this case will be parallel to 17~ and moving in the same direction.

(1)

In general, it looks like trajectories will start “near” 7'’ , move in towards the origin and then as

they get closer to the origin they will start moving towards 7] @)

and then continue up along this
vector. Sketching some of these in will give the following phase portrait. Here is a sketch of this

with the trajectories corresponding to the eigenvectors marked in blue.
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(1) x2 +2)

X /

/

In this case the equilibrium solution (0,0) is called a saddle point and is unstable. In this case
unstable means that solution move away from it as ¢ increases.

So, we’ve solved a system in matrix form, but remember that we started out without the systems
in matrix form. Now let’s take a quick look at an example of a system that isn’t in matrix form
initially.

Example 3 Find the solution to the following system.
X =X, +2x, x(0)=0

x5 =3x,+2x, x,(0)=—4

Solution
We first need to convert this into matrix form. This is easy enough. Here is the matrix form of

the system.
I 2 0
X'= X, X (0) =
3 2 —4

This is just the system from the first example and so we’ve already got the solution to this system.

Here it is.
-1 2
fc(t):—§e" S
5 1 5 3

Now, since we want to solution to the system not in matrix form let’s go one step farther here.
Let’s multiply the constants and exponentials into the vectors and then add up the two vectors.

- %e—t %e4t %e—t _%e4t
x(t)_ _Se7t - 12 g4t - _8at _L2g¥
5 5 5 5

Now, recall,
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So, the solution to the system is then,

x, (1) :ge" —%e‘”
8 ., 12 4
Xz(l):—ge —? 4

Let’s work another example.

Example 4 Solve the following IVP.

X = (_45 _12}? %(0) =Gj

Solution
So, the first thing that we need to do is find the eigenvalues for the matrix.
-5-1 1
det(A—Al)=
4 -2-2
=1 +7A1+6
=(A+1)(A+6) = AL=-1,1=-6

Now let’s find the eigenvectors for each of these.

A =-1:

We’ll need to solve,

-4 1)\(n 0 4 0 4
= = — + = = =
4 -1)\n, 0 mn,+1, n, m

The eigenvector in this case is,
A,=—6:

-~ [T _o) (1
= - = , =
! (4771j ! (4 b
We’ll need to solve,

11 0
L =  n,+n,=0 = n=-n
4 4)\n,) \o

The eigenvector in this case is,

- -1
ﬁ:( nzj j— ﬁ(z):( j’ 172:1
n, 1
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Then general solution is then,

e e

Now, we need to find the constants. To do this we simply need to apply the initial conditions.

HECRHEH

Now solve the system for the constants.
c—c,=1
4c,+c, =2

The solution is then,

Now let’s find the phase portrait for this system.

Example 5 Sketch the phase portrait for the following system.

From the last example we know that the eigenvalues and eigenvectors for this system are,

Solution

A =-1

This one is a little different from the first one. However it starts in the same way. We’ll first
sketch the trajectories corresponding to the eigenvectors. Notice as well that both of the
eigenvalues are negative and so trajectories for these will move in towards the origin as ¢
increases. When we sketch the trajectories we’ll add in arrows to denote the direction they take

as t increases. Here is the sketch of these trajectories.
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?;'?'{2} x2 ;r;'a'ﬂ:'

Now, here is where the slight difference from the first phase portrait comes up. All of the
trajectories will move in towards the origin as ¢ increases since both of the eigenvalues are
negative. The issue that we need to decide upon is just how they do this. This is actually easier
than it might appear to be at first.

The second eigenvalue is larger than the first. For large and positive #’s this means that the
solution for this eigenvalue will be smaller than the solution for the first eigenvalue. Therefore,

as ¢ increases the trajectory will move in towards the origin and do so parallel to 77 , Likewise,

since the second eigenvalue is larger than the first this solution will dominate for large and
negative ¢’s. Therefore, as we decrease ¢ the trajectory will move away from the origin and do so

parallel to 77 @,

Adding in some trajectories gives the following sketch.

ﬁ{z} x3 ?;'J'{l}

N

N

In these cases we call the equilibrium solution (0,0) a node and it is asymptotically stable.
Equilibrium solutions are asymptotically stable if all the trajectories move in towards it as ¢
increases.
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Note that nodes can also be unstable. In the last example if both of the eigenvalues had been
positive all the trajectories would have moved away from the origin and in this case the
equilibrium solution would have been unstable.

Before moving on to the next section we need to do one more example. When we first started
talking about systems it was mentioned that we can convert a higher order differential equation
into a system. We need to do an example like this so we can see how to solve higher order
differential equations using systems.

Example 6 Convert the following differential equation into a system, solve the system and use
this solution to get the solution to the original differential equation.

2y"+5y"'=3y =0, y(0)=-4 '(0)=9
Solution
So, we first need to convert this into a system. Here’s the change of variables,
=Y X =y'=x
X, =) x;=y"=§y—§y'=§xl—§xz
2 2 2 2

The system is then,

where,

Now we need to find the eigenvalues for the matrix.

-1 1
det(A-Al)= i sy
2 2
=A*+31-2
—1(2+3)(22-1) h=3, A, :%

Now let’s find the eigenvectors.

A =-3:

We’ll need to solve,

3 1\(n 0

(3 IJ( 1j=() = 3n,+n,=0 = n,=-3n
2 L T] O
2 2 2

The eigenvector in this case is,
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1.
A, =1

We’ll need to solve,

K Th:O = —ln+n:0 = nzln
%_3772 0 H ik 275

The eigenvector in this case is,

_(n (2
n=(llJ = n(z){ j n =2
> 1

The general solution is then,

Apply the initial condition.

(o Je0=elS(]

This gives the system of equations that we can solve for the constants.
¢, +2¢c, =4 22 3
= € =——, C;,=—=
=3¢, +c, =9

The actual solution to the system is then,

. 2 (1) 3.(2
s0--Ze{ L }3()

ol

we can see that the solution to the original differential equation is just the top row of the solution
to the matrix system. The solution to the original differential equation is then,

22 5 6 .

y(t)=—Ze" ——¢

7 7

Now recalling that,

Notice that as a check, in this case, the bottom row should be the derivative of the top row.

© 2007 Paul Dawkins 289 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Complex Eigenvalues

In this section we will look at solutions to

X'= AX
where the eigenvalues of the matrix 4 are complex. With complex eigenvalues we are going to
have the same problem that we had back when we were looking at second order differential
equations. We want our solutions to only have real numbers in them, however since our solutions

to systems are of the form,

5(: — ﬁ e/’\.t
we are going to have complex numbers come into our solution from both the eigenvalue and the
eigenvector. Getting rid of the complex numbers here will be similar to how we did it back in the
second order differential equation case, but will involve a little more work this time around. It’s
casiest to see how to do this in an example.

Example 1 Solve the following IVP.

SR

Solution
We first need the eigenvalues and eigenvectors for the matrix.
3-1 -9
det(A—Al)=
4 -3-1
=A*+27 dy = 4331

So, now that we have the eigenvalues recall that we only need to get the eigenvector for one of
the eigenvalues since we can get the second eigenvector for free from the first eigenvector.

/11:3\/51':

We need to solve the following system.
3-33i -9 (nlj_(oj
4 -3-33i)\m) 0
Using the first equation we get,
(3-3v3i)n,-9n, =0

1 .
n, = 5(1 _\/51)771
So, the first eigenvector is,
n,

(1—\/51’)171

3
M _ -
= n =3
[1—\/31} 1

n=

W | —

=,
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When finding the eigenvectors in these cases make sure that the complex number appears in the
numerator of any fractions since we’ll need it in the numerator later on. Also try to clear out any
fractions by appropriately picking the constant. This will make our life easier down the road.

ﬁ(2)= 3
1+\/§i

However, as we will see we won’t need this eigenvector.

Now, the second eigenvector is,

The solution that we get from the first eigenvalue and eigenvector is,

- _e3«/§it 3
5 (1)= [1—\/&)

So, as we can see there are complex numbers in both the exponential and vector that we will need
to get rid of in order to use this as a solution. Recall from the complex roots section of the second
order differential equation chapter that we can use Euler’s formula to get the complex number out
of the exponential. Doing this gives us,

% ()= (005(3‘@)+"Sin(3\/§t))(1_f/§ij

The next step is to multiply the cosines and signs into the vector.

B 3cos(3«/§t)+3isin(3«/§t)
XI(Z)_ cos(3x/§t)+isin(3x/§t)—\/§icos(3\/§t)+ 3sin(3\/§t)

[3%:1)
1

Now combine the terms with an “/” in them and split these terms off from those terms that don’t
contain an “i”. Also factor the “7” out of this vector.

) 3cos (343t | 3sin (33t}
XI(t)_ coS(3\/§l‘)+ 3sin(3\/§t) h sin(3\/§t)—\/§cos(3\/§t)

=i (t)+iv (1)

Now, it can be shown (we’ll leave the details to you) that u (t) and v (t) are two linearly

independent solutions to the system of differential equations. This means that we can use them to
form a general solution and they are both real solutions.

So, the general solution to a system with complex roots is
X(t)=ci(t)+c,v(1)

where u (t) and v (t) are found by writing the first solution as

x(t)=u(r)+iv(r)
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For our system then, the general solution is,

B 3cos(3\/§t) 3sin(3x/§t)
X(t)_q cos(3x/§t)+ 3sin(3\/§t) e sin(3\/§t)—x/§cos(3\/§t)

We now need to apply the initial condition to this to find the constants.

(0o )

This leads to the following system of equations to be solved,
3 =2 = ¢ = 2 c, = 14
¢ - \/gcz =—4 l T

377 3

The actual solution is then,

) 3cos(3\/§t) 14 3sin(3\/§t)
3 cos(3\/§t)+ 3sin(3\/§t) +ﬁ sin(3\/§t)—\/§cos(3\/§t)

As we did in the last section we’ll do the phase portraits separately from the solution of the
system in case phase portraits haven’t been taught in your class.

Example 2 Sketch the phase portrait for the system.

L (3 9.
X = X
4 -3
Solution

When the eigenvalues of a matrix A4 are purely complex, as they are in this case, the trajectories of
the solutions will be circles or ellipses that are centered at the origin. The only thing that we
really need to concern ourselves with here are whether they are rotating in a clockwise or
counterclockwise direction.

This is easy enough to do. Recall when we first looked at these phase portraits a couple of
sections ago that if we pick a value of X (t) and plug it into our system we will get a vector that

will be tangent to the trajectory at that point and pointing in the direction that the trajectory is
traveling.. So, let’s pick the following point and see what we get.

o) = (200

Therefore at the point (1,0) in the phase plane the trajectory will be point in a upwards direction.
The only way that this can be is if the trajectories are traveling in a counterclockwise direction.

Here is the sketch of some of the trajectories for this problem.
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oy ) P
e

The equilibrium solution in the case is called a center and is stable.

Note in this last example that the equilibrium solution is stable and not asymptotically stable.
Asymptotically stable refers to the fact that the trajectories are moving in toward the equilibrium
solution as ¢ increases. In this example the trajectories are simply revolving around the
equilibrium solution and not moving in towards it. The trajectories are also not moving away
from the equilibrium solution and so they aren’t unstable. Therefore we call the equilibrium
solution stable.

Not all complex eigenvalues will result in centers so let’s take a look at an example where we get
something different.

Example 3 Solve the following IVP.

x:@ _ﬂx x(o):(joj

Solution
Let’s get the eigenvalues and eigenvectors for the matrix.
3-14 -13
det(A—Al)=
1-1
=" —42+68 A, =2%8i

Now get the eigenvector for the first eigenvalue.

A =2+8i:
We need to solve the following system.

AN

Using the second equation we get,
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5n,+(-1-8i)n, =0

1
mn =§(1+8i)172

So, the first eigenvector is,

1
L | =(1+8i
7= 5( )772
n,
_ 1+8i
77(1)=[ 5 j n,=5

The solution corresponding the this eigenvalue and eigenvector is

. way [ 1+81
xl(t)ze(”)( 5 J

:eztegit 1+8l
5
=e” (cos(8t)+isin(8t))(1 +58zj

As with the first example multiply cosines and signs into the vector and split it up. Don’t forget
about the exponential that is in the solution this time.

fl(t):eZt(cos(St)—Ssin(St)] L, (8cos(8t)+sin(8t)]

5cos(8¢) e 5sin(8¢)
=1 (t)+iv (1)

The general solution to this system then,

()= e (cos(st)—8sin(8t)]+cze2, (8cos(8t)+sin(8t)]

5cos(8¢) 5sin(8¢)

Now apply the initial condition and find the constants.

)70l

¢ +8c, = 3}

5
= =-2,¢==
5¢,=-10 8

The actual solution is then,

P (1) = 26" (cos(St)—Ssin(St)] 5 . (8c05(8t)+sin(8t)]

* 5cos(8¢) +8e 5sin(8¢)

Let’s take a look at the phase portrait for this problem.
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Example 4 Sketch the phase portrait for the system.

., 3 -13)_
X = X
5 1
Solution

When the eigenvalues of a system are complex with a real part the trajectories will spiral into or
out of the origin. We can determine which one it will be by looking at the real portion. Since the
real portion will end up being the exponent of an exponential function (as we saw in the solution
to this system) if the real part is positive the solution will grow very large as ¢ increases.
Likewise, if the real part is negative the solution will die out as ¢ increases.

So, if the real part is positive the trajectories will spiral out from the origin and if the real part is
negative they will spiral into the origin. We determine the direction of rotation (clockwise vs.
counterclockwise) in the same way that we did for the center.
In our case the trajectories will spiral out from the origin since the real part is positive and

. (3 —13)(1 3

X = =

5 1 0 5

will rotate in the counterclockwise direction as the last example did.

Here is a sketch of some of the trajectories for this system.
X2

'd”_,_,-——'—"*_._-_-

Ny

e

N e

____._-p-—r"""f

Here we call the equilibrium solution a spiral (oddly enough...) and in this case it’s unstable
since the trajectories move away from the origin.

If the real part of the eigenvalue is negative the trajectories will spiral into the origin and in this
case the equilibrium solution will be asymptotically stable.
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Repeated Eigenvalues

This is the final case that we need to take a look at. In this section we are going to look at
solutions to the system,

X'= AX
where the eigenvalues are repeated eigenvalues. Since we are going to be working with systems
in which 4 is a 2 x 2 matrix we will make that assumption from the start. So the system will have
a double eigenvalue, A.

This presents us with a problem. We want two linearly independent solutions so that we can form
a general solution. However, with a double eigenvalue we will have only one,

- =M
X, =1ne

So, we need to come up with a second solution. Recall that when we looked at the double root
case with the second order differential equations we ran into a similar problem. In that section we
simply added a  to the solution and were able to get a second solution. Let’s see if the same
thing will work in this case as well. We’ll see if

¥=te'n
will also be a solution.

To check all we need to do is plug into the system. Don’t forget to product rule the proposed
solution when you differentiate!

et + Arnjte™ = Aijte”

Now, we got two functions here on the left side, an exponential by itself and an exponential times
at. So, in order for our guess to be a solution we will need to require,

A = A1 =  (4-A)7[=0
=0

The first requirement isn’t a problem since we this just says that A is an eigenvalue and it’s
eigenvector is 17 . We already knew this however so there’s nothing new there. The second

however is a problem. Since 1] is an eigenvector we know that it can’t be zero, yet in order to
satisfy the second condition it would have to be.

So, our guess was incorrect. The problem seems to be that there is a lone term with just an
exponential in it so let’s see if we can’t fix up our guess to correct that. Let’s try the following
guess.

¥=te'f+e"p
where p is an unknown vector that we’ll need to determine.

As with the first guess let’s plug this into the system and see what we get.
ije* + Arjte™ + Ape* = A4 (ﬁte“ + pe™ )
(17 +Ap)e" + Arjre* = Arjre™ + Ape™
Now set coefficients equal again,
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Aff = Aff = (4-2D)

ﬁ:
n+Ap=Ap = (A /ll)ﬁ:ﬁ

As with our first guess the first equation tells us nothing that we didn’t already know. This time
the second equation is not a problem. All the second equation tells us is that o must be a
solution to this equation.

It looks like our second guess worked. Therefore,
X, =te’'j+e"p
will be a solution to the system provided p is a solution to
(A-2I)p=1
Also this solution and the first solution are linearly independent and so they form a fundamental
set of solutions and so the general solution in the double eigenvalue case is,

X=ce'fj+c, (te’”ﬁJre’“ﬁ)

Let’s work an example.

Example 1 Solve the following IVP.

T el

Solution
First find the eigenvalues for the system.
T-2 1
det(A-Al)=
-4 3-A
=2>-101+25
=(2-5) = A,=5

So, we got a double eigenvalue. Of course that shouldn’t be too surprising given the section that
we’re in. Let’s find the eigenvector for this eigenvalue.

2 Lm0 2n,+n, =0 2
= - = = —
4 2)n, 0 n +1, n, yh
The eigenvector is then,
_ m
= #0
1 (_2771j L

- 1
77(1) = (_2j n =1

The next step is find p . To do this we’ll need to solve,
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R = 1 = 2p+py =1 p,=1-2p,
-4 2 )\ p, -2

Note that this is almost identical to the system that we solve to find the eigenvalue. The only
difference is the right hand side. The most general possible p is

5= P - 5-(° ifp =0
1-2p, 1 :

In this case, unlike the eigenvector system we can choose the constant to be anything we want, so
we might as well pick it to make our life easier. This usually means picking it to be zero.

We can now write down the general solution to the system.

x(1)=ce” (_lzj e (eyt(—lzj e GD

Applying the initial condition to find the constants gives us,

(s0=e(3)()

¢ =2 B B
= ¢ =2, c,=-1
—2¢,+c¢, ==5

w2 (L))

The actual solution is then,

Note that we did a little combining here to simplify the solution up a little.

So, the next example will be to sketch the phase portrait for this system.

Example 2 Sketch the phase portrait for the system.

. (7 T1)_
X = X
-4 3
Solution

These will start in the same way that real, distinct eigenvalue phase portraits start. We’ll first
sketch in a trajectory that is parallel to the eigenvector and note that since the eigenvalue is
positive the trajectory will be moving away from the origin.
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Xz

~E}

Now, it will be easier to explain the remainder of the phase portrait if we actually have one in
front of us. So here is the full phase portrait with some more trajectories sketched in.
7] 2

Trajectories in these cases always emerge from (or move into) the origin in a direction that is
parallel to the eigenvector. Likewise they will start in one direction before turning around and
moving off into the other direction. The directions in which they move are opposite depending
on which side of the trajectory corresponding to the eigenvector we are on. Also, as the
trajectories moves away from the origin it should start becoming parallel to the trajectory
corresponding to the eigenvector.

So, how do we determine the direction? We can do the same thing that we did in the complex
case. We’ll plug in (1,0) into the system and see which direction the trajectories are moving at
that point. Since this point is directly to the right of the origin the trajectory at that point must
have already turned around and so this will give the direction that it will traveling after turning
around.

Doing that for this problem to check our phase portrait gives,
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7 1)1 7
4 3)l0) |4
This vector will point down into the fourth quadrant and so the trajectory must be moving into the
fourth quadrant as well. This does match up with our phase portrait.

In these cases the equilibrium is called a node and is unstable in this case. Note that sometimes
you will hear nodes for the repeated eigenvalue case called degenerate nodes or improper
nodes.

Let’s work one more example.

Example 3 Solve the following IVP.

Solution
First the eigenvalue for the system.
“1-x 3
det(A-Al)=| ?
- —2-1
A7 43042
4
2
= (JL + %j = A, = —%

Now let’s get the eigenvector.

1 3
7 2 |(m 0 1 3
= =  -n+-m,=0 1n,=-3
(—% —%j(ﬂzj (Oj 2 e
-3
ﬁ:( nzj 7727&0
n,

. -3
77(1):( 1) n, =1
Now find p,

1 3
7 3 |[P)_[3 13
- =  —p+2p,=-3 p=-6-3
(—% —%j(PJ (J 272" 8 >
—6-3 -6
P> 0

The general solution for the system is then,
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Applying the initial condition gives,
1 -3 -3 -6
=X(2)=ce” +c,| 2e” +e”

Note that we didn’t use #=0 this time! We now need to solve the following system,
-3e7c,—12e7c, =1 e e
e’c,+2e’c, =0

The actual solution is then,

1
35[0 TR
—e 2’ (1j+te 2" ( 21]
3 6

And just to be consistent with all the other problems that we’ve done let’s sketch the phase
portrait.

Example 4 Sketch the phase portrait for the system.

e 2
X = | X
-1 2
Solution

Let’s first notice that since the eigenvalue is negative in this case the trajectories should all move
in towards the origin. Let’s check the direction of the trajectories at (1,0)

S B

So it looks like the trajectories should be pointing into the third quadrant at (1,0). This gives the
following phase portrait.
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Nonhomogeneous Systems

We now need to address nonhomogeneous systems briefly. Both of the methods that we looked
at back in the second order differential equations chapter can also be used here. As we will see
Undetermined Coefficients is almost identical when used on systems while Variation of
Parameters will need to have a new formula derived, but will actually be slightly easier when
applied to systems.

Undetermined Coefficients

The method of Undetermined Coefficients for systems is pretty much identical to the second
order differential equation case. The only difference is that the coefficients will need to be
vectors now.

Let’s take a quick look at an example.

Example 1 Find the general solution to the following system.

. 1 2). 2
X = X+t
3 2 —4
Solution

We already have the complimentary solution as we solved that part back in the real eigenvalue

section. It is,
- —t -1 4¢ 2
X (t)=ce +c.e

Guessing the form of the particular solution will work in exactly the same way it did back when
we first looked at this method. We have a linear polynomial and so our guess will need to be a
linear polynomial. The only difference is that the “coefficients” will need to be vectors instead of
constants. The particular solution will have the form,

’ ; b (alj [blj
Xp=ta+b=t +
a, b,

So, we need to differentiate the guess
= - al
xP =a=
[az j

Before plugging into the system let’s simplify the notation a little to help with our work. We’ll
write the system as,
o (1 2. 2 .
3 2 —4

This will make the following work a little easier. Now, let’s plug things into the system.
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Now we need to set the coefficients equal. Doing this gives,
t: Ai+g=0 A
°:  Ab-d=0 A

—

g

i=—
b=a

Now only a is unknown in the first equation so we can use Gaussian elimination to solve the
system. We’ll leave this work to you to check.

= — j— a= 5
3 2)\a, —4 -3
Now that we know @ we can solve the second equation for b.
1 2)\(p 3 - (=4
3 2 bz _% %

So, since we were able to solve both equations, the particular solution is then,

3 1
- 4
2 8
The general solution is then,

e (e G

So, as you can see undetermined coefficients is nearly the same as the first time we saw it. The
work in solving for the “constants” is a little messier however.

Variation of Parameters
In this case we will need to derive a new formula for variation of parameters for systems. The

derivation this time will be much simpler than the when we first saw variation of parameters.

First let X() be a matrix whose i” column is the i linearly independent solution to the system,
— -
X = Ax

Now it can be shown that X(?) will be a solution to the following differential equation.

X'=AX (€3]
This is nothing more than the original system with the matrix in place of the original vector.

We are going to try and find a particular solution to
X'=Ax+g (t)
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We will assume that we can find a solution of the form,
Xp=X(1)v(2)
where we will need to determine the vector v (t) . To do this we will need to plug this into the

nonhomogeneous system. Don’t forget to product rule the particular solution when plugging the
guess into the system.
X'V+XV=4AXVv+g

Note that we dropped the “(2)” part of things to simplify the notation a little. Now using (1) we
can rewrite this a little.
X'V+XV=X'V+g
Xv=g
Because we formed X using linearly independent solutions we know that det(X) must be nonzero

and this in turn means that we can find the inverse of X. So, multiply both sides by the inverse of
X.

‘7/ — X—lg
Now all that we need to do is integrate both sides to get v (t) .
W(6)=[x"gdr

As with the second order differential equation case we can ignore any constants of integration.
The particular solution is then,

%=X j X 'gdt )

Let’s work a quick example using this.

Example 2 Find the general solution to the following system.

= =5 1 = 2t 6
X = X+e
4 2 -1
Solution

We found the complimentary solution to this system in the real eigenvalue section. It is,

1 -1
X (t)=ce” (4) +c,e [ . j
e*l _e*6l
X = (4 —t -6t
e’ e

Now, we need to find the inverse of this matrix. We saw how to find inverses of matrices back in

the second linear algebra review section and the process is the same here even though we don’t
have constant entries. We’ll leave the detail to you to check.

Now the matrix X is,
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Now do the multiplication in the integral.

X_1 o %et %et 6e2t _ eBt
&= 6t 1 6t 20 | 8¢
—5e¢" se ) —e —Se

3 e’ dt L3
leg'dzzj( ¢ Stjdt: :[ e 81)
—5e I —5e* dt —3e

Remember that to integrate a matrix or vector you just integrate the individual entries.

[TYES

Now do the integral.

We can now get the particular solution.
% =X[X"gadt

el —e %63’
4e7t e76l _%egt

The general solution is then,

x(t)=ce” ! +ce -1 +e” £
1 4 2 1 17
24

So, some of the work can be a little messy, but overall not too bad.
We looked at two methods of solving nonhomogeneous differential equations here and while the

work can be a little messy they aren’t too bad. Of course we also kept the nonhomogeneous part
fairly simple here. More complicated problems will have significant amounts of work involved.
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Laplace Transforms

There’s not too much to this section. We’re just going to work an example to illustrate how
Laplace transforms can be used to solve systems of differential equations.

Example 1 Solve the following system.
x =3x,—3x,+2 x(0)=1
Xy =—0x, —t x,(0)=-1
Solution

First notice that the system is not given in matrix form. This is because the system won’t be
solved in matrix form. Also note that the system is nonhomogeneous.

We start just as we did when we used Laplace transforms to solve single differential equations.
We take the transform of both differential equations.

sX1(s)—xl(0)=3X1(s)—3xz<s)+§

SX, (5) =, (0) =—6.X, (5) - —

2
S

Now plug in the initial condition and simplify things a little.

(s=3) X, (s)+3X, (s) =2 +1= 275
A) S
2
6X1(S)+SX2(S)=—L—1=—S +l
N S

Now we need to solve this for one of the transforms. We’ll do this by multiplying the top
equation by s and the bottom by -3 and then adding. This gives,
35°+3

2
S

(s —3s—18) X, (s)=2+s+

Solving for X; gives,
s*+557+3

)= F 53 (5-0)

Partial fractioning gives,

X(5) =105 s 8

1(133_28 3 18)
s—6 s+3 s s

Taking the inverse transform gives us the first solution,

x, (1) :ﬁ(lﬁe“ ~28e ™ +3-18¢)

Now to find the second solution we could go back up and eliminate X; to find the transform for X

and sometimes we would need to do that. However, in this case notice that the second
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differential equation is,
X, =—6x,—t = x2=I—6x1—tdt

So, plugging the first solution in and integrating gives,
1
x,(t)=——133e" —28e™ +3dt

= —L(133e6f +56e +18t)+c
108

Now, reapplying the second initial condition to get the constant of integration gives

—1=—L(133+56)+c = c==
108 4

The second solution is then,

x,(t)= —%(13%6’ +56e " +18¢—81)

So, putting all this together gives the solution to the system as,

x(1)= ﬁ(meéf —28e™ +3-18¢)

x,(t)= —%(13%6’ +56e " +18/—81)

Compared to the last section the work here wasn’t too bad. That won’t always be the case of
course, but you can see that using Laplace transforms to solve systems isn’t too bad in at least
some cases.
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Modeling

In this section we’re going to go back and revisit the idea of modeling only this time we’re going
to look at it in light of the fact that we now know how to solve systems of differential equations.

We’re not actually going to be solving any differential equations in this section. Instead we’ll
just be setting up a couple of problems that are extensions of some of the work that we’ve done in
carlier modeling sections whether it is the first order modeling or the vibrations work we did in
the second order chapter. Almost all of the systems that we’ll be setting up here will be
nonhomogeneous systems (which we only briefly looked at), will be nonlinear (which we didn’t
look at) and/or will involve systems with more than two differential equations (which we didn’t
look at, although most of what we do know will still be true).

Mixing Problems

Let’s start things by looking at a mixing problem. The last time we saw these was back in the
first order chapter. In those problems we had a tank of liquid with some type of contaminate
dissolved in it. Liquid, possibly with more contaminate dissolved in it, entered the tank and
liquid left the tank. In this situation we want to extend things out to the following situation.

j‘l‘ ’F

Tank 1 | |  Tank2

We’ll now have two tanks that are interconnected with liquid potentially entering both and with
an exit for some of the liquid if we need it (as illustrated by the lower connection). For this
situation we’re going to make the following assumptions.

1. The inflow and outflow from each tank are equal, or in other words the volume in each
tank is constant. When we worked with a single tank we didn’t need to worry about this,
but here if we don’t well end up with a system with nonconstant coefficients and those
can be quite difficult to solve.

2. The concentration of the contaminate in each tank is the same at each point in the tank.
In reality we know that this won’t be true but without this assumption we’d need to deal
with partial differential equations.

3. The concentration of contaminate in the outflow from tank 1 (the lower connection in the
figure above) is the same as the concentration in tank 1. Likewise, the concentration of
contaminate in the outflow from tank 2 (the upper connection) is the same as the
concentration in tank 2.
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4. The outflow from tank 1 is split and only some of the liquid exiting tank 1 actually
reaches tank 2. The remainder exits the system completely. Note that if we don’t want
any liquid to completely exit the system we can think of the exit as having a value that is
turned off. Also note that we could just as easily done the same thing for the outflow
from tank 2 if we’d wanted to.

Let’s take a look at a quick example.

Example 2 Two 1000 liter tanks are with salt water. Tank 1 contains 800 liters of water
initially containing 20 grams of salt dissolved in it and tank 2 contains 1000 liters of water and
initially has 80 grams of salt dissolved in it. Salt water with a concentration of %2 gram/liter of
salt enters tank 1 at a rate of 4 liters/hour. Fresh water enters tank 2 at a rate of 7 liters/hour.
Through a connecting pipe water flows from tank 2 into tank 1 at a rate of 10 liters/hour.

Through a different connecting pipe 14 liters/hour flows out of tank 1 and 11 liters/hour are
drained out of the pipe (and hence out of the system completely) and only 3 liters/hour flows back
into tank 2. Set up the system that will give the amount of salt in each tank at any given time.

Solution

Okay, let O, (t) and Q, (t) be the amount of salt in tank 1 and tank 2 at any time ¢ respectively.
Now all we need to do is set up a differential equation for each tank just as we did back when we
had a single tank. The only difference is that we now need to deal with the fact that we’ve got a

second inflow to each tank and the concentration of the second inflow will be the concentration of
the other tank.

Recall that the basic differential equation is the rate of change of salt (Q") equals the rate at

which salt enters minus the rate at salt leaves. Each entering/leaving rate is found by multiplying
the flow rate times the concentration.

Here is the differential equation for tank 1.

0= ()3 Jr10)( 25 -4 & 0,(0)-20
0. 70,
100 400

In this differential equation the first pair of numbers is the salt entering from the external inflow.
The second set of numbers is the salt that entering into the tank from the water flowing in from
tank 2. The third set is the salt leaving tank as water flows out.

Here’s the second differential equation.

0, -(1(0)+() 5 ]-00) &5 0,(0)=50
300
800 100

Note that because the external inflow into tank 2 is fresh water the concentration of salt in this is
ZEero.
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In summary here is the system we’d need to solve,

_H O 7O _
Q‘_2+100 400 0,(0)=20
,_30 0 _
Qz_soo 100 0:(0)=80

This is a nonhomogeneous system because of the first term in the first differential equation. If we
had fresh water flowing into both of these we would in fact have a homogeneous system.

Population

The next type of problem to look at is the population problem. Back in the first order modeling
section we looked at some population problems. In those problems we looked at a single
population and often included some form of predation. The problem in that section was we
assumed that the amount of predation would be constant. This however clearly won’t be the case
in most situations. The amount of predation will depend upon the population of the predators and
the population of the predators will depend, as least partially, upon the population of the prey.

So, in order to more accurately (well at least more accurate than what we originally did) we really
need to set up a model that will cover both populations, both the predator and the prey. These
types of problems are usually called predator-prey problems. Here are the assumptions that
we’ll make when we build up this model.

1. The prey will grow at a rate that is proportional to its current population if there are no
predators.

2. The population of predators will decrease at a rate proportional to its current population if
there is no prey.

3. The number of encounters between predator and prey will be proportional to the product
of the populations.

4. Each encounter between the predator and prey will increase the population of the
predator and decrease the population of the prey.

So, given these assumptions let’s write down the system for this case.

Example 3 Write down the system of differential equations for the population of predators and
prey using the assumptions above.

Solution
We’ll start off by letting x represent the population of the predators and y represent the population
of the prey.

Now, the first assumption tells us that, in the absence of predators, the prey will grow at a rate of
ay where a > (. Likewise the second assumption tells us that, in the absence of prey, the

predators will decrease at a rate of —bx where b > 0.

Next, the third and fourth assumptions tell us how the population is affected by encounters
between predators and prey. So, with each encounter the population of the predators will increase
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at a rate of arxy and the population of the prey will decrease at a rate of —f3xy where o > 0
and >0.

Putting all of this together we arrive at the following system.

xX'=—=bx+oaxy= x(ay—b)
V'=ay-pxy=y(a-px)
Note that this is a nonlinear system and we’ve not (nor will we here) discuss how to solve this

kind of system. We simply wanted to give a “better” model for some population problems and to
point out that not all systems will be nice and simple linear systems.

Mechanical Vibrations

When we first looked at mechanical vibrations we looked at a single mass hanging on a spring
with the possibility of both a damper and/or an external force acting on the mass. Here we want
to look at the following situation.

W“lmmzw

—=+ Displ. —= + Displacement

=0 x,=10

In the figure above we are assuming that the system is at rest. In other words all three springs are
currently at their natural lengths and are not exerting any forces on either of the two masses and
that there are no currently any external forces acting on either mass.

We will use the following assumptions about this situation once we start the system in motion.

1. x, will measure the displacement of mass m, from its equilibrium (i.e. resting) position

and x, will measure the displacement of mass m, from its equilibrium position.

2. Asnoted in the figure above all displacement will be assumed to be positive if it is to the
right of equilibrium position and negative if to the left of the equilibrium position.

3. All forces acting to the right are positive forces and all forces acting to the left are
negative forces.

4. The spring constants, &, , k,, and k;, are all positive and may or may not be the same
value.

5. The surface that the system is sitting on is frictionless and so the mass of each of the
objects will not affect the system in any way.
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Before writing down the system for this case recall that the force exerted by the spring on the
each mass is the spring constant times the amount that the spring has been compressed or
stretched and we’ll need to be careful with signs to make sure that the force is acting in the
correct direction.

Example 4 Write down the system of differential equations for the spring and mass system
above.

Solution
To help us out let’s first take a quick look at a situation in which both of the masses have been
moved. This is shown below.

B BE
l&:1 kﬂ
— N WA e PN\ A
- o
=0 | xQ:IU

Before proceeding let’s note that this is only a representation of a typical case, but most definitely
not all possible cases.

In this case we’re assuming that both x, and x, are positive and that x, —x, <0, or in other
words, both masses have been moved to the right of their respective equilibrium points and that
m, has been moved farther than m, . So, under these assumption on x, and x, we know that

the spring on the left (with spring constant £, ) has been stretched past it’s natural length while
the middle spring (spring constant k, ) and the right spring (spring constant k, ) are both under

compression.

Also, we’ve shown the external forces, F; (t) and F, (t) , as present and acting in the positive
direction. They do not, in practice, need to be present in every situation in which case we will
assume that F; (t) =0 and/or F, (t) =0. Likewise, if the forces are in fact acting in the

negative direction we will then assume that F; (t) <0 and/or F, (t) <0.

Before proceeding we need to talk a little bit about how the middle spring will behave as the
masses move. Here are all the possibilities that we can have and the affect each will have on

X, — X, . Note that in each case the amount of compression/stretch in the spring is given by

|)c2 - x1| although we won’t be using the absolute value bars when we set up the differential

equations.

1. If both mass move the same amount in the same direction then the middle spring will not
have changed length and we’ll have x, —x, =0.
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2. If both masses move in the positive direction then the sign of x, —x; will tell us which has
moved more. If m; moves more than m, then the spring will be in compression and
x, —x, <0. Likewise, if m, moves more than m, then the spring will have been

stretched and x, —x, > 0.

3. If both masses move in the negative direction we’ll have pretty much the opposite behavior
as #2. If m, moves more than m, then the spring will have been stretched and

x, —x; >0. Likewise, if m, moves more than m, then the spring will be in compression

and x, —x, <0.

4. If m, moves in the positive direction and m, moves in the negative direction then the

spring will be in compression and x, —x, <0.

5. Finally, if m, moves in the negative direction and m, moves in the positive direction then

the spring will have been stretched and x, —x, > 0.

Now, we’ll use the figure above to help us develop the differential equations (the figure
corresponds to case 2 above...) and then make sure that they will also hold for the other cases as
well.

Let’s start off by getting the differential equation for the forces acting on m, . Here is a quick

sketch of the forces acting on m, for the figure above.

— A2

“hm=—— " = L '[xz _xl)

In this case x, >0 and so the first spring has been stretched and so will exert a negative (i.e. to

[33E2]

the left) force on the mass. The force from the first spring is then —k,x, and the “-” is needed

because the force is negative but both &, and x, are positive.

Next, because we’re assuming that 77, has moved more than m, and both have moved in the

positive direction we also know that x, —x, <0. Because m, has moved more than m, we
know that the second spring will be under compression and so the force should be acting in the
negative direction on m, and so the force will be &, (x2 - X ) . Note that because k, is positive

and x, —Xx, is negative this force will have the correct sign (i.e. negative).

The differential equation for m, is then,

mx) =—kx +k,(x,—x )+ F (1)

Note that this will also hold for all the other cases. If m, has been moved in the negative
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direction the force form the spring on the right that acts on the mass will be positive and —k,x,
will be a positive quantity in this case. Next, if the middle is has been stretched (i.e. x, —x, >0)

then the force from this spring on m, will be in the positive direction and £, (x2 - xl) will be a

positive quantity in this case. Therefore, this differential equation holds for all cases not just the
one we illustrated at the start of this problem.

Let’s now write down the differential equation for all the forces that are acting on m, . Hereis a
sketch of the forces acting on this mass for the situation sketched out in the figure above.

— (1)

= Ay

-k, [xz _xl) — | "

In this case Xx, is positive and so the spring on the right is under compression and will exert a

[T3%2]

negative force on m, and so this force should be —k,x, , where the “-” is required because both
k, and x, are positive. Also, the middle spring is still under compression but the force that it
exerts on this mass is now a positive force, unlike in the case of m, , and so is given by

—k, (x2 - X ) . The *“-” on this force is required because x, — X, is negative and the force must be

positive.

The differential equation for m, is then,

myx; =—kyx, =k, (x, —x, )+ F, (¢)

We’ll leave it to you to verify that this differential equation does in fact hold for all the other
cases.

Putting all of this together and doing a little rewriting will then give the following system of
differential equations for this situation.

mx=—(k +k,)x, +k,x, + F (t)

m,x; = k,x, —(k, +ky ) x, + F, (t)
This is a system to two linear second order differential equations that may or may not be

nonhomogeneous depending whether there are any external forces, F; (t) and F, (t) , acting on

the masses.

We have not talked about how to solve systems of second order differential equations. However,
it can be converted to a system of first order differential equations as the next example shows and
in many cases we could solve that.
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Example 5 Convert the system from the previous example to a system of 1* order differential
equations.

Solution

This isn’t too hard to do. Recall that we did this for single higher order differential equations
earlier in the chapter when we first started to look at systems. To convert this to a system of first
order differential equations we can make the following definitions.

p— p— ! p— p—
U, =x U, =X, Uy = X, U, =X,

We can then convert each of the differential equations as we did earlier in the chapter.

’ ’

W= =u,
) = xl”:mil(—(k1 +ky ) x, +kyx, + F, (1)) =mil(—(kl +k, )u, + kyus + F (1))
u=x, =u,

, :xg:mL(kle (ke )3, + By (1)) =—— (ko — (K ks Yy + F (1))

2 2

Eliminating the “middle” step we get the following system of first order differential equations.

’

U =u,

, 1
ul :;(—(k1 +hy )u, + kyuy + F (1))

1

u; =1u,

, 1
Uy =—(k2u1 —(ky +ky )u, + F, (t))

m,

The matrix form of this system would be,

0 1 0 0] 0
—(k +k,) ky 0 F (1) Z
. m m - m - | U
= u+ where, u =
0 0 0 1 0 u,
Ky 0 —(k, +k;) 0 F () Uy
L M m, i m,

While we never discussed how to solve systems of more than two linear first order differential
equations we know most of what we need to solve this.

In an earlier section we discussed briefly solving nonhomogeneous systems and all of that
information is still valid here.

© 2007 Paul Dawkins 316 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

For the homogenous system, that we’d still need to solve for the general solution to the
nonhomogeneous system, we know most of what we need to know in order to solve this. The
only issues that we haven’t dealt with are what to do with repeated complex eigenvalues (which
are now a possibility) and what to do with eigenvalues of multiplicity greater than 2 (which are
again now a possibility).
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Series Solutions to Differential Equations

Introduction

In this chapter we will finally be looking at nonconstant coefficient differential equations. While
we won’t cover all possibilities in this chapter we will be looking at two of the more common
methods for dealing with this kind of differential equation.

The first method that we’ll be taking a look at, series solutions, will actually find a series
representation for the solution instead of the solution itself. You first saw something like this
when you looked at Taylor series in your Calculus class. As we will see however, these won’t
work for every differential equation.

The second method that we’ll look at will only work for a special class of differential equations.
This special case will cover some of the cases in which series solutions can’t be used.

Here is a brief listing of the topics in this chapter.

Review : Power Series — A brief review of some of the basics of power series.

Review : Taylor Series — A reminder on how to construct the Taylor series for a
function.

Series Solutions — In this section we will construct a series solution for a differential
equation about an ordinary point.

Euler Equations — We will look at solutions to Euler’s differential equation in this
section.
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Review : Power Series

Before looking at series solutions to a differential equation we will first need to do a cursory
review of power series. A power series is a series in the form,

f (x)=§an (x—x,)" o))

where, x, and a, are numbers. We can see from this that a power series is a function of x. The
function notation is not always included, but sometimes it is so we put it into the definition above.

Before proceeding with our review we should probably first recall just what series really are.
Recall that series are really just summations. One way to write our power series is then,

1(9)=2a, (=)

=ay+a, (x—x,)+a,(x—x,) +ay(x—x,) +--

2

Notice as well that if we needed to for some reason we could always write the power series as,
f(x)=2a,(x=x)
n=0

=ay+a, (x=x) )+ ay (x—x,) +ay(x=x,) +--

:a0+2an(x—x0)n

n=l1

All that we’re doing here is noticing that if we ignore the first term (corresponding to 7 =0 ) the
remainder is just a series that starts at # = 1. When we do this we say that we’ve stripped out the
n =0, or first, term. We don’t need to stop at the first term either. If we strip out the first three
terms we’ll get,

0

ian (x—xo)n =4a, +a1(x—x0)+a2(x—x0)2+2an (x—xo)n

n=0 n=3
There are times when we’ll want to do this so make sure that you can do it.

Now, since power series are functions of x and we know that not every series will in fact exist, it
then makes sense to ask if a power series will exist for all x. This question is answered by
looking at the convergence of the power series. We say that a power series converges for x = ¢

if the series,
o0
n
Z a,(c—x,)
n=0

converges. Recall that this series will converge if the limit of partial sums,

N
}/ig.lc ) a,(c—x,)

exists and is finite. In other words, a power series will converge for x=c if

Sa,(c-x,)
n=0
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is a finite number.

Note that a power series will always converge if x = x;. In this case the power series will become

x n
zan(xo_xo) =4a,
n=0

With this we now know that power series are guaranteed to exist for at least one value of x. We
have the following fact about the convergence of a power series.

Fact

Given a power series, (1), there will exist a number 0 < p < oo so that the power series will
converge for |x - x0| < p and diverge for |x - x0| > p . This number is called the radius of

convergence.

Determining the radius of convergence for most power series is usually quite simple if we use the
ratio test.

Ratio Test
Given a power series compute,
. |a
L =|x—x,|lim|-L
n—0 a
n
then,
L<1 = the series converges
L>1 = the series diverges
L=1 = the series may converge or diverge

Let’s take a quick look at how this can be used to determine the radius of convergence.

Example 1 Determine the radius of convergence for the following power series.

55 (emsy

1
n=0 n 7’”’

Solution
So, in this case we have,

(_3 )n B (_3 )n+1

n = 7" Ay = (n+1)7n+2
Remember that to compute a,.; all we do is replace all the #’s in @, with n+1. Using the ratio test
then gives,

a
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L =|x—5|lim|“t
n—>0 an
_ n+l n+l
—|x—5|lim (=3) _nl
n—>0 (n + 1) 7" (_3)”
-3 n
} e (n+1)7 1
S
7
Now we know that the series will converge if,
3-s]<1 = 5| <2
7 3
and the series will diverge if,
s> = =352
7 3
In other words, the radius of the convergence for this series is,
7
)

As this last example has shown, the radius of convergence is found almost immediately upon
using the ratio test.

So, why are we worried about the convergence of power series? Well in order for a series
solution to a differential equation to exist at a particular x it will need to be convergent at that x.
If it’s not convergent at a given x then the series solution won’t exist at that x. So, the
convergence of power series is fairly important.

Next we need to do a quick review of some of the basics of manipulating series. We’ll start with
addition and subtraction.

There really isn’t a whole lot to addition and subtraction. All that we need to worry about is that
the two series start at the same place and both have the same exponent of the x-x,. If they do
then we can perform addition and/or subtraction as follows,

['e]

Zan (x—xo)n + an (x—xo)n = Z(an ibn)(x—xo)n

In other words all we do is add or subtract the coefficients and we get the new series.

One of the rules that we’re going to have when we get around to finding series solutions to
differential equations is that the only x that we want in a series is the x that sits in (x - X, )n .

This means that we will need to be able to deal with series of the form,
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(x—xo)cgan(x—xo)"

where ¢ is some constant. These are actually quite easy to deal with.
(x—xo)c ian (x—xo)" = (x—xo)c (ao +a, (x—x0)+a2 (x—x0)2 +)
n=0

:aO(x_xo)c"'al(x_xo)Hc +a2(x—x0)2+c+---

> n+c
Zan (X—XO)

n=0

So, all we need to do is to multiply the term in front into the series and add exponents. Also note
that in order to do this both the coefficient in front of the series and the term inside the series must
be in the form x-x,. If they are not the same we can’t do this, we will eventually see how to deal
with terms that aren’t in this form.

Next we need to talk about differentiation of a power series. By looking at (2) it should be fairly
easy to see how we will differentiate a power series. Since a series is just a giant summation all
we need to do is differentiate the individual terms. The derivative of a power series will be,
2
f'(x) =a,+2a, (x—x0)+3a3(x—x0) 4o

0

= z na, (x—x, )n_1

n=1

na, (x—x, )’H

Il
s

=
Il
[}

So, all we need to do is just differentiate the term inside the series and we’re done. Notice as well
that there are in fact two forms of the derivative. Since the n=0 term of the derivative is zero it
won’t change the value of the series and so we can include it or not as we need to. In our work
we will usually want the derivative to start at n=1, however there will be the occasion problem
were it would be more convenient to start it at n=0.

Following how we found the first derivative it should make sense that the second derivative is,

0

f1(x)=Yn(n=1)a, (x-x)"

=
[\S]

n-2

Il
s

n(n—l)an(x—xo)

=
I
—_

n(n-1)a,(x-x, )"_2

Il
[Ms

=
Il
(=3

In this case since the n=0 and n=1 terms are both zero we can start at any of three possible
starting points as determined by the problem that we’re working.

© 2007 Paul Dawkins 322 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Next we need to talk about index shifts. As we will see eventually we are going to want our
power series written in terms of (x - X, )n and they often won’t, initially at least, be in that form.

To get them into the form we need we will need to perform an index shift.

Index shifts themselves really aren’t concerned with the exponent on the x term, they instead are
concerned with where the series starts as the following example shows.

Example 2 Write the following as a series that starts at n=0 instead of n=3.

i n’a, (x + 4)”+2
n=3

Solution

An index shift is a fairly simple manipulation to perform. First we will notice that if we define
i=n-3 then when n=3 we will have i=0. So what we’ll do is rewrite the series in terms of
instead of n. We can do this by noting that n=i+3. So, everywhere we see an » in the actual
series term we will replace it with an i+3. Doing this gives,

S na,, (x+4) = (143 a,, (x+4)7

n=3 i=0

i i+3) a,,(x+4)"
i=0

The upper limit won’t change in this process since infinity minus three is still infinity.

The final step is to realize that the letter we use for the index doesn’t matter and so we can just
switch back to n’s.

in L (x+4) :i n+3 n+2(x+4)"+5
n=0

n=3

Now, we usually don’t go through this process to do an index shift. All we do is notice that we
dropped the starting point in the series by 3 and everywhere else we saw an # in the series we
increased it by 3. In other words, all the »’s in the series move in the opposite direction that we
moved the starting point.

Example 3 Write the following as a series that starts at n=5 instead of n=3.

2 nza,k1 (x + 4)"+2
-

Solution

To start the series to start at n=35 all we need to do is notice that this means we will increase the
starting point by 2 and so all the other n’s will need to decrease by 2. Doing this for the series in
the previous example would give,

o0

Zna x+4) S =Y (n- an_3(x+4)"

n=>5

Now, as we noted when we started this discussion about index shift the whole point is to get our

series into terms of (x - X, )n . We can see in the previous example that we did exactly that with
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an index shift. The original exponent on the (x+4) was n+2. To get this down to an n we needed
to decrease the exponent by 2. This can be done with an index that increases the starting point by
2.

Let’s take a look at a couple of more examples of this.

Example 4 Write each of the following as a single series in terms of (x - X, )n .

(a) x+2 Zna x+2 Zna x+2 [Solution]
(b) xz (n=5)"b,.,(x=3)" [Solution]
n=0

Solution

(a) (x+2)2 inan (x+2)rk4 —inan (x+2)n+1
n=3

n=1

First, notice that there are two series here and the instructions clearly ask for only a single series.
So, we will need to subtract the two series at some point in time. The vast majority of our work
will be to get the two series prepared for the subtraction. This means that the two series can’t
have any coefficients in front of them (other than one of course...), they will need to start at the
same value of n and they will need the same exponent on the x-x,.

We’ll almost always want to take care of any coefficients first. So, we have one in front of the
first series so let’s multiply that into the first series. Doing this gives,

Zna x+2 Zna x+2)n+1

Now, the instructions specify that the new series must be in terms of (x - X, )" , so that’s the next

thing that we’ve got to take care of. We will do this by an index shift on each of the series. The
exponent on the first series needs to go up by two so we’ll shift the first series down by 2. On the
second series will need to shift up by 1 to get the exponent to move down by 1. Performing the
index shifts gives us the following,

o0

Z(n+2)an+2 x+2 i x+2)

n=1 n=2

Finally, in order to subtract the two series we’ll need to get them to start at the same value of 7.
Depending on the series in the problem we can do this in a variety of ways. In this case let’s
notice that since there is an n-/ in the second series we can in fact start the second series at n=1
without changing its value. Also note that in doing so we will get both of the series to start at
n=1 and so we can do the subtraction. Our final answer is then,

Zn+2 n+2 x+2)n—i(n—1) x+2 Z[ n+2 a,., (n—l)an_lj(x+2)n

n=1

[Return to Problems]
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) x> (n-5)b,,, (x-3)"
n=0

In this part the main issue is the fact that we can’t just multiply the coefficient into the series this
time since the coefficient doesn’t have the same form as the term inside the series. Therefore, the
first thing that we’ll need to do is correct the coefficient so that we can bring it into the series.
We do this as follows,

xz n 5 M x—3)n+3 x 3+3 i n+l —3)’”3

n=0

(x- 32(11 5 b, (x- 3"+3+3Zn 5) b

n+l

(x _3)n+3

n=

We can now move the coefficient into the series, but in the process of we managed to pick up a
second series. This will happen so get used to it. Moving the coefficients of both series in gives,

S (n=5V b, (x=3)"* + 3 3(n-5)b,,, (x-3)"
n=0

n=0

We now need to get the exponent in both series to be an n. This will mean shifting the first series
up by 4 and the second series up by 3. Doing this gives,

S (n-9)b, , (x-3)" +nZ:3(n—8)2 b, (x-3)’

n=4

In this case we can’t just start the first series at n=3 because there is not an n-3 sitting in that
series to make the n=3 term zero. So, we won’t be able to do this part as we did in the first part
of this example.

What we’ll need to do in this part is strip out the #=3 from the second series so they will both
start at n=4. We will then be able to add the two series together. Stripping out the n=3 term
from the second series gives,

0

S (n=9Y b, 5 (x=3)" +3(=5) b (x=3) + 3 3(n-8)b, , (x~3)’

n=4 n=4

We can now add the two series together.

756, (x=3) + z[(n ~9)' b,y +3(n=8) b, | (x-3)

This is what we’re looking for. We won’t worry about the extra term sitting in front of the series.
When we finally get around to finding series solutions to differential equations we will see how to
deal with that term there.

[Return to Problems]

There is one final fact that we need take care of before moving on. Before giving this fact for
power series let’s notice that the only way for

a+bx+cex’ =0
to be zero for all x is to have a=b=c=0.

© 2007 Paul Dawkins 325 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

We’ve got a similar fact for power series.

Fact

If,

ian (x—xo)n =0

n=0
for all x then,

a, =0, n=0,12,...

This fact will be key to our work with differential equations so don’t forget it.
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Review : Taylor Series

We are not going to be doing a whole lot with Taylor series once we get out of the review, but
they are a nice way to get us back into the swing of dealing with power series. By time most
students reach this stage in their mathematical career they’ve not had to deal with power series for
at least a semester or two. Remembering how Taylor series work will be a very convenient way
to get comfortable with power series before we start looking at differential equations.

Taylor Series
If f(x) is an infinitely differential function then the Taylor Series of f{x) about x=x, is,

= i'f(n;(!xo ey

n=0

Recall that
FOx)= 7 (x) " (x)= n" derivative of f'(x)

Let’s take a look at an example.

Example 1 Determine the Taylor series for f (x) =e" about x=0.

Solution
This is probably one of the easiest functions to find the Taylor series for. We just need to recall
that,

" (x)=e" n=0,1,2,...
and so we get,

0)=1  n=0,1,2,...

The Taylor series for this example is then,

0 n

X

e =) —
nzOn!

Of course, it’s often easier to find the Taylor series about x=0 but we don’t always do that.

Example 2 Determine the Taylor series for f (x) =e" about x=-4.

Solution
This problem is virtually identical to the previous problem. In this case we just need to notice
that,

](‘(”)(_4):e41 n:O,l,z,...

The Taylor series for this example is then,

8

— x+4
n=0 n'
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Let’s now do a Taylor series that requires a little more work.

Example 3 Determine the Taylor series for f (x) = cos(x) about x=0.

Solution
This time there is no formula that will give us the derivative for each n so let’s start taking
derivatives and plugging in x=0.

f(o)(x):cos(x) FO0)=1

Once we reach this point it’s fairly clear that there is a pattern emerging here. Just what this
pattern is has yet to be determined, but it does seem fairly clear that a pattern does exist.

Let’s plug what we’ve got into the formula for the Taylor series and see what we get.

(n)
cos(x)= f—(o)x"

n=0 n '

NgE

2
=l+0—x—+0+x—+0—x—+0+x—+---
0! 2! 4! 6! 8!

So, every other term is zero.

We would like to write this in terms of a series, however finding a formula that is zero every
other term and gives the correct answer for those that aren’t zero would be unnecessarily
complicated. So, let’s rewrite what we’ve got above and while were at it renumber the terms as
follows,

X X X X

1
— —+
0! 2t 4! 6! 8!
R = S
n=0 n=1 n=2 n=3 n=4

2 4 6 8
cos(x)=

With this “renumbering” we can fairly easily get a formula for the Taylor series of the cosine
function about x=0.

For practice you might want to see if you can verify that the Taylor series for the sine function
about x=0 is,
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. . (_l)n 2
sin(x)= ) ~————
(x) Z;‘ (2n+1)!
We need to look at one more example of a Taylor series. This example is both tricky and very
easy.

Example 4 Determine the Taylor series for f (x) =3x’ —8x+2 about x=2.

Solution
There’s not much to do here except to take some derivatives and evaluate at the point.
f(x)=3x"-8x+2 f(2)=-2
f'(x)=6x—8 f'(2)=4
[(x)=6 f"(2)=6
" (x)=0,n>3 "(2)=0,n>3

So, in this case the derivatives will all be zero after a certain order. That happens occasionally
and will make our work easier. Setting up the Taylor series then gives,

o (n)
3x% —8x+2 zf—fz)(x—z)”
n.

n=0

f(O)(z) f(l)(z) )
o + " (x—-2)+ 5 (x=2) +

=—2+4(x—2)+§(x—2)2+0

=2+4(x-2)+3(x-2)
In this case the Taylor series terminates and only had three terms. Note that since we are after the

Taylor series we do not multiply the 4 through on the second term or square out the third term.
All the terms with the exception of the constant should contain an x-2.

Note in this last example that if we were to multiply the Taylor series we would get our original
polynomial. This should not be too surprising as both are polynomials and they should be equal.

We now need a quick definition that will make more sense to give here rather than in the next
section were we actually need it since it deals with Taylor series.

Definition

A function, f(x), is called analytic at x=a if the Taylor series for f{x) about x=a has a positive
radius of convergence and converges to f(x).

We need to give one final note before proceeding into the next section. We started this section
out by saying that we weren’t going to be doing much with Taylor series after this section. While
that is correct it is only correct because we are going to be keeping the problems fairly simple.
For more complicated problems we would also be using quite a few Taylor series.
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Series Solutions to Differential Equations

Before we get into finding series solutions to differential equations we need to determine when
we can find series solutions to differential equations. So, let’s start with the differential equation,

p(x)y"+q(x)y'+r(x)y:0 a

This time we really do mean nonconstant coefficients. To this point we’ve only dealt with
constant coefficients. However, with series solutions we can now have nonconstant coefficient
differential equations. Also, in order to make the problems a little nicer we will be dealing only
with polynomial coefficients.

Now, we say that x=x, is an ordinary point if provided both
X
q( ) and
p(x) p(x)
are analytic at x=x,. That is to say that these two quantities have Taylor series around x=x,. We

are going to be only dealing with coefficients that are polynomials so this will be equivalent to
saying that

p (xo ) =0
for most of the problems.

If a point is not an ordinary point we call it a singular point.

The basic idea to finding a series solution to a differential equation is to assume that we can write
the solution as a power series in the form,

y(x)=;20an(x—xo)" e))

and then try to determine what the a,’s need to be. We will only be able to do this if the point
X=xy, is an ordinary point. We will usually say that (2) is a series solution around x=x,.

Let’s start with a very basic example of this. In fact it will be so basic that we will have constant
coefficients. This will allow us to check that we get the correct solution.

Example 1 Determine a series solution for the following differential equation about x, =0.
y'+y=0
Solution

Notice that in this case p(x)=1 and so every point is an ordinary point. We will be looking for a
solution in the form,

y(x)=2a,x"
n=0

We will need to plug this into our differential equation so we’ll need to find a couple of
derivatives.

y'(x)zinanx"_l y”()c)=in(n—l)anx"_2
n=1

n=2
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Recall from the power series review section on power series that we can start these at n=0 if we
need to, however it’s almost always best to start them where we have here. If it turns out that it
would have been easier to start them at n=0 we can easily fix that up when the time comes
around.

So, plug these into our differential equation. Doing this gives,

o0

Z:n(n—l)anx”_2 + ianx" =0
n=0

n=2

The next step is to combine everything into a single series. To do this requires that we get both
series starting at the same point and that the exponent on the x be the same in both series.

We will always start this by getting the exponent on the x to be the same. It is usually best to get
the exponent to be an n. The second series already has the proper exponent and the first series
will need to be shifted down by 2 in order to get the exponent up to an n. If you don’t recall how
to do this take a quick look at the first review section where we did several of these types of
problems.

Shifting the first power series gives us,

o0

Z(n+2)(n+l)an+2x" +ianx” =0

n=0 n=0

Notice that in the process of the shift we also got both series starting at the same place. This
won’t always happen, but when it does we’ll take it. We can now add up the two series. This
gives,

ni;[(n+2)(n+l)an+2 +an:|x” =0

Now recalling the fact from the power series review section we know that if we have a power
series that is zero for all x (as this is) then all the coefficients must have been zero to start with.
This gives us the following,

(n+2)(n+1)a,,,+a,=0, n=0,12,...

n+2

This is called the recurrence relation and notice that we included the values of n for which it
must be true. We will always want to include the values of n for which the recurrence relation is
true since they won’t always start at n = 0 as it did in this case.

Now let’s recall what we were after in the first place. We wanted to find a series solution to the
differential equation. In order to do this we needed to determine the values of the a,’s. We are
almost to the point where we can do that. The recurrence relation has two different a,’s in it so
we can’t just solve this for @, and get a formula that will work for all n. We can however, use this
to determine what all but two of the a,,’s are.

To do this we first solve the recurrence relation for the a, that has the largest subscript. Doing
this gives,

a
=— =0,1,2,...
G2 ST ) () n=BLS
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Now, at this point we just need to start plugging in some value of # and see what happens,

O =l ASE))
“(963)(2)) “(5)H0)(2)
n=4 G n=5 O]

& k
_() e Dok=12,... azkﬂzm, k=12,...
(2k)! (2k+1)!

Notice that at each step we always plugged back in the previous answer so that when the
subscript was even we could always write the a, in terms of ¢y and when the coefficient was odd
we could always write the a, in terms of @;. Also notice that, in this case, we were able to find a
general formula for a,,’s with even coefficients and a,’s with odd coefficients. This won’t always
be possible to do.

There’s one more thing to notice here. The formulas that we developed were only for £=1,2, ...
however, in this case again, the will also work for k=0. Again, this is something that won’t
always work, but does here.

Do not get excited about the fact that we don’t know what a, and a; are. As you will see, we
actually need these to be in the problem to get the correct solution.

Now that we’ve got formulas for the a,’s let’s get a solution. The first thing that we’ll do is write
out the solution with a couple of the a,’s plugged in.

0
_ n
y(x)=2 a,x
n=0
_ 2 3 2% 2k+1
=a,+AX+ X+ AX +ta, X ay, X A

k k+1
:ao+a1x—&x2—ﬁx3+---+(_l) % 2"+(_1)+ Doy

200 3! (2k)! (2k+1)!

The next step is to collect all the terms with the same coefficient in them and then factor out that
coefficient.
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xz... MJF +a x_x_3+...+ (_1)k+1 el
2! (2k ! 3! (2k+1)!

w _lkxzk © _lkx2k+1
IS SIS G

= (2k)! = (2k+1)!

In the last step we also used the fact that we knew what the general formula was to write both
portions as a power series. This is also our solution. We are done.

Before working another problem let’s take a look at the solution to the previous example. First,
we started out by saying that we wanted a series solution of the form,

o0
_ 2 n
= a,x
n=0

and we didn’t get that. We got a solution that contained two different power series. Also, each of
the solutions had an unknown constant in them. This is not a problem. In fact, it’s what we want
to have happen. From our work with second order constant coefficient differential equations we
know that the solution to the differential equation in the last example is,

y(x)=c¢ cos(x)+c,sin(x)

Solutions to second order differential equations consist of two separate functions each with an
unknown constant in front of them that are found by applying any initial conditions. So, the form
of our solution in the last example is exactly what we want to get. Also recall that the following
Taylor series,

2n

cos(x)= i& sin ( i

pr: (Zn)! o 2n+1

2n+1

Recalling these we very quickly see that what we got from the series solution method was exactly
the solution we got from first principles, with the exception that the functions were the Taylor
series for the actual functions instead of the actual functions themselves.

Now let’s work an example with nonconstant coefficients since that is where series solutions are
most useful.

Example 2 Find a series solution around x, =0 for the following differential equation.

yl! —Xx y — O
Solution
As with the first example p(x)=1 and so again for this differential equation every point is an
ordinary point. Now we’ll start this one out just as we did the first example. Let’s write down
the form of the solution and get its derivatives.

=ianx” y'(x)zinanx”_l y"(x)zin(n—l)a x"
n=0 n=1

n=2

Plugging into the differential equation gives,
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in(n ~1)a,x"? —xZanx” =0

n=2 n=0

Unlike the first example we first need to get all the coefficients moved into the series.

3 (n lax —Zax =0

I\)

n=

Now we will need to shift the first series down by 2 and the second series up by 1 to get both of
the series in terms of x".

> n+2 n+1 ,Hzx a, x"=0
:o

Next we need to get the two series starting at the same value of n. The only way to do that for
this problem is to strip out the n=0 term.

(2)(1)a2x +Z n+2)(n+1 a, ,x" Zan x"=0

n=1

a, ] x"=0

n+2

2a, +g[(n+2)(n+l)a

We now need to set all the coefficients equal to zero. We will need to be careful with this
however. The n=0 coefficient is in front of the series and the n=1,2,3... are all in the series. So,
setting coefficient equal to zero gives,

n=0: 2a,=0

n=1,2,3,... (n+2)(n+1)a a, =0

n+2 ~ Y-
Solving the first as well as the recurrence relation gives,
n=0: a,=0

a
=1,2,3,... =— "l
" “ T e 2)(n+1)

Now we need to start plugging in values of n.

"B R RO
jce) s =gl =0
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4 a,

“E)E)(6)-GE-1EK) T GE)@)(6)(7)(3k) (k+1) s =0

k=1,2,3,- k=1,2,3,- k=0,1,2,-

There are a couple of things to note about these coefficients. First, every third coefficient is zero.
Next, the formulas here are somewhat unpleasant and not all that easy to see the first time around.
Finally, these formulas will not work for £=0 unlike the first example.

Now, get the solution,

y(x)=a,+ax+a,x’ +ax’ +axt +o a0 +ay 0

3k
ay, ;3 a, 4 ayx
=g, tax+—x +—x
6

2" T R)E)G)6) (R

3k+1
ax""

(3)(@)(6)(7)(3k) 3k +1)

Again, collect up the terms that contain the same coefficient, factor the coefficient out and write
the results as a new series,

- {sz‘(2)(3)(5)(6)~--(3k—1)(3k)}+a1 {)sz::‘(3)(4)(6)(7)--~(3k)(3k+1)}

We couldn’t start our series at k=0 this time since the general term doesn’t hold for k=0.

Now, we need to work an example in which we use a point other that x=0. In fact, let’s just take
the previous example and rework it for a different value of x,. We’re also going to need to
change up the instructions a little for this example.

Example 3 Find the first four terms in each portion of the series solution around x, = -2 for
the following differential equation.
V'—xy=0
Solution
Unfortunately for us there is nothing from the first example that can be reused here. Changing to

X, =—2 completely changes the problem. In this case our solution will be,

ian x+2
n=0

The derivatives of the solution are,

:i“nan(x+2)"_1 :Zn n 1 x+2)
n=l1

Plug these into the differential equation.
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0

in n 1 x+2) xZan(x—kZ)":O

n= n=0

We now run into our first real difference between this example and the previous example. In this
case we can’t just multiply the x into the second series since in order to combine with the series it
must be x+2. Therefore we will first need to modify the coefficient of the second series before
multiplying it into the series.

0

> n(n-1)a, (x+2)"" —(x+2—2)ian (x+2)"'=0

n=2 n=0
in x+2) x+2 ian x+2 i x+2
n=2 n=0 n=0
in(n—l (x+2)" ian(x+2 "Ly 2an(x+2)":0
n=2 n=0 =0

We now have three series to work with. This will often occur in these kinds of problems. Now
we will need to shift the first series down by 2 and the second series up by 1 the get common
exponents in all the series.

0

Z:(n+2)(n+1)an+2 x+2 ianl x+2 +22a x+2) =0
n=l1

n=0 n=0

In order to combine the series we will need to strip out the #=0 terms from both the first and third
series.

2a, +2a, +i“(n+2)(n+l)an+2 (x+2)" —ianfl(x+2)" +i“2an (x+2)n =0
n=l1 n=1 n=1

2a, +2a, +i[(n+2)(n+l)an+2 ~a,,+2a, |(x+2)" =0
n=1

Setting coefficients equal to zero gives,
n=0 2a,+2a,=0

n=123,... (n+2)(n+l)a,,-a, +2a,=0

We now need to solve both of these. In the first case there are two options, we can solve for a;, or
we can solve for a,. Out of habit I’ll solve for a,. In the recurrence relation we’ll solve for the
term with the largest subscript as in previous examples.

n=0 a,=-a,

a ,—2a
n=23,... a, 6 =—""—-"—
(n + 2) (n + 1)
Notice that in this example we won’t be having every third term drop out as we did in the
previous example.

At this point we’ll also acknowledge that the instructions for this problem are different as well.
We aren’t going to get a general formula for the a,’s this time so we’ll have to be satisfied with
just getting the first couple of terms for each portion of the solution. This is often the case for
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series solutions. Getting general formulas for the a,’s is the exception rather than the rule in these
kinds of problems.

To get the first four terms we’ll just start plugging in terms until we’ve got the required number
of terms. Note that we will already be starting with an @, and an a; from the first two terms of the
solution so all we will need are three more terms with an a, in them and three more terms with an
a; in them.

n=0 a,=-a,
We’ve got two ay’s and one a;.

n=1 a, = =—-—-—
We’ve got three a,’s and two a,’s.

a,—2a, a—-2(-a,) a, a
n=2 a, = 1 2 _ ( )_ 0o, "1

=4
(4)(3)  (HB) 6 12
We’ve got four a,’s and three a,’s. We’ve got all the a,’s that we need, but we still need one
more a;’. So, we’ll need to do one more term it looks like.

a,—2a a l(a, a a, a
=3 _H s % % G _% 4
" “ (5)(4) 20 10(6 3) 15" 30

We’ve got five a,’s and four a;’s. We’ve got all the terms that we need.
Now, all that we need to do is plug into our solution.
y(x)= i‘;an (x+2)"
=a, +a1(x+2)+a2(x+2)2 +c23(x+2)3 +a4(x+2)4 +c15()c+2)5 +eee

=a,+a,(x+2)—a,(x+2)’ +(%—%j(x+2)3 +
(@+ﬂj(x+2)4 +(—@+ﬂj(x+2)5 4o
6 12 15 30
Finally collect all the terms up with the same coefficient and factor out the coefficient to get,
y(¥) =4, {1—(x+2)2 R - (1o)) +--}+

a {(x+2)—é(x+2)3 +%(x+2)4 +3L0(x+2)5 +}

That’s the solution for this problem as far as we’re concerned. Notice that this solution looks
nothing like the solution to the previous example. It’s the same differential equation, but
changing x, completely changed the solution.

Let’s work one final problem.
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Example 4 Find the first four terms in each portion of the series solution around x, =0 for the
following differential equation.

(x2 +1)y"—4xy’+ 6y=0
Solution

We finally have a differential equation that doesn’t have a constant coefficient for the second
derivative.

p(x)=x2+1 p(O):l;tO

So x, =0 is an ordinary point for this differential equation. We first need the solution and its

derivatives,

y(x):Zanx” y'(x):ni:‘nanx“ y"(x):;n(n—l)a x"

Plug these into the differential equation.

(x2+1)i (n lax —4x2nax +6Zax =0

n=2

Now, break up the first term into two so we can multiply the coefficient into the series and
multiply the coefficients of the second and third series in as well.

0

Zn(n—l)anx” +i“n(n—l)anx”’2 —i4nanx” +i6anx” =0
n=2 n=l1 n=0

n=2

We will only need to shift the second series down by two to get all the exponents the same in all
the series.

in n 1)a,x +z n+2 n+l) a, ,x" Z4nax +Z6ax =0
n=1 n=0

n= n=0

At this point we could strip out some terms to get all the series starting at n=2, but that’s actually
more work than is needed. Let’s instead note that we could start the third series at n=0 if we
wanted to because that term is just zero. Likewise the terms in the first series are zero for both
n=1 and n=0 and so we could start that series at n=0. If we do this all the series will now start at
n=0 and we can add them up without stripping terms out of any series.

i[n(n—l)an +(n+2)(n+1)a,,, —4na, +6an]x" =0

M8

[(nz —5n+6)an +(n+2)(n+1)an+2]x” =0

M 3

[(n—2)(n—3)an +(n+2)(n+l)an+2]x” =0

I
[}

n

Now set coefficients equal to zero.

(n—2)(n—3)an+(n+2)(n+l)a n=0,1,2,...

n+2°
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Solving this gives,
n-2)(n-3)a
a,Hz:—( )( ) -, n=0,1,2,...
(n+2)(n+1)
Now, we plug in values of .
n=0: a, =-3a,
n=I: a, —%al
n=2: a4——%a2—0
n:3 aS —%aS —0

Now, from this point on all the coefficients are zero. In this case both of the series in the solution
will terminate. This won’t always happen, and often only one of them will terminate.

The solution in this case is,

y(x)=a,{1-3x"} +q, {x—éf}

http://tutorial.math.lamar.edu/terms.aspx
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Euler Equations

In this section we want to look for solutions to
2.n

ax“y"+bxy' +cy=0 1)

around x, = 0. These type of differential equations are called Euler Equations.

Recall from the previous section that a point is an ordinary point if the quotients,

bx _ b ¢

~=— and —
ax-  ax ax

have Taylor series around x, = 0. However, because of the x in the denominator neither of these
will have a Taylor series around x, =0 and so x, =0 is a singular point. So, the method from
the previous section won’t work since it required an ordinary point.

However, it is possible to get solutions to this differential equation that aren’t series solutions.
Let’s start off by assuming that x>0 (the reason for this will be apparent after we work the first
example) and that all solutions are of the form,

y(x)=x @

Now plug this into the differential equation to get,
ax* (r)(r—l)x”2 erx(r)x”1 +cx' =0
ar(r—l)x’ +b(r)x’ +ex" =0
(ar(r—1)+b(r)+c)x’ =0

Now, we assumed that x>0 and so this will only be zero if,
ar(r—1)+b(r)+c=0 A3)
So solutions will be of the form (2) provided 7 is a solution to (3). This equation is a quadratic in

r and so we will have three cases to look at : Real, Distinct Roots, Double Roots, and Quadratic
Roots.

Real, Distinct Roots
There really isn’t a whole lot to do in this case. We’ll get two solutions that will form a
fundamental set of solutions (we’ll leave it to you to check this) and so our general solution will

be,

y(x)=c¢x" +c,x"

Example 1 Solve the following IVP
2x%y"+3xy =15y =0, y(1)=0 y'(1)=1
Solution
We first need to find the roots to (3).
2r(r—1)+3r—15 =0
5

2rt+r—15=(2r-5)(r+3)=0 = =g r,=-3
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The general solution is then,

y(x) = clx% + czx’3

To find the constants we differentiate and plug in the initial conditions as we did back in the
second order differential equations chapter.

y'(x) = %clxg —3c,x

0=y(1)=c1+c2 ) )
' 5 = cl BETER AT
1:)/(1)2501—302 11 11
The actual solution is then,
2 s 2
X)=—x*——Xx
()=

With the solution to this example we can now see why we required x>(0. The second term would
have division by zero if we allowed x=0 and the first term would give us square roots of negative
numbers if we allowed x<0.

Double Roots

This case will lead to the same problem that we’ve had every other time we’ve run into double
roots (or double eigenvalues). We only get a single solution and will need a second solution. In
this case it can be shown that the second solution will be,

¥, (x)=x"Inx
and so the general solution in this case is,
y(x)=cx" +c,x Inx=x"(¢, +¢,Inx)

We can again see a reason for requiring x>0. If we didn’t we’d have all sorts of problems with
that logarithm.

Example 2 Find the general solution to the following differential equation.
x*y"=Txy'+16y =0

Solution

First the roots of (3).

r(r—l)—7r+16=0
r’—8r+16=0
(r-4)" =0 = r=4

So the general solution is then,
y(x) =cx*+c,xt Inx
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Complex Roots
In this case we’ll be assuming that our roots are of the form,

ho=Atpi

If we take the first root we’ll get the following solution.

xl-f—ui

This is a problem since we don’t want complex solutions, we only want real solutions. We can
eliminate this by recalling that,

r Inx" _ _rlnx

X =€ =€

Plugging the root into this gives,

x/‘L+IJi _ e(/'L+,ui)lnx

Alnx  pilnx
=e e

=" (cos(u Inx)+isin(uln x))
=x" cos(uInx)+ix" sin(pInx)
Note that we had to use Euler formula as well to get to the final step. Now, as we’ve done every

other time we’ve seen solution like this we can take the real part and the imaginary part and use
those for our two solutions.

So, in the case of complex roots the general solution will be,
y(x)=cx" cos(pInx)+c,x* sin(pInx)=x" (¢, cos(plnx)+c,sin(ulnx))

Once again we can see why we needed to require x>0.

Example 3 Find the solution to the following differential equation.
¥’y +3x)"+4y=0

Solution

Get the roots to (3) first as always.

r(r—1)+3r+4=0
Pa2r+d4=0 = g, =—1£43i

The general solution is then,

y(x)=cx™ cos(\/§ In x) +e,x sin(\/gln x)

We should now talk about how to deal with x<0 since that is a possibility on occasion. To deal
with this we need to use the variable transformation,

n=-x

In this case since x<0 we will get n>0. Now, define,

u(n)=y(x)=r(-n)
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Then using the chain rule we can see that,

w'(n)==y'(x) and  u'(n)=)y"(x)

With this transformation the differential equation becomes,
2
a(—n) u"+b(—n)(—u’)+cu =0
an’u" +bnu' +cu =0
In other words, since 17>0 we can use the work above to get solutions to this differential equation.

We’ll also go back to x’s by using the variable transformation in reverse.
n=-x

Let’s just take the real, distinct case first to see what happens.
u (77) =cn" +en”

y(¥)=a(=x)" +e (=)

Now, we could do this for the rest of the cases if we wanted to, but before doing that let’s notice
that if we recall the definition of absolute value,

x 1fx>0
|x|= —x ifx<0

we can combine both of our solutions to this case into one and write the solution as,

y(x)=c " +c, |4, x#0

Note that we still need to avoid x=0 since we could still get division by zero. However this is
now a solution for any interval that doesn’t contain x=0.

We can do likewise for the other two cases and the following solutions for any interval not
containing x=0,.

y(x) =q |x|r +c, |x|r ln|x|
y(x)=¢ |x|A cos(/,t In|x])+c, |x|A sin(/,t In|x])

We can make one more generalization before working one more example. A more general form
of an Euler Equation is,

2
a(x—xo) y"+b(x—x0)y'+cy =0
and we can ask for solutions in any interval not containing x = x,. The work for generating the
solutions in this case is identical to all the above work and so isn’t shown here.

The solutions in this general case for any interval not containing x=a are,
y(x)=¢ |x —a|rl +c, |x—a|r2
y(x) = |x—a|r (c1 +c, 1n|x—a|)
y(x)= |x—a|A (cl cos(u 1n|x—a|)+c2 sin(yln|x—a|))
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Where the roots are solutions to

ar(r—1)+b(r)+c=0

Example 4 Find the solution to the following differential equation on any interval not
containing x=-6.

3(x+6)" y"+25(x+6)y' ~16y =0

Solution
So we get the roots from the identical quadratic in this case.

3r(r—1)+25r—16:O
3rP+22r—16=0
(3r—2)(r+8):O = ﬁz%,rZ:—S

The general solution is then,

y(x) =¢ |x—a|% +c, |x—a|78
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Higher Order Differential Equations

Introduction

In this chapter we’re going to take a look at higher order differential equations. This chapter will
actually contain more than most text books tend to have when they discuss higher order
differential equations.

We will definitely cover the same material that most text books do here. However, in all the
previous chapters all of our examples were 2™ order differential equations or 2 x 2 systems of
differential equations. So, in this chapter we’re also going to do a couple of examples here
dealing with 3" order or higher differential equation with Laplace transforms and series as well as
a discussion of some larger systems of differential equations.

Here is a brief listing of the topics in this chapter.
Basic Concepts for n™ Order Linear Equations — We’ll start the chapter off with a

quick look at some of the basic ideas behind solving higher order linear differential
equations.

Linear Homogeneous Differential Equations — In this section we’ll take a look at
extending the ideas behind solving 2™ order differential equations to higher order.

Undetermined Coefficients — Here we’ll look at undetermined coefficients for higher
order differential equations.

Variation of Parameters — We’ll look at variation of parameters for higher order
differential equations in this section.

Laplace Transforms — In this section we’re just going to work an example of using
Laplace transforms to solve a differential equation on a 3" order differential equation just
so say that we looked at one with order higher than 2™.

Systems of Differential Equations — Here we’ll take a quick look at extending the ideas
we discussed when solving 2 x 2 systems of differential equations to systems of size 3x3.

Series Solutions — This section serves the same purpose as the Laplace Transform
section. It is just here so we can say we’ve worked an example using series solutions for
a differential equations of order higher than 2™.
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Basic Concepts for nt" Order Linear Equations

We’ll start this chapter off with the material that most text books will cover in this chapter. We
will take the material from the Second Order chapter and expand it out to ™ order linear
differential equations. As we’ll see almost all of the 2™ order material will very naturally extend
out to n™ order with only a little bit of new material.

So, let’s start things off here with some basic concepts for n™ order linear differential equations.
The most general n™ order linear differential equation is,

P ()" + B, (1) 7" 4+ R(2)y + B (1) y =G (1) “
where you’ll hopefully recall that,
m _d"y
dxﬂ‘l

y

() has a coefficient of 1 and so if

Many of the theorems and ideas for this material require that y
we divide out by P, (t) we get,
Pt p () et py (1) Y+ 0y (1) y = 2 (1) (5)

As we might suspect an IVP for an n™ order differential equation will require the following 7
initial conditions.

y(to):)_’m y'(to):)_}U Tt y(n_l)(to):ynfl (6)

The following theorem tells us when we can expect there to be a unique solution to the IVP given
by (5) and (6).

Theorem 1

Suppose the functions p,, p,,..., p, , and g(t) are all continuous in some open interval /

containing f, then there is a unique solution to the IVP given by (5) and (6) and the solution will
exist for all #in /.

This theorem is a very natural extension of a similar theorem we saw in the 1* order material.

Next we need to move into a discussion of the n™ order linear homogeneous differential equation,
(n)

Y4, ()7 4 p (0) Y+ py (1) y =0 ¢
Let’s suppose that we know y, (t) » Vs (t) reees ¥V (t) are all solutions to (7) then by the an
extension of the Principle of Superposition we know that

y(t) =0 (z‘)+czy2 (t)+--~+cnyn (t)

will also be a solution to (7). The real question here is whether or not this will form a general
solution to (7).
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In order for this to be a general solution then we will have to be able to find constants
¢,,C,,...,c, for any choice of #, (in the interval / from Theorem 1) and any choice of

Vi>Vys--05 ¥, . Or, in other words we need to be able to find ¢,,c,,...,c, that will solve,
clyl(t0)+czy2(t0)+---+cnyn (to)z)_/o
c1y1'(to)+czyé (to)"'"""cny; (to) =)

clJ’l(’H) (to ) + Czygnil) (to ) +eeet Cny;(qnil) (to) =Y.

Just as we did for 2™ order differential equations, we can use Cramer’s Rule to solve this and the
denominator of each the answers will be the following determinant of an 7 x 7 matrix.

B4 ) e Y
ooy oy
Ay y

As we did back with the 2™ order material we’ll define this to be the Wronskian and denote it
by,

yl yz yn

y' y' y;

W(ylaybyn)(t): l 2
yl(n—l) ygn-n . yin—l)

Now that we have the definition of the Wronskian out of the way we need to get back to the
question at hand. Because the Wronskian is the denominator in the solution to each of the ¢, we

can see that we’ll have a solution provided it is not zero for any value of ¢ =, that we chose to
evaluate the Wronskian at. The following theorem summarizes all this up.

Theorem 2

Suppose the functions p,, p,,..., p, , are all continuous on the open interval / and further
suppose that , (t),y2 (t),. -V, (t) are all solutions to (7). If W(yl,yz,. Y, )(t) # 0 for every
tin/ then y, (t) » Vs (t) eV (t) form a Fundamental Set of Solutions and the general solution
to (7) is,

y(t) =ON (t)+czy2 (t)+"'+cnyn (t)

Recall as well that if a set of solutions form a fundamental set of solutions then they will also be a
set of linearly independent functions.

We’ll close this section off with a quick reminder of how we find solutions to the
nonhomogeneous differential equation, (5). We first need the n™ order version of a theorem we
saw back in the 2™ order material.
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Theorem 3

Suppose that ¥, (t) and Y, (t) are two solutions to (5) and that y, (t) sV, (t) yeor Wy (t) are a

fundamental set of solutions to the homogeneous differential equation (7) then,

Y (1)-Y, (1)

is a solution to (7) and it can be written as
Yl(z‘)—Yz(z‘)zclyl (t)+czy2 (t)+~~-+cnyn (t)

Now, just as we did with the 2" order material if we let ¥ (t) be the general solution to (5) and if

we let ¥, (t) be any solution to (5) then using the result of this theorem we see that we must
have,

Y(t) =), (t)+czy2 (t)+---+cnyn (t)+YP (t) =), (t)+ Y, (t)
where, . (t) =), (t) +c,, (t) +-otc,y, (t) is called the complimentary solution and
Y, (t) is called a particular solution.
Over the course of the next couple of sections we’ll discuss the differences in finding the
complimentary and particular solutions for n™ order differential equations in relation to what we

know about 2™ order differential equations. We’ll see that, for the most part, the methods are the
same. The amount of work involved however will often be significantly more.
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Linear Homogeneous Differential Equations

As with 2" order differential equations we can’t solve a nonhomogeneous differential equation
unless we can first solve the homogeneous differential equation. We’ll also need to restrict
ourselves down to constant coefficient differential equations as solving non-constant coefficient
differential equations is quite difficult and so we won’t be discussing them here. Likewise, we’ll
only be looking at linear differential equations.

So, let’s start off with the following differential equation,

(n) (n-1)

ay”’+a, y'" ' +-+ay+a,y=0

Now, assume that solutions to this differential equation will be in the form y (t) =e’’ and plug
this into the differential equation and with a little simplification we get,
e’ (anr" ta, "+ tar+ ao) =0
and so in order for this to be zero we’ll need to require that
ar'+a, " +--+ar+a,=0

This is called the characteristic polynomial/equation and its roots/solutions will give us the
solutions to the differential equation. We know that, including repeated roots, an n" degree
polynomial (which we have here) will have n roots. So, we need to go through all the
possibilities that we’ve got for roots here.

This is where we start to see differences in how we deal with n™ order differential equations
versus 2™ order differential equations. There are still the three main cases : real distinct roots,
repeated roots and complex roots (although these can now also be repeated as well see). In 2™
order differential equations each differential equation could only involve one of these cases.
Now, however, that will not necessarily be the case. We could very easily have differential
equations that contains each of these cases.

For instance suppose that we have an 9™ order differential equation. The complete list of roots
could have 3 roots which only occur once in the list (i.e. real distinct roots), a root with
multiplicity 4 (i.e. occurs 4 times in the list) and a set of complex conjugate roots (recall that
because the coefficients are all real complex roots will always occur in conjugate pairs).

So, for each n™ order differential equation we’ll need to form a set of n linearly independent
functions (i.e. a fundamental set of solutions) in order to get a general solution. In the work that
follows we’ll discuss the solutions that we get from each case but we will leave it to you to verify
that when we put everything together to form a general solution that we do indeed get a
fundamental set of solutions. Recall that in order to this we need to verify that the Wronskian is
not zero.

So, let’s get started with the work here. Let’s start off by assuming that in the list of roots of the
characteristic equation we have r,,7,,...,7, and they only occur once in the list. The solution
from each of these will then be,

rt ryt rpt
e , e , ..., e
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There’s nothing really new here for real distinct roots.

Now let’s take a look at repeated roots. The result here is a natural extension of the work we saw
in the 2™ order case. Let’s suppose that 7 is a root of multiplicity & (i.e. » occurs k times in the list
of roots). We will then get the following & solutions to the differential equation,

ei‘l , tert , e tk—lei‘t

So, for repeated roots we just add in a ¢ for each of the solutions past the first one until we have a
total of k£ solutions. Again, we will leave it to you to compute the Wronskian to verify that these
are in fact a set of linearly independent solutions.

Finally we need to deal with complex roots. The biggest issue here is that we can now have
repeated complex roots for 4™ order or higher differential equations. We’ll start off by assuming
that » = A £ i occurs only once in the list of roots. In this case we’ll get the standard two

solutions,
e’ cos(ut) €sin(ut)

Now let’s suppose that » = A £ pi has a multiplicity of & (i.e. they occur & times in the list of

roots). In this case we can use the work from the repeated roots above to get the following set of

2k complex-valued solutions,

A+pi)t A+pi)t

,te( R (RN t

’te(l—ui)t’ . p

e( k—le(}w—ui)t

(A-pi)t /He(/l—;u')t

e

The problem here of course is that we really want real-valued solutions. So, recall that in the case
where they occurred once all we had to do was use Euler’s formula on the first one and then take
the real and imaginary part to get two real valued solutions. We’ll do the same thing here and use
Euler’s formula on the first set of complex-valued solutions above, split each one into its real and
imaginary parts to arrive at the following set of 2k real-valued solutions.

e’ cos(ut), e“sin(ut), te*cos(ut), te’sin(ut), -,
t e cos(put), e sin(ut)

Once again we’ll leave it to you to verify that these do in fact form a fundamental set of solutions.

Before we work a couple of quick examples here we should point out that the characteristic
polynomial is now going to be at least a 3™ degree polynomial and finding the roots of these by
hand is often a very difficult and time consuming process and in many cases if the roots are not

rational (i.e. in the form 5) it can be almost impossible to find them all by hand. To see a

process for determining all the rational roots of a polynomial check out the Finding Zeroes of
Polynomials page in my Algebra notes. In practice however, we usually use some form of
computation aid such as Maple or Mathematica to find all the roots.

So, let’s work a couple of example here to illustrate at least some of the ideas discussed here.
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Example 1 Solve the following IVP.
Y 59" -221+56y =0 y(0)=1 »'(0)==2 »"(0)=-4

Solution
The characteristic equation is,
r3—5r2—22r+56:(r+4)(r—2)(r—7):O = rn=-4,r,=2,r,=7

So we have three real distinct roots here and so the general solution is,
y (t) =ce " +ce’ +ce

Differentiating a couple of times and applying the initial conditions gives the following system of
equations that we’ll need to solve in order to find the coefficients.

1=y(0)=¢ +c,+¢, o =4
—2=y'(0)=—4¢,+2¢, +7¢, = ¢, =%
—4=y"(0)=16¢, +4c, +49c, o, =-%

The actual solution is then,

So, outside of needing to solve a cubic polynomial (which we left the details to you to verify) and
needing to solve a system of 3 equations to find the coefficients (which we also left to you to fill
in the details) the work here is pretty much identical to the work we did in solving a 2™ order
IVP.

Because the initial condition work is identical to work that we should be very familiar with to this
point with the exception that it involved solving larger systems we’re going to not bother with
solving IVP’s for the rest of the examples. The main point of this section is the new ideas
involved in finding the general solution to the differential equation anyway and so we’ll
concentrate on that for the remaining examples.

Also note that we’ll not be showing very much work in solving the characteristic polynomial.
We are using computational aids here and would encourage you to do the same here. Solving
these higher degree polynomials is just too much work and would obscure the point of these
examples.

So, let’s move into a couple of examples where we have more than one case involved in the
solution.

Example 2 Solve the following differential equation.

29" +11y% +18y" +4)' 8y =0
Solution
The characteristic equation is,

2 4117 +187% +4r—8=(2r-1)(r+2) =0

So, we have two roots here, 7, =+ and r, = —2 which is multiplicity of 3. Remember that we’ll
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get three solutions for the second root and after the first we add #’s only the solution until we
reach three solutions.

The general solution is then,

Lt - - _
y(t)=ce’ +c,e eyt +efle

Example 3 Solve the following differential equation.
1 +125 +104)1) + 408" +1156)' =0

Solution
The characteristic equation is,

P 4127 +104r° +408r +1156r = r(r> +6r+34) =0

So, we have one real root » =0 and a pair of complex roots » =—-3+5i each with multiplicity 2.

So, the solution for the real root is easy and for the complex roots we’ll get a total of 4 solutions,
2 will be the normal solutions and two will be the normal solution each multiplied by t.

The general solution is,
y(t)=c, +c,e” cos(5t)+c,e™ sin(5¢)+c,re™ cos(5¢)+c,te”™ sin(5¢)

Let’s now work an example that contains all three of the basic cases just to say that we that we’ve
got one work here.

Example 4 Solve the following differential equation.

159 +8431) —220)" + 2751 ~125y =0
Solution
The characteristic equation is

P’ =157 +84r° —2201” + 2757 =125 =(r—1)(r=5)" (+* = 4r+5) =0

In this case we’ve got one real distinct root, # =1, and double root, » =5, and a pair of complex
roots, »# = 2 %1 that only occur once.

The general solution is then,
y(t)=ce' +c,e” +cte’ +c,e” cos(t)+cse” sin(t)

We’ve got one final example to work here that on the surface at least seems almost too easy. The
problem here will be finding the roots as well see.

Example 5 Solve the following differential equation.
W16y =0

Solution

The characteristic equation is

r+16=0

So, a really simple characteristic equation. However, in order to find the roots we need to
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compute the fourth root of -16 and that is something that most people haven’t done at this point in
their mathematical career. We’ll just give the formula here for finding them, but if you’re
interested in seeing a little more about this you might want to check out the Powers and Roots
section of my Complex Numbers Primer.

The 4 (and yes there are 4!) 4™ roots of -16 can be found by evaluating the following,
1 nmk);
Y716 = (~16)* = Y16e T ) = 2(cos (5 +2) +icos (5+2)) k=0,1,2,3

Note that each value of & will give a distinct 4™ root of -16. Also, note that for the 4" root (and
ONLY the 4" root) of any negative number all we need to do is replace the 16 in the above
formula with the absolute value of the number in question and this formula will work for those as
well.

Here are the 4™ roots of -16.

k=0: 2(cos(%)+isin(%))=2(%+5i)=v2+in2

k=1: 2(cos(3)+isin(3+2))=2(-5+F5i)=—~2+i2
k=2: 2(cos(3)+isin(3))=2(-4 - Li) =2 -2
k=3: 2(cos(Z)+isin(%))=2(5-%i)=v2-i2

So, we have two sets of complex roots : » = JE t z\/§ and r=—+/2 £ z\/5 . The general
solution is,

y(t)= cel cos(x/zt) +cef sin(\/zt) +ee cos(\/zt) +ce sin(x/zt)

So, we’ve worked a handful of examples here of higher order differential equations that should
give you a feel for how these work in most cases.

There are of course a great many different kinds of combinations of the basic cases than what we
did here and of course we didn’t work any case involving 6™ order or higher, but once you’ve got
an idea on how these work it’s pretty easy to see that they all work pretty in pretty much the same
manner. The biggest problem with the higher order differential equations is that the work in
solving the characteristic polynomial and the system for the coefficients on the solution can be
quite involved.
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Undetermined Coefficients

We now need to start looking into determining a particular solution for n™ order differential
equations. The two methods that we’ll be looking at are the same as those that we looked at in
the 2™ order chapter.

In this section we’ll look at the method of Undetermined Coefficients and this will be a fairly
short section. With one small extension, which we’ll see in the lone example in this section, the
method is identical to what we saw back when we were looking at undetermined coefficients in
the 2™ order differential equations chapter.

Given the differential equation,
n n—1 ’
4D () 4t p ()Y + o (1) y =g (1)
if g (t) is an exponential function, polynomial, sine, cosine, sum/difference of one of these

and/or a product of one of these then we guess the form of a particular solution using the same
guidelines that we used in the 2™ order material. We then plug the guess into the differential
equation, simplify and set the coefficients equal to solve for the constants.

The one thing that we need to recall is that we first need the complimentary solution prior to
making our guess for a particular solution. If any term in our guess is in the complimentary
solution then we need to multiply the portion of our guess that contains that term by a ¢. This is
where the one extension to the method comes into play. With a 2™ order differential equation the

most we’d ever need to multiply by is >. With higher order differential equations this may need
to be more than ¢°.

The work involved here is almost identical to the work we’ve already done and in fact it isn’t
even that much more difficult unless the guess is particularly messy and that makes for more
mess when we take the derivatives and solve for the coefficients. Because there isn’t much
difference in the work here we’re only going to do a single example in this section illustrating the
extension. So, let’s take a look at the lone example we’re going to do here.

Example 1 Solve the following differential equation.

Y 12y + 48y — 64y =12-32e ¥ +2¢*
Solution
We first need the complimentary solution so the characteristic equation is,

P12 +48r-64=(r-4) =0 =  r=4 (multiplicity 3)

We’ve got a single root of multiplicity 3 so the complimentary solution is,

). (t) = cle4t + czte‘" + c3t2e4t

Now, our first guess for a particular solution is,
Y, = A+ Be™ + Ce"

Notice that the last term in our guess is in the complimentary solution so we’ll need to add one at
least one ¢ to the third term in our guess. Also notice that multiplying the third term by either ¢ or
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t* will result in a new term that is still in the complimentary solution and so we’ll need to

multiply the third term by #> in order to get a term that is not contained in the complimentary
solution.

Our final guess is then,

Y, =A+Be™ +Crle"
Now all we need to do is take three derivatives of this, plug this into the differential equation and
simplify to get (we’ll leave it to you to verify the work here),

—644-1728Be™ +6Ce" =12—-32¢™ +2¢*

Setting coefficients equal and solving gives,

' —644=12 A=-3
e : —1728B=-32 = B=4
e : 6C=2 C=3
A particular solution is then,
Y,=—2+Le™ +1re"
The general solution to this differential equation is then,
2.4t 3 34t

_ 4t 4t 1 -8t 1
y(t)=ce" +coyre” +or’e —E+Le™ +1r%e

Okay, we’ve only worked one example here, but remember that we mentioned earlier that with
the exception of the extension to the method that we used in this example the work here is
identical to work we did the 2™ order material.
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Variation of Parameters

We now need to take a look at the second method of determining a particular solution to a
differential equation. As we did when we first saw Variation of Parameters we’ll go through the
whole process and derive up a set of formulas that can be used to generate a particular solution.

However, as we saw previously when looking at 2™ order differential equations this method can
lead to integrals that are not easy to evaluate. So, while this method can always be used, unlike
Undetermined Coefficients, to at least write down a formula for a particular solution it is not
always going to be possible to actually get a solution.

So let’s get started on the process. We’ll start with the differential equation,
P p (07 e p (0 1o (1) y =2 (1) M
and assume that we’ve found a fundamental set of solutions, y, (t) » Vs (t) rees ¥V (t) , for the

associated homogeneous differential equation.

Because we have a fundamental set of solutions to the homogeneous differential equation we now
know that the complimentary solution is,

y(t)zclyl(t)+c2y2 (t)+---+cnyn (t)

The method of variation of parameters involves trying to find a set of new functions,
u, (t),u2 (t),. U, (t) so that,

Y(t)=u, ()3, (2)+u, (¢)y, (1) +-+u, (1) y,(t) )
will be a solution to the nonhomogeneous differential equation. In order to determine if this is
possible, and to find the u, (t) if it is possible, we’ll need a total of n equations involving the

unknown functions that we can (hopefully) solve.

One of the equations is easy. The guess, (2), will need to satisfy the original differential equation,
(1). So, let’s start taking some derivatives and as we did when we first looked at variation of
parameters we’ll make some assumptions along the way that will simplify our work and in the
process generate the remaining equations we’ll need.

The first derivative of (2) is,
Y'(t) =uy] +u, 0y 40w,y +uiy + sy, +ookuy,

Note that we rearranged the results of the differentiation process a little here and we dropped the
(t) part on the u and y to make this a little easier to read. Now, if we keep differentiating this it
will quickly become unwieldy and so let’s make as assumption to simplify things here. Because
we are after the u; (t) we should probably try to avoid letting the derivatives on these become too

large. So, let’s make the assumption that,
wy, +uyy, ++uy, =0

The natural question at this point is does this even make sense to do? The answer is, if we end up
with a system of » equation that we can solve for the u; (t) then yes it does make sense to do. Of
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course, the other answer is, we wouldn’t be making this assumption if we didn’t know that it was
going to work. However to accept this answer requires that you trust us to make the correct
assumptions so maybe the first answer is the best at this point.

At this point the first derivative of (2) is,
Y'(t) =uy +u, )+ +u,y,
and so we can now take the second derivative to get,
Y'(t) = u ) +u,py 4w,y uy +un s oy,

This looks an awful lot alike the original first derivative prior to us simplifying it so let’s again
make a simplification. We’ll again want to keep the derivatives on the u, (t) to a minimum so
this time let’s assume that,
wy +uyy, ++u y =0
and with this assumption the second derivative becomes,
Y'(t) =y + )+ u,y)

Hopefully you’re starting to see a pattern develop here. If we continue this process for the first
n—1 derivatives we will arrive that the following formula for these derivatives.

Y(k)(t)zulyl(k)—kuzygk)+---+uny(k) k=12,...,n-1 A3

n

To get to each of these formulas we also had to assume that,
uyt + sy e ) =0 k=0,1,...n-2 @)

and recall that the 0" derivative of a function is just the function itself. So, for example,
0
(1) =, (0).-

Notice as well that the set of assumptions in (4) actually give us # —1 equations in terms of the
derivatives of the unknown functions : u, (t), u, (t) yeeosll, (t) .

All we need to do then is finish generating the first equation we started this process to find (i.e.
plugging (2) into (1)). To do this we’ll need one more derivative of the guess. Differentiating the

t o . . .
(n - 1)S derivative, which we can get from (3), to get the n™ derivative gives,

Y () = u "+, 4,y Ayl pU Y el

n n

This time we’ll also not be making any assumptions to simplify this but instead just plug this
along with the derivatives given in (3) into the differential equation, (1)

© 2007 Paul Dawkins 358 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

(n)

n

+upp" sy ey

pn—l (t) |:u1yl(”*l) + uzygn—l) deeet unylgn—l) :| n

(n) (n)

Wy, Fuyy, e tu,y "

n

pl(t)[ulyl’—kuzy;+---+uny;]+
po () [y, +u,p, +-+u,y,]= g(¢)

Next, rearrange this a little to get,

u, [yl(") +pn_1(t)yf"_1) +---+p1(t)y{+p0(t)yl]+

s [ 474,y ()08 44 1y (6) v+ 2y (1), |+

[+ p, ()0 4t py (0) v+ o (1), |+

a1 = g (1)
Recall that y, (l‘ ) » V) (l‘ ) yeees Yy (t) are all solutions to the homogeneous differential equation and
so all the quantities in the [ ] are zero and this reduces down to,

"™+l Y el = g (1)

So this equation, along with those given in (4), give us the n equations that we needed. Let’s list
them all out here for the sake of completeness.

Wy, iy, +otu,y, =0

Wy iy, e,y =0

r..n

1 14 ! 14
wy +uy, ++u,y, =0

w4 a7 =0

1. (n-1 1 (n-1 1 (n-1
w0 ey = g (0)
So, we’ve got n equations, but notice that just like we got when we did this for 2™ order
differential equations the unknowns in the system are not u, (t) Uy (t) yeeesl, (t) but instead they

!

are the derivatives, u, (t) Uy (t) yeens U, (t) . This isn’t a major problem however. Provided we

can solve this system we can then just integrate the solutions to get the functions that we’re after.

Also, recall that the y, (t) Vs (t) e Yy (t) are assumed to be known functions and so they

along with their derivatives (which appear in the system) are all known quantities in the system.

Now, we need to think about how to solve this system. If there aren’t too many equations we can
just solve it directly if we want to. However, for large n (and it won’t take much to get large
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here) that could be quite tedious and prone to error and it won’t work at all for general n as we
have here.

The best solution method to use at this point is then Cramer’s Rule. We’ve used Cramer’s Rule
several times in this course, but the best reference for our purposes here is when we used it when
we first defined Fundamental Sets of Solutions back in the 2™ order material.

Upon using Cramer’s Rule to solve the system the resulting solution for each u; will be a

quotient of two determinants of n X n matrices. The denominator of each solution will be the
determinant of the matrix of the known coefficients,

B2 Yooy,

oYy

51 52 3 =W(y1,y2,...yn)(t)
yl(n—l) ygn—l) . yr(ln—l)

This however, is just the Wronskian of y, (t) » Vs (t) seees ¥V (t) as noted above and because we

have assumed that these form a fundamental set of solutions we also know that the Wronskian
will not be zero. This in turn tells us that the system above is in fact solvable and all of the
assumptions we apparently made out of the blue above did in fact work.

The numerators of the solution for ul' will be the determinant of the matrix of coefficients with
the i column replaced with the column (0, 0,0,...,0, g (t)) . For example, the numerator for the

first one, u] is,

0 YooY,
0 S 2SR
g(r) yi

Now, by a nice property of determinants if we factor something out of one of the columns of a
matrix then the determinant of the resulting matrix will be the factor times the determinant of new

matrix. In other words, if we factor g (t) out of this matrix we arrive at,
0y - 0y -
0 ¥ - »

We did this only for the first one, but we could just as easily done this with any of the » solutions.
So, let W, represent the determinant we get by replacing the i™ column of the Wronskian with the
column (0,0,0,...,0,1) and the solution to the system can then be written as,
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SOV AG O AD RO VAL

u = , Uy=——t——t ey =

(1)

Wow! That was a lot of effort to generate and solve the system but we’re almost there. With the
solution to the system in hand we can now integrate each of these terms to determine just what

the unknown functions, u, (t) U, (t) yeens U, (t) we’ve after all along are.

e [, (200, ., (2020,

(1) (1) (1)

Finally, a particular solution to (1) is then given by,

Y(t)=yl(t)JMdHyz(t)JMdH...WH (l‘)Jg(t)W”(t)dt

(1) (1) (1)

We should also note that in the derivation process here we assumed that the coefficient of the
y(") term was a one and that has been factored into the formula above. If the coefficient of this

term is not one then we’ll need to make sure and divide it out before trying to use this formula.

Before we work an example here we really should note that while we can write this formula down
actually computing these integrals may be all but impossible to do.

Okay let’s take a look at a quick example.

Example 1 Solve the following differential equation.
Y =23 —21y' ~18y =3 +4e”’

Solution
The characteristic equation is,
r=2r* =21r=18=(r+3)(r+1)(r-6)=0 = rn=-3,r,=-1,1r,=6

So we have three real distinct roots here and so the general solution is,
V. (t) =ce ' +c,e’ +ce”

Okay, we’ve now got several determinants to compute. We’ll leave it to you to verify the
following determinant computations.

-3t —t 6t ~t 6t

e e e 0 e e
W=|-3¢" -e' 6e"|=126e" W, =10 —e' 6e”|=7e"
9¢” e’ 36e” 1 e’ 36e”
e’ 0 e e’ e’ 0
W,=|-3¢> 0 6e"|=-9e”" W,=|-3¢" —e' 0=2"
9¢ 1 36e” 9 e’ 1
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Now, given that g (t) =3+4e " we can compute each of the u; . Here are those integrals.

—t 5t
u1=J(3+4e )(7e )dtzij3e3t+4e2’dt=i(e3’+2e2’)
18 18

126e*

-\ _0oad!
e [N g L i L3¢ )
14 14

126e*
3+4e")(2e
U = ( )gz )dtzij3e6’+4e7’ dt:i(—le“—ie”j
126e 63 63\ 2 7

Note that we didn’t include the constants of integration in each of these because including them
would just have introduced a term that would get absorbed into the complimentary solution just
as we saw when we were dealing with 2™ order differential equations.

Finally, a particular solution for this differential equation is then,
Yo =uy +u,y, +usy;
1 3t 2t -3t 1 t —t 1 1 .6t 4 Tt 6t
= E(e +2e )e —g(3e +4t)e +5(—7e —-5e )e

— 145t _24at
=—%tz5€ ste

The general solution is then,
y(t)=ce™ +ce’ +ce —Lr e —2re

We’re only going to do a single example in this section to illustrate the process more than
anything so with that we’ll close out this section.
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Laplace Transforms

There really isn’t all that much to this section. All we’re going to do here is work a quick
example using Laplace transforms for a 3 order differential equation so we can say that we
worked at least one problem for a differential equation whose order was larger than 2.

Everything that we know from the Laplace Transforms chapter is still valid. The only new bit
that we’ll need here is the Laplace transform of the third derivative. We can get this from the
general formula that we gave when we first started looking at solving IVP’s with Laplace
transforms. Here is that formula,

L{y" =57 (s)-sy(0)-5"(0)-»"(0)

Here’s the example for this section.

Example 1 Solve the following IVP.
V' —4y"=4r+3u,(t)e’™, y(0)=-3 y'(0)=1 »"(0)=4
Solution

As always we first need to make sure the function multiplied by the Heaviside function has been
properly shifted.

y"'—4y" =4t +3u, (t) e

It has been properly shifted and we can see that we’re shifting e . All we need to do now is
take the Laplace transform of everything, plug in the initial conditions and solve for Y (S) .

Doing all of this gives,

! 14 ! 4 3 0
s3Y(s)—Szy(0)—sy (0)—y (0)—4(52Y(S)—sy(0)—y (0)):S—2+ se+5
4 3¢
457 )Y 357 —13s =—
(s s) (s)+3s s S2+S+5
4 3e
(S3—4S2)Y(S)=S—2—3S2+13S+S+5
4-35"+13s° 3™
3_4 2 Y —
(S S) (S) s° JrS+5

4-3s5" +13s° 3e
Y(S): S4(S—4) +s2(s—4)(s+5)
Y(s)=F(s)+3eG(s)

Now we need to partial fraction and inverse transform F(s) and G(s). We’ll leave it to you to
verify the details.
ORI EUE B S () RIC)

54(s—4) Cs—4 5§ s st

B!
—_
)
N—
I
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G(s)=

1 1 1

_ 225 _ 400 _ 20

g(t):ﬁeﬂ_ﬁe—ﬁ

sz(s—4)(s+5)_s—4 s+5 s s

Okay, we can now get the solution to the differential equation. Starting with the transform we

get,

Y(s)=F(s)+3eG(s)
where f{?) and g(?) are the functions shown above.

=

y(t)=71(t)+3us(t)g(t-6)

Okay, there is the one Laplace transform example with a differential equation with order greater
than 2. As you can see the work in identical except for the fact that the partial fraction work
(which we didn’t show here) is liable to be messier and more complicated.
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Systems of Differential Equations

In this section we want to take a brief look at systems of differential equations that are larger than
2 x 2. The problem here is that unlike the first few sections where we looked at n™ order
differential equations we can’t really come up with a set of formulas that will always work for
every system. So, with that in mind we’re going to look at all possible cases for a 3 x 3 system
(leaving some details for you to verify at times) and then a couple of quick comments about 4 x 4
systems to illustrate how to extend things out to even larger systems and then we’ll leave it to you
to actually extend things out if you’d like to.

We will also not be doing any actual examples in this section. The point of this section is just to
show how to extend out what we know about 2 x 2 systems to larger systems.

Initially the process is identical regardless of the size of the system. So, for a system of 3

differential equations with 3 unknown functions we first put the system into matrix form,
X'=AX

where the coefficient matrix, 4, is a 3 x 3 matrix. We next need to determine the eigenvalues and

eigenvectors for 4 and because A is a 3 x 3 matrix we know that there will be 3 eigenvalues

(including repeated eigenvalues if there are any).

This is where the process from the 2 x 2 systems starts to vary. We will need a total of 3 linearly
independent solutions to form the general solution. Some of what we know from the 2 x 2
systems can be brought forward to this point. For instance, we know that solutions corresponding
to simple eigenvalues (i.e. they only occur once in the list of eigenvalues) will be linearly
independent. We know that solutions from a set of complex conjugate eigenvalues will be
linearly independent. We also know how to get a set of linearly independent solutions from a
double eigenvalue with a single eigenvector.

There are also a couple of facts about eigenvalues/eigenvectors that we need to review here as
well. First, provided 4 has only real entries (which it always will here) all complex eigenvalues
will occur in conjugate pairs (i.e. A = o £ B i) and their associated eigenvectors will also be
complex conjugates of each other. Next, if an eigenvalue has multiplicity £ > 2 (i.e. occurs at
least twice in the list of eigenvalues) then there will be anywhere from 1 to & linearly independent
eigenvectors for the eigenvalue.

With all these idea in mind let’s start going through all the possible combinations of eigenvalues
that we can possibly have for a 3 x 3 case. Let’s also note that for a 3 x 3 system it is impossible
to have only 2 real distinct eigenvalues. The only possibilities are to have 1 or 3 real distinct
eigenvalues.

Here are all the possible cases.

3 Real Distinct Eigenvalues

In this case we’ll have the real, distinct eigenvalues A, # A, # A, and their associated
eigenvectors, 1,, 1, and 1], are guaranteed to be linearly independent and so the three linearly
independent solutions we get from this case are,

At — Aot — Ast —
€ € n €
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1 Real and 2 Complex Eigenvalues
From the real eigenvalue/eigenvector pair, A, and 7,, we get one solution,

At —
€ n

We get the other two solutions in the same manner that we did with the 2 x 2 case. If the

eigenvalues are 4, , =o £ B with eigenvectors 7], and 7, =(7],) we can get two real-valued
solution by using Euler’s formula to expand,

"', =P = et (cos(Bt)+isin(Br)),
into its real and imaginary parts, % +iV . The final two real valued solutions we need are then,

U v

1 Real Distinct and 1 Double Eigenvalue with 1 Eigenvector
From the real eigenvalue/eigenvector pair, A, and 17,, we get one solution,

At —
€ n

From our work in the 2 x 2 systems we know that from the double eigenvalue A, with single

eigenvector, 1], , we get the following two solutions,
ot — Motz At

e’n, te?E+e7 p
where E and P must satisfy the following equations,
(4-2,1)E=0 (4-2,0)p=E

Note that the first equation simply tells us that 5 must be the single eigenvector for this
eigenvalue, 1], , and we usually just say that the second solution we get from the double root case
18,

Aot = ot =

te "m, +e’ p where p satisfies (A—)Lz])ﬁ:ﬁz

1 Real Distinct and 1 Double Eigenvalue with 2 Linearly Independent Eigenvectors
We didn’t look at this case back when we were examining the 2 x 2 systems but it is easy enough

to deal with. In this case we’ll have a single real distinct eigenvalue/eigenvector pair, A, and 7,,
as well as a double eigenvalue 4, and the double eigenvalue has two linearly independent

eigenvectors, 17, and 17, .

In this case all three eigenvectors are linearly independent and so we get the following three

linearly independent solutions,

At Aot At
€ n ¢ n, € 1

We are now out of the cases that compare to those that we did with 2 x 2 systems and we now
need to move into the brand new case that we pick up for 3 x 3 systems. This new case involves
eigenvalues with multiplicity of 3. As we noted above we can have 1, 2, or 3 linearly
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independent eigenvectors and so we actually have 3 sub cases to deal with here. So let’s go
through these final 3 cases for a 3 x 3 system.

1 Triple Eigenvalue with 1 Eigenvector
The eigenvalue/eigenvector pair in this case are A and 77 . Because the eigenvalue is real we

know that the first solution we need is,

eltﬁ

We can use the work from the double eigenvalue with one eigenvector to get that a second
solution is,

te™j+e" where p satisfies (4-A1)p =1
For a third solution we can take a clue from how we dealt with n™ order differential equations

with roots multiplicity 3. In those cases we multiplied the original solution by a *. However,
just as with the double eigenvalue case that won’t be enough to get us a solution. In this case the
third solution will be,

%tze/‘ug_i_te/lzﬁ_i_emﬁ
where &, §,and [i must satisfy,
(4-21)E =0 (A4-A1)p=E (A4-Al)ji=p

You can verify that this is a solution and the conditions by taking a derivative and plugging into
the system.

Now, the first condition simply tells us that 5 =1] because we only have a single eigenvector

here and so we can reduce this third solution to,

2 M= A= A
e n+re”p+e” i

where p,and pi must satisfy,

(A-AI)p=1 (A-2Al)p=p
and finally notice that we would have solved the new first condition for in determining the second
solution above and so all we really need to do here is solve the final condition.

As a final note in this case, the 4 is in the solution solely to keep any extra constants from
appearing in the conditions which in turn allows us to reuse previous results.

1 Triple Eigenvalue with 2 Linearly Independent Eigenvectors
In this case we’ll have the eigenvalue A with the two linearly independent eigenvectors 1], and

1, so we get the following two linearly independent solutions,
emﬁ1 eltﬁz
We now need a third solution. The third solution will be in the form,
dotz Aot -
te*é+e’p
where E and P must satisfy the following equations,
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(4-2,1)E =0 (4-2,0)p=E

We’ve already verified that this will be a solution with these conditions in the double eigenvalue
case (that work only required a repeated eigenvalue, not necessarily a double one).

However, unlike the previous times we’ve seen this we can’t just say that & is an eigenvalue. In
all the previous cases in which we’ve seen this condition we had a single eigenvalue and this time
we have two linearly independent eigenvalues. This means that the most general possible
solution to the first condition is,

& =cm+an,

This creates problems in solving the second condition. The second condition will not have
solutions for every choice of ¢, and ¢, and the choice that we use will be dependent upon the

eigenvectors. So upon solving the first condition we would need to plug the general solution into
the second condition and then proceed to determine conditions on ¢, and ¢, that would allow us
to solve the second condition.

1 Triple Eigenvalue with 3 Linearly Independent Eigenvectors
In this case we’ll have the eigenvalue A with the three linearly independent eigenvectors 7,, 17, ,

and 17, so we get the following three linearly independent solutions,

At = At = At =
en €n, €1,

4 x 4 Systems

We’ll close this section out with a couple of comments about 4 x 4 systems. In these cases we
will have 4 eigenvalues and will need 4 linearly independent solutions in order to get a general
solution. The vast majority of the cases here are natural extensions of what 3 x 3 systems cases
and in fact will use a vast majority of that work.

Here are a couple of new cases that we should comment briefly on however. With 4 x 4 systems
it will now be possible to have two different sets of double eigenvalues and two different sets of
complex conjugate eigenvalues. In either of these cases we can treat each one as a separate case
and use our previous knowledge about double eigenvalues and complex eigenvalues to get the
solutions we need.

It is also now possible to have a “double” complex eigenvalue. In other words we can have

A =0o £ Bi each occur twice in the list of eigenvalues. The solutions for this case aren’t too
bad. We get two solutions in the normal way of dealing with complex eigenvalues. The
remaining two solutions will come from the work we did for a double eigenvalue. The work we
did in that case did not require that the eigenvalue/eigenvector pair to be real. Therefore if the
eigenvector associated with A =o + i is 1] then the second solution will be,

+el

te(a+ﬁi)tﬁ

a+ﬁi)t/3

where p satisfies (A —-Al)p=1
and once we’ve determined p we can again split this up into its real and imaginary parts using
Euler’s formula to get two new real valued solutions.
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Finally with 4 x 4 systems we can now have eigenvalues with multiplicity of 4. In these cases we
can have 1, 2, 3, or 4 linearly independent eigenvectors and we can use our work with 3 x 3
systems to see how to generate solutions for these cases. The one issue that you’ll need to pay
attention to is the conditions for the 2 and 3 eigenvector cases will have the same complications
that the 2 eigenvector case has in the 3 x 3 systems.

So, we’ve discussed some of the issues involved in systems larger than 2 x 2 and it is hopefully
clear that when we move into larger systems the work can be become vastly more complicated.
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Series Solutions

The purpose of this section is not to do anything new with a series solution problem. Instead it is
here to illustrate that moving into a higher order differential equation does not really change the
process outside of making it a little longer.

Back in the Series Solution chapter we only looked at 2™ order differential equations so we’re
going to do a quick example here involving a 3" order differential equation so we can make sure
and say that we’ve done at least one example with an order larger than 2.

Example 1 Find the series solution around x, =0 for the following differential equation.
Y'+x*y +xy=0

Solution

Recall that we can only find a series solution about x, = 0 if this point is an ordinary point, or in

other words, if the coefficient of the highest derivative term is not zero at x, = 0. That is clearly

the case here so let’s start with the form of the solutions as well as the derivatives that we’ll need
for this solution.

zianx” y'(x)zinanx"’1 y'”(x):in(n—l)(n—2)anx”’3
n=0 n=l1

Plugging into the differential equation gives,

wn n=-1)(n-2)a x"" +x wnax"’ +xwax":O
n 3 2 n 1 n
n=1 n=0

n=3

Now, move all the coefficients into the series and do appropriate shifts so that all the series are in
terms of x,.

inn 1 n 2 +Znax +Zax

n=

i n+3)(n+2)(n+1)a,,x +Z (n—1)a 1x"+Z:an_1x”:0
n=0

n=1

Next, let’s notice that we can start the second series at n =1 since that term will be zero. So let’s
do that and then we can combine the second and third terms to get,

i n+3 n+2)(n+1) a, . x +ZI: n 1 +1:|a =0
n=0

i n+3)(n+2)(n+1)a, x" +Zna =0
n=0 n=1

So, we got a nice simplification in the new series that will help with some further simplification.
The new second series can now be started at » = 0 and then combined with the first series to get,

3 n+3)(n+2)(n+l)a ,+na ,|x"=0
—~ n+3 n—1
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We can now set the coefficients equal to get a fairly simply recurrence relation.

(n+3)(n+2)(n+1)a,,+na, =0 n=0,L2,...

Solving the recurrence relation gives,
_nan—l
= = O 1 2 cee
G T ) (n+2)(n+3) TS

Now we need to start plugging in values of n and this will be one of the main areas where we can
see a somewhat significant increase in the amount of work required when moving into a higher
order differential equation.

n=0: a,=0
NCTETE
n=2: a,= 24,

T (3)4)6)
n=3: a, = 34

" (4)(5)(6)
n=d:oa=— %

T (3)(6)(7)
n=5: a - —Sa, _ Sa,

(

n=6: a,= —6a, (2)(0)a,

T (B9 B)HE)T)E)O)
g, T4, (3)(7)a

7 (8)(9)(10)  (4)(5)(6)(8)(9)(10)

—8a,

" ) 0) )
n=9: q.= —9ay _ -(5)(9)4,

P 10)(1n)(12)  (2)(3)(4)(6)(7)(8)(10)(11)(12)
o 10ia. - 104, —(2)(6)(10)q,

Con2)(13)  3)(4)(5)(7)(8)(9)(11)(12)(13)
n=11:a. = —lla, -(3)(7)(11)a,

Y (12)(13)(14)  (4)(5)(6)(8)(9)(10)(12)(13)(14)

Okay, we can now break the coefficients down into 4 sub cases given by a,, , a,,.,,, a,,,, and

a,, ., for k=0,1,2,3,... We’ll give a semi-detailed derivation for a,, and then leave the rest to
you with only couple of comments as they are nearly identical derivations.
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First notice that all the a,, terms have a, in them and they will alternate in sign. Next notice

that we can turn the denominator into a factorial, (4k)! to be exact, if we multiply top and

bottom by the numbers that are already in the numerator and so this will turn these numbers into
squares. Next notice that the product in the top will start at 1 and increase by 4 until we reach
4k —3. So, taking all of this into account we get,

a, = ] (1)2(5();{')"(4](_3)2 % k=1,23,...

and notice that this will only work starting with k =1 as we won’t get a,, out of this formula as

we should by plugging in £k =0.

Now, for a,,,, the derivation is almost identical and so the formula is,
I (2 (6) . Sy
0, =TV (2)(6) (4k=2) @ k=123
(4k+1)!

and again notice that this won’t work for £ =0

The formula for a,, , is again nearly identical except for this one note that we also need to
multiply top and bottom by a 2 in order to get the factorial to appear in the denominator and so

the formula here is,
a 2= (3)(7) (4 -1) k=1,2,3,...
4k+2 (4k+2)' 9“9y

noticing yet one more time that this won’t work for £ =0.

Finally, we have a,, ;=0 for £k =0,1,2,3,...

Now that we have all the coefficients let’s get the solution,

4k+1 4k+3 4k+3

_ 2 3 4k
y(x)=a,+ax+a,x’ +ax’ +-+a, x" +a,, x v ay,  xM 4a, M 4

(1) () (5) - (4k=3)"a
(4k)!
(- ><>2§6>2 (46-2)' a .

4k +1)!

2 () () (k- s

(4k+2)!

_ 2
=a,+ax+a,x -+

+

4.

Collecting up the terms that contain the same coefficient (except for the first one in each case
since the formula won’t work for those) and writing everything as a set of series gives us our
solution,
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a, {x+i (_l)k (2)2 (6)2 ~-.(4k—2)2 4k }+

= (4 +1)!

pe= (4k+2)!

a, {x2 + i 2(_l)k (3)2 (7)2 ---(4k_1)2 42 }

So, there we have it. As we can see the work in getting formulas for the coefficients was a little
messy because we had three formulas to get, but individually they were not as bad as even some
of them could be when dealing with 2" order differential equations. Also note that while we got
lucky with this problem and we were able to get general formulas for the terms the higher the
order the less likely this will become.
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Boundary Value Problems & Fourier Series

Introduction

In this chapter we’ll be taking a quick and very brief look at a couple of topics. The two main
topics in this chapter are Boundary Value Problems and Fourier Series. We’ll also take a look at
a couple of other topics in this chapter. The main point of this chapter is to get some of the basics
out of the way that we’ll need in the next chapter where we’ll take a look at one of the more
common solution methods for partial differential equations.

It should be pointed out that both of these topics are far more in depth than what we’ll be
covering here. In fact you can do whole courses on each of these topics. What we’ll be covering
here are simply the basics of these topics that well need in order to do the work in the next
chapter. There are whole areas of both of these topics that we’ll not be even touching on.

Here is a brief listing of the topics in this chapter.

Boundary Value Problems — In this section we’ll define the boundary value problems as
well as work some basic examples.

Eigenvalues and Eigenfunctions — Here we’ll take a look at the eigenvalues and
eigenfunctions for boundary value problems.

Periodic Functions and Orthogonal Functions — We’ll take a look at periodic functions
and orthogonal functions in section.

Fourier Sine Series — In this section we’ll start looking at Fourier Series by looking at a
special case : Fourier Sine Series.

Fourier Cosine Series — We’ll continue looking at Fourier Series by taking a look at
another special case : Fourier Cosine Series.

Fourier Series — Here we will look at the full Fourier series.

Convergence of Fourier Series — Here we’ll take a look at some ideas involved in the
just what functions the Fourier series converge to as well as differentiation and
integration of a Fourier series.
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Boundary Value Problems

Before we start off this section we need to make it very clear that we are only going to scratch the
surface of the topic of boundary value problems. There is enough material in the topic of
boundary value problems that we could devote a whole class to it. The intent of this section is to
give a brief (and we mean very brief) look at the idea of boundary value problems and to give
enough information to allow us to do some basic partial differential equations in the next chapter.

Now, with that out of the way, the first thing that we need to do is to define just what we mean by
a boundary value problem (BVP for short). With initial value problems we had a differential
equation and we specified the value of the solution and an appropriate number of derivatives at
the same point (collectively called initial conditions). For instance for a second order differential
equation the initial conditions are,

y(to):yo y’(to):y(')

With boundary value problems we will have a differential equation and we will specify the
function and/or derivatives at different points, which we’ll call boundary values. For second
order differential equations, which will be looking at pretty much exclusively here, any of the
following can, and will, be used for boundary conditions.

y(x%) = y(x)=n (1)
V(%)= V(x)=» )
V(%)= y(x)=n €)
y(x%) = V(%)=n C))

As mentioned above we’ll be looking pretty much exclusively at second order differential
equations. We will also be restricting ourselves down to linear differential equations. So, for the
purposes of our discussion here we’ll be looking almost exclusively at differential equations in
the form,

Y+ p(x)y +q(x)y=g(x) )
along with one of the sets of boundary conditions given in (1) — (4). We will, on occasion, look

at some different boundary conditions but the differential equation will always be on that can be
written in this form.

As we’ll soon see much of what we know about initial value problems will not hold here. We
can, of course, solve (5) provided the coefficients are constant and for a few cases in which they
aren’t. None of that will change. The changes (and perhaps the problems) arise when we move
from initial conditions to boundary conditions.

One of the first changes is a definition that we saw all the time in the earlier chapters. In the
earlier chapters we said that a differential equation was homogeneous if g (x) =0 forall x. Here
we will say that a boundary value problem is homogeneous if in addition to g (x) =0 we also

have y, =0 and y, = 0 (regardless of the boundary conditions we use). If any of these are not
zero we will call the BVP nonhomogeneous.
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It is important to now remember that when we say homogeneous (or nonhomogeneous) we are
saying something not only about the differential equation itself but also about the boundary
conditions as well.

The biggest change that we’re going to see here comes when we go to solve the boundary value
problem. When solving linear initial value problems a unique solution will be guaranteed under
very mild conditions. We only looked at this idea for first order IVP’s but the idea does extend to
higher order IVP’s. In that section we saw that all we needed to guarantee a unique solution was
some basic continuity conditions. With boundary value problems we will often have no solution
or infinitely many solutions even for very nice differential equations that would yield a unique
solution if we had initial conditions instead of boundary conditions.

Before we get into solving some of these let’s next address the question of why we’re even
talking about these in the first place. As we’ll see in the next chapter in the process of solving
some partial differential equations we will run into boundary value problems that will need to be
solved as well. In fact, a large part of the solution process there will be in dealing with the
solution to the BVP. In these cases the boundary conditions will represent things like the
temperature at either end of a bar, or the heat flow into/out of either end of a bar. Or maybe they
will represent the location of ends of a vibrating string. So, the boundary conditions there will
really be conditions on the boundary of some process.

So, with some of basic stuff out of the way let’s find some solutions to a few boundary value
problems. Note as well that there really isn’t anything new here yet. We know how to solve the
differential equation and we know how to find the constants by applying the conditions. The only
difference is that here we’ll be applying boundary conditions instead of initial conditions.

Example 1 Solve the following BVP.

yrr+4y:0 y(O):_2 y(%jzlo

Solution
Okay, this is a simple differential equation so solve and so we’ll leave it to you to verify that the
general solution to this is,

y(x)=c¢ cos(2x)+c, sin(2x)
Now all that we need to do is apply the boundary conditions.
-2=y(0)=¢
10= y(%) =c,

The solution is then,
y(x)=-2cos(2x)+10sin(2x)

We mentioned above that some boundary value problems can have no solutions or infinite
solutions we had better do a couple of examples of those as well here. This next set of examples
will also show just how small of a change to the BVP it takes to move into these other
possibilities.
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Example 2 Solve the following BVP.
Y +4y=0 y(0)=—2 y(27r):—2
Solution
We’re working with the same differential equation as the first example so we still have,

y(x)=c¢ cos(2x)+c, sin(2x)

Upon applying the boundary conditions we get,
-2=y(0)=¢,
2=y (27r) =
So in this case, unlike previous example, both boundary conditions tell us that we have to have

¢, =—2 and neither one of them tell us anything about ¢,. Remember however that all we’re
asking for is a solution to the differential equation that satisfies the two given boundary

conditions and the following function will do that,

y(x)=-2cos(2x)+c, sin(2x)

In other words, regardless of the value of ¢, we get a solution and so, in this case we get
infinitely many solutions to the boundary value problem.

Example 3 Solve the following BVP.

V' +4y=0 y(0)==2  y(27)=3
Solution
Again, we have the following general solution,

y(x)=¢ cos(2x)+c,sin(2x)

This time the boundary conditions give us,
-2=y(0)=¢,
3=y(2n)=¢

In this case we have a set of boundary conditions each of which requires a different value of ¢, in
order to be satisfied. This, however, is not possible and so in this case have no solution.

So, with Examples 2 and 3 we can see that only a small change to the boundary conditions, in
relation to each other and to Example 1, can completely change the nature of the solution. All
three of these examples used the same differential equation and yet a different set of initial
conditions yielded, no solutions, one solution, or infinitely many solutions.

Note that this kind of behavior is not always unpredictable however. If we use the conditions
¥y (0) and y(27‘c) the only way we’ll ever get a solution to the boundary value problem is if we

have,
y(O)za y(2ﬂ):a

© 2007 Paul Dawkins 377 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

for any value of a. Also, note that if we do have these boundary conditions we’ll in fact get
infinitely many solutions.

All the examples we’ve worked to this point involved the same differential equation and the same
type of boundary conditions so let’s work a couple more just to make sure that we’ve got some
more examples here. Also, note that with each of these we could tweak the boundary conditions
a little to get any of the possible solution behaviors to show up (i.e. zero, one or infinitely many
solutions).

Example 4 Solve the following BVP.

V'+3y=0 y(O)=7 y(27r):O
Solution
The general solution for this differential equation is,

y(x)=¢ cos(\/g x) +c, sin (\/g x)

Applying the boundary conditions gives,
7= y(O) =
0=y(27)=¢ cos(2\/§7r)+c2 sin(2\/§n) = c¢,=-7 cot(2\/§n)

In this case we get a single solution,

y(x):7cos(\/§x)—7cot(2\/§ﬂ)sin(\/§x)

Example 5 Solve the following BVP.
V'+25y=0 y’(O)=6 y’(n)=—9
Solution
Here the general solution is,
y(x)=¢ cos(5x)+c, sin(5x)
and we’ll need the derivative to apply the boundary conditions,
¥'(x)=—5¢sin(5x) +5¢, cos(5x)

Applying the boundary conditions gives,
6=y'(0)="5c, = ¢,

—9=)'(n)=-5c, = ¢,

wle  u|o

This is not possible and so in this case have no solution.

All of the examples worked to this point have been nonhomogeneous because at least one of the
boundary conditions have been non-zero. Let’s work one nonhomogeneous example where the
differential equation is also nonhomogeneous before we work a couple of homogeneous
examples.

© 2007 Paul Dawkins 378 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Example 6 Solve the following BVP.
5
y"+9y =cosx y'(0)=5 y(zjz——

Solution
The complimentary solution for this differential equation is,

y.(x)=¢ cos(3x)+c,sin(3x)

Using Undetermined Coefficients or Variation of Parameters it is easy to show (we’ll leave the
details to you to verify) that a particular solution is,

Y, (x)=+cosx

The general solution and its derivative (since we’ll need that for the boundary conditions) are,
y(x)=c¢ cos(3x)+c,sin(3x)+1cosx
y'(x) =-3¢ sin(3x)+3c, cos(3x)—1sinx

Applying the boundary conditions gives,
5='(0)=3c, = c,

_%:J’(%):_Cz = &)

Wl wlwn

The boundary conditions then tell us that we must have ¢, =3 and they don’t tell us anything
about ¢, and so it is can be arbitrarily chosen. The solution is then,

y(x)=c¢ cos(3x)+3sin(3x)+5cosx
and there will be infinitely many solutions to the BVP.

Let’s now work a couple of homogeneous examples that will also be helpful to have worked once
we get to the next section.

Example 7 Solve the following BVP.

V'+4y=0 y(O)zO y(27r):O
Solution
Here the general solution is,

y(x)=c¢ cos(2x)+c, sin(2x)

Applying the boundary conditions gives,

So ¢, is arbitrary and the solution is,

y(x)=c,sin(2x)
and in this case we’ll get infinitely many solutions.
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Example 8 Solve the following BVP.

y'+3y=0 y(0)=0 y(27)=0
Solution
The general solution in this case is,

y(x)=¢ COS(\/§ x) +c, sin(\/§ x)

Applying the boundary conditions gives,

0=y (0) =
O:y(2ﬂ):czsin(2\/§ﬂ) = =0
In this case we found both constants to be zero and so the solution is,

y(x):O

In the previous example the solution was y(x) = 0. Notice however, that this will always be a

solution to any homogenous system given by (5) and any of the (homogeneous) boundary
conditions given by (1) — (4). Because of this we usually call this solution the trivial solution.
Sometimes, as in the case of the last example the trivial solution is the only solution however we
generally prefer solutions to be non-trivial. This will be a major idea in the next section.

Before we leave this section an important point needs to be made. In each of the examples, with
one exception, the differential equation that we solved was in the form,
V'+Ay=0

The one exception to this still solved this differential equation except it was not a homogeneous
differential equation and so we were still solving this basic differential equation in some manner.

So, there are probably several natural questions that can arise at this point. Do all BVP’s involve
this differential equation and if not why did we spend so much time solving this one to the
exclusion of all the other possible differential equations?

The answers to these questions are fairly simple. First, this differential equation is most
definitely not the only one used in boundary value problems. It does however exhibit all of the
behavior that we wanted to talk about here and has the added bonus of being very easy to solve.
So, by using this differential equation almost exclusively we can see and discuss the important
behavior that we need to discuss and frees us up from lots of potentially messy solution details
and or messy solutions. We will, on occasion, look at other differential equations in the rest of
this chapter, but we will still be working almost exclusively with this one.

There is another important reason for looking at this differential equation. When we get to the
next chapter and take a brief look at solving partial differential equations we will see that almost
every one of the examples that we’ll work there come down to exactly this differential equation.
Also, in those problems we will be working some “real” problems that are actually solved in
places and so are not just “made up” problems for the purposes of examples. Admittedly they
will have some simplifications in them, but they do come close to realistic problem in some cases.
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Eigenvalues and Eigenfunctions

As we did in the previous section we need to again note that we are only going to give a brief
look at the topic of eigenvalues and eigenfunctions for boundary value problems. There are quite
a few ideas that we’ll not be looking at here. The intent of this section is simply to give you an
idea of the subject and to do enough work to allow us to solve some basic partial differential
equations in the next chapter.

Now, before we start talking about the actual subject of this section let’s recall a topic from
Linear Algebra that we briefly discussed previously in these notes. For a given square matrix, 4,
if we could find values of A for which we could find nonzero solutions, i.e. X #0, to,

AX = AX
then we called A an eigenvalue of 4 and X was its corresponding eigenvector.

It’s important to recall here that in order for A to be an eigenvalue then we had to be able to find
nonzero solutions to the equation.

So, just what does this have to do with boundary value problems? Well go back to the previous
section and take a look at Example 7 and Example 8. In those two examples we solved
homogeneous (and that’s important!) BVP’s in the form,

yY'+Ay=0 y(O):O y(2ﬂ):O 1)

In Example 7 we had A =4 and we found nontrivial (i.e. nonzero) solutions to the BVP. In
Example 8 we used A =3 and the only solution was the trivial solution (i.e. y (t) =0). So, this
homogeneous BVP (recall this also means the boundary conditions are zero) seems to exhibit

similar behavior to the behavior in the matrix equation above. There are values of A that will
give nontrivial solutions to this BVP and values of A that will only admit the trivial solution.

So, for those values of A that give nontrivial solutions we’ll call A an eigenvalue for the BVP
and the nontrivial solutions will be called eigenfunctions for the BVP corresponding to the given
eigenvalue.

We now know that for the homogeneous BVP given in (1) A =4 is an eigenvalue (with
eigenfunctions y (x) =, sin (2x)) and that A =3 is not an eigenvalue.

Eventually we’ll try to determine if there are any other eigenvalues for (1), however before we do
that let’s comment briefly on why it is so important for the BVP to homogeneous in this
discussion. In Example 2 and Example 3 of the previous section we solved the homogeneous
differential equation

V'+4y=0
with two different nonhomogeneous boundary conditions in the form,

y(O)za y(2ﬂ):b

In these two examples we saw that by simply changing the value of @ and/or b we were able to
get either nontrivial solutions or to force no solution at all. In the discussion of
eigenvalues/eigenfunctions we need solutions to exist and the only way to assure this behavior is
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to require that the boundary conditions also be homogeneous. In other words, we need for the
BVP to be homogeneous.

There is one final topic that we need to discuss before we move into the topic of eigenvalues and
eigenfunctions and this is more of a notational issue that will help us with some of the work that
we’ll need to do.

Let’s suppose that we have a second order differential equations and its characteristic polynomial
has two real, distinct roots and that they are in the form

n=a rn=—a

Then we know that the solution is,

y(x)=ce

1 ax

X X —
+c,e? =ce® +ce

While there is nothing wrong with this solution let’s do a little rewriting of this. We’ll start by
splitting up the terms as follows,

y(x)=ce" +c,e”
:ﬁeax_i_ﬂeax_’_c_ze—ax_i_c_ze—ax
2 2 2 2

Now we’ll add/subtract the following terms (note we’re “mixing” the ¢; and o up in the new
terms) to get,

C C c, _ Cc, _ C, _ C, _ C C
y(x):_1eax+_1eax+_2e ax+_2e ax+ _1e ax__le ax +_2eax__2eax
2 2 2 2 2 2 2 2

Next, rearrange terms around a little,

o

1 ox - X ax —-ax 1 ox -0 X ax —-ax
y(x):z(cle +ce e’ +ce )+—(cle —ce *F—ce* +ce )

Finally, the quantities in parenthesis factor and we’ll move the location of the fraction as well.
Doing this, as well as renaming the new constants we get,

ax+ —oXx ax L -ax
y(2)=(a +e) (e e,)
eax+e—ax eax_e—ax
= +c,
2 2

All this work probably seems very mysterious and unnecessary. However there really was a
reason for it. In fact you may have already seen the reason, at least in part. The two “new”
functions that we have in our solution are in fact two of the hyperbolic functions. In particular,
e +e”
cosh(x)=—-—

sinh(x) = %

So, another way to write the solution to a second order differential equation whose characteristic
polynomial has two real, distinct roots in the form 7, =, r, = —a is,
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y(x)=c¢, cosh(a x)+c,sinh (o x)

Having the solution in this form for some (actually most) of the problems we’ll be looking will
make our life a lot easier. The hyperbolic functions have some very nice properties that we can
(and will) take advantage of.

First, since we’ll be needing them later on, the derivatives are,

%(cosh(x)):sinh(x) %(sinh(x)):cosh(x)

Next let’s take a quick look at the graphs of these functions.

¥ =cosh x ¥=snhzx
¥

\ 6 / ¥

\ / 6 - /

\ 5h ; /

\ / 4t /
l"\._"" 4+ Il 7 -
\ N / P
"-\.\\ F 1 1 1 1 —= 1 1 1 x
W a2t / 3 2 A 1 2 3
. _1___ d
:// —4L
1 1 1 1 1 1 w _l."

=3 -2 -1 1] 1 2 3 4 —fk

Note that cosh (0) =1 and sinh (0) = (. Because we’ll often be working with boundary

conditions at x = 0 these will be useful evaluations.

Next, and possibly more importantly, let’s notice that cosh (x) >0 for all x and so the

hyperbolic cosine will never be zero. Likewise, we can see that Sinh(x) =0 onlyif x=0. We

will be using both of these facts in some of our work so we shouldn’t forget them.

Okay, now that we’ve got all that out of the way let’s work an example to see how we go about
finding eigenvalues/eigenfunctions for a BVP.

Example 1 Find all the eigenvalues and eigenfunctions for the following BVP.

V'+Ay=0 y(O)zO y(2ﬂ):O
Solution
We started off this section looking at this BVP and we already know one eigenvalue (A =4 ) and
we know one value of A that is not an eigenvalue (A =3). As we go through the work here we
need to remember that we will get an eigenvalue for a particular value of A if we get non-trivial
solutions of the BVP for that particular value of A .

In order to know that we’ve found all the eigenvalues we can’t just start randomly trying values
of A to see if we get non-trivial solutions or not. Luckily there is a way to do this that’s not too
bad and will give us all the eigenvalues/eigenfunctions. We are going to have to do some cases
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however. The three cases that we will need to look atare: A >0, A =0, and A <0. Each of
these cases gives a specific form of the solution to the BVP which we can then apply the
boundary conditions to see if we’ll get non-trivial solutions or not. So, let’s get started on the
cases.

~

> (0

In this case the characteristic polynomial we get from the differential equation is,

P +2A=0 = i, =tV-A4

In this case since we know that A > 0 these roots are complex and we can write them instead as,
ho,=tVAIL

The general solution to the differential equation is then,

y(x)=¢ cos(\/Ix)+c2 sin(\/Ix)

Applying the first boundary condition gives us,
0=y (0) =

So, taking this into account and applying the second boundary condition we get,

0=y(27)=c, sin(27r\/I)

This means that we have to have one of the following,

c,=0 or sin(27r\/I):0

However, recall that we want non-trivial solutions and if we have the first possibility we will get
the trivial solution for all values of A > 0. Therefore let’s assume that ¢, # 0. This means that

we have,

sin(27r\/z)=0 = 27rx/z=mr n=1,23,...

In other words, taking advantage of the fact that we know where sine is zero we can arrive at the
second equation. Also note that because we are assuming that A > 0 we know that

271\/I > 0 and so # can only be a positive integer for this case.

Now all we have to do is solve this for A and we’ll have all the positive eigenvalues for this
BVP.

The positive eigenvalues are then,

2 2
;{'ﬂ:(ﬁj :n— n:1,2,3,...
2 4

and the eigenfunctions that correspond to these eigenvalues are,
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yn(x)zsin(%j n=1,273....

Note that we subscripted an 7 on the eigenvalues and eigenfunctions to denote the fact that there
is one for each of the given values of n. Also note that we dropped the ¢, on the eigenfunctions.

For eigenfunctions we are only interested in the function itself and not the constant in front of it
and so we generally drop that.

Let’s now move into the second case.

A=0
In this case the BVP becomes,
y'=0 »(0)=0  y(27)=0
and integrating the differential equation a couple of times gives us the general solution,
y (x) =¢ +0,x

Applying the first boundary condition gives,
0=y (0) =

Applying the second boundary condition as well as the results of the first boundary condition
gives,

0=y(27)=2¢,

Here, unlike the first case, we don’t have a choice on how to make this zero. This will only be
zeroif ¢, =0.

Therefore, for this BVP (and that’s important), if we have A =0 the only solution is the trivial
solution and so A =0 cannot be an eigenvalue for this BVP.

Now let’s look at the final case.

A<0

In this case the characteristic equation and its roots are the same as in the first case. So, we know

that,
Ko =%N-4

However, because we are assuming A < 0 here these are now two real distinct roots and so using
our work above for these kinds of real, distinct roots we know that the general solution will be,

y(x)=¢ COSh(\/I x)+ c, sinh(\/qx)

Note that we could have used the exponential form of the solution here, but our work will be
significantly easier if we use the hyperbolic form of the solution here.

Now, applying the first boundary condition gives,
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0=y(0)=c¢, cosh(0)+c,sinh(0)=c (1)+c,(0)=¢ = ¢=0
Applying the second boundary condition gives,

0=y(27)=c, sinh(27r\/3)

Because we are assuming A <0 we know that 27+/—A # 0 and so we also know that
sinh (271\/—/1) # 0. Therefore, much like the second case, we must have ¢, =0.

So, for this BVP (again that’s important), if we have A <0 we only get the trivial solution and so
there are no negative eigenvalues.

In summary then we will have the following eigenvalues/eigenfunctions for this BVP.

2
/ln:% yn(x)zsin(%j n=12,3,...

Let’s take a look at another example with slightly different boundary conditions.

Example 2 Find all the eigenvalues and eigenfunctions for the following BVP.
y"+}{,y20 y’(O)ZO y’(zﬂj):o

Solution

Here we are going to work with derivative boundary conditions. The work is pretty much

identical to the previous example however so we won’t put in quite as much detail here. We’ll
need to go through all three cases just as the previous example so let’s get started on that.

A>0

The general solution to the differential equation is identical to the previous example and so we

have,
y(x)=¢ cos(x/Ix) +c, sin(ﬁx)

Applying the first boundary condition gives us,
O:y'(O)zx/Ic2 = ¢, =0

Recall that we are assuming that A > 0 here and so this will only be zero if ¢, =0. Now, the
second boundary condition gives us,

0=y'(27)= e sin(27r\/I)

Recall that we don’t want trivial solutions and that A > 0 so we will only get non-trivial solution
if we require that,

sin(znﬁ)zo — 2nA =nr n=1,2.3,...
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Solving for A and we see that we get exactly the same positive eigenvalues for this BVP that we
got in the previous example.

2 2
;{'ﬂ:(ﬁj :n— n:1,2,3,...
2) 4

The eigenfunctions that correspond to these eigenvalues however are,

y,,(x)zcos(”—;j n=1273,...

So, for this BVP we get cosines for eigenfunctions corresponding to positive eigenvalues.

Now the second case.

A=0

The general solution is,

y(x)=¢ +epx

Applying the first boundary condition gives,

0= y'(O) =c,
Using this the general solution is then,
y (x ) =6
and note that this will trivially satisfy the second boundary condition,
0=y'(27)=0

Therefore, unlike the first example, A =0 is an eigenvalue for this BVP and the eigenfunctions
corresponding to this eigenvalue is,

y(x)=1
Again, note that we dropped the arbitrary constant for the eigenfunctions.

Finally let’s take care of the third case.

A<

The general solution here is,

y(x)=¢ cosh(\/q x)+ ¢, sinh(ﬂx)

o

Applying the first boundary condition gives,
Ozy'(O):\/—l o Sinh(())-l- A C, cosh(O):«/_,l c, = 02:0

Applying the second boundary condition gives,

0=y'(2n) =J-1¢, sinh(27r\/j)
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As with the previous example we again know that 27+/—A4 # 0 and so sinh (27‘c N} —),) #0.

Therefore we must have ¢, =0.

So, for this BVP we again have no negative eigenvalues.

In summary then we will have the following eigenvalues/eigenfunctions for this BVP.

2
/ln:n? yn(x)zcos(n—zxj n=1,2,3,...
0

Notice as well that we can actually combine these if we allow the list of #’s for the first one to
start at zero instead of one. This will often not happen, but when it does we’ll take advantage of
it. So the “official” list of eigenvalues/eigenfunctions for this BVP is,

A =1 yn(x)zcos(n—zxj n=0,1,23,...

So, in the previous two examples we saw that we generally need to consider cases for A as
different values will often lead to different general solutions. Do not get too locked into the cases
we did here. We will mostly be solving this particular differential equation and so it will be
tempting to assume that these are always the cases that we’ll be looking at, but there are BVP’s
that will require other/different cases.

Also, as we saw in the two examples sometimes one or more of the cases will not yield any
eigenvalues. This will often happen, but again we shouldn’t read anything into the fact that we
didn’t have negative eigenvalues for either of these two BVP’s. There are BVP’s that will have
negative eigenvalues.

Let’s take a look at another example with a very different set of boundary conditions. These are
not the traditional boundary conditions that we’ve been looking at to this point, but we’ll see in
the next chapter how these can arise from certain physical problems.

Example 3 Find all the eigenvalues and eigenfunctions for the following BVP.

Y'4Ay=0 y(m)=y(x)  ¥(=)=y(x)
Solution
So, in this example we aren’t actually going to specify the solution or its derivative at the
boundaries. Instead we’ll simply specify that the solution must be the same at the two boundaries
and the derivative of the solution must also be the same at the two boundaries. Also, this type of
boundary condition will typically be on an interval of the form [-L,L] instead of [0,L] as we’ve
been working on to this point.

As mentioned above this kind of boundary conditions arise very naturally in certain physical
problems and we’ll see that in the next chapter.

As with the previous two examples we still have the standard three cases to look at.
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A>0

The general solution for this case is,

y(x)=¢ cos(x/Ix)+c2 sin(ﬁx)

Applying the first boundary condition and using the fact that cosine is an even function
(ie. cos(—x) = Cos(x)) and that sine is an odd function (i.e. sin(—x) = —sin(x) ). gives us,

¢ cos(—7r\/I)+c2 sin(—nﬁ) =c cos(7r\/I)+c2 sin(n\/z)
[ cos(n\/z)—c2 sin(nﬁ) =c cos(7r\/z)+c2 sin(n /1)
-c, sin(nﬁ) =c, sin(nﬁ)
0=2c, sin(nﬁ)

This time, unlike the previous two examples this doesn’t really tell us anything. We could have

sin (n\/z ) =0 but it is also completely possible, at this point in the problem anyway, for us to

have ¢, =0 as well.

So, let’s go ahead and apply the second boundary condition and see if we get anything out of that.

V¢ sin(-m4 ) +A ¢, cos (/2 ) = A ¢ sin (74 )+ A ¢, cos (742 )
VA ¢ sin (%) +47 ¢, cos(n i) = A ¢ sin(zA )+ 42 c, cos (x|
Vg sin(zi) = =2 ¢ sin (72 )
247 ¢ sin (77 ) =0

So, we get something very similar to what we got after applying the first boundary condition.

Since we are assuming that A > 0 this tells us that either Sin(ﬂ\/z ) =0 orc =0.

Note however that if sin (n\/I ) # 0 then we will have to have ¢, = ¢, =0 and we’ll get the

trivial solution. We therefore need to require that sin (n\/I ) =0 and so just as we’ve done for

the previous two examples we can now get the eigenvalues,

ﬂﬁznﬂ = A=n*> n=1273,...

Recalling that A > 0 and we can see that we do need to start the list of possible 7’s at one instead
of zero.

So, we now know the eigenvalues for this case, but what about the eigenfunctions. The solution
for a given eigenvalue is,
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y(x)=¢ cos(nx)+c,sin(nx)
and we’ve got no reason to believe that either of the two constants are zero or non-zero for that

matter. In cases like these we get two sets of eigenfunctions, one corresponding to each constant.
The two sets of eigenfunctions for this case are,

¥, (x)=cos(nx) ¥, (x)=sin(nx) n=12,3,...

Now the second case.

~

=0

The general solution is,

y(x)=c +cx

Applying the first boundary condition gives,
a+6(-m)=c¢ +e,(m)

2mc, =0 = c,=0

Using this the general solution is then,
Y (x ) =q
and note that this will trivially satisfy the second boundary condition just as we saw in the second

example above. Therefore we again have A =0 as an eigenvalue for this BVP and the
eigenfunctions corresponding to this eigenvalue is,

y(x):l

Finally let’s take care of the third case.

~
S

<
The general solution here is,

y(x)=¢ cosh(\/q x)+ ¢, sinh(ﬂx)

Applying the first boundary condition and using the fact that hyperbolic cosine is even and
hyperbolic sine is odd gives,

¢ cosh(—7r\/3)+c2 sinh(—nﬂ) =c cosh(7r\/3)+c2 sinh(ﬂﬂ)
—c, sinh(—n\/q) =c, sinh(nﬁ)
2c, sinh(n\/j) =0

Now, in this case we are assuming that A <0 and so we know that 7+/—A # 0 which in turn
tells us that sinh (77,'\/ -2 ) # 0. We therefore must have ¢, =0.

Let’s now apply the second boundary condition to get,

© 2007 Paul Dawkins 390 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

x/qcl Sinh(—ﬂ.’\/j) = \/Icl sinh(n\/q)
2\/§c1 sinh(ﬂ\/j)zo = ¢ =0

By our assumption on 4 we again have no choice here but to have ¢, =0.

Therefore, in this case the only solution is the trivial solution and so, for this BVP we again have
no negative eigenvalues.

In summary then we will have the following eigenvalues/eigenfunctions for this BVP.

/lnzn2 yn(x):sin(nx) n=12,3,...
A, =n’ ¥, (x)=cos(nx) n=1,2,3,...
A, =0 Yo (x)=1

Note that we’ve acknowledged that for A > 0 we had two sets of eigenfunctions by listing them
each separately. Also, we can again combine the last two into one set of eigenvalues and
eigenfunctions. Doing so gives the following set of eigenvalues and eigenfunctions.

/lnzn2 yn(x)zsin(nx) n=12,3,...
A, =n ¥, (x)=cos(nx) n=0,1,2,3,...

Once again we’ve got an example with no negative eigenvalues. We can’t stress enough that this
is more a function of the differential equation we’re working with than anything and there will be
examples in which we may get negative eigenvalues.

Now, to this point we’ve only worked with one differential equation so let’s work an example
with a different differential equation just to make sure that we don’t get too locked into this one
differential equation.

Before working this example let’s note that we will still be working the vast majority of our
examples with the one differential equation we’ve been using to this point. We’re working with
this other differential equation just to make sure that we don’t get too locked into using one single
differential equation.

Example 4 Find all the eigenvalues and eigenfunctions for the following BVP.
2_.m

xy'+3x)'+Ay=0 y()=0  y(2)=0
Solution
This is an Euler differential equation and so we know that we’ll need to find the roots of the
following quadratic.

r(r—1)+3r+),=r2+2r+/120

The roots to this quadratic are,
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Now, we are going to again have some cases to work with here, however they won’t be the same
as the previous examples. The solution will depend on whether or not the roots are real distinct,
double or complex and these cases will depend upon the sign/value of 1—A . So, let’s go through
the cases.

1-4<0,A>1

In this case the roots will be complex and we’ll need to write them as follows in order to write
down the solution.

hy=—ltJl-2 =—1%,/-(A-1)=-1%iJA -1

By writing the roots in this fashion we know that A —1>0 and so VA —1 is now a real number,
which we need in order to write the following solution,

y(x)=¢x cos(ln(x) A —1)+cz)c*1 sin(ln(x) A —1)

Applying the first boundary condition gives us,
0=y(1)=c cos(0)+c,sin(0)=c, = =0

The second boundary condition gives us,

0=y(2)=4c,sin(In(2)vA-1)

In order to avoid the trivial solution for this case we’ll require,

sin(In(2)v/2-1)=0 = m(2Q)VA-l=nz  n=1,23,...

This is much more complicated of a condition than we’ve seen to this point, but other than that
we do the same thing. So, solving for A gives us the following set of eigenvalues for this case.

2
An:1+(ﬂj n=12,3,...
In2

Note that we need to start the list of #’s off at one and not zero to make sure that we have A >1
as we’re assuming for this case.

The eigenfunctions that correspond to these eigenvalues are,

v, (x):sin(%ln(x)j n=1,23,...

Now the second case.
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1-4=0, A =1
In this case we get a double root of 7,, =—1 and so the solution is,

y(x)=cx" +c,x ' In(x)

Applying the first boundary condition gives,
0=y (1) =

The second boundary condition gives,
0=y(2)=%c,In(2) = ¢, =0

We therefore have only the trivial solution for this case and so A =1 is not an eigenvalue.

Let’s now take care of the third (and final) case.

1-4>0,A<1
This case will have two real distinct roots and the solution is,
y(x) _ clx_Hm I czx—l—ﬂ
Applying the first boundary condition gives,
0=y(1):cl+c2 = c, =—¢q
Using this our solution becomes,
y(x) _ c1x71+\/ﬁ _clelf 1-2

Applying the second boundary condition gives,
0= y(z) — c12—1+\/m - 2—1—@ =c (2—1+m . 2_1_@)

Now, because we know that A # 1 for this case the exponents on the two terms in the parenthesis
are not the same and so the term in the parenthesis is not the zero. This means that we can only
have,

¢=c,=0

and so in this case we only have the trivial solution and there are no eigenvalues for which A <1.

The only eigenvalues for this BVP then come from the first case.

So, we’ve now worked an example using a differential equation other than the “standard” one
we’ve been using to this point. As we saw in the work however, the basic process was pretty
much the same. We determined that there were a number of cases (three here, but it won’t always
be three) that gave different solutions. We examined each case to determine if non-trivial
solutions were possible and if so found the eigenvalues and eigenfunctions corresponding to that
case.
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We need to work one last example in this section before we leave this section for some new
topics. The four examples that we’ve worked to this point we’re all fairly simple (with simple
being relative of course...), however we don’t want to leave without acknowledging that many
eigenvalue/eigenfunctions problems are so easy.

In many examples it is not even possible to get a complete list of all possible eigenvalues for a
BVP. Often the equations that we need to solve to get the eigenvalues are difficult if not
impossible to solve exactly. So, let’s take a look at one example like this to see what kinds of
things can be done to at least get an idea of what the eigenvalues look like in these kinds of cases.

Example 5 Find all the eigenvalues and eigenfunctions for the following BVP.
y'+Ay=0 y(0)=0 ' (1)+y(1)=0
Solution

The boundary conditions for this BVP are fairly different from those that we’ve worked with to
this point. However, the basic process is the same. So let’s start off with the first case.

A>0

The general solution to the differential equation is identical to the first few examples and so we

have,
y(x)=¢ cos(ﬁx) +c, sin(ﬁx)

Applying the first boundary condition gives us,
O:y(O):c1 = ¢ =0

The second boundary condition gives us,

0=y(1)+y'(1)=c, sin(x/z)+ Ac, cos(\/I)
=c, (sin(x/z) +A cos(ﬁ))
So, if we let ¢, =0 we’ll get the trivial solution and so in order to satisfy this boundary condition
0= sin(\/z)+ A cos(\/I)

sin(\/I) = —\/Icos(\/z)
tan(\/I):—\/I

we’ll need to require instead that,

Now, this equation has solutions but we’ll need to use some numerical techniques in order to get

them. In order to see what’s going on here let’s graph tan (ﬁ ) and —\/I on the same graph.

Here is that graph and note that the horizontal axis really is values of \/I as that will make
things a little easier to see and relate to values that we’re familiar with.
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So, eigenvalues for this case will occur where the two curves intersect. We’ve shown the first
five on the graph and again what is showing on the graph is really the square root of the actual
eigenvalue as we’ve noted.

The interesting thing to note here is that the farther out on the graph the closer the eigenvalues
come to the asymptotes of tangent and so we’ll take advantage of that and say that for large
enough n we can approximate the eigenvalues with the (very well known) locations of the
asymptotes of tangent.

How large the value of n is before we start using the approximation will depend on how much
accuracy we want, but since we know the location of the asymptotes and as » increases the
accuracy of the approximation will increase so it will be easy enough to check for a given
accuracy.

For the purposes of this example we found the first five numerically and then we’ll use the
approximation of the remaining eigenvalues. Here are those values/approximations.

JA =2.0288 A,=4.1160  (2.4674)
JA, =4.9132 A, =24.1395  (22.2066)
Ay =7.9787 A, =63.6597 (61.6850)
JA, =11.0855 A, =122.8883 (120.9027)
JAs =14.2074 s =201.8502 (199.8595)
i = 2in AR 2678,

The number in parenthesis after the first five is the approximate value of the asymptote. As we
can see they are a little off, but by the time we get to n =35 the error in the approximation is
0.9862%. So less than 1% error by the time we get to n =35 and it will only get better for larger
value of n.
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The eigenfunctions for this case are,

v, (x) =sin(|[%, x) n=123,...

where the values of A, are given above.

So, now that all that work is out of the way let’s take a look at the second case.

~

=0

The general solution is,

y(x)=c +cx

Applying the first boundary condition gives,
0=y (0) =

Using this the general solution is then,
¥y (x) =c,X

Applying the second boundary condition to this gives,
0=y'(1)+y(1)=c, +¢, =2¢, = ¢, =0

Therefore for this case we get only the trivial solution and so A =0 is not an eigenvalue. Note
however that had the second boundary condition been )’ (1) -y (1) =0 then A =0 would have

been an eigenvalue (with eigenfunctions y (x) = x ) and so again we need to be careful about

reading too much into our work here.

Finally let’s take care of the third case.

A<

The general solution here is,

y(x)=¢ cosh(\/q x)+ ¢, sinh(ﬂx)

o

Applying the first boundary condition gives,
0=y(0)=c¢ cosh(0)+c,sinh(0)=¢, = =0

Using this the general solution becomes,
y(x)=c, sinh(ﬂx)
Applying the second boundary condition to this gives,
0=y'(1)+y(1)=v-2c, COSh(\/J)-I— c, sinh(\/q)
=c, (\/q COSh(\/q) + sinh(ﬂ))
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Now, by assumption we know that A <0 and so /—A > 0. This in turn tells us that
Sinh(\/ A ) >0 and we know that cosh (x) > 0 for all x. Therefore,
V=4 cosh(v/=2 ) +sinh (V=2 } =0

and so we must have ¢, =0 and once again in this third case we get the trivial solution and so
this BVP will have no negative eigenvalues.

In summary the only eigenvalues for this BVP come from assuming that A > 0 and they are
given above.

So, we’ve worked several eigenvalue/eigenfunctions examples in this section. Before leaving this
section we do need to note once again that there are a vast variety of different problems that we
can work here and we’ve really only shown a bare handful of examples and so please do not walk
away from this section believing that we’ve shown you everything.

The whole purpose of this section is to prepare us for the types of problems that we’ll be seeing in
the next chapter. Also, in the next chapter we will again be restricting ourselves down to some
pretty basic and simple problems in order to illustrate one of the more common methods for
solving partial differential equations.

© 2007 Paul Dawkins 397 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

Periodic Functions, Even/0dd Functions and Orthogonal Functions

This is going to be a short section. We just need to have a brief discussion about a couple of
ideas that we’ll be dealing with on occasion as we move into the next topic of this chapter.

Periodic Function

The first topic we need to discuss is that of a periodic function. A function is said to be periodic
with period T if the following is true,

f(x+T)=f(x) for all x

The following is a nice little fact about periodic functions.

Fact 1

| If /" and g are both periodic functions with period T'then sois f + g and fg.

This is easy enough to prove so let’s do that.
(f+g)(x+T)=f(x+T)+g(x+T)=f(x)+g(x)=(f+g)(x)
(&) (x+T)=f(x+T)2(x+T)=f(x)g(x)=(/2)(x)

The two periodic functions that most of us are familiar are sine and cosine and in fact we’ll be

using these two functions regularly in the remaining sections of this chapter. So, having said that
let’s close off this discussion of periodic functions with the following fact,

Fact 2

. L . . . 2
sin (a) x) and cos (a) x) are periodic functions with period 7' = —.
Q]

Even and Odd Functions
The next quick idea that we need to discuss is that of even and odd functions.

Recall that a function is said to be even if,

and a function is said to be odd if,

The standard examples of even functions are f (x) =x"and g (x) =CO0Ss (x) while the standard

examples of odd functions are f (x) =x" and g (x) =sin (x) . The following fact about certain

integrals of even/odd functions will be useful in some of our work.
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Fact 3

1.If f (x) is an even function then,

fo(x)dx:2J.0Lf(x)dx

2.1f f (x) is an odd function then,

I_LLf(x)dx =0

Note that this fact is only valid on a “symmetric” interval, i.e. an interval in the form [—L, L] CIf
we aren’t integrating on a “symmetric” interval then the fact may or may not be true.
Orthogonal Functions

The final topic that we need to discuss here is that of orthogonal functions. This idea will be
integral to what we’ll be doing in the remainder of this chapter and in the next chapter as we
discuss one of the basic solution methods for partial differential equations.

Let’s first get the definition of orthogonal functions out of the way.

Definition

1. Two non-zero functions, f (x) and g (x) , are said to be orthogonal on a < x < b if,

J.jf(x)g(x)dxzo

2. A set of non-zero functions, { f; (x)} , is said to be mutually orthogonal on a < x < b (or just

an orthogonal set if we’re being lazy) if f, (x) and fj (x) are orthogonal for every i # j.
In other words,

jbfi(x)fj(X)dx:{O i#J

c>0 i=j

Note that in the case of i = j for the second definition we know that we’ll get a positive value
from the integral because,

b b 2
L fl.(x)fl.(x)dxz.[a I:fl(x):I dx>0
Recall that when we integrate a positive function we know the result will be positive as well.

Also note that the non-zero requirement is important because otherwise the integral would be
trivially zero regardless of the other function we were using.

Before we work some examples there are a nice set of trig formulas that we’ll need to help us
with some of the integrals.
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. Ir. .
sina cos 8 :E[sm(a —B)+sin(a+p)]
. : 1
sina sin 8 :5[cos(a —B)—cos(a +ﬁ):|
1
cosa cos f3 :E[cos(a —B)+cos(a+p)]

Now let’s work some examples that we’ll need over the course of the next couple of sections.

(oo}

Example 1 Show that {cos (?j} is mutually orthogonal on —L < x < L.
n=0

Solution
This is not too difficult to do. All we really need to do is evaluate the following integral.

t ( nwx j ( mrx j
cos cos dx
J—L L L

Before we start evaluating this integral let’s notice that the integrand is the product of two even
functions and so must also be even. This means that we can use Fact 3 above to write the integral

as,
L L
J cos(nﬂxjcos(mnxjdx:2j cos(mrxjcos(mﬂxjdx
n L L 0 L L

There are two reasons for doing this. First having a limit of zero will often make the evaluation
step a little easier and that will be the case here. We’ll discuss the second reason after we’re done
with the example.

Now, in order to do this integral we’ll actually need to consider three cases.

n=m=0
In this case the integral is very easy and is,

[[ ar=2 ax=2L
n=m#0

This integral is a little harder than the first case, but not by much (provided we recall a simple trig
formula). The integral for this case is,
j dx

t nITx t nrx t 2nwx
f cos? (—j dx = 2J cos? (—j dx = J 1+ cos(
_L L 0 L 0
=L +Lsin(2n7r)

L . (2nnx *
=| x+ sin
2nmw L 2nw

0
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Now, at the point we need to recall that » is an integer and so sin (2n7‘c) =0 and our final value

L L
J cos’ (@j dx = 2J cos? (mj dx=1L
—L L 0 L

The first two cases are really just showing that if #» = m the integral is not zero (as it shouldn’t
be) and depending upon the value of n (and hence m) we get different values of the integral. Now
we need to do the third case and this, in some ways, is the important case since we must get zero
out of this integral in order to know that the set is an orthogonal set. So, let’s take care of the
final case.

for the is,

n#+m

This integral is the “messiest” of the three that we’ve had to do here. Let’s just start off by
writing the integral down.

L L
J cos(nﬂxjcos(mﬂxjdx:2j cos(nﬂxjcos(mﬂxjdx
. L L , L L

In this case we can’t combine/simplify as we did in the previous two cases. We can however,
acknowledge that we’ve got a product of two cosines with different arguments and so we can use
one of the trig formulas above to break up the product as follows,

L L
J cos(@jcos(wjdx:2j cos(mrxjcos(mﬂxjdx
n L L 0 L L
L
| o[ (rmm)mx) (et m)mx]
o L L

:Ln—]k)nsm (n_?)ﬂxJ*<n+Lm>nSin((ﬂf)mﬂ

0

:#sin((n—m)n)+

(n=m)z sin((n+m)7r)

(n+m)7r

Now, we know that # and m are both integers and so n—m and n+m are also integers and so
both of the sines above must be zero and all together we get,

L L
f cos (mj cos (Mj dx = 2[ cos(nﬂxjcos(mnxj dx=0
. L L 0 L L

So, we’ve shown that if # # m the integral is zero and if n =m the value of the integral is a
positive constant and so the set is mutually orthogonal.

In all of the work above we kept both forms of the integral at every step. Let’s discuss why we
did this a little bit. By keeping both forms of the integral around we were able to show that not
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nwXx

only is {cos (—j} mutually orthogonal on —L < x < L but it is also mutually orthogonal
n=0

on 0 <x < L. The only difference is the value of the integral when n = m and we can get those

values from the work above.

Let’s take a look at another example.

Example 2 Show that {sin (HZ—XJ} is mutually orthogonal on —L < x < L and on
n=1
0<x<L.

Solution

First we’ll acknowledge from the start this time that we’ll be showing orthogonality on both of
the intervals. Second, we need to start this set at n =1 because if we used 7 =0 the first
function would be zero and we don’t want the zero function to show up on our list.

As with the first example all we really need to do is evaluate the following integral.

b (mrxj } (mnxj
sin sin dx
J_L L L

In this case integrand is the product of two odd functions and so must be even. This means that
we can again use Fact 3 above to write the integral as,

L L
J sin(nﬂxjsin(mﬂxjdx:2j sin(nﬂxjsin(mﬂxjdx
. L L . L L

We only have two cases to do for the integral here.

n=m

Not much to this integral. It’s pretty similar to the previous examples second case.

t nrTx t nITx t 2nmwx
J sin’ (—jdx=2j sin’ (—jdx:J l—cos( jdx
L L 0 L 0 L
L . (2n7rxj ‘
=| x— sin
2nw L

0

L L
J sin® (@j dx = 2f sin® (ﬂj dx=1
» L . L

As with the previous example this can be a little messier but it is also nearly identical to the third
case from the previous example so we’ll not show a lot of the work.

:L—Lsin(2nn) =L
2nmw

Summarizing up we get,

nm
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L L
J sin(nﬂxjsin(mﬂxjdx:2j sin(nﬂxjsin(mﬂxjdx
i L L . L L
L
| oo limm)mx) ((ntm)zx)
o L L

:Ln—[?n)nSi“((n_f)mj‘wi)n““[(W:)MH

0

:—sin((n—m)ﬂ)—

(n—m)n sin((n+m)7r)

(n+m)7r

As with the previous example we know that # and m are both integers a and so both of the sines
above must be zero and all together we get,

L L
J sin(mjsin(mﬂxjdx:2j sin(nﬂxjsin(mﬂxjdxzo
. L L , L L

So, we’ve shown that if 7 # m the integral is zero and if # =m the value of the integral is a
positive constant and so the set is mutually orthogonal.

We’ve now shown that {sin (%j} mutually orthogonal on —L < x < L and on
n=1

0<x<L.

We need to work one more example in this section.

Example 3 Show that {sin (?j} and {cos (%j} are mutually orthogonal on
n=1 n=0

-L<x<L.

Solution

This example is a little different from the previous two examples. Here we want to show that
together both sets are mutually orthogonal on —L < x < L. To show this we need to show three
things. First (and second actually) we need to show that individually each set is mutually
orthogonal and we’ve already done that in the previous two examples. The third (and only) thing
we need to show here is that if we take one function from one set and another function from the
other set and we integrate them we’ll get zero.

Also, note that this time we really do only want to do the one interval as the two sets, taken
together, are not mutually orthogonal on 0 < x < L. You might want to do the integral on this

interval to verify that it won’t always be zero.

So, let’s take care of the one integral that we need to do here and there isn’t a lot to do. Here is
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the integral.

L (mrxj (mnxj
sin cos dx
J_L L L

The integrand in this case is the product of an odd function (the sine) and an even function (the
cosine) and so the integrand is an odd function. Therefore, since the integral is on a symmetric
interval, i.e. —L < x < L, and so by Fact 3 above we know the integral must be zero or,

L
» L L

So, in previous examples we’ve shown that on the interval —L < x < L the two sets are mutually
orthogonal individually and here we’ve shown that integrating a product of a sine and a cosine
gives zero. Therefore, as a combined set they are also mutually orthogonal.

We’ve now worked three examples here dealing with orthogonality and we should note that these
were not just pulled out of the air as random examples to work. In the following sections (and
following chapter) we’ll need the results from these examples. So, let’s summarize those results
up here.

1. {COS (mz—xj} and {Sin (mz—xj} are mutually orthogonal on —L < x < L as
0

n= n=1

individual sets and as a combined set.

De {cos (ELXJ} is mutually orthogonal on 0 < x < L.
n=0

3. {sin (ELXJ} is mutually orthogonal on 0 < x < L.

n=1

We will also be needing the results of the integrals themselves, both on —L < x < L and on
0 <x <L solet’s also summarize those up here as well so we can refer to them when we need
to.
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[ o5 o
1. cos| — |cos
) L

ifn=m=0
ifn=m=0

2L
mnx}dx: I
L )
0 ifnm

ifn=m=0
ifn=m=0

ifn+m

L ifn=m

0 ifnsm

ifn=m

ifn+m

With this summary we’ll leave this section and move off into the second major topic of this

chapter : Fourier Series.
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Fourier Sine Series

In this section we are going to start taking a look at Fourier series. We should point out that this
is a subject that can span a whole class and what we’ll be doing in this section (as well as the next
couple of sections) is intended to be nothing more than a very brief look at the subject. The point
here is to do just enough to allow us to do some basic solutions to partial differential equations in
the next chapter. There are many topics in the study of Fourier series that we’ll not even touch
upon here.

So, with that out of the way let’s get started, although we’re not going to start off with Fourier
series. Let’s instead think back to our Calculus class where we looked at Taylor Series. With

Taylor Series we wrote a series representation of a function, f (x) , as a series whose terms were
powers of x —a for some x =a. With some conditions we were able to show that,
= ) (a) .
f(x)=2——(x=a)
n=0 n:
and that the series will converge to [ (x) on |x - a| < R for some R that will be dependent upon

the function itself.

There is nothing wrong with this, but it does require that derivatives of all orders existat x =a .
Or in other words f (r) (a) exists for n=0,1,2,3,... Also for some functions the value of R
may end up being quite small.

These two issues (along with a couple of others) mean that this is not always the best way or
writing a series representation for a function. In many cases it works fine and there will be no

reason to need a different kind of series. There are times however where another type of series is
either preferable or required.

We’re going to build up an alternative series representation for a function over the course of the
next couple of sections. The ultimate goal for the rest of this chapter will be to write down a
series representation for a function in terms of sines and cosines.

We’ll start things off by assuming that the function, f (x) , we want to write a series

representation for is an odd function (i.e. f (—x) =—f (x) ). Because f (x) is odd it makes

some sense that should be able to write a series representation for this in terms of sines only
(since they are also odd functions).
What we’ll try to do here is write [ (x) as the following series representation, called a Fourier

N . (nmx
Zanm( i j

n=1

sine series,on —L <x< L.

There are a couple of issues to note here. First, at this point, we are going to assume that the
series representation will converge to f (x) on —L <x < L. We will be looking into whether or

not it will actually converge in a later section. However, assuming that the series does converge
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to f (x) it is interesting to note that, unlike Taylor Series, this representation will always

converge on the same interval and that the interval does not depend upon the function.

Second, the series representation will not involve powers of sine (again contrasting this with
Taylor Series) but instead will involve sines with different arguments.

Finally, the argument of the sines, % , may seem like an odd choice that was arbitrarily chosen

and in some ways it was. For Fourier sine series the argument doesn’t have to necessarily be this
but there are several reasons for the choice here. First, this is the argument that will naturally
arise in the next chapter when we use Fourier series (in general and not necessarily Fourier sine
series) to help us solve some basic partial differential equations.

The next reason for using this argument is that fact that the set of functions that we chose to work

. © . . . . . .

with, {sm (%)} ,in this case, need to be orthogonal on the given interval, —L < x < L in this
n=

case, and note that in the last section we showed that in fact they are. In other words, the choice

of functions we’re going to be working with and the interval we’re working on will be tied

together in some way. We can use a different argument, but will need to also choose an interval

on which we can prove that the sines (with the different argument) are orthogonal.

So, let’s start off by assuming that given an odd function, f (x) , we can in fact find a Fourier

sine series, of the form given above, to represent the function on —L < x < L. This means we

will have,
f(x)= iBn sin(nzxj

n=1

As noted above we’ll discuss whether or not this even can be done and if the series representation
does in fact converge to the function in later section. At this point we’re simply going to assume

that it can be done. The question now is how to determine the coefficients, B

n

, in the series.

Let’s start with the series above and multiply both sides by sin (%) where m is a fixed integer

in the range {1, 2,3,.. } . In other words we multiply both sides by any of the sines in the set of

sines that we’re working with here. Doing this gives,
. [mmx - . (nmx) . (mnx
X )sin = > B sin| — [sin
f()(L)Z‘(LJ(LJ

Now, let’s integrate both sides of this from x =—L to x=L.

L L

J f(x)sin(mnxjdx: Zanin(nﬂxjsin(mﬂxjdx
) L e L L

At this point we’ve got a small issue to deal with. We know from Calculus that an integral of a
finite series (more commonly called a finite sum....) is nothing more than the (finite) sum of the
integrals of the pieces. In other words for finite series we can interchange an integral and a series.
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For infinite series however, we cannot always do this. For some integrals of infinite series we
cannot interchange an integral and a series. Luckily enough for us we actually can interchange

the integral and the series in this case. Doing this gives and factoring the constant, B, , out of the

L w L
mnx nmwx mnx
x)sin dx = B sin sin dx
JLf()(Lj Z‘JL(LJ(LJ
w» L
:anJ sin(nnxjsin(mnxjdx
n=1 -L L L

Now, recall from the last section we proved that {Sln ( et )}ZO:1 is orthogonal on —L < x < L and

L .
. (nnx) . (mrx L ifn=m
sin| —— [sin dx = ]
L L L 0 ifnzm
So, what does this mean for us. As we work through the various values of 7 in the series and
compute the value of the integrals all but one of the integrals will be zero. The only non-zero

integral will come when we have n = m , in which case the integral has the value of L.
Therefore, the only non-zero term in the series will come when we have 7 =m and our equation

becomes,
J f sm(

Finally all we need to do is divide by L and we know have an equation for each of the

coefficients.
J f sm(

Next, note that because we’re integrating two odd functions the integrand of this integral is even
and so we also know that,

2 (* mmx
=— x)sin| —— |dx m=12,3,...
Ljof() ( L j

Summarizing all this work up the Fourier sine series of an odd function f (x) on —-L<x<Lis

integral gives,

that,

jd =B, L

jdx m=12,3,...

given by,

:Zanin(nﬂxj J f ( jdx n=123,...
n=1 L
J f sm( jdx n=123,...
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Let’s take a quick look at an example.

Example 1 Find the Fourier sine series for f (x) =xon—-L<x<L.

Solution
First note that the function we’re working with is in fact an odd function and so this is something
we can do. There really isn’t much to do here other than to compute the coefficients for

f(x):x.

Here is that work and note that we’re going to leave the integration by parts details to you to
verify. Don’t forget that n, L, and 7 are constants!

2 t nwx 2( L nwx nITx
B, :_J xsin( )dxz—(ﬁ) Lsin(—)—nﬂxcos( j
L), L L\n°rm L L

= 222(Lsin(n7r)—mrLcos(n7r))
nrw

L

0

These integrals can, on occasion, be somewhat messy especially when we use a general L for the
endpoints of the interval instead of a specific number.

Now, taking advantage of the fact that 7 is an integer we know that sin (mr) =0 and that

cos (mr) = (—l)n . We therefore have,

n+l
B =L(—mL(—1)”):(_l)—2L n=123...

2_2
" on'rm nr

The Fourier sine series is then,

e i "+12Lsin(nﬂxj:2Li ml ) (n;rxj

n=1 T n=1

At this point we should probably point out that we’ll be doing most, if not all, of our work here on
a general interval (=L < x < L or 0 <x < L) instead of intervals with specific numbers for the
endpoints. There are a couple of reasons for this. First, it gives a much more general formula
that will work for any interval of that form which is always nice. Secondly, when we run into this
kind of work in the next chapter it will also be on general intervals so we may as well get used to
them now.

Now, finding the Fourier sine series of an odd function is fine and good but what if, for some
reason, we wanted to find the Fourier sine series for a function that is not odd? To see how to do
this we’re going to have to make a change. The above work was done on the interval

—L <x < L. Inthe case of a function that is not odd we’ll be working on the interval 0 < x < L.
The reason for this will be made apparent in a bit.
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So, we are now going to do is to try to find a series representation for f (x) on the interval

0 < x < L thatis in the form,
an sin(nﬂxj
L

n=1

or in other words,

~ . [nmx
f(x)=>_B,sin
n=1 L
As we did with the Fourier sine series on —L < x < L we are going to assume that the series will
in fact converge to [ (x) and we’ll hold off discussing the convergence of the series for a later

section.

There are two methods of generating formulas for the coefficients, B, , although we’ll see in a bit

n

that they really the same way, just looked at from different perspectives.

The first method is to just ignore the fact that f (x) is odd and proceed in the same manner that

we did above only this time we’ll take advantage of the fact that we proved in the previous

nrx

T)}jzl also forms an orthogonal set on 0 < x < L and that,

L L .
. (nrx) . ( mrx — ifn=m
J sin (—j sin (—j dx =<2
0 L L 0

ifn+m

section that {Sin (

mnx
L

So, if we do this then all we need to do is multiply both sides of our series by sin( ), integral

from 0 to L and interchange the integral and series to get,
L - L
J f(x)sin(mﬂxjdx = ZBHJ sin(nﬂxjsin(mnxjdx
0 L n=1 0 L L

Now, plugging in for the integral we arrive at,

LLf(x)sin(mijdx =B (%)

Upon solving for the coefficient we arrive at,

L
Bmzzj f(x)sin(mﬂxjdx m=1,23,...
L), i

Note that this is identical to the second form of the coefficients that we arrived at above by
assuming f (x) was odd and working on the interval —L < x < L. The fact that we arrived at

essentially the same coefficients is not actually all the surprising as we’ll see once we’ve looked
the second method of generating the coefficients.
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Before we look at the second method of generating the coefficients we need to take a brief look at
another concept. Given a function, f (x) , we define the odd extension of f (x) to be the new
function,

f(x) if 0<x<L
g(x)z{_f(_x) if —L<x<0

It’s pretty easy to see that this is an odd function.
g(—x):—f(—(—x))z—f(x):—g(x) forO<x<L
and we can also know that on 0 < x < L we have that g(x) = f(x) Also note that if f(x) is

already an odd function then we in fact get g (x) =f (x) on —-L<x<L.

Let’s take a quick look at a couple of odd extensions before we proceed any further.

Example 2 Sketch the odd extension of each of the given functions.
(a) f(x) =L—x on 0<x<L [Solution]

(b) f(x)=1+x2 on 0<x<L [Solution]

L .
3 1

© f(x)={

X
[Solution]
Xx—% x

Solution
Not much to do with these other than to define the odd extension and then sketch it.

(a) f(x)zL—x on 0<x<L
Here is the odd extension of this function.
f(x) if 0<x<L
g(x):{—f(—x) if —L<x<0
L—x if 0<x<L
{—L—x if —L<x<0

Below is the graph of both the function and its odd extension. Note that we’ve put the
“extension” in with a dashed line to make it clear the portion of the function that is being added to
allow us to get the odd extension.
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Graph of [ [x) Graph of Odd Extension of f [x)
L L
-L L -I. L
It _‘j, L

[Return to Problems]

(b) f(x)=1+x" on 0<x<L
First note that this is clearly an even function. That does not however mean that we can’t define
the odd extension for it. The odd extension for this function is,

{f(x) if 0<x<L

g(x)= —f(~x) if —L<x<0

1+x° if 0<x<L
—1-x° if —L<x<0

The sketch of the original function and its odd extension are ,

Graph of [ [x) Graph of Odd Extension of f [x)
/ /
3 3 ; I

[Return to Problems]
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L if 0<x<%
2 2
© f(x):{x—i if L<x<L
2 2 -7

Let’s first write down the odd extension for this function.

x—% if £<x<L
: L : L
g(x): f(x) if 0<x<L 3 if 0<x<%
—-f(-x) if —L<x<0 |-% if —£<x<0
L : L
X +7 if —L<x< -5
The sketch of the original function and its odd extension are,
Graph of f [x:l Graph of Odd Extension of § [xj
L L
2 / 2 /
/ /
/! /
/ /
J i
/ /
g J/
Cr I L I IS 3 I
_I| N

[Return to Problems]

With the definition of the odd extension (and a couple of examples) out of the way we can now
take a look at the second method for getting formulas for the coefficients of the Fourier sine

series for a function f (x) on 0 <x < L. First, given such a function define its odd extension as
above. At this point, because g (x) is an odd function, we know that on —L < x < L the Fourier
sine series for g(x) (and NOT f(x) yet) is,

© L
g(x):;BnSin(r”erj B”:%J g(x)sin(%jdx n=12.3,...

0

However, because we know that g(x) =f (x) on 0 <x <L we can also see that as long as we

areon 0<x <L we have,

o L
f(x):Zanin(nﬂxj anzf f(x)sin(mjdx n=123,...
n=l1 L L 0 L
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So, exactly the same formula for the coefficients regardless of how we arrived at the formula and
the second method justifies why they are the same here as they were when we derived them for
the Fourier sine series for an odd function.

Now, let’s find the Fourier sine series for each of the functions that we looked at in Example 2.

Note that again we are working on general intervals here instead of specific numbers for the right
endpoint to get a more general formula for any interval of this form and because again this is the
kind of work we’ll be doing in the next chapter.

Also, we’ll again be leaving the actually integration details up to you to verify. In most cases it
will involve some fairly simple integration by parts complicated by all the constants (n, L, 7,
etc.) that show up in the integral.

Example 3 Find the Fourier sine series for f (x) =L-xon0<x<L.

Solution
There really isn’t much to do here other than computing the coefficients so here they are,

B, :%JO f(x)sin(n—:xjdxz%ﬁ) (L—x)sin(%jdx

2 Y 22y 2] |

=3{i2(m-sm(m))}%

2
Linm nr

0

In the simplification process don’t forget that # is an integer.

So, with the coefficients we get the following Fourier sine series for this function.

f(x) = Z%Sin(n:xj

In the next example it is interesting to note that while we started out this section looking only at
odd functions we’re now going to be finding the Fourier sine series of an even function on

0 <x < L. Recall however that we’re really finding the Fourier sine series of the odd extension
of this function and so we’re okay.
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Example 4 Find the Fourier sine series for f (x) =1+x* on 0<x<L.

Solution
In this case the coefficients are liable to be somewhat messy given the fact that the integrals will
involve integration by parts twice. Here is the work for the coefficients.

L L
BH=EJ f(x)sin(mjdxzzj (1+x2)sin(ﬂjdx
L), L L), L
2( L ‘
:_(ﬁj (217 (1))(_j2L(_)
L\nrn L L

- E(Lj [(2L2 —n’r? (1 +I7 ))cos(mr) +2L%nm sin (nr ) —(2L2 -n'n’ )J

2

3
nrmw

3

[(2L2 —n’n’ (1+L2))(—1)n —2r +n27r2}

As noted above the coefficients are not the most pleasant ones, but there they are. The Fourier
sine series for this function is then,

= 2 2 2 2 2 n 2, 22 | [ X
f(x)ZZﬁ[(zL -n'r (1+L ))(—l) 2L +n’n }sm( 7 j

n=1 N TT

In the last example of this section we’ll be finding the Fourier sine series of a piecewise function
and can definitely complicate the integrals a little but they do show up on occasion and so we
need to be able to deal with them.

on 0<x<L.

_ o _ L if 0<x<%
Example 5 Find the Fourier sine series for f (x) = .
X—3

Solution
Here is the integral for the coefficients.

B, :%f:f(x)sin(nzxjdx:%{fjf(x)sin(%jdx+f;f(x)sin(nzxjdx}
LS o ()|

Note that we need to split the integral up because of the piecewise nature of the original function.

Let’s do the two integrals separately
c I ( nm j
= I-cos| —
o 2nm 2

A A

L
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LY. (nrnx L X L nIx
X —— |sin dx = — | Lsin| —— |—nm| x—— |cos
L 2 L nm 2 L .
L[ . nrlL . (nm
= Lsin(nm)———cos(nmw)—Lsin| —
| in(m) 2L cos m) - Lsin |
r {nﬂ(—l)n : (nnﬂ
=—— +sin| —
nmw 2

Putting all of this together gives,

B, :%J f(x)sin(

nwx
L

)

dng
L

A

LZ
2nrw

2 .
+—sin
nm

[ oo 22|

2 .
+—sin

. (7|

{H(—l)"” —cos(%j

So, the Fourier sine series for this function is,

F(x)=3 %{n(q)"“ _COS(%j

2

n=1

As the previous two examples has shown the coefficients for these can be quite messy but that
will often be the case and so we shouldn’t let that get us too excited.
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Fourier Cosine Series

In this section we’re going to take a look at Fourier cosine series. We’ll start off much as we did
in the previous section where we looked at Fourier sine series. Let’s start by assuming that the

function, f (x) , we’ll be working with initially is an even function (i.e. f (—x) =f (x)) and

that we want to write a series representation for this function on —L < x < L in terms of cosines
(which are also even). In other words we are going to look for the following,

-5 22

This series is called a Fourier cosine series and note that in this case (unlike with Fourier sine

series) we’re able to start the series representation at n = 0 since that term will not be zero as it

nwx
L

used only because it is the argument that we’ll be running into in the next chapter. The only real
requirement here is that the given set of functions we’re using be orthogonal on the interval we’re
working on.

was with sines. Also, as with Fourier Sine series, the argument of in the cosines is being

Note as well that we’re assuming that the series will in fact converge to f (x) on —L<x<L at

this point. In a later section we’ll be looking into the convergence of this series in more detail.

So, to determine a formula for the coefficients, A4 , we’ll use the fact that {COS (ﬂLx)}” S do

form an orthogonal set on the interval —L < x < L as we showed in a previous section. In that
section we also derived the following formula that we’ll need in a bit.

. 2L ifn=m=0
J cos(mrxjcos(mnxjdxz L ifn=m=#0
L L L )
0 ifnzm

We’ll get a formula for the coefficients in almost exactly the same fashion that we did in the

mnx)

previous section. We’ll start with the representation above and multiply both sides by cos (T

where m is a fixed integer in the range {0,1, 2,3,.. } . Doing this gives,
mmx > nwx mmx
x)cos =>» A cos| — |cos
f()(LjZ;'(LJ(LJ

Next, we integrate both sides from x = —L to x = L and as we were able to do with the Fourier
Sine series we can again interchange the integral and the series.

L L
mux nwx mmux
x)cos dx = A cos| —— |cos dx
ij()(Lj L;"(LJ(LJ
o L
:ZAHJ cos(nnxjcos(mﬂxjdx
n=0 -L L L
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We now know that the all of the integrals on the right side will be zero except when n =m
because the set of cosines form an orthogonal set on the interval —L < x < L. However, we need
to be careful about the value of m (or n depending on the letter you want to use). So, after
evaluating all of the integrals we arrive at the following set of formulas for the coefficients.

m=0:

[ F)de=a,2L) = Aozijif(x)dx

m=#0:
J_Lf(x)cos(mzxjdx =4,(L) = A, :%J_Lf(x)cos(mzxjdx

Summarizing everything up then, the Fourier cosine series of an even function, f (x) on

—L < x < Lis given by,
1 L
- nmwx Zj—Lf(x)dx n=0
f(x):ZAncos( j A, = L
o L 1 nmwx
—J f(x)cos( jdx n#0
L), L

Finally, before we work an example, let’s notice that because both f (x) and the cosines are

even the integrand in both of the integrals above is even and so we can write the formulas for the
A, ’s as follows,

lef(x)dx n=0

0

L
! 2 (* nmwx
ZJOf(x)cos( ; jdx n#0

Now let’s take a look at an example.

Example 1 Find the Fourier cosine series for f (x) =x"on -L<x<L,

Solution

We clearly have an even function here and so all we really need to do is compute the coefficients
and they are liable to be a little messy because we’ll need to do integration by parts twice. We’ll
leave most of the actual integration details to you to verify.

1L 1L, () I
AO:ZJ-O f(x)dx:zj.ox dxzz(?j:?
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2 t nwx 2 t nmwx
=—J f(x)cos( jdx:—J xzcos( jdx

L), L L), L
:3(%j 2Lnﬂxcos(ﬂj+(n2ﬂ2x2—2L2)sin(nﬂxj
L\n'rm L L

L

0

32 - (2L2mr cos(nn)+(n27r2L2 —2L2)sin(n7r))
nm
2 _ n
:—4L2( 21) n:1,2,3,...
nn
The coefficients are then,
2 2(_1}"
Aoz% An:w, n=12,3,...
nn

The Fourier cosine series is then,
I &4r(-1)
X —ZA cos( j A0+ZA cos(nﬂxj:—+z o) (nﬂxj
3 5 nrm L

Note that we’ll often strip out the # =0 from the series as we’ve done here because it will almost
always be different from the other coefficients and it allows us to actually plug the coefficients
into the series.

Now, just as we did in the previous section let’s ask what we need to do in order to find the
Fourier cosine series of a function that is not even. As with Fourier sine series when we make
this change we’ll need to move onto the interval 0 < x < L now instead of —L < x < L and

again we’ll assume that the series will converge to f (x) at this point and leave the discussion of

the convergence of this series to a later section.

We could go through the work to find the coefficients here twice as we did with Fourier sine
series, however there’s no real reason to. So, while we could redo all the work above to get
formulas for the coefficients let’s instead go straight to the second method of finding the
coefficients.

In this case, before we actually proceed with this we’ll need to define the even extension of a
function, f (x) on —L<x<L. So, given a function f (x) we’ll define the even extension of

the function as,

g(x):{f(x) if 0<x<L

f(—x) if —L<x<0

Showing that this is an even function is simple enough.

g(—x)=f(—(—x))=f(x):g(x) for0<x<L
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and we can see that g(x) = f(x) on 0<x<L andif f(x) is already an even function we get
g(x):f(x) on —-L<x<L.

Let’s take a look at some functions and sketch the even extensions for the functions.

Example 2 Sketch the even extension of each of the given functions.
(a) f(x) =L—x on 0<x<L [Solution]

(b) f(x) =x’ on 0<x<L [Solution]
if 0<x<%

Solution
L<x<L [Solution]

= O

=

© f(x)={

Y[

1

Solution
(a) f(x):L—x on 0<x<L
Here is the even extension of this function.
f(x) if 0<x<L
g(x):{f(—x) if ~L<x<0
L-—x if 0<x<L
{L +x if —L<x<0

Here is the graph of both the original function and its even extension. Note that we’ve put the
“extension” in with a dashed line to make it clear the portion of the function that is being added to
allow us to get the even extension

Graph of f [x:l Graph of Even Extension of 7 [xj

-L L -L L

[Return to Problems]
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(b) f(x)=xon 0<x<L
The even extension of this function is,

Differential Equations

( )_ f(x) if 0<x<L
ST r(=x) it —L<x<0
X if 0<x<L

S| if —L<x<0

Graph of Even Extension of 7 [xj

The sketch of the function and the even extension is,
Graph of f [x:l
I3t . Bt |
/ k /
/ ' /
."lfll I ."lf.l
/ . /
-L L -L L
[Return to Problems]
L : L
L if 0<x<<L
2 2
(©) f(x)= .
f( ) x—% if £<x<L
Here is the even extension of this function,
(x) f(x) if 0<x<L
g\X)= .
f(—x) if —L<x<0
L 1 L
X—% if £<x<L
L 1 L
_ 5 lf 0 <x< 5
L if —£<x<0
L L
—X—E lf —L§X§—7
The sketch of the function and the even extension is,
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B | b

(ST

Graph of Even Extension of [x)

[Return to Problems]

Okay, let’s now think about how we can use the

even extension of a function to find the Fourier

cosine series of any function f (x) on 0<x<L.

So, given a function f (x) we’ll let g(x) be the even extension as defined above. Now, g (x)

is an even function on —L < x £ L and so we can write down its Fourier cosine series. This is,

(-5 o2

A

n=0

%J-:f(x)dx

n = 2 (* nwx
— x)cos| — |dx n+0
LLf() (Lj

and note that we’ll use the second form of the integrals to compute the constants.

Now, because we know that on 0 < x < L we have f (x) =g (x) and so the Fourier cosine

series of f(x) on 0 <x <L is also given by,

')

Let’s take a look at a couple of examples.

nmwx

f(x)= iAn cos

n=0

© 2007 Paul Dawkins 422

0

n

%j;f(x)dx

An: 2 L
ZJO f(x)cos(%jdx n#0
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Example 3 Find the Fourier cosine series for f (x) =L-xon0<x<L.

Solution
All we need to do is compute the coefficients so here is the work for that,

L

4, :%IOLf(x)dx:%IOLL—xdx:E

A, =%JO f(x)cos(nzxjdx:%Jo (L—x)cos(n:xjdx

L 2.2

zi(ﬁj(—mos(m)u):i(u(—l)’““) n=1,2,3,...

The Fourier cosine series is then,

f(x) =§+ i%(l‘*(—l)m)cos(m;xj

n=1

Note that as we did with the first example in this section we stripped out the A4, term before we

plugged in the coefficients.

Next, let’s find the Fourier cosine series of an odd function. Note that this is doable because we
are really finding the Fourier cosine series of the even extension of the function.

Example 4 Find the Fourier cosine series for f (x) =x’on 0<x<L.

Solution
The integral for A4, is simple enough but the integral for the rest will be fairly messy as it will

require three integration by parts. We’ll leave most of the details of the actual integration to you
to verify. Here’s the work,

gt gt 4, L
AO—ZIO f(x)dx—zjox dx—j
L

L
Anzgj f(x)cos(nﬂxjdxzzj x%os(ﬂjdx
L), L L), L
2( L

L

ZZ(W (mrx(nzﬂzx2 —6L2)sin(n—zxj+(3Ln27r2x2 —6L3)cos(nzxjj 0
2L oo 6 i (3 61 os(r7) 1
n'r
2( 3r 60 ;
E

© 2007 Paul Dawkins 423 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

The Fourier cosine series for this function is then,

f(x):%3+ :f: (2+(nx? 2)(—1)")cos(nzxj

n=1

Finally, let’s take a quick look at a piecewise function.

Example 5 Find the Fourier cosine series for f (x) = {

Solution
We’ll need to split up the integrals for each of the coefficients here. Here are the coefficients.

4 :%J-:f(x)dx=%[Iff(x)dx+j;f(x)dx}
:1{ L. J£d}l{’?_’?_}l{£}3i
LlJo?2 L 2 Ll 4 8 L| 8 8

For the rest of the coefficients here is the integral we’ll need to do.

{2 [ e 5]

20 (7L nwx t L nmwx
=— —cos dx + x—— |cos dx
L), 2 L L 2 L
To make life a little easier let’s do each of these separately.

J%L (nﬂxj L(Lj. (mj? L(Lj . (nnj P (nnj
—COoS dx =—| — |sin =—| — [sin| — | = sin| —
0 2 L 2\ nrm L ), 2\nm 2 2nr 2
¢ L nmTx L({ L nwTx LY. (nnx ‘
x—— |cos dx =—| —cos +| x—— [sin
L 2 L nrt\ nw L 2 L

:L(Lcos(n7T)+§Sin(””)_icos(%ﬂ

niw niw

L
2

Putting these together gives,
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2 2
An:2 L gin[ 17 +% (=1)" —cos r
L| 2nn 2 nm 2

So, after all that work the Fourier cosine series is then,

Note that much as we saw with the Fourier sine series many of the coefficients will quite messy
to deal with.
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Fourier Series

Okay, in the previous two sections we’ve looked at Fourier sine and Fourier cosine series. It is
now time to look at a Fourier series. With a Fourier series we are going to try to write a series

representation for f° (x) on —L < x < L in the form,

f(x)= iAn cos(nzxj+iBn sin(nzxj

n=1

So, a Fourier series is, in some way a combination of the Fourier sine and Fourier cosine series.
Also, like the Fourier sine/cosine series we’ll not worry about whether or not the series will

actually converge to f (x) or not at this point. For now we’ll just assume that it will converge

and we’ll discuss the convergence of the Fourier series in a later section.

Determining formulas for the coefficients, 4, and B, , will be done in exactly the same manner

as we did in the previous two sections. We will take advantage of the fact that {COS (ﬂLx)} .
n=

and {Sin (%)}:}:1 are mutually orthogonal on —L < x < L as we proved earlier. We’ll also

need the following formulas that we derived when we proved the two sets were mutually
orthogonal.

. 2L ifn=m=0
J cos(nﬂxjcos(mﬂxjdxz L ifn=m=0
i L L )
0 ifnzm

L .
j ) (mrxj ) (mﬂxj L ifn=m
sin sin dx = )
. L L 0 ifnzm

mnrx
L

So, let’s start off by multiplying both sides of the series above by cos( ) and integrating from

—L to L. Doing this gives,

J-:f(x)cos(mfx)dx:JL iAn cos("fx)cos(mfx)derJL iBn sin("zx)cos(mfx)dx

—L n=0 —L n=1

Now, just as we’ve been able to do in the last two sections we can interchange the integral and the
summation. Doing this gives,

I (5Jos (25 =34 cos( e 25+ . i< s 25
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We can now take advantage of the fact that the sines and cosines are mutually orthogonal. The
integral in the second series will always be zero and in the first series the integral will be zero if
n # m and so this reduces to,

. - 4,(2L) ifn=m=0
I_Lf(x)COS(T)dx:{ A, (L) ifn=m=0

Solving for 4 gives,

1 ¢L
=] ()

Am:%ﬁLf(x)cos(”’fx)dx m=1,23,...

mnx

Now, do it all over again only this time multiply both sides by sm( ) integrate both sides

from —L to L and interchange the integral and summation to get,

I f(x sm(m”x)dx ZAI cos("’”)sm("’”)d +ZBI sm(

)sm(m”x)dx

In this case the integral in the first series will always be zero and the second will be zero if n # m
and so we get,

j £ (x)sin m’”)dx B, (L)

Finally, solving for B gives,

Bm:%.[if( sm(m”x)dx m=12,3,...

In the previous two sections we also took advantage of the fact that the integrand was even to
give a second form of the coefficients in terms of an integral from 0 to L. However, in this case

we don’t know anything about whether f° (x) will be even, odd, or more likely neither even nor

odd. Therefore, this is the only form of the coefficients for the Fourier series.

Before we start examples let’s remind ourselves of a couple of formulas that we’ll make heavy
use of here in this section, as we’ve done in the previous two sections as well. Provided # in an

integer then,
cos(nm)=(-1)" sin(nm)=0

In all of the work that we’ll be doing here » will be an integer and so we’ll use these without
comment in the problems so be prepared for them.

Also don’t forget that sine is an odd function, i.e. sin (—x) =—sin (x) and that cosine is an even

function, i.e. cos (—x) =CO0Ss (x) . We’ll also be making heave use of these ideas without

comment in many of the integral evaluations so be ready for these as well.
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Now let’s take a look at an example.

Example 1 Find the Fourier series for f(x) =L-xon—-L<x<L.

Solution
So, let’s go ahead and just run through formulas for the coefficients.

1 ¢z 1 ¢t
4, =ZI_Lf(x)dx=ZJ._LL—xdx:L

A, :%J_Lf(x)cos(nzxjdx =%J_L(L—x)cos(%jdx

e (252252

:l(ij(—MﬂLsin(—nn)):O n=1273,...

L

S )

-L

[ . _2L(-1) _
_Z{nz—nz@nﬂ cos(mr)—2sm(mr))}—7 n=12,3,...

Note that in this case we had 4, # 0 and 4, =0, n=1,2,3,... This will happen on occasion so
don’t get excited about this kind of thing when it happens.

The Fourier series is then,

f(x)ziAn cos(nzx}LiBn sin(nzx)

n=1

=4, +iAn cos(nzx)+i3n sin(anJ=L+i2L(_l) sin(anJ

n=1

As we saw in the previous example sometimes we’ll get 4, #0 and 4, =0, n=1,2,3,...

Whether or not this will happen will depend upon the function f (x) and often won’t happen,

but when it does don’t get excited about it.

Let’s take a look at another problem.
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) ) ) L if —L<x<0
Example 2 Find the Fourier series for f(x) = 5 £ 0<r<] on —-L<x<L.
x 1if 0<x<

Solution
Because of the piece-wise nature of the function the work for the coefficients is going to be a
little unpleasant but let’s get on with it.

AO——J. f %Uif(x)dx+.|.:f(x)dx}

—LULde+IO 2xdx} =ﬁ[L2 +L2]=L

L
An:lj f(x)cos(nﬂxj J f(x os( jd +J f(x cos(nﬂxjd
L), L
1 nmx g nnx
=— L cos| — |dx+ | 2x cos
L), L 0
At this point it will probably be easier to do each of these individually.
0 2 0
J Lcos(nﬂ jdx = L—sm(nﬂxj
. L nm L
-L
L
J 2xcos(nnxjdx = (% Lcos(mj+ mrxsin(mj
0 L n'm L L

= (% (L cos(nm )+ nmLsin(nm)—L cos(O))

20 ’
- (— (=1=1)
So, if we put all of this together we have,
nwx 1 2r n
f COS dx :Z 0+ W ((—1) —1)

__((_1) _1) n=12,3,...

nrum

L.
- -0
sin (nr)

L

0

So, we’ve gotten the coefficients for the cosines taken care of and now we need to take care of the
coefficients for the sines.
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L 0 L
B, :lf f(x)sin(mmjdx:l (x)sin(@jdyﬁ (x)sin(nﬂxjdx
L), L L), L 0 L
0 L
- J L(_jd f 2(_jd
L), L 0 L
As with the coefficients for the cosines will probably be easier to do each of these individually.
0 2 0 2 2
J Lsin(nﬂxjdx = —L—cos(nﬂxj :L—(—1+cos(n7r)) :L—((—l)" —1)
i L nmw L iy
L
f 2xsin(n ﬂxjdx = (% Lsin (mj—nﬂx coS (mj
0 L nm L L

nrw nrw
L .
=7 (L sin(nm)—nmL cos(mr))

L

0

2

= [’122—[7:2 (—mr (—1)”) = —i—f:(—l)n

So, if we put all of this together we have,

= T

niw nit
:é[—l—(—l)"}:—i(lﬂ—l)") n=1,273,...

So, after all that work the Fourier series is,

f(x)= ni;An cos(n—zxj+iBn sin(nzxj

n=1

As we saw in the previous example there is often quite a bit of work involved in computing the
integrals involved here.

The next couple of examples are here so we can make a nice observation about some Fourier
series and their relation to Fourier sine/cosine series
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Example 3 Find the Fourier series for f (x) =xon—-L<x<L.

Solution
Let’s start with the integrals for 4, .

A4, zﬁjif(x)dx zﬁjixdx =0

L L
A, :lj f(x)cos(nnxjdx:lj xcos(nﬂxjdxzo
L), L L), L

In both cases note that we are integrating an odd function (x is odd and cosine is even so the

product is odd) over the interval [—L, L] and so we know that both of these integrals will be zero.

Next here is the integral for B,

1 (" . [(nmXx 1 (" . (nnx 2 (" . (nnx
B,=— 1| f(x)sin de=—| xsin de== xsin dx
L), L L), L L), L

In this case we’re integrating an even function (x and sine are both odd so the product is even) on

the interval [—L, L] and so we can “simplify” the integral as shown above. The reason for doing

this here is not actually to simplify the integral however. It is instead done so that we can note
that we did this integral back in the Fourier sine series section and so don’t need to redo it in this
section. Using the previous result we get,

(_l)nH 2L

nw

B =

n

n=12,73,...

In this case the Fourier series is,

f(x)= iAn cos(%)+i&q sin(nzxj = i(_l)n 2L sin(nzxj

If you go back and take a look at Example 1 in the Fourier sine series section, the same example
we used to get the integral out of, you will see that in that example we were finding the Fourier

sine series for  f (x) =x on —L < x < L. The important thing to note here is that the answer

that we got in that example is identical to the answer we got here.

If you think about it however, this should not be too surprising. In both cases we were using an
odd function on —L < x < L and because we know that we had an odd function the coefficients
of the cosines in the Fourier series, 4, , will involve integrating and odd function over a

symmetric interval, —L < x < L, and so will be zero. So, in these cases the Fourier sine series of
an odd function on —L < x < L is really just a special case of a Fourier series.
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Note however that when we moved over to doing the Fourier sine series of any function on
0 <x < L we should no longer expect to get the same results. You can see this by comparing
Example 1 above with Example 3 in the Fourier sine series section. In both examples we are

finding the series for f (x) = x— L and yet got very different answers.

So, why did we get different answers in this case? Recall that when we find the Fourier sine
series of a function on 0 < x < L we are really finding the Fourier sine series of the odd
extension of the function on —L < x < L and then just restricting the result downto 0 <x < L.
For a Fourier series we are actually using the whole function on —L < x < L instead of its odd
extension. We should therefore not expect to get the same results since we are really using
different functions (at least on part of the interval) in each case.

So, if the Fourier sine series of an odd function is just a special case of a Fourier series it makes
some sense that the Fourier cosine series of an even function should also be a special case of a
Fourier series. Let’s do a quick example to verify this.

Example 4 Find the Fourier series for f (x) =x"on -L<x<L.

Solution
Here are the integrals for the A, and in this case because both the function and cosine are even

we’ll be integrating an even function and so can “simplify” the integral.

Ao——j f(x y

1 t nmwx 1 t nwx 2 t nwx
=— x)cos de=—| x*cos de==| x*cos| —= |dx
f( )
L), L L), L L), L

As with the previous example both of these integrals were done in Example 1 in the Fourier
cosine series section and so we’ll not bother redoing them here. The coefficients are,
I’ 41 (-1)"

A= A =—o—, n=123,..
nrum

‘ x° dx:lexzdx
L 0

Next here is the integral for the B,

L
J f(x)si (nﬂxjdlej xzsin(mjdxzo
L), L

In this case the function is even and sine is odd so the product is odd and we’re integrating over
—L < x < L and so the integral is zero.

The Fourier series is then,

ZA cos( j*ZB Sm(nﬂxj L2+i4L22( 21 S(nzxj

n=1 nru
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As suggested before we started this example the result here is identical to the result from Example
1 in the Fourier cosine series section and so we can see that the Fourier cosine series of an even
function is just a special case a Fourier series.
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Convergence of Fourier Series

Over the last few sections we’ve spent a fair amount of time to computing Fourier series, but
we’ve avoided discussing the topic of convergence of the series. In other words, will the Fourier
series converge to the function on the given interval?

In this section we’re going to address this issue as well as a couple of other issues about Fourier
series. We’ll be giving a fair number of theorems in this section but are not going to be proving
any of them. We’ll also not be doing a whole lot of in the way of examples in this section.

Before we get into the topic of convergence we need to first define a couple of terms that we’ll
run into in the rest of the section. First, we say that f (x) has a jump discontinuity at x =a if
the limit of the function from the left, denoted f (ai ) , and the limit of the function from the

right, denoted f(a+), both exist and f(a_) # f(a+ )

Next, we say that f (x) is piecewise smooth if the function can be broken into distinct pieces

and on each piece both the function and its derivative, f’ (x) , are continuous. A piecewise

smooth function may not be continuous everywhere however the only discontinuities that are
allowed are a finite number of jump discontinuities.

Let’s consider the function,
L if —L<x<0

f(x):{zx if 0<x<L

We found the Fourier series for this function in Example 2 of the previous section. Here is a
sketch of this function on the interval on which it is defined, i.e. —L<x< L.

AL

=L L

This function has a jump discontinuity at x =0 because f (0_) =L#0=f (O+) and note that

on the intervals —L <x <0 and 0 <x < L both the function and its derivative are continuous.
This is therefore an example of a piecewise smooth function. Note that the function itself is not
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continuous at x =0 but because this point of discontinuity is a jump discontinuity the function is
still piecewise smooth.

The last term we need to define is that of periodic extension. Given a function, f (x) , defined

on some interval, we’ll be using —L < x < L exclusively here, the periodic extension of this
function is the new function we get by taking the graph of the function on the given interval and
then repeating that graph to the right and left of the graph of the original function on the given

interval.

It is probably best to see an example of a periodic extension at this point to help make the words
above a little clearer. Here is a sketch of the period extension of the function we looked at above,

2Lr f

==L -4L =51 =21 =L L 2L 3L 4L 5L

The original function is the solid line in the range —L < x < L. We then got the periodic
extension of this by picking this piece up and copying it every interval of length 2L to the right
and left of the original graph. This is shown with the two sets of dashed lines to either side of the

original graph.

Note that the resulting function that we get from defining the periodic extension is in fact a new
periodic function that is equal to the original functionon —L <x < L.

With these definitions out of the way we can now proceed to talk a little bit about the
convergence of Fourier series. We will start off with the convergence of a Fourier series and once
we have that taken care of the convergence of Fourier Sine/Cosine series will follow as a direct
consequence. Here then is the theorem giving the convergence of a Fourier series.

Convergence of Fourier series
Suppose f (x) is a piecewise smooth on the interval —L < x < L. The Fourier series of f (x)

will then converge to,
1. the periodic extension of f° (x) if the periodic extension is continuous.

2. the average of the two one-sided limits, %[ f (a_ ) +f (a+ )} , if the periodic extension

has a jump discontinuity at x =a .
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The first thing to note about this is that on the interval —L < x < L both the function and the
periodic extension are equal and so where the function is continuous on —L < x < L the periodic
extension will also be continuous and hence at these points the Fourier series will in fact converge
to the function. The only points in the interval —L < x < L where the Fourier series will not
converge to the function is where the function has a jump discontinuity.

Let’s again consider Example 2 of the previous section. In that section we found that the Fourier
series of,

f( ) L if —L<x<0
X)=
2x if 0<x<L
on —L <x < Ltobe,

f(x):Lani: sz ((_l)n _l)cos(nzxj_ii(l+(—1)”)Sin(nzxj

= nr = nrm

We now know that in the intervals —L < x < 0 and 0 < x < L the function and hence the
periodic extension are both continuous and so on these two intervals the Fourier series will
converge to the periodic extension and hence will converge to the function itself.

At the point x =0 the function has a jump discontinuity and so the periodic extension will also
have a jump discontinuity at this point. That means that at x =0 the Fourier series will converge
to,
1 [ _ 1 L
~LF(07)+r(07)]==[L+0]==
AL/ (0)+ 7 (07) =5 {L+0]=3
At the two endpoints of the interval, x = —L and x = L, we can see from the sketch of the

periodic extension above that the periodic extension has a jump discontinuity here and so the
Fourier series will not converge to the function there but instead the averages of the limits.

So, at x =—L the Fourier series will converge to,
1 _ 1 3L
E[f(—/: )+f(—L+)] =E[2L+L] ==

and at x = L the Fourier series will converge to,

%[f(L‘)Jrf(U)] =%[2L+L]:%

Now that we have addressed the convergence of a Fourier series we can briefly turn our attention
to the convergence of Fourier sine/cosine series. First, as noted in the previous section the
Fourier sine series of an odd function on —L < x < L and the Fourier cosine series of an even
function on —L < x < L are both just special cases of a Fourier series we now know that both of
these will have the same convergence as a Fourier series.

Next, if we look at the Fourier sine series of any function, g (x) ,on 0<x <L then we know

that this is just the Fourier series of the odd extension of g (x) restricted down to the interval

0 <x < L. Therefore we know that the Fourier series will converge to the odd extension on
—L < x < L where it is continuous and the average of the limits where the odd extension has a
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jump discontinuity. However, on 0 < x < L we know that g (x) and the odd extension are

equal and so we can again see that the Fourier sine series will have the same convergence as the
Fourier series.

Likewise, we can go through a similar argument for the Fourier cosine series using even
extensions to see that Fourier cosine series for a function on 0 < x < L will also have the same
convergence as a Fourier series.

The next topic that we want to briefly discuss here is when will a Fourier series be continuous.
From the theorem on the convergence of Fourier series we know that where the function is
continuous the Fourier series will converge to the function and hence be continuous at these
points. The only places where the Fourier series may not be continuous is if there is a jump
discontinuity on the interval —L < x < L and potentially at the endpoints as we saw that the
periodic extension may introduce a jump discontinuity there.

So, if we’re going to want the Fourier series to be continuous everywhere we’ll need to make sure
that the function does not have any discontinuities in —L < x < L. Also, in order to avoid having

the periodic extension introduce a jump discontinuity we’ll need to require that f (—L) =f (L) .

By doing this the two ends of the graph will match up when we form the periodic extension and
hence we will avoid a jump discontinuity at the end points.

Here is a summary of these ideas for a Fourier series.

Suppose f (x) is a piecewise smooth on the interval —L < x < L. The Fourier series of f (x)
will be continuous and will converge to f (x) on —L < x <L provided f (x) is continuous on

—L<x<Land f(-L)=f(L).

Now, how can we use this to get similar statements about Fourier sine/cosine series on
0<x<L? Let’s start with a Fourier cosine series. The first thing that we do is form the even

extension of f (x) on —L <x < L. For the purposes of this discussion let’s call the even
extension g (x) As we saw when we sketched several even extensions in the Fourier cosine

series section that in order for the sketch to be the even extension of the function we must have
both,

g(07)=2(07) g(-1)=g(L)
If one or both of these aren’t true then g (x) will not be an even extension of f’ (x) .

So, in forming the even extension we do not introduce any jump discontinuities at x =0 and we
get for free that g (—L) =g (L) . If we now apply the above theorem to the even extension we

see that the Fourier series of the even extension is continuous on —L < x < L. However, because
the even extension and the function itself are the same on 0 < x < L then the Fourier cosine

series of f (x) must also be continuouson 0 < x < L.
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Here is a summary of this discussion for the Fourier cosine series.

Suppose f (x) is a piecewise smooth on the interval 0 < x < L . The Fourier cosine series of

f (x) will be continuous and will converge to f (x) on 0<x <L provided f (x) is

continuouson 0 < x< L.

Note that we don’t need any requirements on the end points here because they are trivially
satisfied when we convert over to the even extension.

For a Fourier sine series we need to be a little more careful. Again, the first thing that we need to
do is form the odd extension on —L < x < L and let’s callit g (x) . We know that in order for it
to be the odd extension then we know that at all points in —L < x < L it must satisfy

g (—x) =—-g (x) and that is what can lead to problems.

As we saw in the Fourier sine series section it is very easy to introduce a jump discontinuity at
x =0 when we form the odd extension. In fact, the only way to avoid forming a jump

discontinuity at this point is to require that f (0) =0.

Next, the requirement that at the endpoints we must have g (—L) =—-g (L) will practically
guarantee that we’ll introduce a jump discontinuity here as well when we form the odd extension.
Again, the only way to avoid doing this is to require [ (L) =0.

So, with these two requirements we will get an odd extension that is continuous and so we know
that the Fourier series of the odd extension on —L < x < L will be continuous and hence the
Fourier sine series will be continuouson 0 < x < L.

Here is a summary of all this for the Fourier sine series.

Suppose f (x) is a piecewise smooth on the interval 0 < x < L . The Fourier sine series of
f (x) will be continuous and will converge to f (x) on 0 <x <L provided f (x) is
continuous on 0 < x < L, f(O)zO and f(L)zO.

The next topic of discussion here is differentiation and integration of Fourier series. In particular
we want to know if we can differentiate a Fourier series term by term and have the result be the
Fourier series of the derivative of the function. Likewise we want to know if we can integrate a
Fourier series term by term and arrive at the Fourier series of the integral of the function.

Note that we’ll not be doing much discussion of the details here. All we’re really going to be
doing is giving the theorems that govern the ideas here so that we can say we’ve given them.

Let’s start off with the theorem for term by term differentiation of a Fourier series.
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Given a function f (x) if the derivative, f '(x) , is piecewise smooth and the Fourier series of
f (x) is continuous then the Fourier series can be differentiated term by term. The result of the

differentiation is the Fourier series of the derivative, f’ (x) .

One of the main condition of this theorem is that the Fourier series be continuous and from above
we also know the conditions on the function that will give this. So, if we add this into the
theorem to get this form of the theorem,

Suppose f (x) is a continuous function, its derivative f '(x) is piecewise smooth and

f (—L) = (L) then the Fourier series of the function can be differentiated term by term and the

result is the Fourier series of the derivative.

For Fourier cosine/sine series the basic theorem is the same as for Fourier series. All that’s
required is that the Fourier cosine/sine series be continuous and then you can differentiate term by
term. The theorems that we’ll give here will merge the conditions for the Fourier cosine/sine
series to be continuous into the theorem.

Let’s start with the Fourier cosine series.

Suppose f (x) is a continuous function and its derivative f '(x) is piecewise smooth then the

Fourier cosine series of the function can be differentiated term by term and the result is the
Fourier sine series of the derivative.

Next the theorem for Fourier sine series.

Suppose f (x) is a continuous function, its derivative f '(x) is piecewise smooth, f (0) =0 and

f (L) =0 then the Fourier sine series of the function can be differentiated term by term and the

result is the Fourier cosine series of the derivative.

The theorem for integration of Fourier series term by term is simple so there it is.

Suppose f (x) is piecewise smooth then the Fourier sine series of the function can be integrated

term by term and the result is a convergent infinite series that will converge to the integral of

/().

Note however that the new series that results from term by term integration may not be the
Fourier series for the integral of the function.
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Partial Differential Equations

Introduction

In this chapter we are going to take a very brief look at one of the more common methods for
solving simple partial differential equations. The method we’ll be taking a look at is that of
Separation of Variables.

We need to make it very clear before we even start this chapter that we are going to be doing
nothing more than barely scratching the surface of not only partial differential equations but also
of the method of separation of variables. It would take several classes to cover most of the basic
techniques for solving partial differential equations. The intent of this chapter is to do nothing
more than to give you a feel for the subject and if you’d like to know more taking a class on
partial differential equations should probably be your next step.

Also note that in several sections we are going to be making heavy use of some of the results
from the previous chapter. That in fact was the point of doing some of the examples that we did
there. Having done them will, in some cases, significantly reduce the amount of work required in
some of the examples we’ll be working in this chapter. When we do make use of a previous
result we will make it very clear where the result is coming from.

Here is a brief listing of the topics covered in this chapter.

The Heat Equation — We do a partial derivation of the heat equation in this section as
well as a discussion of possible boundary values.

The Wave Equation — Here we do a partial derivation of the wave equation.

Terminology — In this section we take a quick look at some of the terminology used in
the method of separation of variables.

Separation of Variables — We take a look at the first step in the method of separation of
variables in this section. This first step is really the step motivates the whole process.

Solving the Heat Equation — In this section we go through the complete separation of
variables process and along the way solve the heat equation with three different sets of
boundary conditions.

Heat Equation with Non-Zero Temperature Boundaries — Here we take a quick look
at solving the heat equation in which the boundary conditions are fixed, non-zero
temperature conditions.

Laplace’s Equation — We discuss solving Laplace’s equation on both a rectangle and a
disk in this section.
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Vibrating String — Here we solve the wave equation for a vibrating string.

Summary of Separation of Variables — In this final section we give a quick summary of
the method of separation of variables.
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The Heat Equation

Before we get into actually solving partial differential equations and before we even start
discussing the method of separation of variables we want to spend a little bit of time talking about
the two main partial differential equations that we’ll be solving later on in the chapter. We’ll look
at the first one in this section and the second one in the next section.

The first partial differential equation that we’ll be looking at once we get started with solving will
be the heat equation, which governs the temperature distribution in an object. We are going to
give several forms of the heat equation for reference purposes, but we will only be really solving
one of them.

We will start out by considering the temperature in a 1-D bar of length L. What this means is that
we are going to assume that the bar starts off at x = 0 and ends when we reach x = L. We are
also going to so assume that at any location, x the temperature will be constant an every point in
the cross section at that x. In other words, temperature will only vary in x and we can hence
consider the bar to be a 1-D bar. Note that with this assumption the actual shape of the cross
section (i.e. circular, rectangular, etc.) doesn’t matter.

Note that the 1-D assumption is actually not all that bad of an assumption as it might seem at first
glance. If we assume that the lateral surface of the bar is perfectly insulated (i.e. no heat can flow
through the lateral surface) then the only way heat can enter or leave the bar as at either end. This
means that heat can only flow from left to right or right to left and thus creating a 1-D
temperature distribution.

The assumption of the lateral surfaces being perfectly insulated is of course impossible, but it is
possible to put enough insulation on the lateral surfaces that there will be very little heat flow
through them and so, at least for a time, we can consider the lateral surfaces to be perfectly
insulated.

Okay, let’s now get some definitions out of the way before we write down the first form of the
heat equation.

u (x, t) = Temperature at any point x and any time ¢

¢(x) = Specific Heat

p (x) =Mass Density
¢ (x,7) = Heat Flux

Q(x, t) = Heat energy generated per unit volume per unit time

We should probably make a couple of comments about some of these quantities before
proceeding.

The specific heat, ¢ (x) > 0, of a material is the amount of heat energy that it takes to raise one

unit of mass of the material by one unit of temperature. As indicated we are going to assume, at
least initially, that the specific heat may not be uniform throughout the bar. Note as well that in
practice the specific heat depends upon the temperature. However, this will generally only be an
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issue for large temperature differences (which in turn depends on the material the bar is made out
of) and so we’re going to assume for the purposes of this discussion that the temperature
differences are not large enough to affect our solution.

The mass density, p (x) , is the mass per unit volume of the material. As with the specific heat

we’re going to initially assume that the mass density may not be uniform throughout the bar.

The heat flux, ¢ (x, t) , is the amount of thermal energy that flows to the right per unit surface
area per unit time. The “flows to the right” bit simply tells us that if ¢ (x, t) >0 for some x and ¢

then the heat is flowing to the right at that point and time. Likewise if ¢ (x, t) < 0 then the heat
will be flowing to the left at that point and time.

The final quantity we defined above is Q(x, t) and this is used to represent any external sources
or sinks (i.e. heat energy taken out of the system) of heat energy. If Q(x, t) > 0 then heat energy

is being added to the system at that location and time and if Q(x, t) <0 then heat energy is being

removed from the system at that location and time.

With these quantities the heat equation is,

¢(x) p(x)%:—g—f+Q(x,t) @)

While this is a nice form of the heat equation it is not actually something we can solve. In this
form there are two unknown functions, «# and ¢, and so we need to get rid of one of them. With

Fourier’s law we can easily remove the heat flux from this equation.

Fourier’s law states that,
ou

(p(x,t) =-K, (x)a

where K| (x) > 0 is the thermal conductivity of the material and measures the ability of a given

material to conduct heat. The better a material can conduct heat the larger K| (x) will be. As

noted the thermal conductivity can vary with the location in the bar. Also, much like the specific
heat the thermal conductivity can vary with temperature, but we will assume that the total
temperature change is not so great that this will be an issue and so we will assume for the
purposes here that the thermal conductivity will not vary with temperature.

Fourier’s law does a very good job of modeling what we know to be true about heat flow. First,

. . . ou ,
we know that if the temperature in a region is constant, i.e. 8_ =0, then there is no heat flow.
X

Next, we know that if there is a temperature difference in a region we know the heat will flow
from the hot portion to the cold portion of the region. For example, if it is hotter to the right then
we know that the heat should flow to the left. When it is hotter to the right then we also know
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ou : .
that 8_ >0 (i.e. the temperature increases as we move to the right) and so we’ll have ¢ <0 and
X

0
so the heat will flow to the left as it should. Likewise, if a—u <0 (i.e. it is hotter to the left) then
X

we’ll have ¢ > 0 and heat will flow to the right as it should.

ou
Finally, the greater the temperature difference in a region (i.e. the larger 8_ is) then the greater
X

the heat flow.

So, if we plug Fourier’s law into (2), we get the following form of the heat equation,
ou 0 ou
c(x x)—=—/| K, (x)— |+ O(x,t 3
(o) 2 - 2{ k()2 0() ®

Note that we factored the minus sign out of the derivative to cancel against the minus sign that
was already there. We cannot however, factor the thermal conductivity out of the derivative since
it is a function of x and the derivative is with respect to x.

Solving (3) is quite difficult due to the non uniform nature of the thermal properties and the mass
density. So, let’s now assume that these properties are all constant, i.e.,

c(x)=c p(x)=p K,(x)=K,
where ¢, p and K, are now all fixed quantities. In this case we generally say that the martial in
the bar is uniform. Under these assumptions the heat equation becomes,

cp— K0—+Q(x,t) C)]

or
For a final simplification to the heat equation let’s divide both sides by cp and define the

thermal diffusivity to be,

(ke
cp

The heat equation is then,
ou  0u O(xt)
—=k—+
ot ox cp

(©))

To most people this is what they mean when they talk about the heat equation and in fact it will
be the equation that we’ll be solving. Well, actually we’ll be solving (5) with no external sources,

ie. Q(x, t) =0, but we’ll be considering this form when we start discussing separation of

variables in a couple of sections. We’ll only drop the sources term when we actually start solving
the heat equation.

Now that we’ve got the 1-D heat equation taken care of we need to move into the initial and
boundary conditions we’ll also need in order to solve the problem. If you go back to any of our
solutions of ordinary differential equations that we’ve done in previous sections you can see that
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the number of conditions required always matched the highest order of the derivative in the
equation.

In partial differential equations the same idea holds except now we have to pay attention to the
variable we’re differentiating with respect to as well. So, for the heat equation we’ve got a first
order time derivative and so we’ll need one initial condition and a second order spatial derivative
and so we’ll need two boundary conditions.

The initial condition that we’ll use here is,

u(x.0)= 1 (x)
and we don’t really need to say much about it here other than to note that this just tells us what
the initial temperature distribution in the bar is.

The boundary conditions will tell us something about what the temperature and/or heat flow is
doing at the boundaries of the bar. There are four of them that are fairly common boundary
conditions.

The first type of boundary conditions that we can have would be the prescribed temperature
boundary conditions, also called Dirichlet conditions. The prescribed temperature boundary
conditions are,

u(O,t):gl(t) u(L,t)zgz(t)

The next type of boundary conditions are prescribed heat flux, also called Neumann
conditions. Using Fourier’s law these can be written as,

0
—K, (0) au

X

(0.0)=0,(1 Ky (1) (L) =0 (1)

If either of the boundaries are perfectly insulated, i.e. there is no heat flow out of them then
these boundary conditions reduce to,
M (0,1)=0 Qu
ox ox
and note that we will often just call these particular boundary conditions insulated boundaries
and drop the “perfectly” part.

(L,t)=0

The third type of boundary conditions use Newton’s law of cooling and are sometimes called
Robins conditions. These are usually used when the bar is in a moving fluid and note we can
consider air to be a fluid for this purpose.

Here are the equations for this kind of boundary condition.
1%}
K, (0)22(0,0)=—H[u(0,0)~g,(1)]  ~K,(L) o (Lt)=H[u(L,t)~g, ()]

ox
where H is a positive quantity that is experimentally determined and g, (t) and g, (t) give the

ou

Ox
temperature of the surrounding fluid at the respective boundaries.

Note that the two conditions do vary slightly depending on which boundary we are at. At x=0
we have a minus sign on the right side while we don’t at x = L. To see why this is let’s first
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assume that at x =0 we have u (0, t) > g (t) . In other words the bar is hotter than the

surrounding fluid and so at x =0 the heat flow (as given by the left side of the equation) must be
to the left, or negative since the heat will flow from the hotter bar into the cooler surrounding
liquid. If the heat flow is negative then we need to have a minus sign on the right side of the
equation to make sure that it has the proper sign.

If the bar is cooler than the surrounding fluid at x =0, i.e. u (0, t) <g (t) we can make a

similar argument to justify the minus sign. We’ll leave it to you to verify this.

If we now look at the other end, x = L, and again assume that the bar is hotter than the
surrounding fluid or, u (L, t) > g, (t) . In this case the heat flow must be to the right, or be

positive, and so in this case we can’t have a minus sign. Finally, we’ll again leave it to you to
verify that we can’t have the minus sign at x = L is the bar is cooler than the surrounding fluid as
well.

Note that we are not actually going to be looking at any of these kinds of boundary conditions
here. These types of boundary conditions tend to lead to boundary value problems such as
Example 5 in the Eigenvalues and Eigenfunctions section of the previous chapter. As we saw in
that example it is often very difficult to get our hands on the eigenvalues and as we’ll eventually
see we will need them.

It is important to note at this point that we can also mix and match these boundary conditions so
to speak. There is nothing wrong with having a prescribed temperature at one boundary a
prescribed flux at the other boundary for example so don’t always expect the same boundary
condition to show up at both ends. This warning is more important that it might seem at this
point because once we get into solving the heat equation we are going to have the same kind of
condition on each end to simplify the problem somewhat.

The final type of boundary conditions that we’ll need here are periodic boundary conditions.
Periodic boundary conditions are,
ou ou
u(—L,t)=u(L,t —(—-L,t)=—I(L,t
(-L)=u(L.1) (L) =2 (L)

Note that for these kinds of boundary conditions the left boundary tends to be x = —L instead of
x =0 as we were using in the previous types of boundary conditions. The periodic boundary
conditions will arise very naturally from a couple of particular geometries that we’ll be looking at
down the road.

We will now close out this section with a quick look at the 2-D and 3-D version of the heat
equation. However, before we jump into that we need to introduce a little bit of notation first.

The del operator is defined to be,
V=27+2] V=27+£]+il€
ox Oy ox oy~ Ok
depending on whether we are in 2 or 3 dimensions. Think of the del operator as a function that
takes functions as arguments (instead of numbers as we’re used to). Whatever function we
“plug” into the operator gets put into the partial derivatives.
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So, for example in 3-D we would have,

oo,

This of course is also the gradient of the function f (x, Vv, Z).

The del operator also allows us to quickly write down the divergence of a function. So, again
using 3-D as an example the divergence of f (x, ¥, Z) can be written as the dot product of the del

operator and the function. Or,
vy &L AL
8x 8y ok
Finally, we will also see the following show up in the our work,

o388 2 5%
x) oy\oy) oz\ok) ox* oy oz

This is usually denoted as,

vf_af Of ,Of
8y2 822

and is called the Laplacian. The 2-D version of course simply doesn’t have the third term.

Okay, we can now into the 2-D and 3-D version of the heat equation and where ever the del
operator and or Laplacian appears assume that it is the appropriate dimensional version.

The higher dimensional version of (2) is,
ou
CPEI—V“PJFQ (6)

and note that the specific heat, ¢, and mass density, p , are may not be uniform and so may be

functions of the spatial variables. Likewise, the external sources term, O, may also be a function
of both the spatial variables and time.

Next, the higher dimensional version of Fourier’s law is,
¢ =—-K,Vu

where the thermal conductivity, K, is again assumed to be a function of the spatial variables.

If we plug this into (6) we get the heat equation for a non uniform bar (i.e. the thermal properties
may be functions of the spatial variables) with external sources/sinks,

cpg—”t‘ =Ve(K,Vu)+Q (7

If we now assume that the specific heat, mass density and thermal conductivity are constant (i.e.
the bar is uniform) the heat equation becomes,

W _vur L 8)

ot cp
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where we divided both sides by cp to get the thermal diffusivity, & in front of the Laplacian.

The initial condition for the 2-D or 3-D heat equation is,

u(x,y,t)=f(x,y) or u(x,y,z,t)=f(x,,2)
depending upon the dimension we’re in.

The prescribed temperature boundary condition becomes,
u(x,y,t)zT(x,y,t) or u(x,y,z,t)zT(x,y,z,t)
where (x, y) or (x, ¥, Z) , depending upon the dimension we’re in, will range over the portion of

the boundary in which we are prescribing the temperature.

The prescribed heat flux condition becomes,
—KVuer=¢(t)

where the left side is only being evaluated at points along the boundary and 7 is the outward unit
normal on the surface.

Newton’s law of cooling will become,
~K\Vueri=H (u—uy)
where H is a positive quantity that is experimentally determine, u, is the temperature of the fluid

at the boundary and again it is assumed that this is only being evaluated at points along the
boundary.

We don’t have periodic boundary conditions here as they will only arise from specific 1-D
geometries.

We should probably also acknowledge at this point that we’ll not actually be solving (8) at any
point, but we will be solving a special case of it in the Laplace’s Equation section.
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The Wave Equation

In this section we want to consider a vertical string of length L that has been tightly stretched
between two pointsat x=0 and x=L.

Because the string has been tightly stretched we can assume that the slope of the displaced string
at any point is small. So just what does this do for us? Let’s consider a point x on the string in its
equilibrium position, i.e. the location of the point at # = 0. As the string vibrates this point will
be displaced both vertically and horizontally, however, if we assume that at any point the slope of
the string is small then the horizontal displacement will be very small in relation to the vertical
displacement. This means that we can now assume that at any point x on the string the

displacement will be purely vertical. So, let’s call this displacement u (x, t) .

We are going to assume, at least initially, that the string is not uniform and so the mass density of
the string, p (x) may be a function of x.

Next we are going to assume that the string is perfectly flexible. This means that the string will
have no resistance to bending. This in turn tells us that the force exerted by the string at any point
x on the endpoints will be tangential to the string itself. This force is called the tension in the

string and its magnitude will be given by T’ (x, t) .

Finally, we will let Q(x, t) represent the vertical component per unit mass of any force acting on

the string.

Provided we again assume that the slope of the string is small the vertical displacement of the
string at any point is then given by,

p(x)%z%(T(x,t)g—Zj+ p(x)0(1) ©)

This is a very difficult partial differential equation to solve so we need to make some further
simplifications.

First, we’re now going to assume that the string is perfectly elastic. This means that the
magnitude of the tension, 7’ (x, t) , will only depend upon how much the string stretches near x.

Again, recalling that we’re assuming that the slope of the string at any point is small this means
that the tension in the string will then very nearly be the same as the tension in the string in its

equilibrium position. We can then assume that the tension is a constant value, T’ (x, t) =1,.

Further, in most cases the only external force that will act upon the string is gravity and if the
string light enough the effects of gravity on the vertical displacement will be small and so will

also assume that Q(x,t) =0. This leads to
o’u o’u
A, e
Por ~Var
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If we know divide by the mass density and define,

o=l
P

we arrive at the 1-D wave equation,

o'u  ,0u
—_—=C — 10
ot ox’ 1o

In the previous section when we looked at the heat equation he had a number of boundary
conditions however in this case we are only going to consider one type of boundary conditions.
For the wave equation we are only going to consider the boundary condition will that of
prescribed location of the boundaries or,

u(0,¢)="h,(t) u(L,t)=h,(1)

The initial conditions (and yes we meant more than one...) will also be a little different here from
what we saw with the heat equation. Here we have a 2™ order time derivative and so we’ll also
need two initial conditions. At any point we will specify both the initial displacement of the
string as well as the initial slope of the string. The initial conditions are then,

ou

u(x.0)=1(x) % (x0)=g(x)

For the sake of completeness we’ll close out this section with the 2-D and 3-D version of the
wave equation. We’ll not actually be solving this at any point, but since we gave the higher
dimensional version of the heat equation (in which we will solve a special case) we’ll give this as
well.

The 2-D and 3-D version of the wave equation is,

2
8—? =c*Viu
ot

where V? is the Laplacian.
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Terminology

We’ve got one more section that we need to take care of before we actually start solving partial
differential equations. This will be a fairly short section that will cover some of the basic
terminology that we’ll need in the next section as we introduce the method of separation of
variables.

Let’s start off with the idea of an operator. An operator is really just a function that takes a
function as an argument instead of numbers as we’re used to dealing with in functions. You
already know of a couple of operators even if you didn’t know that they were operators. Here are
some examples of operators.

=4 L= d L=[ dx =2
dx a ot
Or, if we plug in a function, say u (x) , into each of these we get,
du b ou
L(u)za L(u):J-u(x)dx L(u):Lu(x)dx L(u)za

These are all fairly simple examples of operators but the derivative and integral are operators. A
more complicated operator would be the heat operator. We get the heat operator from a slight
rewrite of the heat equation without sources. The heat operator is,
0 o
L=—-k—
ot Ox

Now, what we really want to define here is not an operator but instead a linear operator. A
linear operator is any operator that satisfies,

L (clu1 + czuz) = clL(u1 ) +c,L (uz)

The heat operator is an example of a linear operator and this is easy enough to show using the
basic properties of the partial derivative so let’s do that.
2

0 0
L(cu, +cu,)= a(clu1 +cy,y ) _kw(th +cy,y )

0

0 0’ 0°
= a(clu1 ) +5(C2u2 )—k ?(01”1 ) +$(czu2)

= clL(u1 ) +c,L (uz)
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You might want to verify for yourself that the derivative and integral operators we gave above are
also linear operators. In fact, in the process of showing that the heat operator is a linear operator
we actually showed as well that the first order and second order partial derivative operators are
also linear.

The next term we need to define is a linear equation. A linear equation is an equation in the
form,

L(u)=f an

where L is a linear operator and fis a known function.

Here are some examples of linear partial differential equations.

au_ o, O]

ot o’ cp

Fu_ 0

o < ot
2 2 2
ou o’u  Ou
L L e,
P R )

The first two from this list are of course the heat equation and the wave equation. The third uses
the Laplacian and is usually called Laplace’s Equation. We’ll actually be solving the 2-D
version of Laplace’s Equation in a few sections. The fourth equation was just made up to give a
more complicated example.

Notice as well with the heat equation and the fourth example above that the presence of the
Q(x, t) and g (x, t) do not prevent these from being linear equations. The main issue that

allows these to be linear equations is the fact that the operator in each is linear.

Now just to be complete here are a couple of examples of nonlinear partial differential equations.

2
a—uzka—L;+uz
Ot Oox
0*u  Ou ou
————=u+f(xt
o ama ()

We’ll leave it to you to verify that the operators in each of these are not linear however the

problem term in the first is the #” while in the second the product of the two derivatives is the
problem term.

Now, if we go back to (11) and suppose that f =0 then we arrive at,
L (u) =0 (12)

We call this a linear homogeneous equation (recall that L is a linear operator).
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Notice that # = 0 will always be a solution to a linear homogeneous equation (go back to what it
means to be linear and use ¢, = ¢, = 0 with any two solutions and this is easy to verify). We call

u =0 the trivial solution. In fact this is also a really nice way of determining if an equation is
homogeneous. If L is a linear operator and we plug in # = 0 into the equation and we get

L (u) =0 then we will know that the operator is homogeneous.

We can also extend the ideas of linearity and homogeneous to boundary conditions. If we go
back to the various boundary conditions we discussed for the heat equation for example we can
also classify them as linear and/or homogeneous.

The prescribed temperature boundary conditions,
u(0.1)=2,(1) u(Lt)=g, ()
are linear and will only be homogenous if g, (t) =0 and g, (t) =0.

The prescribed heat flux boundary conditions,

0 0
K, (0)-(0.0) =01 (1) Ky (L) (L.1) =0, (1)
are linear and will again only be homogeneous if ¢, (t) =0 and ¢, (t) =0.

Next, the boundary conditions from Newton’s law of cooling,

K, (0) 200 =-H[u(0.0)-g ()] K1) ZH(L)=H[u(L)- ()]

are again linear and will only be homogenous if g, (t) =0 and g, (t) =0.

The final set of boundary conditions that we looked at were the periodic boundary conditions,

u(=L.t)=u(L.1) Z—Z(—L,t)zg—Z(L,t)

and these are both linear and homogeneous.

The final topic in this section is not really terminology but is a restatement of a fact that we’ve
seen several times in these notes already.

Principle of Superposition

If u, and u, are solutions to a linear homogeneous equation then so is c;u, +c,u, for any values

of ¢, and c,.

Now, as stated earlier we’ve seen this several times this semester but we didn’t really do much
with it. However this is going to be a key idea when we actually get around to solving partial
differential equations. Without this fact we would not be able to solve all but the most basic of
partial differential equations.
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Separation of Variables

Okay, it is finally time to at least start discussing one of the more common methods for solving
basic partial differential equations. The method of Separation of Variables cannot always be
used and even when it can be used it will not always be possible to get much past the first step in
the method. However, it can be used to easily solve the 1-D heat equation with no sources, the 1-

D wave equation, and the 2-D version of Laplace’s Equation, Vu=0.

In order to use the method of separation of variables we must be working with a linear
homogenous partial differential equations with linear homogeneous boundary conditions. At this
point we’re not going to worry about the initial condition(s) because the solution that we initially
get will rarely satisfy the initial condition(s). As we’ll see however there are ways to generate a
solution that will satisfy initial condition(s) provided they meets some fairly simple requirements.

The method of separation of variables relies upon the assumption that a function of the form,
u(x,t):(p(x)G(t) 13)

will be a solution to a linear homogeneous partial differential equation in x and . This is called a

product solution and provided the boundary conditions are also linear and homogeneous this

will also satisfy the boundary conditions. However, as noted above this will only rarely satisfy
the initial condition, but that is something for us to worry about in the next section.

Now, before we get started on some examples there is probably a question that we should ask at
this point and that is : Why? Why did we choose this solution and how do we know that it will
work? This seems like a very strange assumption to make. After all there really isn’t any reason
to believe that a solution to a partial differential equation will in fact be a product of a function of
only x’s and a function of only #’s. This seems more like a hope than a good assumption/guess.

Unfortunately the best answer is that we chose it because it will work. As we’ll see it works
because it will reduce our partial differential equation down to two ordinary differential equations
and provided we can solve those then we’re in business and the method will allow us to get a
solution to the partial differential equations.

So, let’s do a couple of examples to see how this method will reduce a partial differential
equation down to two ordinary differential equations.

Example 1 Use Separation of Variables on the following partial differential equation.
au_, 3
o o’
u(x,O):f(x) u(O,t)zO u(L,t)zO
Solution
So, we have the heat equation with no sources, fixed temperature boundary conditions (that are

also homogeneous) and an initial condition. The initial condition is only here because it belongs
here, but we will be ignoring it until we get to the next section.

The method of separation of variables tells us to assume that the solution will take the form of the

product,
u (x,t) = (p(x)G(t)
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so all we really need to do here is plug this into the differential equation and see what we get.

Z(0()6(0) =k Z{p(1)6(1)
a6 _

d’e
kG(t)—-
(p(x) dt (t) dx2

As shown above we can factor the ¢ (x) out of the time derivative and we can factor the G (t)

out of the spatial derivative. Also notice that after we’ve factored these out we no longer have a
partial derivative left in the problem. In the time derivative we are now differentiating only

G (t) with respect to ¢ and this is now an ordinary derivative. Likewise, in the spatial derivative

we are now only differentiating ¢ (x) with respect to x and so we again have an ordinary

derivative.

At this point it probably doesn’t seem like we’ve done much to simplify the problem. However,
just the fact that we’ve gotten the partial derivatives down to ordinary derivatives is liable to be
good thing even if it still looks like we’ve got a mess to deal with.

Speaking of that apparent (and yes I said apparent) mess, is it really the mess that it looks like?
The idea is to eventually get all the #’s on one side of the equation and all the x’s on the other
side. In other words we want to “separate the variables” and hence the name of the method. In

this case let’s notice that if we divide both sides by ¢ (x) G (t) we get want we want and we

should point out that it won’t always be as easy as just dividing by the product solution. So,
dividing out gives us,
2 2

1d6_, 1d¢ - 146 _1d¢

Gd ¢ dx’ kG dt ¢ dx’
Notice that we also divided both sides by k. This was done only for convenience down the road.
It doesn’t have to be done and nicely enough if it turns out to be a bad idea we can always come
back to this step and put it back on the right side. Likewise, if we don’t do it and it turns out to
maybe not be such a bad thing we can always come back and divide it out. For the time being
however, please accept our word that this was a good thing to do for this problem. We will
discuss the reasoning for this after we’re done with this example.

Now, while we said that this is what we wanted it still seems like we’ve got a mess. Notice
however that the left side is a function of only ¢ and the right side is a function only of x as we
wanted. Also notice these two functions must be equal.

Let’s think about this for a minute. How is it possible that a function of only #’s can be equal to a
function of only x’s regardless of the choice of ¢ and/or x that we have? This may seem like an
impossibility until you realize that there is one way that this can be true. If both functions (i.e.
both sides of the equation) were in fact constant and not only a constant, but the same constant
then they can in fact be equal.

So, we must have,
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1 dG _1dp _
kG dt ¢ dx’

where the —A is called the separation constant and is arbitrary.

The next question that we should now address is why the minus sign? Again, much like the
dividing out the k above, the answer is because it will be convenient down the road to have
chosen this. The minus sign doesn’t have to be there and in fact there are times when we don’t
want it there.

So how do we know it should be there or not? The answer to that is to proceed to the next step in
the process (which we’ll see in the next section) and at that point we’ll know if would be
convenient to have it or not and we can come back to this step and add it in or take it our
depending what we chose to do here.

Okay, let’s proceed with the process. The next step is to acknowledge that we can take the
equation above and split it into the following two ordinary differential equations.

2
LSyye 79 _ _jp
dt dx

Both of these are very simple differential equations, however because we don’t know what A is
we actually can’t solve the spatial one yet. The time equation however could be solved at this
point if we wanted to, although that won’t always be the case. At this point we don’t want to
actually think about solving either of these yet however.

The last step in the process that we’ll be doing in this section is to also make sure that our product
solution, u (x, t) =@ (x) G (t) , satisfies the boundary conditions so let’s plug it into both of

those.

u(0,6)=¢(0)G(1)=0 u(L,t)=¢(L)G(1)=0

Let’s consider the first one for a second. We have two options here. Either ¢ (0) =0 or
G (t) =0 for every t. However, if we have G(t) =0 for every ¢ then we’ll also have

u (x, t) =0, i.e. the trivial solution, and as we discussed in the previous section this is definitely

a solution to any linear homogeneous equation we would really like a non-trivial solution.

Therefore we will assume that in fact we must have ¢ (O) =0. Likewise, from the second

boundary condition we will get ¢ (L) =0 to avoid the trivial solution. Note as well that we were
only able to reduce the boundary conditions down like this because they were homogeneous. Had
they not been homogeneous we could not have done this.

So, after applying separation of variables to the given partial differential equation we arrive at a
1* order differential equation that we’ll need to solve for G (t) and a 2" order boundary value

problem that we’ll need to solve for ¢ (x) . The point of this section however is just to get to this
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point and we’ll hold off solving these until the next section.

Let’s summarize everything up that we’ve determined here.
dG d’
& - kAG P
dt dx
9(0)=0  ¢(L)=0
and note that we don’t have a condition for the time differential equation and is not a problem.
Also note that we rewrote the second one a little.

+Ap=0

Okay, so just what have we learned here? By using separation of variables we were able to
reduce our linear homogeneous partial differential equation with linear homogeneous boundary
conditions down to an ordinary differential equation for one of the functions in our product

solution (13), G(t) in this case, and a boundary value problem that we can solve for the other

function, ¢ (x) in this case.

Note as well that the boundary value problem is in fact an eigenvalue/eigenfunction problem.
When we solve the boundary value problem we will be identifying the eigenvalues, A, that will
generate non-trivial solutions the their corresponding eigenfunctions. Again, we’ll look into this
more in the next section. At this point all we want to do is identify the two ordinary differential
equations that we need to solve to get a solution.

Before we do a couple of other examples we should take a second to address the fact that we
made two very arbitrary seeming decisions in the above work. We divided both sides of the
equation by k at one point and chose to use —A instead of A as the separation constant.

Both of these decisions were made to simplify the solution to the boundary value problem we got
from our work. The addition of the & in the boundary value problem would just have complicated
the solution process with another letter we’d have to keep track of so we moved it into the time
problem were it won’t cause as many problems in the solution process. Likewise, we chose —A
because we’ve already solved that particular boundary value problem (albeit with a specific L, but
the work will be nearly identical) when we first looked at finding eigenvalues and eigenfunctions.
This by the way was the reason we rewrote the boundary value problem to make it a little clearer
that we have in fact solved this one already.

We can now at least partially answer the question of how do we know to make these decisions.
We wait until we get the ordinary differential equations and then look at them and decide of
moving things like the & or which separation constant to use based on how it will affect the
solution of the ordinary differential equations. There is also, of course, a fair amount of
experience that comes into play at this stage. The more experience you have in solving these the
easier it often is to make these decisions.

Again, we need to make clear here that we’re not going to go any farther in this section than
getting things down to the two ordinary differential equations. Of course we will need to solve
them in order to get a solution to the partial differential equation but that is the topic of the
remaining sections in this chapter. All we’ll say about it here is that we will need to first solve
the boundary value problem, which will tell us what A must be and then we can solve the other
differential equation. Once that is done we can then turn our attention to the initial condition.
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Okay, we need to work a couple of other examples and these will go a lot quicker because we
won’t need to put in all the explanations. After the first example this process always seems like a
very long process but it really isn’t. It just looked that way because of all the explanation that we
had to put into it.

So, let’s start off with a couple of more examples with the heat equation using different boundary
conditions.

Example 2 Use Separation of Variables on the following partial differential equation.

ou_, o

or  ox’

u(x0)=r(x) =0  P(L1)=0
ox ox

Solution
In this case we’re looking at the heat equation with no sources and perfectly insulated boundaries.

So, we’ll start off by again assuming that our product solution will have the form,

u (x,t) = (p(x)G(t)
and because the differential equation itself hasn’t changed here we will get the same result from
plugging this in as we did in the previous example so the two ordinary differential equations that
we’ll need to solve are,

2
4G _ a6 49
dt dx

Now, the point of this example was really to deal with the boundary conditions so let’s plug the
product solution into them to get,

s (0,¢)=0 . (L,)=0
do do
G(t)E(O):O GO)E(L):O

Now, just as with the first example if we want to avoid the trivial solution and so we can’t have
G (t) =0 for every ¢ and so we must have,

d_(p(()) =0 d_(p( L) =0
dx dx
Here is a summary of what we get by applying separation of variables to this problem.
2
G _ 126 79 2p=0
dt dx
do do
—(0)=0 —(L)=0
- (0) (L)

Next, let’s see what we get if use periodic boundary conditions with the heat equation.
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Example 3 Use Separation of Variables on the following partial differential equation.

ou_yCu
ot ox
u(£0)=f(x)  w(-Li)=u(L.) Z—z(—L,t):g—z(L,t)

Solution
First note that these boundary conditions really are homogeneous boundary conditions. If we
rewrite them as,

ou ou
0 A(-L,0)-Z(L,t)=0
ax ( ’t) ax ( ’t)

u(—L,t)—u(L,t)
it’s a little easier to see.

Now, again we’ve done this partial differential equation so we’ll start off with,

u(x,1)=p(x)G ()
and the two ordinary differential equations that we’ll need to solve are,
2
ac _ —k2G d (f =
dt dx

—}«(p

Plugging the product solution into the rewritten boundary conditions gives,

G(1)(-L)-G(1)(L)= G (1) o (L)~ (L)]=0

do de [dw do }
G(t)—/(-L)-G(t)—/—(L)=G(t)] —(-L)———(L) |=0
(022(-1)-6(1) 22 (1) =G (1) 22(-1)-22 (1)
and we can see that we’ll only get non-trivial solution if,
o(-L)-0(1)=0 - Gr)=0
dx dx
do do
—L)=0¢(L —(-L)=—-(L
o(-1)=0(1) 0 (1)=22(1)
So, here is what we get by applying separation of variables to this problem.
dG d’o
—=—kAG —+Ap=0
dt dx
do do
-L)=0¢(L —(-L)=—-(L
¢(-L)=0(L) oo (-L)=—~(L)

Let’s now take a look at what we get by applying separation of variables to the wave equation
with fixed boundaries.
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Example 4 Use Separation of Variables on the following partial differential equation.
o’'u  ,0U

oF o
w(x0)=7(x)  Z(x0)=g(x)
u(O,t)zO u(L,t)zO

Solution

Now, as with the heat equation the two initial conditions are here only because they need to be
here for the problem. We will not actually be doing anything with them here and as mentioned
previously the product solution will rarely satisfy them. We will be dealing with those in a later
section when we actually go past this first step. Again, the point of this example is only to get
down to the two ordinary differential equations that separation of variables gives.

So, let’s get going on that and plug the product solution, u (x, t) =@ (x) h (t) (we switched the G

to an 4 here to avoid confusion with the g in the second initial condition) into the wave equation
to get,
82

—o(x)h(1) = {o(x)h()
o(x) 3 = h(1) %8
1 d*h 1d’

Ahdi @ di’

Note that we moved the ¢ to the right side for the same reason we moved the £ in the heat
equation. It will make solving the boundary value problem a little easier.

Now that we’ve gotten the equation separated into a function of only ¢ on the left and a function
of only x on the right we can introduce a separation constant and again we’ll use —A so we can
arrive at a boundary value problem that we are familiar with. So, after introducing the separation
constant we get,

I d’h _1d% __;
chdt ¢ dx’
The two ordinary differential equations we get are then,
d’h ) d’o
—=-Ac’h =-1
dr a0

The boundary conditions in this example are identical to those from the first example and so
plugging the product solution into the boundary conditions gives,

¢(0)=0 o(L)=0

Applying separation of variables to this problem gives,
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2
d—f =-Ac’h =
dt dx

Next, let’s take a look at the 2-D Laplace’s Equation.

Example 5 Use Separation of Variables on the following partial differential equation.

o'u  o’u

¥+ay—2:0 0<x<L 0<y<H
u(0,y)=g(») u(L,y)=0

u(x,0)=0 u(x,H)=0

Solution

This problem is a little (well actually quite a bit in some ways) different from the heat and wave
equations. First, we no longer really have a time variable in the equation but instead we usually
consider both variables to be spatial variables and we’ll be assuming that the two variables are in
the ranges shown above in the problems statement. Note that this also means that we no longer
have initial conditions, but instead we now have two sets of boundary conditions, one for x and
one for y.

Also, we should point out that we have three of the boundary conditions homogeneous and one
nonhomogeneous for a reason. When we get around to actually solving this Laplace’s Equation
we’ll see that this is in fact required in order for us to find a solution.

For this problem we’ll use the product solution,

u(x,y)=h(x)e(y)

It will often be convenient to have the boundary conditions in hand that this product solution
gives before we take care of the differential equation. In this case we have three homogeneous
boundary conditions and so we’ll need to convert all of them. Because we’ve already converted
these kind of boundary conditions we’ll leave it to you to verify that these will become,

n(L)=0 0(0)=0 o(H)=0

Plugging this into the differential equation and separating gives,

e o
@(h(xmy)ﬁy(h(ﬂ(ﬂ(y))=0
d*h 4
Ly )
o(») o (x) e
1dh_ 1dp
hd @ dy

Okay, now we need to decide upon a separation constant. Note that every time we’ve chosen the
separation constant we did so to make sure that the differential equation
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would show up. Of course, the letters might need to be different depending on how we defined
our product solution (as they’ll need to be here). We know how to solve this
eigenvalue/eigenfunction problem as we pointed out in the discussion after the first example.
However, in order to solve it we need two boundary conditions.

So, for our problem here we can see that we’ve got two boundary conditions for ¢ ( y) but only

one for A (x) and so we can see that the boundary value problem that we’ll have to solve will

involve ¢ ( y) and so we need to pick a separation constant that will give use the boundary value

problem we’ve already solved. In this case that means that we need to choose A for the
separation constant. If you’re not sure you believe that yet hold on for a second and you’ll soon
see that it was in fact the correct choice here.

Putting the separation constant gives,

1d°h _ 1 d’e _
h dx’ o dy’
The two ordinary differential equations we get from Laplace’s Equation are then,
d’h d’e
— =Ah -— =10
dx dy
and notice that if we rewrite these a little we get,
d’h d’
L2 _An=0 Lip=0
dx dy

We can now see that the second one does now look like one we’ve already solved (with a small
change in letters of course, but that really doesn’t change things).

So, let’s summarize up here.

2 2
%—M:O T 2p=0
H(L)=0 0(0)=0  o(H)=0

So, we’ve finally seen an example where the constant of separation didn’t have a minus sign and
again note that we chose it so that the boundary value problem we need to solve will match one
we’ve already seen how to solve so there won’t be much work to there.

All the examples worked in this section to this point are all problems that we’ll continue in later
sections to get full solutions for. Let’s work one more however to illustrate a couple of other
ideas. We will not however be doing any work with this in later sections however, it is only hear
to illustrate a couple of points.
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Example 6 Use Separation of Variables on the following partial differential equation.

2
ou _ ka_bz‘_u
ot ox
u(x0)=f(x)  u(0.6)=0 —Z—M(L,t)zu(L,t)
X

Solution

Note that this is a heat equation with the source term of Q(x, t) =—cpu and is both linear and
homogenous. Also note that for the first time we’ve mixed boundary condition types. At x =0
we’ve got a prescribed temperature and at x = L we’ve got a Newton’s law of cooling type
boundary condition. We should not come away from the first few examples with the idea that the

boundary conditions at both boundaries always the same type. Having them the same type just
makes the boundary value problem a little easier to solve in many cases.

So we’ll start off with,
u (x, t) = (p(x) G(t)
and plugging this into the partial differential equation gives,
0 0’
2 (p(x)6 (1)) =k(0(x)6 (1) -0(x)G (1

o() 20 =k 6() L0 g (x)6 (1)

Now, the next step is to divide by ¢ (x) G (t) and notice that upon doing that the second term on

the right will become a one and so can go on either side. Theoretically there is no reason that the
one can’t be on either side, however from a practical standpoint we again want to keep things a
simple as possible so we’ll move it to the # side as this will guarantee that we’ll get a differential
equation for the boundary value problem that we’ve seen before.

So, separating and introducing a separation constant gives,
1(1dG )_1 d’p
k\G dt ¢ dx’

The two ordinary differential equations that we get are then (with some rewriting),
4G do _
dt dx’

=—(Ak+1)G —A

Now let’s deal with the boundary conditions.
G(t)p(0)=0

6(0)42(1)+G(1)0(1)=6(1)| %2 (1) +0(1)|

and we can see that we’ll only get non-trivial solution if,

0(0)=0 i’—f(L)+(p(L):0

I
S
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So, here is what we get by applying separation of variables to this problem.

dG de ,
= (Ak+1)G I +A9=0
d
0(0)=0  ZL2(L)+¢(L)=0

dx

On a quick side note we solved the boundary value problem in this example in Example 5 of the
Eigenvalues and Eigenfunctions section and that example illustrates why separation of variables
is not always so easy to use. As we’ll see in the next section to get a solution that will satisfy any
sufficiently nice initial condition we really need to get our hands on all the eigenvalues for the
boundary value problem. However, as the solution to this boundary value problem shows this is
not always possible to do. There are ways (which we won’t be going into here) to use the
information here to at least get approximations to the solution but we won’t ever be able to get a
complete solution to this problem.

Okay, that’s it for this section. It is important to remember at this point that what we’ve done
here is really only the first step in the separation of variables method for solving partial
differential equations. In the upcoming sections we’ll be looking at what we need to do to finish
out the solution process and in those sections we’ll finish the solution to the partial differential
equations we started in Example 1 — Example 5 above.

Also, in the Laplace’s Equation section the last two examples show pretty much the whole
separation of variable process from defining the product solution to getting an actual solution.
The only step that’s missing from those two examples is the solving of a boundary value problem
that will have been already solved at that point and so was not put into the solution given that
they tend to be fairly lengthy to solve.

We’ll also see a worked example (without the boundary value problem work again) in the
Vibrating String section.
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Solving the Heat Equation

Okay, it is finally time to completely solve a partial differential equation. In the previous section
we applied separation of variables to several partial differential equations and reduced the
problem down to needing to solve two ordinary differential equations. In this section we will
now solve those ordinary differential equations and use the results to get a solution to the partial
differential equation. We will be concentrating on the heat equation in this section and will do
the wave equation and Laplace’s equation in later sections.

The first problem that we’re going to look at will be the temperature distribution in a bar with
zero temperature boundaries. We are going to do the work in a couple of steps so we can take our
time and see how everything works.

The first thing that we need to do is find a solution that will satisfy the partial differential
equation and the boundary conditions. At this point we will not worry about the initial condition.
The solution we’ll get first will not satisfy the vast majority of initial conditions but as we’ll see it
can be used to find a solution that will satisfy a sufficiently nice initial condition.

Example 1 Find a solution to the following partial differential equation that will also satisfy the
boundary conditions.

au_ o

o o’

u(x,O):f(x) u(O,t)zO u(L,t)zO
Solution

Okay the first thing we technically need to do here is apply separation of variables. Even though
we did that in the previous section let’s recap here what we did.

First, we assume that the solution will take the form,

u(x,t)=¢(x)G(1)
and we plug this into the partial differential equation and boundary conditions. We separate the

equation to get a function of only 7 on one side and a function of only x on the other side and then
introduce a separation constant. This leaves us with two ordinary differential equations.

We did all of this in Example 1 of the previous section and the two ordinary differential equations
are,
dG d’
& kG P
dt dx

®(0)=0 @(L)=0

+Ap=0

The time dependent equation can really be solved at any time, but since we don’t know what A is
yet let’s hold off on that one. Also note that in many problems only the boundary value problem
can be solved at this point so don’t always expect to be able to solve either one at this point.

The spatial equation is a boundary value problem and we know from our work in the previous
chapter that it will only have non-trivial solutions (which we want) for certain values of A , which
we’ll recall are called eigenvalues. Once we have those we can determine the non-trivial
solutions for each A, i.e. eigenfunctions.
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Now, we actually solved the spatial problem,
2

d’¢
dx’
9(0)=0  ¢(L)=0

in Example 1 of the Eigenvalues and Eigenfunctions section of the previous chapter for L =27 .

So, because we’ve solved this once for a specific L and the work is not all that much different for

a general L we’re not going to be putting in a lot of explanation here and if you need a reminder

on how something works or why we did something go back to Example 1 from the Eigenvalues
and Eigenfunctions section for a reminder.

+Ap=0

We’ve got three cases to deal with so let’s get going.

~

> (0

In this case we know the solution to the differential equation is,

o(x)=¢ cos(x/z x) +c, sin(\/I x)

Applying the first boundary condition gives,
0=¢(0)=¢,

Now applying the second boundary condition, and using the above result of course, gives,

0=¢(L)=c, sin(L\/I)

Now, we are after non-trivial solutions and so this means we must have,

sin(L\/I):O = L\/Izmr n=1,23,...

The positive eigenvalues and their corresponding eigenfunctions of this boundary value problem

are then,
2
nr . [nmTXx
A = — x)=sin n=12,3,...

Note that we don’t need the ¢, in the eigenfunction as it will just get absorbed into another

constant that we’ll be picking up later on.

A=0
The solution to the differential equation in this case is,
0] (x) =c +o,x

Applying the boundary conditions gives,
O:(p(O)zc1 Oz(p(L)zch = c, =0

So, in this case the only solution is the trivial solution and so A =0 is not an eigenvalue for this
boundary value problem.
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A<

Here the solution to the differential equation is,

o(x)=c¢ COSh(\/q x) +c, sinh(\/j x)

o

Applying the first boundary condition gives,
0=¢(0)=c,
and applying the second gives,

0=¢(L)=c, sinh(L\/—l)
So, we are assuming A <0 and so L~/—A # 0 and this means sinh(L\/ -1 ) #0. We
therefore we must have ¢, =0 and so we can only get the trivial solution in this case.

Therefore, there will be no negative eigenvalues for this boundary value problem.

The complete list of eigenvalues and eigenfunctions for this problem are then,

2
zn:(ﬁlj Qix)zﬁn(nzxj n=123,...

L
Now let’s solve the time differential equation,
dG
—=—kAG
dt

and note that even though we now know A we’re not going to plug it in quite yet to keep the
mess to a minimum. We will however now use 4 to remind us that we actually have an infinite

number of possible values here.

This is a simple linear (and separable for that matter) 1% order differential equation and so we’ll
let you verify that the solution is,

G(t)= ce M = ce_k(nLn) t

Okay, now that we’ve gotten both of the ordinary differential equations solved we can finally
write down a solution. Note however that we have in fact found infinitely many solutions since
there are infinitely many solutions (i.e. eigenfunctions) to the spatial problem.

Our product solution are then,
—k nw 2;
%Uﬁ=mm%%?}(J n=123,...

We’ve denoted the product solution #, to acknowledge that each value of n will yield a different

solution. Also note that we’ve changed the c in the solution to the time problem to B, to denote

the fact that it will probably be different for each value of n as well and because had we kept the
¢, with the eigenfunction we’d have absorbed it into the ¢ to get a single constant in our solution.
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So, there we have it. The function above will satisfy the heat equation and the boundary
condition of zero temperature on the ends of the bar.

The problem with this solution is that it simply will not satisfy almost every possible initial
condition we could possibly want to use. That does not mean however, that there aren’t at least a
few that it will satisfy as the next example illustrates.

Example 2 Solve the following heat problem for the given initial conditions.
0 o’
_Ji:k;_%
ot ox
u(x,0)=f(x) u(0,6)=0 u(L,t)=0

[ mx

@ f(x)—6sm(—Lj
. [ 9mx . (4rx
(b) f(X)=12sm(—L j—751n(_L j

Solution
(a) This is actually easier than it looks like. All we need to do is choose #n =1 and B, =6 in the

u(x,t)=6sin (%) )

and we’ve got the solution we need. This is a product solution for the first example and so
satisfies the partial differential equation and boundary conditions and will satisfy the initial
condition since plugging in ¢ =0 will drop out the exponential.

product solution above to get,

(b) This is almost as simple as the first part. Recall from the Principle of Superposition that if we
have two solutions to a linear homogeneous differential equation (which we’ve got here) then

their sum is also a solution. So, all we need to do is choose n and B, as we did in the first part to

get a solution that satisfies each part of the initial condition and then add them up. Doing this
gives,
9\’ 4n )
. (9 KTt . (4 KTt
(o) =125 225 ) s 425 )

We’ll leave it to you to verify that this does in fact satisfy the initial condition and the boundary
conditions.

So, we’ve seen that our solution from the first example will satisfy at least a small number of
highly specific initial conditions.

Now, let’s extend the idea out that we used in the second part of the previous example a little to
see how we can get a solution that will satisfy any sufficiently nice initial condition. The
Principle of Superposition is, of course, not restricted to only two solutions. For instance the
following is also a solution to the partial differential equation.
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Moo ) K
u(x,1)=> B, SIH(T e (Lj
n=l1
and notice that this solution will not only satisfy the boundary conditions but it will also satisfy

the initial condition,
M
u(x,0)=> B, sin (?j
n=1

Let’s extend this out even further and take the limit as M — oo. Doing this our solution now
becomes,

u(x,1)= i‘, B, sin (?j efk(fj t
n=l1

This solution will satisfy any initial condition that can be written in the form,

u(x,o):f(x)=23n Sm(nz—xj

This may still seem to be very restrictive, but the series on the right should look awful familiar to
you after the previous chapter. The series on the left is exactly the Fourier sine series we looked
at in that chapter. Also recall that when we can write down the Fourier sine series for any
piecewise smooth functionon 0 < x < L.

So, provided our initial condition is piecewise smooth after applying the initial condition to our
solution we can determine the B, as if we were finding the Fourier sine series of initial

condition. So we can either proceed as we did in that section and use the orthogonality of the
sines to derive them or we can acknowledge that we’ve already done that work and know that
coefficients are given by,

L
BH:EJ f(x)sin(@jdx n=1,2,3,...
L), L

So, we finally can completely solve a partial differential equation.

Example 3 Solve the following BVP.

au_,
ot ox’
u(x,O):20 u(O,t)zO u(L,t)zO

Solution
There isn’t really all that much to do here as we’ve done most of it in the examples and
discussion above.

First, the solution is,

u(x,t)= iBn sin (nz—xj e_k(%] t

n=1
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The coefficients are given by,

2 _%JLzosin(nzxjdx_E(ZOL(I—cos(mr))]_40(1—(—1)")

" 0 L nr nrw

If we plug these in we get the solution,

u(x,1)= i 40(1;(,;1)n) sin ( mrxje_k(n;] t

n=1 L

That almost seems anti-climactic. This was a very short problem. Of course some of that came
about because we had a really simple constant initial condition and so the integral was very
simple. However, don’t forget all the work that we had to put into discussing Fourier sine series,
solving boundary value problems, applying separation of variables and then putting all of that
together to reach this point.

While the example itself was very simple, it was only simple because of all the work that we had
to put into developing the ideas that even allowed us to do this. Because of how “simple” it will
often be to actually get these solutions we’re not actually going to do anymore with specific
initial conditions. We will instead concentrate on simply developing the formulas that we’d be
required to evaluate in order to get an actual solution.

So, having said that let’s move onto the next example. In this case we’re going to again look at
the temperature distribution in a bar with perfectly insulated boundaries. We are also no longer
going to go in steps. We will do the full solution as a single example and end up with a solution
that will satisfy any piecewise smooth initial condition.

Example 4 Find a solution to the following partial differential equation.

2
a_”:ka_bz‘
ot ox
u(x0)=r(x)  on)=0  M(rn)=0
ox ox

Solution
We applied separation of variables to this problem in Example 2 of the previous section. So, after
assuming that our solution is in the form,

u(x,t) = (p(x)G(t)

and applying separation of variables we get the following two ordinary differential equations that
we need to solve.

2
G _ 126 79 2p=0
dt dx
do do
“2(0)=0 =£(L)=0
- (0) (L)

We solved the boundary value problem in Example 2 of the Eigenvalues and Eigenfunctions
section of the previous chapter for L =27 so as with the first example in this section we’re not
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going to put a lot of explanation into the work here. If you need a reminder on how this works go
back to the previous chapter and review the example we worked there. Let’s get going on the
three cases we’ve got to work for this problem.

A>0

The solution to the differential equation is,

o(x)=¢ cos(x/z x) +c, sin(\/I x)

Applying the first boundary condition gives,

d
0=22(0)=v2 e, = ¢, =0

dx

The second boundary condition gives,
do .
- E(L) =—JA¢ sm(Lﬁ)
Recall that A >0 and so we will only get non-trivial solutions if we require that,
sin(Lﬁ)zO = L\/Izmr n=1,273,...
The positive eigenvalues and their corresponding eigenfunctions of this boundary value problem
are then,
2
nw nmx
A= — Xx)=rcos n=12,3,...

A=0

The general solution is,
0] (x) =c +c,x

Applying the first boundary condition gives,

d
ozd—f(o)zc2

Using this the general solution is then,

@ (x ) =6
and note that this will trivially satisfy the second boundary condition. Therefore A =0 is an
eigenvalue for this BVP and the eigenfunctions corresponding to this eigenvalue is,

o(x)=1

A<

The general solution here is,

o(x)=¢ cosh(ﬂ x) +c, sinh(\/q x)

o
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Applying the first boundary condition gives,

o:‘;—f(o)=\/3c2 = =0

The second boundary condition gives,

0= ()=, sinh (Ly/=7)

dx

We know that L+/—A # 0 and so Sinh(L\/ -2 ) # 0. Therefore we must have ¢, =0 and so,

this boundary value problem will have no negative eigenvalues.
So, the complete list of eigenvalues and eigenfunctions for this problem is then,
2
nr nmwx
A= — x)=cos n=12,3,...
: ( L j %) ( L j

A, =0 @, (x)=1

and notice that we get the A, =0 eigenvalue and its eigenfunction if we allow 7 =0 in the first

set and so we’ll use the following as our set of eigenvalues and eigenfunctions.

2
A, :(ﬂj (Pn(X)=cos(n—ij n=0,1,2,3,...

L
The time problem here is identical to the first problem we looked at so,
G(r)=ce UF)"
Our product solutions will then be,
u, (x.t)= 4, cos(ﬂ;jek@t n=0,1,2,3,...

and the solution to this partial differential equation is,

u (X, t) = i A, cos (ﬂ;j efk(fj t

n=0
If we apply the initial condition to this we get,
u(x,0)=f(x)=> 4, cos(n:xj
n=0

and we can see that this is nothing more than the Fourier cosine series for f (x) on 0<x<L

and so again we could use the orthogonality of the cosines to derive the coefficients or we could
recall that we’ve already done that in the previous chapter and know that the coefficients are
given by,
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%j;f(x)dx n=0

. L
%JO f(x)cos(n:xjdx n#0

The last example that we’re going to work in this section is a little different from the first two.
We are going to consider the temperature distribution in a thin circular ring. We will consider the
lateral surfaces to be perfectly insulated and we are also going to assume that the ring is thin
enough so that the temperature does not vary with distance from the center of the ring.

So, what does that leave us with? Let’s set x =0 as shown below and then let x be the arc length
of the ring as measured from this point.

x=-Lx=1

x=10

We will measure x as positive if we move to the right and negative if we move to the left of

x = 0. This means that at the top of the ring we’ll meet where x = L (if we move to the right)
and x =—L (if we move to the left). By doing this we can consider this ring to be a bar of length
2L and the heat equation that we developed earlier in this chapter will still hold.

At the point of the ring we consider the two “ends” to be in perfect thermal contact. This means
that at the two ends both the temperature and the heat flux must be equal. In other words we must
have,

u(=L.t)=u(L.1) Z—Z(—L,t):Z—Z(L,t)

If you recall from the section in which we derived the heat equation we called these periodic
boundary conditions. So, the problem we need to solve to get the temperature distribution in this
case 1s,

Example 5 Find a solution to the following partial differential equation.

u_, 0
o o’
w(x0)=7(x)  u(-Lo)=u(Le) (L) =SH(L)

Solution
We applied separation of variables to this problem in Example 3 of the previous section. So, if
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we assume the solution is in the form,

u(x,t) = (p(x)G(t)

we get the following two ordinary differential equations that we need to solve.

2
LESSYe 79 7p=0
dt dx
do do
o(-L)=¢(L) ——(-L)===(L)

dx dx

As we’ve seen with the previous two problems we’ve already solved a boundary value problem
like this one back in the Eigenvalues and Eigenfunctions section of the previous chapter, Example
3 to be exact with L = . So, if you need a little more explanation of what’s going on here go
back to this example and you can see a little more explanation.

We again have three cases to deal with here.

A>0

The general solution to the differential equation is,

o(x)=¢ cos(x/z x) +c, sin(\/I x)

Applying the first boundary condition and recalling that cosine is an even function and sine is an
odd function gives us,

¢ cos(—Lx/I) +c, sin(—Lx/E) = cos(L\/I) +c, sin(L\/I)
—c, sin (L\/I) =c, sin(Lﬁ)
0=2¢,sin(LJA)

At this stage we can’t really say anything as either ¢, or sine could be zero. So, let’s apply the
second boundary condition and see what we get.

- /lclsin(—Lx/z)+ /lczcos(—L\/I):—\/Iclsin(L\/Z)+ /lczcos(L\/I)
ﬁclsin(Lﬁ) —\/zclsin(L\/I)
2% ¢;sin (L2 ) =0

We get something similar. However notice that if sin (Lﬁ ) # 0 then we would be forced to

have ¢, = ¢, =0 and this would give us the trivial solution which we don’t want.

This means therefore that we must have sin (L\/I ) =0 which in turn means (from work in our

previous examples) that the positive eigenvalues for this problem are,
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2
Anz(ﬂj n=12,3,...
L

Now, there is no reason to believe that ¢, =0 or ¢, =0. All we know is that they both can’t be

zero and so that means that we in fact have two sets of eigenfunctions for this problem
corresponding to positive eigenvalues. They are,

(pn(x):cos(%j (pn(x):sin(?j n=1,2,3,...

A=0

The general solution in this case is,

(p(x) =C tCX

Applying the first boundary condition gives,
c+¢(-L)=c¢+¢,(L)
2Lc, =0 = c,=0

The general solution is then,

¢ (x ) =6
and this will trivially satisfy the second boundary condition. Therefore A =0 is an eigenvalue
for this BVP and the eigenfunctions corresponding to this eigenvalue is,

o (x)=1

~

<0

For this final case the general solution here is,

o(x)=c¢ COSh(\/q x) +c, sinh(\/j x)

Applying the first boundary condition and using the fact that hyperbolic cosine is even and
hyperbolic sine is odd gives,

¢, cosh (—L\/j) +c, sinh (—L\/q) =, cosh (L\/j) +c, sinh (L\/j)
—c, sinh(—Lﬂ) =c, sinh(Lﬂ)
2¢,sinh(Ly=2)=0

Now, in this case we are assuming that A <0 and so L~/—A # 0. This turn tells us that
sinh (L\/ -2 ) # 0. We therefore must have ¢, =0.

Let’s now apply the second boundary condition to get,
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V=2 ¢ sinh (~Ly=1 ) =v=A ¢ sinh (Ly=7 )

24=2 ¢;sinh(Ly=2) =0 = ¢ =0
By our assumption on 4 we again have no choice here but to have ¢, =0 and so for this
boundary value problem there are negative eigenvalues.
Summarizing up then we have the following sets of eigenvalues and eigenfunctions and note that

we’ve merged the A =0 case into the cosine case since it can be here to simplify things up a
little.

2
lnz(ﬂj (Pn(X)=cos(anj n=0,1,2,3,...

2
zn:(ﬂj (pn(x)zsin(nzxj n=1,2,3,...

The time problem is again identical to the two we’ve already worked here and so we have,

G(r)=ce UF)"

Now, this example is a little different from the previous two heat problems that we’ve looked at.
In this case we actually have two different possible product solutions that will satisfy the partial
differential equation and the boundary conditions. They are,

u, (x.t)= 4, cos(?je_kh]t n=0,1,2,3,..
u, (x.t)=B, sin(”Z—’Cje_k(ﬂj t n=123,...

The Principle of Superposition is still valid however and so a sum of any of these will also be a
solution and so the solution to this partial differential equation is,

u(xr)=3 4 (TJU 3, (TJU f
n=1

n=0

If we apply the initial condition to this we get,

1(s0)=1(2)= S o S 27

n=1
and just as we saw in the previous two examples we get a Fourier series. The difference this time
is that we get the full Fourier series for a piecewise smooth initial condition on —L < x < L. As
noted for the previous two examples we could either rederive formulas for the coefficients using
the orthogonality of the sines and cosines or we can recall the work we’ve already done. There’s
really no reason at this point to redo work already done so the coefficients are given by,

© 2007 Paul Dawkins 476 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

A4, =ﬁrLf(x)dx

Anz%jLLf(x)cos(”zx)dx n=123,...

Bﬂ:%j:f(x)sin(”ﬂdx n=1,23,...

Note that this is the reason for setting up x as we did at the start of this problem. A full Fourier
series needs an interval of —L < x < L whereas the Fourier sine and cosines series we saw in the
first two problems need 0 < x < L.

Okay, we’ve now seen three heat equation problems solved and so we’ll leave this section. You
might want to go through and do the two cases where we have a zero temperature on one
boundary and a perfectly insulated boundary on the other to see if you’ve got this process down.
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Heat Equation with Non-Zero Temperature Boundaries

In this section we want to expand one of the cases from the previous section a little bit. In the
previous section we look at the following heat problem.

ou o’u

—=k—

ot ox

u(x,0)=f(x) u(0,6)=0 u(L,t)=0
Now, there is nothing inherently wrong with this problem, but the fact that we’re fixing the
temperature on both ends at zero is a little unrealistic. The other two problems we looked at,

insulated boundaries and the thin ring, are a little more realistic problems, but this one just isn’t
all that realistic so we’d like to extend it a little.

What we’d like to do in this section is instead look at the following problem.

o, O
o ox (14)
u(x,0)=f(x) u(0,6)=T, u(L,t)=T,

In this case we’ll allow the boundaries to be any fixed temperature, 7; or 7,. The problem here

is that separation of variables will no longer work on this problem because the boundary
conditions are no longer homogeneous. Recall that separation of variables will only work if both
the partial differential equation and the boundary conditions are linear and homogeneous. So,
we’re going to need to deal with the boundary conditions in some way before we actually try and
solve this.

Luckily for us there is an easy way to deal with them. Let’s consider this problem a little bit.
There are no sources to add/subtract heat energy anywhere in the bar. Also our boundary
conditions are fixed temperatures and so can’t change with time and we aren’t prescribing a heat
flux on the boundaries to continually add/subtract heat energy. So, what this all means is that
there will not ever be any forcing of heat energy into or out of the bar and so while some heat
energy may well naturally flow into our out of the bar at the end points as the temperature
changes eventually the temperature distribution in the bar should stabilize out and no longer
depend on time.

Or, in other words it makes some sense that we should expect that as ¢ — o our temperature
distribution, u (x, t) should behave as,

}imu(x,t) =u, (x)

where u, (x) is called the equilibrium temperature. Note as well that is should still satisfy the

heat equation and boundary conditions. It won’t satisfy the initial condition however because it is
the temperature distribution as # — o0 whereas the initial condition is at # =0. So, the
equilibrium temperature distribution should satisfy,

d’u,

0=
dx?

Ug (0):]; Ug (L):Tz as)
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This is a really easy 2™ order ordinary differential equation to solve. If we integrate twice we get,
Uy (x) =cx+c,

and applying the boundary conditions (we’ll leave this to you to verify) gives us,

uE(x):Tl—sz_];

X

Okay, just what does this have to do with solving the problem given by (14) above? We’ll let’s
define the function,

v(x,t)zu(x,t)—uE (x) (16)

where u (x, t) is the solution to (14) and u, (x) is the equilibrium temperature for (14).

Now let’s rewrite this as,
u(x,t) = v(x,t) +u, (x)
and let’s take some derivatives.

Ou _Ov Ou, 0Ov O’u v du, 0

=—+ = + =
ot ot ot ot oxt  ox* oxt ox?

In both of these derivatives we used the fact that u, (x) is the equilibrium temperature and so is

independent of time ¢ and must satisfy the differential equation in (15).

What this tells us is that both u (x, t) and v(x, t) must satisfy the same partial differential

equation. Let’s see what the initial conditions and boundary conditions would need to be for

v(x,t).

So, the initial condition just gets potentially messier, but the boundary conditions are now
homogeneous! The partial differential equation that v(x, t) must satisfy is,

ov_ 0
ot ox
v(x,O):f(x)—uE(x) v(O,t)zO v(L,t)zO

We saw how to solve this in the previous section and so we the solution is,

v(x,t)= iB,, sin (?je_km] t
n=1

where the coefficients are given by,

B, :%JL(f(x)—uE(x))sin(%jdx n=1,2,3,...

0
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The solution to (14) is then,
u(x,t) =Ug (x)+v(x,t)

p DT g o ()
=T+ 3 x+nZ=;anm(Lje

and the coefficients are given above.
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Laplace’s Equation
The next partial differential equation that we’re going to solve is the 2-D Laplace’s equation,
o’'u ©0°
Viu="Z+22-0
ox~ 0oy

A natural question to ask before we start learning how to solve this is does this equation come up
naturally anywhere? The answer is a very resounding yes! If we consider the 2-D heat equation,

a—uzkvzu +g

ot cp

We can see that Laplace’s equation would correspond to finding the equilibrium solution (i.e.
time independent solution) if there were not sources. So, this is an equation that can arise from
physical situations.

How we solve Laplace’s equation will depend upon the geometry of the 2-D object we’re solving
it on. Let’s start out by solving it on the rectangle givenby 0 <x <L ,0< y < H . For this
geometry Laplace’s equation along with the four boundary conditions will be,

2 2
Viu= 8—Z+8—L2[ =0
ox~ 0Oy
u(0,y)=2g(y) u(L,y)=g,(») a7

u(x,0)= f,(x) u(x,H)=f,(x)

One of the important things to note here is that unlike the heat equation we will not have any
initial conditions here. Both variables are spatial variables and each variable occurs in a 2™ order
derivative and so we’ll need two boundary conditions for each variable.

Next, let’s notice that while the partial differential equation is both linear and homogeneous the
boundary conditions are only linear and are not homogeneous. This creates a problem because
separation of variables requires homogeneous boundary conditions.

To completely solve Laplace’s equation we’re in fact going to have to solve it four times. Each
time we solve it only one of the four boundary conditions can be nonhomogeneous while the

remaining three will be homogeneous.

The four problems are probably best shown with a quick sketch so let’s consider the following
sketch.
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ul[x,H)=D ug[x,H):U
uj[ﬂ,y:]:[:l
\\1
0 (0y)=0| V=0 Vi =0  |w(Ly)=g(y)
‘\\
ul[L,y):D
[ x,0)= f(x) 1, (x,0)=10
uﬂx,H):fz[x) By [x,H)= 0

1, (0,0 =g, (¥)

w;(0,0)=0] V=0 Vi, =0 |, (Ly)=0

”3'[*'5“}’) =0
u3[x,0):0 u4[x,0):0

Now, once we solve all four of these problems the solution to our original system, (17), will be,
u(x,y)=u (x,3)+u, (x,3)+u; (x,9)+u, (x, )

Because we know that Laplace’s equation is linear and homogeneous and each of the pieces is a
solution to Laplace’s equation then the sum will also be a solution. Also, this will satisfy each of
the four original boundary conditions. We’ll verify the first one and leave the rest to you to
verify.

1,t(x,0)=ul(x,0)+u2 (x,0)+u3(x,0)+u4(x,0):fl(x)+0+0+0:f1(x)

In each of these cases the lone nonhomogeneous boundary condition will take the place of the
initial condition in the heat equation problems that we solved a couple of sections ago. We will
apply separation of variables to the each problem and find a product solution that will satisfy the
differential equation and the three homogeneous boundary conditions. Using the Principle of
Superposition we’ll find a solution to the problem and then apply the final boundary condition to
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determine the value of the constant(s) that are left in the problem. The process is nearly identical
in many ways to what we did when we were solving the heat equation.

We’re going to do two of the cases here and we’ll leave the remaining two for you to do.

Example 1 Find a solution to the following partial differential equation.

o’u, O’u
V=g g =0
u, (0.9)=g(y)  u,(Ly)=0
uy(x,0)=0 u, (x,H)=0

Solution
We’ll start by assuming that our solution will be in the form,

uy (xy)=h(x)o()

and then recall that we performed separation of variables on this problem (with a small change in
notation) back in Example 5 of the Separation of Variables section. So from that problem we
know that separation of variables yields the following two ordinary differential equations that
we’ll need to solve.

d’h 4>
=0 ?+ip=0
h(L)=0 ®(0)=0 @(H)=0

Note that in this case, unlike the heat equation we must solve the boundary value problem first.
Without knowing what A is there is no way that we can solve the first differential equation here
with only one boundary condition since the sign of A will affect the solution.

Let’s also notice that we solved the boundary value problem in Example 1 of Solving the Heat
Equation and so there is no reason to resolve it here. Taking a change of letters into account the
eigenvalues and eigenfunctions for the boundary value problem here are,

2
anz(ﬂj (Pn(y)=sin(nzyj n=123,..

H

Now that we know what the eigenvalues are let’s write down the first differential equation with

A plugged in.
2 2
d_i’_(ﬂj h=0
dx H
h(L)=0

Because the coefficient of & (x) in the differential equation above is positive we know that a

h(x)=c, cosh (mj +c, sinh(nn xj
H H

However, this is not really suited for dealing with the A (L) =0 boundary condition. So, let’s

solution to this is,
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also notice that the following is also a solution.

h(x)=c, cosh [%_L)] +¢,sinh [M]

H

You should verify this by plugging this into the differential equation and checking that it is in fact
a solution. Applying the lone boundary condition to this “shifted” solution gives,

Ozh(L):c1

The solution to the first differential equation is now,
i nre(x—L
h (x) =, sinh (MJ
H

and this is all the farther we can go with this because we only had a single boundary condition.
That is not really a problem however because we now have enough information to form the
product solution for this partial differential equation.

A product solution for this partial differential equation is,

un(x,y)=aninh(m(2_L)jsin(n2yj n=12,3,...

The Principle of Superposition then tells us that a solution to the partial differential equation is,

u4(x,y)=ni:,3n sinh(nﬂ(;[_L)jSin(n:[y)

and this solution will satisfy the three homogeneous boundary conditions.

To determine the constants all we need to do is apply the final boundary condition.

(0.) 5 (3) S =L 22

Now, in the previous problems we’ve done this has clearly been a Fourier series of some kind and
in fact it still is. The difference here is that the coefficients of the Fourier sine series are now,

s 1)

instead of just B, . We might be a little more tempted to use the orthogonality of the sines to

derive formulas for the B, , however we can still reuse the work that we’ve done previously to
get formulas for the coefficients here.

Remember that a Fourier sine series is just a series of coefficients (depending on #) times a sine.
We still have that here, except the “coefficients” are a little messier this time that what we saw
when we first dealt with Fourier series. So, the coefficients can be found using exactly the same
formula from the Fourier sine series section of a function on 0 < y < H we just need to be

careful with the coefficients.
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-L H
B, sinh(%)j:%ﬁ) gl(y)sin(n:[yjdy n=12,3,...
2

H
. (nmy
B = g ysm( )dy n=123,...
Hsinh(nnglL))Jo 1( ) H

The formulas for the B, are a little messy this time in comparison to the other problems we’ve

done but they aren’t really all that messy.

Okay, let’s do one of the other problems here so we can make a couple of points.

Example 2 Find a solution to the following partial differential equation.

2 2
Viu, = 0 L? +a—u23:0
ox oy
u3(0,y)=0 u3(L,y)=0
uy (x,0)=0 uy (x, H) = f,(x)

Solution
Okay, for the first time we’ve hit a problem where we haven’t previous done the separation of
variables so let’s go through that. We’ll assume the solution is in the form,

uy(x,y)=h(x)o(y)

We’ll apply this to the homogeneous boundary conditions first since we’ll need those once we get
reach the point of choosing the separation constant. We’ll let you verify that the boundary
conditions become,

1(0)=0 n(L)=0 0(0)=0

Next, we’ll plug the product solution into the differential equation.

L =)o)+ 2= (=)o () =0

d*h d’p
‘P(y)ﬁ”l(x) 0 =0
1d’%h _ 1de
hd ¢ dy’

Now, at this point we need to choose a separation constant. We’ve got two homogeneous
boundary conditions on / so let’s choose the constant so that the differential equation for 4 yields
a familiar boundary value problem so we don’t need to redo any of that work. In this case, unlike

the u, case, we’ll need —A .

This is a good problem in that is clearly illustrates that sometimes you need A as a separation
constant and at other times you need —A . Not only that but sometimes all it takes is a small
change in the boundary conditions it force the change.
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So, after adding in the separation constant we get,
1d’h  1d¢
hdd® @ dyP
and two ordinary differential equations that we get from this case (along with their boundary
conditions) are,

d*h 4’
dx? * dy2 ¢
B(0)=0  h(L)=0 0(0)=0

Now, as we noted above when we were deciding which separation constant to work with we’ve
already solved the first boundary value problem. So, the eigenvalues and eigenfunctions for the
first boundary value problem are,

2
Anz(ﬂj hn(x):sin(mzxj n=1,23,...

L

The second differential equation is then,

Because the coefficient of the ¢ is positive we know that a solution to this is,

nw . (nm
@(y)=c¢, cosh (Tyj +c, sinh (Tyj

In this case, unlike the previous example, we won’t need to use a shifted version of the solution
because this will work just fine with the boundary condition we’ve got for this. So, applying the
boundary condition to this gives,

0=¢(0)=¢,

and this solution becomes,

@(y)=c,sinh (?j

The product solution for this case is then,

u, (x,y) =B, sinh| =2 |sin| 225 n=12,3,...
n n L L

The solution to this partial differential equation is then,
uy(x,y)=Y_B,sinh (?jsin(n Z xj
n=1

Finally, let’s apply the nonhomogeneous boundary condition to get the coefficients for this
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solution.

)= )= 2= i 222)

As we’ve come to expect this is again a Fourier sine (although it won’t always be a sine) series
and so using previously done work instead of using the orthogonality of the sines to we see that,

nt H 2 (* nmwx
aninh( j:—J fz(x)sin(—jdx n=1,2,3,...
L L), L

2 t nwx
B=— in| — |d. =1,2.3,...
n LSiI‘lh(”?H)Jof‘Z(X)Sln( I j X n 5Ly Dy

Okay, we’ve worked two of the four cases that would need to be solved in order to completely
solve (17). As we’ve seen each case was very similar and yet also had some differences. We saw
the use of both separation constants and that sometimes we need to use a “shifted” solution in
order to deal with one of the boundary conditions.

Before moving on let’s note that we used prescribed temperature boundary conditions here, but
we could just have easily used prescribed flux boundary conditions or a mix of the two. No
matter what kind of boundary conditions we have they will work the same.

As a final example in this section let’s take a look at solving Laplace’s equation on a disk of
radius a and a prescribed temperature on the boundary. Because we are now on a disk it makes
sense that we should probably do this problem in polar coordinates and so the first thing we need
to so do is write down Laplace’s equation in terms of polar coordinates.

Laplace’s equation in terms of polar coordinates is,

2
Vzuzli ra—u +i2(31/;
ror\_ or) r- 00

Okays, this is a lot more complicated than the Cartesian form of Laplace’s equation and it will add
in a few complexities to the solution process, but it isn’t as bad as it looks. The main problem
that we’ve got here really is that fact that we’ve got a single boundary condition. Namely,

u(a,@)zf(@)

This specifies the temperature on the boundary of the disk. We are clearly going to need three
more conditions however since we’ve got a 2™ derivative in both 7 and 6.

When we solved Laplace’s equation on a rectangle we used conditions at the end points of the
range of each variable and so it makes some sense here that we should probably need the same
kind of conditions here as well. The range on our variables here are,

0<r<a -T1<0<nm

Note that the limits on 6 are somewhat arbitrary here and are chosen for convenience here. Any
set of limits that covers the complete disk will work, however as we’ll see with these limits we
will get another familiar boundary value problem arising. The best choice here is often not
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known until the separation of variables is done. At that point you can go back and make your
choices.

Okay, we now need conditions for » =0 and 6 =+ . First, note that Laplace’s equation in

terms of polar coordinates is singular at # = 0 (i.e. we get division by zero). However, we know
from physical considerations that the temperature must remain finite everywhere in the disk and
so let’s impose the condition that,

‘u(O,Q)‘ <0

This may seem like an odd condition and it definitely doesn’t conform to the other boundary
conditions that we’ve seen to this point, but it will work out for us as we’ll see.

Now, for boundary conditions for 6 we’ll do something similar to what we did for the 1-D head
equation on a thin ring. The two limits on O are really just different sides of a line in the disk
and so let’s use the periodic conditions there. In other words,
ou ou
u\—m,t)=u(m,t —\—7m,t)=—\7 ¢t
(o) =l () = 2 m.1)

a

With all of this out of the way let’s solve Laplace’s equation on a disk of radius a.

Example 3 Find a solution to the following partial differential equation.
, 1o ou 1 0°u
Viu=——I|r—|+— =0

r or : or) r>00°
[14(0,0)] < o0 u(a,0)=£(0)
0 0
u(=m,t)=u(m,1) a—Z(—n,t):a—Z(n,t)

Solution
In this case we’ll assume that the solution will be in the form,

u(0,r)=¢(0)G(r)
Plugging this into the periodic boundary conditions gives,

o(-7)=0(x) 2 (-x)=2 ()

|G (0)] <o
Now let’s plug the product solution into the partial differential equation.
1o( 0 1 ¢
L2 2 (6(0)6() |+ - (0(0)6(r)) =0

1d{({ dG 1 dz(p
O)——| r— |+G(r)— =0
(p( )r dr(r drj-i_ (r) r* do?

This is definitely more of a mess that we’ve seen to this point when it comes to separating
variables. In this case simply dividing by the product solution, while still necessary, will not be
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sufficient to separate the variables. We are also going to have to multiply by r* to completely
separate variables. So, doing all that, moving each term to one side of the equal sign and
introduction a separation constant gives,

2
Li(rd_GJ:_ld ?_,
Gdr\ dr

We used A as the separation constant this time to get the differential equation for ¢ to match up
with one we’ve already done.

The ordinary differential equations we get are then,

2
ri(rd—GJ—szo d(f+?t<p=0
dr\ dr do
do do
|G (0)] <0 o(-m)=0(m) —(-m)=—"()

do - do

Now, we solved the boundary value problem above in Example 3 of the Eigenvalues and
Eigenfunctions section of the previous chapter and so there is no reason to redo it here. The
eigenvalues and eigenfunctions for this problem are,

A, =n ®,(0)=sin(n0)
A, =n @, (0)=cos(n0)

n=1273,...
n=0,1,2,3,...

Plugging this into the first ordinary differential equation and using the product rule on the
derivative we get,

ri(rd—GJ—nszo
dr\ dr
2
rdchrd—G -n’G=0
dr dr
2
zd?wd—G— ’G=0
dr r

This is an Euler differential equation and so we know that solutions will be in the form

G(r) =r? provided p is a root of,
p(p—1)+p—n2 =0
p -n*=0 = p=xtn n=0,1,2,3,...

So, because the n =0 case will yield a double root, versus two real distinct roots if n# 0 we
have two cases here. They are,

G(r)=c¢ +c¢,Inr

n

G(r)=cr"+c,r"

n=0
n=12,3,...
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Now we need to recall the condition that ‘G (0)‘ < oo. Each of the solutions above will have

G (r) — o0 as 7 — 0 Therefore in order to meet this boundary condition we must have

c,=¢,=0.

Therefore, the solution reduces to,
G(r):clr” n=0,1,2,3,...

and notice that with the second term gone we can combine the two solutions into a single
solution.

So, we have two product solutions for this problem. They are,

u,(0,r)=4,r"cos(n0) n=0,1,2,3,...
u,(0,r)=B,r"sin(no) n=12,3,...

Our solution is then the sum of all these solution or,

ZA r" cos(nb)+ ZA r"sin(n0)

n=1
Applying our final boundary condition to this gives,
u(a,0)=f ZA a" cos(n6)+ ZA a"sin(n0)

n=1

This is a full Fourier series for f(@) on the interval —7 <0 <7 ,ie L=m . Also note that

once again the “coefficients” of the Fourier series are a little messier than normal, but not quite as
messy as when we were working on a rectangle above. We could once again use the

orthogonality of the sines and cosines to derive formulas for the 4, and B, or we could just use

the formulas from the Fourier series section with L =7 to get,
1 ¢n
4, =—J'_ﬁf(9)d0
=—j 1(0)cos(nb)do n=12,3,...

:_j f(0)sin(n0)d6 n=123,...

Upon solving for the coefficients we get,

1 ¢=
AO—ELTf(@)dG

= 0 0)do =1,2,3,...
— )cos(n0) n

0)sin(n6)do n=1,2,3,...
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Prior to this example most of the separation of variable problems tended to look very similar and
it is easy to fall in to the trap of expecting everything to look like what we’d seen earlier. With
this example we can see that the problems can definitely be different on occasion so don’t get too
locked into expecting them to always work in exactly the same way.

Before we leave this section let’s briefly talk about what you’d need to do on a partial disk. The
periodic boundary conditions above were only there because we had a whole disk. What if we
only had a disk between say a <0 < 3.

When we’ve got a partial disk we now have two new boundaries that we not present in the whole
disk and the periodic boundary conditions will no longer make sense. The periodic boundary
conditions are only used when we have the two “boundaries” in contact with each other and that
clearly won’t be the case with a partial disk.

So, if we stick with prescribed temperature boundary conditions we would then have the
following conditions

‘u(O,G)‘<oo

u(a,@)zf(@) <O0Lp
u(r,a)=g (r) <r<a
u(r,ﬁ)zgz(r) 0<r<a

Also note that in order to use separation of variables on these conditions we’d need to have
o8 (r) =g, (r) =0 to make sure they are homogeneous.

As a final note we could just have easily used flux boundary conditions for the last two if we’d
wanted to. The boundary value problem would be different, but outside of that the problem
would work in the same manner.

We could also use a flux condition on the » = @ boundary but we haven’t really talked yet about
how to apply that kind of condition to our solution. Recall that this is the condition that we apply
to our solution to determine the coefficients. It’s not difficult to use we just haven’t talked about
this kind of condition yet. We’ll be doing that in the next section.
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Vibrating String

This will be the final partial differential equation that we’ll be solving in this chapter. In this
section we’ll be solving the 1-D wave equation to determine the displacement of a vibrating
string. There really isn’t much in the way of introduction to do here so let’s just jump straight
into the example.

Example 1 Find a solution to the following partial differential equation.
o’'u  ,0Uu

oF o
w(x0)=7(x)  Z(x0)=g(x)
u(O,t)zO u(L,t)zO

Solution

One of the main differences here that we’re going to have to deal with is the fact that we’ve now
got two initial conditions. That is not something we’ve seen to this point, but will not be all that
difficult to deal with when the time rolls around.

We’ve already done the separation of variables for this problem, but let’s go ahead and redo it
here so we can say we’ve got another problem almost completely worked out.

So, let’s start off with the product solution.

u(x,t) = (p(x)h(t)

Plugging this into the two boundary conditions gives,

®(0)=0 @(L)=0

Plugging the product solution into the differential equation, separating and introducing a
separation constant gives,

62

o (x)h(1)=¢ S=(o(x)h(1))
o(x) 23 =ch(1) 22
1 d’h _1d°

We moved the ¢’ to the left side for convenience and chose —A for the separation constant so
the differential equation for ¢ would match a known (and solved) case.

The two ordinary differential equations we get from separation of variables are then,

2 2
Iy an=0 @9
dt X

®(0)=0 @(L)=0

+ A
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We solved the boundary value problem above in Example 1 of the Solving the Heat Equation
section of this chapter and so the eigenvalues and eigenfunctions for this problem are,

2
Anz(ﬂj (pn(x):sin(mzxj n=1,23,...

L

The first ordinary differential equation is now,

d*h ’
24 (ﬂj h=0
dt L

and because the coefficient of the /4 is clearly positive the solution to this is,

t . t
h(t)=c, cos(’mc j+c2 Sm(mrLc j

Because there is no reason to think that either of the coefficients above are zero we then get two
product solutions,

u, (x,t) =4, cos(nﬂLCtjsin(mzxj

u,(x,t)=B, sin(mftjsin(nzxj

The solution is then,

u(x,t)ZZ{An Cos(nﬂdjsin(nﬂx}an sin(mwtjsin(nﬂxﬂ
n=1 L L L L

Now, in order to apply the second initial condition we’ll need to differentiate this with respect to ¢

SO,
0 = . ty . t) .
ou _ z _nmc A sin nwce sin nTX ) nRC B, cos nwce sin nmwx
o 5 L L L L L L
If we now apply the initial conditions we get,

”("’O)zf(x)=i{fln COS(O)Sin(anj+B,, Sin(O)sin(anﬂznz:‘An sin(mzxj

n=1

ou =\ NTC . (nmTx
E(x,O)—g(x)—zTanm( 7 j

n=1

=1,2,3,...

Both of these are Fourier sine series. The first is for f° (x) on 0 < x <L while the second is for
g (x) on 0 < x < L with a slightly messy coefficient. As in the last few sections we’re faced
with the choice of either using the orthogonality of the sines to derive formulas for A, and B, or

we could reuse formula from previous work.

It’s easier to reuse formulas so using the formulas form the Fourier sine series section we get,
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L
An:EJ f(x)sin(nﬂxjdx n=1,2,,...
L), L

L
ﬂB”:EJ g(x)sin(nﬂxjdx n=1,2,3,...

L

Upon solving the second one we get,

L
Anzzf f(x)sin(@jdx n=1,23,...
L), i
2 L

B, =— g(x)sin(n—zxjdx n=123,...

nmce ),

So, there is the solution to the 1-D wave equation and with that we’ve solved the final partial

differential equation in this chapter.
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Summary of Separation of Variables

Throughout this chapter we’ve been talking about and solving partial differential equations using
the method of separation of variables. However, the one thing that we’ve not really done is
completely work an example from start to finish showing each and every step.

Each partial differential equation that we solved made use somewhere of the fact that we’d done
at least part of the problem in another section and so it makes some sense to have a quick
summary of the method here.

Also note that each of the partial differential equations only involved two variables. The method
can often be extended out to more than two variables, but the work in those problems can be quite
involved and so we didn’t cover any of that here.

So with all of that out of the way here is a quick summary of the method of separation of
variables for partial differential equations in two variables.

1. Verify that the partial differential equation is linear and homogeneous.

2. Verify that the boundary conditions are in proper form. Note that this will often depend
on what is in the problem. So,

a. If you have initial conditions verify that all the boundary conditions are linear
and homogeneous.

b. If there are no initial conditions (such as Laplace’s equation) the verify that all
but one of the boundary conditions are linear and homogeneous.

c. Insome cases (such as we saw with Laplace’s equation on a disk) a boundary
condition will take the form of requiring that the solution stay finite and in these
cases we just need to make sure the boundary condition is met.

3. Assume that solutions will be a product of two functions each a function in only one of
the variables in the problem. This is called a product solution.

4. Plug the product solution into the partial differential equation, separate variables and
introduce a separation constant. This will produce two ordinary differential equations.

5. Plug the product solution into the homogeneous boundary conditions. Note that often it
will be better to do this prior to doing the differential equation so we can use these to help
us chose the separation constant.

6. One of the ordinary differential equations will be a boundary value problem. Solve this
to determine the eigenvalues and eigenfunctions for the problem.

Note that this is often very difficult to do and in some cases it will be impossible to
completely find all eigenvalues and eigenfunctions for the problem. These cases can be
dealt with to get at least an approximation of the solution, but that is beyond the scope of
this quick introduction.

7. Solve the second ordinary differential equation using any remaining homogeneous
boundary conditions to simplify the solution if possible.

© 2007 Paul Dawkins 495 http://tutorial.math.lamar.edu/terms.aspx



http://tutorial.math.lamar.edu/terms.aspx

Differential Equations

8. Use the Principle of Superposition and the product solutions to write down a solution to
the partial differential equation that will satisfy the partial differential equation and
homogeneous boundary conditions.

9. Apply the remaining conditions (these may be initial condition(s) or a single
nonhomogeneous boundary condition) and use the orthogonality of the eigenfunctions to
find the coefficients.

Note that in all of our examples the eigenfunctions were sines and/or cosines however
they won’t always be sines and cosines. If the boundary value problem is sufficiently
nice (and that’s beyond the scope of this quick introduction to the method) we can always
guarantee that the eigenfunctions will be orthogonal regardless of what they are.
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