Samples of the Differential Equations Techniques 1

This file contains example problems for each of the techniques we study in differential equations. Sometimes
the method is discussed in general, and an example follows.

1 1% Order: Separable Equations

The general first order equation is:

dy
% - f(x?y)a

d
M(a,y) + N(a,y) 72 =0,

which is always possible by simply letting M (z,y) = —f(x,y) and N(z,y) = 1, although other ways are
possible.

Separable equations result if M is only a function of z, and N is only a function of y:

and we can simply integrate both sides to get our answer.

Things to note: The distinction between dependent and independent variable is blurred. Also, we have
replaced one integral with two which can (hopefully) perform.

1.1 Example

Solve

dy _ o

de  1—y2’

Notice that the f(x,y) = g(z)/h(y); that is your clue to separability.

(1 - yQ)dy = Izdxv

/(1 —y?)dy = /95261337

3 3

y x
L ia="1c
Yy 3 1 3 2,

3+ —3y+c=0.
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Is the implicit solution. Back substitute to check this result. Explicit solutions are sometimes impossible to
find; as far as I am concerned, an implicit solution is as good as an explicit one, so don’t bother trying to
convert explicit case (you should, however, say that it is an implicit solution).

2 1% Order: Integrating Factor

Consider:

dy

o +p(t)y = g(t).

Multiply by the integrating factor to get:

dy

u(t)a + p(t)p(t)y = u(t)g(t),

and note that the integrating factor satisfies:

d dy  dp(t)

i1yl = pl(t) = +y—7— which we want to = u(t)g(?),

and comparing with what our original equation, we want to have:

WO~ i),
A =)
/f%?zfmw@
tn ft)] = [ ple)at,
u(t) = exp [ ple)it

The integrating factor is written as the exponential of the integral of p(t) (we have dropped the constants
at this stage).

The final solution is found from solving:

L 1u(t)s] = nlt)o o),
Y- S u(s)g(s)ds|s=t + ¢
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We see that although for some cases the integrating factor method works well, it is certainly complicated,
and may easily have integrals which can not be evaluated. In such cases we weren’t able to find two simpler
integrals to replace the one.

NOTE: Although we have just proved an interesting general result, you should not try and memorize it. It
is easier to simply follow the procedure each time.

2.1 Example

Solve

@_ 1

dr ﬁyz7 y(=2) =0.

Q: Is THIS LINEAR IN y?7 A: No. Q: Is THIS LINEAR IN 7 A: REWRITE IT, YES
dx 9 dx 9
—=x+y or ——x =Y

dy dy

This is linear in x, so we will proceed with our integrating factor solution in terms of the dependent variable

d
u(y)ﬁ — u(y)z = puly)y?, (multiply by integrating factor)
d d d
d—y[u(y)x] = ,u(y)d—f/ + d—Zx, (chain rule-compare)
dp . .
o = —pu, (DE for integrating factor)
w(y) = exp(—y) (integrating factor)
Llexp(-y)a] = v exp(-y)
dy P~y = Y P\—Y),
exp(—y)zr = /y2 exp(—y)dy,
—y* exp(—y) — 2y exp(—y) — 2exp(~y) + ¢,
= —y* =2y —2+cexp(y),
and the initial condition is z = —2,y = 0 gives us ¢ = 0, so we arrive at the implicit solution for y(x):

r=—y?—2y—2.

You should always back substitute and check your answer.
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3 1% Order: Exact Equations

This is a rather special trick, and won’t work on most first order equations.

Theorem Let the functions M, N, M, N, where subscripts denote partial derivatives, be continuous in
the rectangular region R: a < x < (8,7 <y < d. Then

M(x,y)—FN(ac,y)d 0

Y _

dx

is an exact differential equation in R if and only if
My(z,y) = Na(2,y),

at each point of R. That is, there exists a function ¢ satisfying
Yo(z,y) = M(2,y), y(x,y) = N(z,y)

if and only if M and N satisfy
M,y (z,y) = No(,y).

The solution of an exact differential equation is given implicitly by
Y(z,y) =c

The proof contains the method of solution of exact differential equations.

First, prove (2) implies (1). (2) tells us that:

My(.’t, y) = wmy(xvy) = {lpym(may) = Nm<x7y)

So we have that direction easily.

Now prove that (1) implies the equations are exact. Assume we can construct the function v that satisfies

(2):
Yo (z,y) = M(z,y), y(z,y) = N(z,9)

We now integrate the first equation, holding y constant.

b(z,y) = / M(z, y)dz + h(y)
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The function h(y) is an arbitrary function of y, and is really our constant of integration (y is held constant
while we integrate with respect to x).

Now we show that we can always choose h(y) so that vy (z,y) = N(z,y).

ey = 5 [ M
= /My(x,y)derh’(y)
Naw) = [ Myy)de )

K@) = Ny - [ M)

Despite the appearance of what seems to be a function of z on the right hand side, the right hand side is
actually only a function of y. You can prove this by taking the derivative with respect to x, and showing
that it equals zero.

The function ¢ is therefore given by

P(z,y) :/M(a:,y)dx+/ [N(m,y) —/My(%y)dx] dy.

3.1 Example

Solve the differential equation

(ycosx + 2ze¥) + (sinx + x%e¥ — l)j—i = 0.

Identify M and N:
M(z,y) = ycosz + 2xe?, N(x,y) =sinz + z%e¥ — 1
My(z,y) = cosx + 2ze? = Ny(x,y)

So the DE is exact. Therefore, we look for a v that satisfies:
Ve(x,y) = M(x,y) = ycosz + 2xe?

Yy(2,y) = N(z,y) = sinz + 2%’ — 1

Let’s integrate the second equation, to get:

Y(z,y) = /N(z, y)dy = ysinz + 2*e¢? — y + h(x)
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Now, we differentiate with respect to x:

dh(x)

bale,y) = M(z,) = ycoss + 2ue? + =

Now, we compare the two equations for M (z,y), and identify that h(x) must solve the equation:

dh(x)
dx

=0

h(z)=04+C=0

We do not include any constants of integration here, much like when we dropped the constants of integration
when we solved the differential equation for the integrating factor. The constants are all collected in the
final solution

And so the complete solution is given implicitly by:
Y(x,y) = C — ysinz + 2%e¥ —y = C.

We made a choice to integrate the second equation, and you should verify that if we had instead integrated
the first equation,

V() = M(z,y) = ycosz + 2ue”

we would still get the same result.

4 1% Order: Exact Equations with Integrating Factors

We can use the technique of integrating factors to make an equation which is not exact, exact. This is a
method that is extremely specialized, requires you to solve a partial differential equation, and so has limited
utility. If the partial differential equation can not be solved by inspection (meaning, an educated guess will
do) then trying the integrating factor technique on an exact equation simply restates the problem in terms
of another differential equation you can’t solve.

Let’s take a look at the method.

If we have a differential equation of the form
M (z,y)dz + N(z,y)dy =0
which is not exact, we can multiply it by an integrating factor u(z,y):

p(z,y)M(z,y)dr + p(x, y)N(z,y)dy =0
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and we try to choose the integrating factor so our new equation is exact. For this to be exact, we require:

(uM)y = (UN)z

Mﬂy_NM$+(My_Nz)N:0

This is the partial differential equation that we must solve in order to determine the integrating factor u(x, y).
As you can see, it appears quite complicated!

We usually look for u(z,y) = p(x) or u(x,y) = w(y). The partial differential equation we must solve
simplifies in these cases to an ODE:

Npts + (M, — Ny =0,

or

Mpy + (My — Np)p =0,

which we can write as:

dp M, —N,
N
or
dp M, — N,
dy M "

Now, we can see that if

we should look for an integrating factor which is only a function of x, since we can, in principle, solve the
ODE for the integrating factor by using separation of variables.

Similarly, if

we should look for an integrating factor which is only a function of .
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4.1 Example

Find an integrating factor for the differential equation:

d
(Bzy + %) + (2 + xy) 0

—y:
dx

You can verify that this equation is not exact. Should we look for an integrating factor of the form u(y) or
pu(x)?

Compute:
M N 3zy + y?
oz +ty

so we don’t have a simple p(x,y) = p(y) solution.

Compute:
My—N,  (Bz+2y) —(2z+y)
N N 2 + 3y
_ r+y
24y
J— 1 J—
= 7 f()

so we have a simple pu(x,y) = p(z) solution for the integrating factor!

Now, the ordinary differential equation for the integrating factor becomes:

i _ 1
dxr x
p=1x

and the original differential equation can be written as:

d
(32%y + 2?) + (2 + :c%;)% =0

which is exact. Verify the implicit solution is given as:

1
iy + §x2y2 =c.
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5 2" Order Homogeneous Constant Coefficient
Consider:
ay” +by' +cy = 0.

Let’s look for solutions of the form y = e"!, where r is to be determined.

rt

= e
/
y = ret
1
Y — 7“2(3”

Substitute into the original equation:
(ar? +br+c)e™ =0

and since e # 0, we have
(ar* +br+c¢)=0

which is called the characteristic equation for the differential equation.

What does it mean? It means that if r is a root of the characteristic equation, then y = e is a solution of
the differential equation.

The characteristic equation is quadratic, so it will have two roots, and they may be:

e real and different
e complex conjugates

e real and equal (repeated roots)

5.1 Real and Distinct Roots of Characteristic Equation

Assume the roots are r1, 79 which are real, and r; # ro. The two solutions are:

and we can write a general solution as:

y(t) = c1y1(t) + caya(t) = cre™t + coe™t.
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5.2 Complex Conjugate Roots of Characteristic Equation

b+ /P2 —
r:w, b2 —dac < 0
a

ry=A+1iu, ro =A—1u

where

Note that A and p are real.

We can still use the solutions we found before:
y1(t) = et — e(/\+iu)t7 ya(t) = erat — p(A—ip)t

Now we have to understand what a complex exponential means. For this, we turn to Euler’s Formula.
Euler’s Formula provides a way of examining complex exponentials, and is based on the Taylor expansion of
the exponential function for a real argument:

t’n
:Z—, —o00 <t <00

What if we simply substituted ¢ — it? Then we would have:

(i)"

n!

it

b

2n 1t2n 1

( nt2n
= t Z n—l ’

= cost+isint Euler s Formula

i

Therefore, we can write:

eAFt — A (cos ut + i sin put)

Note that if u = 0, we reduce to the real valued exponential:

At

eM = eM(cos0 4 isin0) = e
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The complex exponential obeys all the same laws of exponents and derivative laws as does the real exponential
function:

—e" =re", r Complex.

e=3+61 = ¢=3(cos 6 + i sin 6) ~ 0.047 — 0.014i.

So, what we have now are solutions to the original differential equation for complex roots of the characteristic
equation. But our solutions are also complex, which we could work with but prefer not to. Our original
differential equation was not complex, so why should the solutions be?

How to construct real valued solutions from the complex ones Theorem 3.2.2 said that if y; and
yo were solutions to the differential equation, then any linear combination of y; and y, is also a solution.

73(t) = y1(t) +ya(t) = eM(cos ut + isin ut) + e M(cos ut — isin pt)
= 2¢Mcos ut
Ta(t) = w1(t) —y2(t) = e*(cos put + isin ut) — e (cos pt — i sin ut)

2ieM sin ut

Since we are not concerned with any constant multiple of the solutions, we choose:

ys(t) = e Mcosput
ys(t) = eMsinput

as the fundamental set of solutions, since

W(y?)a Z/4)(t) = M€2At7

which is nonzero as long as p # 0, which is true for complex roots of the characteristic equation.

NOTE: y3 and y4 are just the real and imaginary parts of the the original complex solutions y; and ys. The
real and imaginary parts of the complex solution must satisfy the original differential equation individually,
so the use of them as a fundamental set of solutions should not be surprising.

The general solution of the differential equation:
1" /
ay’ +by +cy=0,
which has roots of the characteristic equation

ar’ +br+c¢=0, r=Atu
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is

t

Y= c1eM cos ut + coeM sin ut,

where ¢; and ¢ are arbitrary constants.

5.3 Real Root of Multiplicity Two of Characteristic Equation

We will still have one solution to the differential equation, given by y1(t) = e"* where r is the root of the
characteristic equation. We get a second solution using the method of reduction of order, which is outlined
below.

Construct a second function
y =v(t)y(t) = v(t)e "/*

and our task is to determine v(t) such that this is a solution of the original differential equation.

If it is to solve the differential equation, we should begin by substituting back into the differential equation:

y = ,U(t)efbt/Qa
b
y/ _ U/(t)efbt/mz o %v(t)efbt/Qa
"o " —bt/2a é 1 —bt/2a i —bt/2a
y'o= W' (t)e v'(t)e + v(t)e

a 4a?

Substitute back into the differential equation to obtain:

[a (v”(t) - gv’(t) + 4f2v(t)> +b (v’(t) - 2bav(t)) + cv(t)} e t/2a =

The exponential is not zero, so we can cancel it. Rearranging yields:

And

|
S}
+
>
I
(an)

|

|

|
)
Il
|

|
+
)



Samples of the Differential Equations Techniques 13

So to satisfy the differential equation we require that
v (t) = 0.

This has solution v(t) = ¢1t + cg, and so
y = 1ot/ 4 opebt/2a,

The two solutions are y; (t) = e~?/2¢ and y, = te="*/2¢. The Wronskian is W (y1,y2)(t) = e~?*/2¢ which is
never zero, and so these two solutions form a fundamental set of solutions. The linear combination above is
therefore the general solution to the differential equation.

5.4 Example

Find the solution of the initial value problem:
y" +5y +6y =0, y(0)=2, 4'(0)=3

Assume a solution of the form y?, then 7 must be a root of the characteristic equation:
rP?4+5r+6=(r+2)(r+3)=0—r =-2,r,=-3

so the general solution is
y(t) = cre ™ 4 cpe™ 3

Apply the initial conditions:

y(O):Q — 01+62:2
y/(O) =3 — —201 — 302 =3

which has the solution: ¢; = 9,c; = —7. The solution to the initial value problem is therefore:

y(t) = 9e 2 — 7e73t

5.5 Example

Find the general solution of

y'+y +y=0.
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The characteristic equation is
2 —
r“+r+1=0

which has roots

—-1+/1-4 -1 3 1
ziz—iiizz\iw, A=——,u=

" 2 2 2 2

ol%

The fundamental set of solutions is given by:

y(t) = eMcosput = e % cos(V3t/2),
ya(t) eMsin ut = e~ sin(V/3t/2).

The general solution is therefore given by:

y = cre % cos(V/3t/2) + coe™t/? sin(V/3t/2)

6 n'" Order Homogeneous Constant Coefficient

Consider the nth order linear homogeneous differential equation:
Lly) = aoy™ + ary" "V + -+ any =0

where a’s are constants. We expect that y = e is a solution. Substitute and we get the characteristic
equation:

Z(r)=aor" +ar" 4+ +a, =0

For r which satisfy the characteristic equation, we have e"* as a solution.

An nth degree polynomial has n zeros, r1,7r2,...,7xn.
Z(r)=(r—ri)(r—mry)--(r—ryn)

Some of the r; may be equal.

6.1 Real and Unequal Roots

If roots are real, and no two are equal, then we have n distinct solutions. If these functions are linearly
independent, then the general solution is

r1t Trot Tnt
y=cet +ce?+---+cpe
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We can check linear independence of the fundamental set of solutions using the Wronskian.

6.2 Complex Roots

If the characteristic equation has complex roots, they must occur in conjugate pairs A +iu. We get complex
roots appearing in complex conjugate pairs since the coefficients of the characteristic equation are real. If
they are complex, complex roots need not occur in complex conjugate pairs. The real valued solutions for
these complex roots are

eM cos ut, eMsin ut

The general solution is made up of a linear combination of these functions.

6.3 Repeated Roots

If a root r; has multiplicity s, then the s linearly independent functions that are solutions are

erlt7 terlt’ thrlt’ . tsflerlt

This works for real or imaginary ry.

6.4 Example

Solve the differential equation 3* —y = 0.

Assume y = e,

Substitute into the differential equation: r4e™ — e = 0.
Characteristic equation: r* — 1 = 0.

Difference of squares: (r? —1)(r> +1) =0 —ry =4,70 = —i,r3 = 1,74 = —1.
r1 and 79 are complex conjugates, with A =0, u = 1.

The fundamental set of solutions is:

y1(t) = eMcos ut = cost, yo(t) = eMsinut = sint, y3(t) = "3t = el, yy(t) = e
The general solution is y(t) = c¢; cost + casint + czel + cge™t.

t

rat — =t

6.5 Example

Solve the differential equation 34 4 2" +y = 0.
Assume y = e".

Substitute into the differential equation: r4e”™ 4 2r2e"™ 4 e = 0.
Characteristic equation: r* 4+ 2r%2 +1 = 0.

(Quadratic in r?): (r2+1)(r?+1) = (r* +1)% =0.

(r2 +1) = 0 of multiplicity 2.

ry = +1i, ro = —i, of multiplicity 2.
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The roots are ry = i, = —i,1r3 = i,1r4 = —i.

r1 and 79 are complex conjugates, with A =0, u = 1.

The fundamental set of solutions is:

y1(t) = eM cos ut = cost, yo(t) = e M sin ut = sint, y3(t) = tcost, y4(t) = tsint.
The general solution is y(t) = ¢; cost + cosint + cst cost + ¢yt sint.

7 Reduction of Order

The method of reduction of order will work on n'" order differential equations, however, it is mainly used
on second order equations.

Suppose we have the DE

y' +pt)y +qt)y=0

where p, g are continuous on some interval I. Let us assume that y;(¢) is a known solution of the differential
equation, and that y;(¢) # 0 for all ¢ in I. We construct a solution of the form:

= u(t)yi(t)
y = Uyll + 1’
y// — uylll +2y/1u/+y1u//

where our job is to determine u such that y satisfies the differential equation. Substituting into the differential
equation, we obtain:

v +py +aqy = uly”y +py's Fan] i + 2y +py)u’ =0
0 = "+ 2y +py)

We make the substitution w = u’. This is the reduction of order part. The new equation in w is linear and
separable:

yiw' + 2y + py1)w =0

dw
v+ (2y'y +py1)w =0

d /
o 2L 1 p)at
w Y1
d /
—wz—/(zﬂﬂa)dt
w Y
d
ln|w\:—2/£—/pdt+0
Y1

In |w| = —=21n|y] —/pdt+C

In |wyi :—/pdt+C
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wy? = c1 exp (— /p dt)

_exp (—fpdt)
=c———5
Y1

We still need to integrate once more to get the u, since v’ = w:

uzcl/“p(—fpdt)dtm

y3

The solution to the differential equation is given by:

y = u(t)y(t)

— an() / Wdt T e ()

Now, two solutions of the differential equation are

y1(t) (given or known) , Yo (t) = 1 (1) / Wdt

8 Nonhomogeneous Differential Equations

The Process to solve second order nonhomogeneous equations:

1. Find the general solution of the corresponding homogeneous equation.
complementary solution, and is denoted y.(t) = c1y1(t) + caya(t).

This solution is called the

2. Find some singular solution Y (¢) of the nonhomogeneous equation. This is called the particular solution,

and is denoted y,(t) = Y (¢).

3. The general solution to the nonhomogeneous equation is given by y(t) =y

9 Undetermined Coefficients

Summary of how to use undetermined coefficients to find a particular solution:

o If g(t) = €7, assume the particular solution is proportional to e*.

c(t) + Yp(t).

o If g(t) = sin B¢, cos Bt, assume the particular solution is proportional to a linear combination of sin Gt

and cos (t.

e If g(t) is a polynomial, than assume the particular solution is a polynomial of like degree.
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e If g(¢) is a product of the above forms, assume the particular solution is the corresponding product.

e If g(t) has more than one term, split the differential equation up and solve for a particular solution for
each term individually.

e If the assumed solution has any part which appears in the complementary solution, the method will
fail; multiply the assumed solution by ¢ until there is no overlap with the complementary solution.

The method is essentially the same for higher order differential equations.

9.1 Example

Find the general solution of the differential equation u” + w3u = cos(wt), where w # w?.

First, solve the associated homogeneous equation u” + w3u = 0.
Assume u = €.

Substitute into the differential equation: r?e™ + w3e™ = 0.
Characteristic equation: r? + w2 = 0.

Roots of the characteristic equation are complex: r = fwgi = A £ ui.
Therefore, A\ = 0, 4 = wy.

A fundamental set of solutions is u; = cos wgt, us = sin wyt.

The complementary solution is therefore u.(t) = ¢1 coswot + ¢ sin wot.

Get a particular solution of the nonhomogeneous equation. Assume U(t) = A coswt + B sin wt.
Substitute into the differential equation:

(—Aw? coswt — Bw? sinwt) + wi(Acoswt + Bsinwt) = coswt
A(w% - w2) coswt + B(wS — w2) sinwt = coswt
— Awi —w?) =1 B(wi —w?) =0
1
w§ — w

The particular solution of the nonhomogeneous differential equation is

(t) L 3
= cos w
Ip wi — w?

and the general solution is

1
Y(t) = ye(t) + yp(t) = c1 cos wot + ¢z sinwot + —5——— cos wt.
w§ — w

10 Variation of Parameters on 1% Order Equations

To begin, let’s look at the method applied to something we have already seen, namely the first order equation:

Y +p(t)y = g(t)
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where p, g are continuous on I.

The equation with f(¢t) =0
y +p(t)y=0
has the solution
uelt) = crexp(— [ p)dt) = (o).
We want to write the solution of the equation where f(t) # 0 as

y(8) = ye(t) + yp(t)

Variation of parameters consists of finding a particular solution such that:

yp(t) = V(1) = ur(t)y:1 (D).

What we have done is changed the constant in the complementary solution to a variable function of ¢.

Differentiate and substitute into the nonhomogeneous differential equation:

Y(t) = wi(t)yi(t)
Y'(t) = wy(t)yr(t) +ua(t)yy(t)

ui(t)[y1 +p()ya] + yruy = g(t)
Since y1(t) solves the homogeneous equation, the first term is zero, and we have:
yiup = g(t)

We can immediately separate variables and integrate to determine:

ul(t) :/ g(t) dt + 1

Y1 (t)

Setting the constant of integration ¢; = 0 (since we are looking for a particular solution), we arrive at:

wlt) = O ) = () [ Lar
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Collecting everything together, we see that the general solution to the nonhomegeneous equation is

y(t) Ye(t) + yp(t)

Look back at the integration factor technique we used (pg 2). Notice the relation between y;(t) and pu(t):
y1(t) = p(t)~t. Variation of parameters on a first order differential equation is just the integrating factor
technique!

11 Variation of Parameters on 2" Order Equations

As we might guess, implementation requires the integration of the nonhomogeneous term which may prove
impossible to do.

The Method Consider
Y+ pt)y +qt)y = g(t),

where p,q,g are continuous on I. Assume that we know the complementary solution of the associated
homogeneous equation (g(t) = 0):

Ye(t) = c1y1(t) + caya(t).

The basic idea is to replace in the complementary solution the constants ¢1, co with the functions uq (t), ua(t):
Y (t) = ur(t)yr(t) + ua(t)y2(t),

and then we try and determine w1, us so that this solves the nonhomogeneous equation (this is then a
particular solution).

To determine uq,us, we need to differentiate and substitute back into the differential equation. This will
give us a single differential equation involving w1, us and their first two derivatives. This is one differential
equation and two unknowns, so it will be underdetermined, and there will exist more than one set of functions

u1(t), ua(t) that will solve the equation.

We can therefore introduce a second condition of our own choosing, to result in two equations for two
unknowns, which will have a unique solution w1, us.

Differentiate:

V() = ui(B)yr(t) +ua(B)y's (1) + us(H)y2(t) + u2()y's (1)
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Introduce our own second condition:

uy (B)y1(t) + ub(t)ya2(t) =0

which simplifies the differential equation to:

Y'(t) = wa(t)y'1 (t) +ua(t)y'5(t)

Differentiate a second time:

V() = uy (D)y'1 (8) + un (D)y"1 () + un(8)y'5(t) + ua(t)y”5 (1)

Substitute into the differential equation, and we get:

The first two terms are zero since y;, y2 solve the homogeneous equation. We are left with:

ur(D)y'1(t) + up()y'5(t) = g(1).

We now have:

) = g()

This is an algebraic system of two equation for the two unknowns w (t), u4(t). We made the particular choice
for the second condition that we did so as to arrive at this set of equations. The solution is given by:

pon . —y2(t)g(t) () — _YLt)g(t)
(t)_W(yhyz)(t) 2(1) W (y1,y2)(t)

where W is the Wronskian, which is nonzero since 1, 32 form a fundamental set of solutions. The functions
u1,ug are found by integrating to be:

9(t) _ [ m®e®
/W (y1,y2)(t) d s ua(f) = W (y1,y2)(t )dH_

We can set the constants of integration cs, c4 equal to zero since we are solving for the particular solution.
Substituting back into the original expression, we find the particular solution to be:

y2(t)g(t)

0 (Dg(1)
Wy (@ T2 at

dt+y W (y1,y2)(t)

yp(t) =Y (1) = =31 (t)
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11.1 Example

Find the general solution for
y// _ 4y/ +4y — (t+ 1)62t7

First, solve the associated homogeneous equation y”’ — 4y + 4y = 0.
Assume y = e".

Substitute into the differential equation: r2e™ — 4re™ + 4e™ = 0.
Characteristic equation: r? + —4r +4 = (r — 2)2 = 0.

Root of the characteristic equation is: r = 2 of multiplicity 2.

A fundamental set of solutions is y; = €2, y, = te?’.

The complementary solution is therefore y.(t) = cje?* + cote®’.

Variation of parameters: replace in the complementary solution the constants ci,ce with the functions
Ul (t), u9 (t):

Y (t) = ur (H)y1(t) + ua(t)ya(t) = ure® + uate,

and then we try and determine w1, us so that this solves the nonhomogeneous equation (this is then a
particular solution).

Differentiate:
Y/ (t) = e*(2uy + ug + 2tuy + vy + tub)
Introduce our own second condition:
uy +tuy =0
which simplifies the differential equation to:
Y/(t) = e*(2uy + ug + 2tusy)
Differentiate a second time:
Y (t) = e (4uy + 4(1 + t)ug + 2u) + ub + 2tuh)
Substitute into the differential equation, and we get upon simplification:

uh (2€2Y) + ulhy (e + 2te®!) = (t + 1)e?

We now have a system of equations for uj and uj:

up(e*)+  uh(te®) =0
uh (2e2)+ (e + 2te?t) = (t + 1)e?
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0 te?t
(t+1)e?t 2 4 2te?
e?t t€2t

262t 62t + 2t62t

e?t 0
;2 (t+ et | P
Uz = 772 o2t =t+
262t 62t + 2t62t
Integrate to find:
3 12
= 24 t)dt = —— — —
Uy /( +1) 33

The particular solution is therefore given by:

B, P

Yp(t) = wiyr +uzyz = —(5 + 5)e "+ (T+ t)te? = ( et §)th
The general solution is given by:
t3 t2
y(t) = ye(t) + yp(t) = c1€®* + cote® + (E + 5)6%.

12 Variation of Parameters on n'" Order Equations

Assume we know a fundamental set of solutions yi,¥s2,...,¥, for the homogeneous equation. Then the
general complementary solution is

Ye(t) = c1yn (t) + coya(t) + -+ + cayn(?).
Assume a particular solution of the nonhomogeneous equation exists of the form:
Y(t) = ui(D)yr (t) + ua(t)y2(t) + - - + un ()yn(t).

Since we have n functions u,, to determine, we shall have to specify n conditions. One condition is that Y'(¢)
satisfy the differential equation:
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The other n — 1 conditions are chosen to simplify the calculation as much as possible.

Everything is a function of time, so drop that notation:
Y =wiyr +uoy2 + -+ unln

Now start taking derivatives:

e First Condition: wjy; + uhys + -+ + ulyn =0

o First Derivative: Y/ = w1y} +uayh + -+ + uny),

e Second Condition: ujy] + ubyh + -+ ulLy, =0

e Second Derivative: V(2 = u1y§2) + ugyg) + -+ unyf«?)

Continue this procedure, to get the following:

e n — 1 conditions: u’lygm) + u’2y2m) +--+ u;ygm) =0, m=0,1,2,...,n—2

e n — 1 derivatives: Y (™ = ulygm) + uzyém) +--+ unyﬁlm), m=0,1,2,...,n—1

The n'* derivative is therefore:
Y = (ury™ + ugyS™ + -+ uny() + ("D by oy

Substitute all this into the differential equation, collect terms, use L[y;] = 0, and you will arrive at
uay%n—l) + U/Qyén—l) I u/ny%nfl) =g

This equation plus the n — 1 conditions gives an algebraic system, n equations for the n unknowns u}:

uigt” + ubyl” + -+ gy =0

i + b+ gD =0

Wy + b+ P =0

uiyy" ™ s Y =0
wiy" Y by ey =g

The existence of a solution of this algebraic system is that W(y1,ya,...,yn) # 0, which have since the y;

form a fundamental set of solutions (linearly independent).
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The solution to the system is found using Cramer’s Rule:
u, ()= =" m=1,2,...,n,

where W (t) = W (y1, Y2, - -, yn) and W, (t) is found from W(t) by replacing the mth column by the column
(0,0,0,...,1). This is because the right hand side of the system of equations are all zero except for the one
that is g(¢), and we have factored out the g(¢) in the equation for w,(t).

A particular solution of the nonhomogeneous equation is given by
n t
9(8)W(s)
Y(t) = m (t = ’ds.
0= <>/t0 s

12.1 Example

Find the solution to y"/ — 3’ = ¢ by variation of parameters.

First, solve the homogeneous equation for the complementary solution.
Assume y(t) = e".

Characteristic equation: 73 —r = r(r — 1)(r + 1) = 0.

Roots are 1y = 0,7, = +1,7r5 = —1.

A fundamental set of solutions is y; = 1,y = et, y3 = e,

The complementary solution is therefore: y.(t) = ¢1 + cae! + et

The Wronskain of the fundamental set of solutions is:

1 e et
W(y1,y2,y3)(t) =| 0 e —e ' |=2
0 e et

Get a particular solution of the form Y'(¢) = Y3 (t) + Ya(t) + Y5(%).
Note that the nonhomogeneous term is g(t) = t.

Y1 (1):
0 et et
Wiy, y2,y3)(t) =] 0 e —e™t |=-2
1 et et

/tt st - /t: S(EQ)dS = —/t:sds — _g ‘%

0

Since tg is arbitrary, let’s set it equal to zero, and we have:

Yi(t) =y /tt st = u(t) <t2) __8
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Ya(t):

t t
g(s)Wa(s) et (141)
Yo(t) = ds = — —
)= /to W(s) 2 2
Yg(t)Z

1 e 0
W3(y1ay27y3)(t) =|0 et 0| = et

0 et 1

/tQ(SV)VW(’S?>)<S>ds:/O s = g1+t - 1))

0

Yg(t):yg/t %d82i+(tgl)

0

The complete particular solution is given by

2 et eft

Y(t) = Yi(t) + Ya(t) + Y3(t) =-gtg+t5 -1

The last three terms are part of the complementary solution and so can be dropped from the particular
solution. The particular solution we choose will be Y (t) = —t2/2.

The general solution is

12
y(t) = ye(t) + yp(t) =c+ Czet + cze t— 0}

Note: This example is much simpler using undetermined coefficients:

Assume a particular solution looks like: Y (t) = At? + Bt.

Y'(t) = 2At + B.

Y (t) = 2A.

Y'"'(t) = 0.

Substitute into the differential equation: y"' —y =0 — 2At — B = t.
Therefore, B =0,4 = —1/2.

A particular solution is therefore y,(t) = —t%/2.
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13 Ordinary and Regular Singular Points

These classifications are for second order differential equations.

Consider the differential equation:
P(z)y" + Q(z)y' + R(z)y = 0.
The point zq is an ordinary point if

Q(z)

p(z) = Pl) 22

P(z)

and ¢(z) =

are analytic about x = xg (convergent Taylor series in some nonzero interval). If x = xg is not ordinary, it
is a singular point. We say x is a regular singular point if

(x — zo)p(x) and (z — xo)Qq(x)

are analytic about z = zq.

Irregular singular points are singular points which are not regular. There is no comprehensive theory for
irregular singular points (although you could try techniques like asymptotics and dominant balance).

You can also classify the point g = oo by making the transformation x = 1/¢t. This is called finding
singularities at infinity.

If you are interested in these methods, take a look at Advanced Mathematical Methods for Scientists and
Engineers (Asymptotic Methods and Perturbation Theory), Bender and Orszag. It was reprinted in 1999,
and I think it is a wonderful book.

13.1 Example
Consider the differential equation:
(+2)%(z = 1)y" +3(x - )y’ —2(z +2)y = 0.

Find and classify all the singular points.

Solution:
_Qx) 3(x—1) B 3
M= P) T @ 2Pa-1D @t 2p
has a singular point at g = —2
R(x) —2(z+2) -2

)= ) " @21 @i a1
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has singular points at g = —2, +1.
The singular points are g = —2, +1.

Classify: zg = —2:

3 3

(@ = wo)p(e) = @+ 2755 = 702

; - , _9 _72(IE+2)
(@=wo)q(e) = @+ oy = o1

The second has a convergent Taylor series about xg = —2, but the first does not. Therefore g = —2 is an
irregular singular point.

Classify: zg = +1:

3 3(xz—1)

o —2 _ 2z —1)
(x — 20)%q(x) = (x — 1) Cr@=1) (@12

These both have convergent Taylor series for some nonzero interval about o = +1, so zg = +1 is a regular
singular point.

14 Euler Equations

Consider the differential equation L[y] = x?y” + azy’ + By = 0 where «, 3 are real constants. The point

o = 0 is a regular singular point since

are not analytic at x = 0, so x = 0 is a singular point.

azx I}
zp(w) = fﬁ =aq, $QCI($) = xzp =p

are both analytic about x¢p = 0, so x = 0 is a regular singular point.

In any interval not containing the origin, the solution of Euler’s equation is

Y = C1Y1 + C2y2
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where y1,ys are linearly independent. For now, let’s take > 0. Note that
y=2a", y =ra" Y =r(r—1)z"2

So let’s assume that the equation has a solution of the form z”.
Llz"] = 2*(z")" + ax(z") + Ba" = 2" [r(r — 1) + ar + F]

If r is a root of the quadratic equation
Fry=r(r—=1)+ar+5=0

then z" is a solution of Euler’s equation. The roots are

—(a—1) £+ (a—1)2-44
2

T2 =

You should see that this is the same method we used when we assumed a solution of the form e? for second
order equations and derived a characteristic equation. This equation we seek roots of is similar to the
characteristic equation, and we call it the indicial equation.

We need to look at the cases: real distinct roots; real repeated roots; complex roots.

14.1 Real Distinct Roots

If 1 # ry and both are real, then y; = z" and y, = x"? are two solutions of Euler’s equation. Their
Wronskian is nonzero, so they are linearly independent, and we can write the general solution as:

y=crx"™ + cox™, z >0

14.2 Equal roots

If the two roots of the indicial equation are equal, we can only write one solution to Euler’s equation,
y1 =, x>0

The Method of Reduction of Order would allow us to determine a second solution:
yo =2t Inx, x>0

The Wronskian of the two solutions is nonzero, so they are linearly independent. The general solution of the
differential equation is therefore:

y=(c1+colnz)a™.
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14.3 Complex Roots

Complex roots occur in complex conjugate pairs for the Euler equation, since the coefficients of the equation
are real,

1,2 = A £ /Ji.
We can write the solution as
A—pi

y= Clm)\—ﬂn + cox

This is a complex valued function, and we would prefer to have real valued functions since the Euler equation
is a real valued differential equation.

TR = gt = grert e — g A cos(ping) + isin(pln )]

The real and imaginary parts are both solutions, so we can instead use the real valued solutions
y1 = 2 cos(pInz), Yo = sin(pIn z)

which we can show are linearly independent, and so the general solution is

y = c12” cos(pln ) 4 coz? sin(pIn )

Extension to x < 0 The solutions immediately transfer to the region = < 0, but could become complex
valued (think of zl/ 2). The change of variable = —¢,¢ > 0, and we obtain real valued solutions.

The general solution of the Euler equation
2y +axy + By =0

in any interval not containing the origin is determined by the roots r; and 75 of the equation
F(ry=r(r—1)4ar+p=0.

If the roots are real and distinct, the general solution is y = ¢1|x|™ + ea|z|™.
If the roots are real and equal, the general solution is y = (¢1 + co In |z])|z|™.

If the roots are complex, the general solution is y = |z|*[e; cos(uIn |z]) + casin(pIn |z|)], where 71 o = A\ pi.
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14.4 Example

Solve the differential equation:

1

22y + 6xy’ —y =0, z > 0.

This is an Euler equation.

Assume the solution looks like y = «”.

Differentiate and substitute into the differential equation.
r(r—1)z" + 6rz” — 2" = 0.

Indicial equation: 2 —r 4+ 6r —1 =172 +5r — 1 =0.
The roots of the indicial equation are:

r1 = 3(=5—/29) = -5.19258,

re = 2(—5+ v/29) = 0.19258,

two real, distinct roots.

The general solution is therefore:

Y= 12"+ con™ = cyp— 319258 | 019258,

14.5 Example

Solve the differential equation:
22y 4+ 3zy' 4+ 5y = 0.

This is an Euler equation.

Assume the solution looks like y = z".

Differentiate and substitute into the differential equation.
r(r—1)z" + 3rz" + 52" = 0.

Indicial equation: 72 — 7 +3r +5 =172 +2r +5=0.

The roots of the indicial equation are:

ry = —1—2i,
rog = —1 + 24,
two complex conjugate roots. We have A = —1, u = 2.

The general solution is therefore:

y = |z|*er cos(pIn|z|) + cosin(pln |z])] = |z|~[er cos(2In|z]) + 2 sin(21n |z])].

15 Series Solution about an Ordinary Point

15.1 Example

Find a series solution around z = 29 = 0 to the differential equation (1 — z)y” + zy’ —y = 0.
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The coeflicients in the differential equation are:

P(z) = 1—=z
Q) = «
R(z) = -1

These are already in powers of (z—0), so we do not need to do any Taylor series expansions of the coefficients.

Since p(z) = z/(1 — ) and ¢(x) = —1/(1 — ) are analytic at © = 0, o = 0 is an ordinary point.

Assume a solution is of the form

oo
y= E anx”
n=0

We assume the series will converge for some p, |z| < p. We will find p later.

Differentiate:

(o]
y= E Q"
n=0

y/ = Z nanx”_l = Z(n + 1)an+1x"
n=1 n=0

y' = Z n(n —Da,z"? = Z(n +2)(n + 1)ayq22"
n=2 n=0

Substitute into the differential equation:

(1—-2x) Z(n +2)(n+ Dapioz™ +x Z(n + Dapt12™ — Z apx” =0
n=0 n=0 n=0

oo o0

Z(n +2)(n+ 1app22" — Z(n +2)(n 4 1) an 0z + Z(n + Dap 2"t — Z apz” =0
n=0

n=0 n=0 n=0

First, get the same power of = in each term. Replace m = n + 1 in the two middle terms:

oo oo

Z(n +2)(n+ Dayr22™ — Z (m+ Dmami12™ + i ma,,z" — i apx™ =0

n=0 m=1 m=1 n=0
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Relabel m = n:

Z(n +2)(n+ apqoz™ — Z(n + Dnay12™ + Z na,x" — Z apx™ =0
n=0 n=1 n=1 n=0

Secondly, get all the summations starting at the same point. Generally, choose the highest and make all the
summations start there. In this case we take out the n = 0 terms of the first and last terms:

o0 o0 o0 o0
2.1 agz’ + Z(n +2)(n+ Dapgoz™ — Z(n + Dnappia™ + Z napx"™ — agx’ — Z apx™ =0
n=1 n=1 n=1 n=1

Now collect all the terms together:
(2a2 — ag)z’ + Z[(n +2)(n+ a2 — (n+ 1)nap41 + nay, — aplz™ =0
n=1

We set the coefficients of = equal to zero (since the entire series equals zero). This is really equating powers
of x, so keep that in mind if you are equating two series!

2a5 —ag=0, n=20
n+2)(n+ apta — (n+ Dnapt1 + na, —a, =0, n=1,2,3,...

Notice that if we take n = 0 in the second relation, we get 2as — ag = 0, so we can combine these two
relations. This is not always going to happen! The recurrence relation is therefore:

(n+2)(n+ Dapsz — (n+ napsr + nay, —a, =0, n=0,1,2,3,...

Now, use the recurrence relation to determine the coefficients a,,. n = 0 specifies as in terms of a; and ayg.
Hence, ag and a; are arbitrary. They represent the constants of integration.

(n+ Dnape1 — (n—1)a,

Ont2 = ntmrn o =L
ag = arbitrary
ap = arbitrary
ag
az = ?
- 2a2_ 2 ao_ao
T 327322 30
w = 3~2a3—a2:3-2%7%:@
4.3 4.3 4!
- 4'3@4—20,3_4'3%—2%_&0
4= 5.4 5.4 5l
In general, we have
an—ao n=20,2,3,4,...

nl’
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Note that the n = 1 term is not included in the above. The solution to the differential equation is:

o0
y = g anx"”
n=0

o a
0
= ao—|-a1x—|—g —z"
n!
n=2

As we mentioned before, the constants of integration are ag, a1, which we previously called ¢y, co. A funda-
mental set of solutions is {y1,y2},

oo
ag
Y1 =1+ng", Yys = X.
n=2

The solution ys is obviously converged for all . The convergence of y; can be found using the ratio test.

"t pl
(n+1)!zn

lim

n—oo

’0<1f0rallx.
n+1

= 11
n— oo

The radius of convergence is therefore p = co.

16 Series Solution about a Regular Singular Point

The solution depends on the roots of the indicial equation.

Consider P(z)y” + Q(x)y’ + R(x)y = 0 in the neighbourhood of the regular singular point xg = 0. Write
the equation in the following form:

2y + afzp(z)ly’ + [2%q(2)]y = 0.

We have the associated Euler equation:

z*y" + zpoy’ + qoy = 0.

We seek a solution of the form:

y=o(r,z)= Z a,z"t, ag #0
n=0
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Differentiate the series and substitute into the differential equation:

& n—1
Lg](r,z) = agF(r)a” + ) {F(T +n)an+ Y arl(r+k)pnk + an]} 2t =0

n=1 k=0

where
F(r) =r(r—=1)+por + go-

The coefficients in each power of x must be zero! The 2" term gives us the indicial equation:
F(r)y=r(r—1)+por+gqo =0.

This is where the ag # 0 requirement becomes important!
This is exactly the indicial equation we would have found from the associated Euler equation. The roots of
the indicial equation 71,79 are called the exponents of the singularity. They determine the qualitative

behaviour of the solution in the neighbourhood of the singularity.

These are easy to find, since we must simply solve the quadratic indicial equation for the associated Euler
equation:

r(r—1)+por +qo =0,
where we obtain py and gp from the expansions we must obtain anyway to solve the problem.
Setting the 2" term equal to zero gives us the recurrence relation:

n—1
F(r+n)an+Zak[(r+k)pn_k+qn_k] =0, n>1
k=0

Note: a, depends on r and all the preceding coefficients!

Note: The a,, can be calculated provided F(r 4+ n) # 0.

16.1 If r,r, are complex

We will have no problems with division by zero, and we will obtain two complex valued solutions for which
r1,2 = A% pi. We can get real valued solutions by taking the real and imaginary parts of the solution as we
have done before.
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16.2 Real Roots

The roots of the indicial equation are r; 2; assume that r; > rs.
Therefore r1 +n # r1 or r1 +n # rg for n > 1.
So F(r1+n) # 0 for n > 1, and we can always determine one solution of the form:

y1(z) = a™

1+ Z an(rl)x”] ,  x>0.

n=1

We have labeled the ay,(r1) to indicate the dependence of the recurrence relation (and hence the a,) on the
root of the indicial equation. We have taken the constant ag = 1.

16.3 If r, #r and r; — r, is not a positive integer

Then ro +n # 1 and r2 + n is never a root of the indicial equation (F'(rg +n) # 0), and we get a second
solution:

ya(x) = 2™

1+ Z an(rg)x"] ,  x>0.
n=1

16.4 Repeated Roots | =1y

In this case, we can write the second solution as

yo(z) = y1(x) Inx 4+ 2™ Z bpz™.

n=1

Substitute into the differential equation in the usual way to obtain the b,,.

Another way of proceeding is to use reduction of order. The second solution is then given by

nle) =te) [ SR EDED,

yi(x)

16.5 Roots that differ by an integer: ry —ry = N

In this case, we can write the second solution as

ya(x) = cyr(z) Inz + 2™ Z cna”.
n=1

Substitute into the differential equation in the usual way to obtain the ¢,. The constant ¢ could be zero.
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Another way of proceeding is to use reduction of order. The second solution is then given by

() = 11 () / exp(— [ p(x)dr) |

yi(x)

Convergence: Consider the series alone, with out the z"2 part. As before, these series will converge at
least with the radius of convergence of the minimum of the xp(z) and 22¢(x) radius of convergence. These
functions are analytic at zg = 0. The singular behaviour, if any, is entirely contained in the "2 factor!

To go to negative x, we end up with the same equations, so we can replace x — |z| and consider all x # 0.

16.6 Example

Solve the differential equation 3zy” + vy’ — y = 0 with a series solution about x = 0.

Identify

Therefore, x = 0 is a singular point.

axp(z) = rq(x) = —

1 x
3’ 3

which are analytic about © = 0, so x = 0 is a regular singular point.

Assume a solution looks like

o]
y = E ananrr
n=0
o)

y = Z(nJrT)an:c”J”"*l

n=0
oo

y' = Z(n +r)(n 47— Daz™ 2

n=0

Aside: Compare what is going on with what happens for the series solution about an ordinary point:

Ordinary ‘ Regular Singular
y=ag+ax+ax’+... | y=aox" +arz" T +asx" T2+ ...
Yy =a1 +2ax + ... v =ragr" t+ (r+ Dayz” + (r + 2)agz™ + ...

Notice that the ag is still involved in the derivative! This is because each terms in y has an z” in it.
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Substitute into the differential equation:
P(z) =3z, Q(z) =1, and R(z) = —1 are already in powers of z™.

3x Z(n +r) (47— Daz™ 2 + Z(n +r)apa Tl - Z 4,z = 0
n=0 "0 =
Z(n + T)(37’L + 3r — 3)anxn+r—1 + Z(n + T)anxn+7'—1 _ Z (LnLUTH_T N
n=0 oy
S (n+7)(3n + 3r — 2)apa ! Zan _
n=0
xT[Z( rY(3n + 3r — 2)a,z™ Zanl"
n=0
R S I S

n=1 n=0

z"[r(3r — 2)apz™ —|—Z (n+r+1)3Bn+3r+1aps12"” Zan =
n=0

2" [r(3r — 2)agz ™ + Z {(n+r+1)Bn+3r+1apt1 —an}tz"] =0

n=0

We can now identify the indicial equation and the recurrence relation:
Indicial equation: r(3r — 2) = 0, and ag # 0.
Recurrence equation: (n+7+1)(3n+3r + 1)apy1 —a, =0, n=0,1,2,....

Note: if ag = 0, we do not get an indicial equation since the indicial equation is automatically satisfied for
all r. This is precisely where the restriction ag # 0 arises from.

The indicial equation has two roots, 1y = 2/3 and ro = 0. We want to work out a series solutions for each
of the roots of the indicial equation. These are two distinct roots not differing by an integer, so we will get
two solutions.

T = 2/3:
The recurrence relation becomes:

Gp

= 5 =0,1,2,3,...
T Bt 5 m+1)
ap = arbitrary
ao
a = —
1751
aq ao
Ao = —— =
27 8.2 205.8
Ga — az _ ag
37113 315.8-11
as ap
ags = =
YT 44 45.8.11-14
ap = 2o s n=1,2,3,...

n!5-8-11-14--- (3n +2)

n

(oo}
— 2/3 1 L
1= dot +nz::1n!5-8-11-14~--(3n+2)
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But, ag is arbitrary, so let’s set ag = 1. This is the first of two solutions which will form a fundamental set
of solutions.

ry =0:
The recurrence relation becomes:

an
1= —————— n=0,1,2,3,...
= DB+l

ag = arbitrary

ap
a = —
71
aq ap
a = —_—=
27 9.4 21-4
a9 ap
Qg == —
8 7 311-4-7
as ao
aqs = =
Y740 41-4-7-10
an = 20 n=1,2,3,...

Al1-4-7-10-- (3n—2)’

xn

0
- 1
Y2 = dot +;n!1~4-7-10-~-(3n—2)

But, ag is arbitrary, so let’s set ag = 1. This is the second of two solutions which will form a fundamental
set of solutions.

Note: Here the recurrence relations did not generate a series solution that split into two solutions based on
factoring out an ag and an a;. We got our two solutions via the two roots of the indicial equation. This is
a fundamental difference over how we got the general solution for a series solution about an ordinary point.

The y; and yo are linearly independent, since the powers of x are different. The ratio test will show the
series converge for all z. Alternately, you could look at the complex poles of p(x) and ¢(z), note that the

only pole is at x = 0, and therefore the minimum radius of convergence of our solutions must be p = co.

The general solution is therefore:

Yy = 1Y+ 22
_ 2/3 1 z"
Y1 L +;n!5~8-11-14---(3n+2)
o0 m’ﬂ
Y2 = 1+;n!1_4,7.10...(3n—2)]

17 Systems of Differential Equations

17.1 Basic Theory

Consider the system of linear 15¢ order equations: x’ = p(t)x+g(t), where: x: n vector, g(t): n vector, p(¢):
n X n matrix. If g(t) = 0 the system is homogeneous. If p(t) = A constant, we have constant coefficients.
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An initial value problem contains the initial conditions: x(ty) = xo.

Homogeneous: x’' = p(t)x

The solutions are written as

T11 L1k T1in
21 T2k Ton
1) k) _ n) _
x) . ,...,x()— . y. ,x()—
Tnl Tnk Tnn

so x;; refers to the ith component of the j*" solution x(7).

The Superposition Principle. If x®*1) and x(*2) are solutions to a system of linear differential equations, then

e1xF1) 4 eox(k2) g also a solution for constant ¢; and cq.

Linear Independence and The Wronskian

If we have the n solution vectors x(9), i = 1,...,n, then we define the fundamental matrix:
Ti1 r Tin
T21 o T2
w(t) = X(t) = (xV - x™) = L
Tpl °° Tpn

The Wronskian is defined as the determinant of the fundamental matrix, W (t) = det X. If W(t) # 0, then
the x(¥) are linearly independent.

A fundamental set of solutionsis x(, i = 1,..., n, when the x(?) are linearly independent and solutions of the
system of differential equations. A general solution is constructed from a fundamental set as x = Z?Zl ex@)
for ¢; constant.

Nonhomogeneous: x' = p(t)x + g(¢)

The general solution is x = x. + x,, where:
X, the complementary solution, is the general solution of the associated homogeneous problem x’ = p(t)x.
X is any particular solution, which we can find by

e diagonalization,
e undetermined coefficients,

e variation of parameters.
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18 Homogeneous Systems with Constant Coefficients

18.1 Example: Real Eigenvalues

Solve the initial value problem:

x':Ax:<g _i>x, x(O)z(_?).

Assume that x = e, where ¢ is a constant 2-vector and )\ is a constant scalar. Differentiate and substitute
into the differential system:

x = fe/\t
x' = M\e
Substitute:  Ae = AgeM

e amane=oe (03 20 (8)=(0)

Eigenvalues:

det(A —\) =
(5—A)(1—\+3
5-A—5A+N+3 =
A2 —6A+38
A=4)(A—-2)

oS O O O O

The eigenvalues are AV =4 and A = 2.

Eigenvectors:

)\(1) = 4:

(A — )\(1)])5(1) -
(A —4I)eM

5-4 -1 S
3 1-4 gél) -

1 -1 Wy

3 -3 ¢ -

So we get the two equations:

—~ — O ©
o O
N——

o o

g’ -g" =0
3¢ -3¢ = 0
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These are the same equation. So we have 1 equation with 2 unknowns.
Choose 5&1) to be arbitrary. Set 5&1) =1.
Therefore, él) = 551) =1.

€W = ( } ) is eigenvector associated with the eigenvalue A1) = 4.

A solution of the system of differential equations is x(!) = < ! ) ett.
A2 = 9.

(A — )\(2)])5(2) -
(A —20)e®

5-2 -1 @
3 1-2 552)

3 -1 &N

3 -1 ¢{? -

So we get the two equations:

o o

—~ —_ O ©
o O
~_

e = o
- = o

These are the same equation. So we have 1 equation with 2 unknowns.
Choose {ég) to be arbitrary. Set §§2) =3.
Therefore, §§2) = %552) =1.

£ = ( ;) ) is eigenvector associated with the eigenvalue A(2) = 2.

. . . . . 1
A solution of the system of differential equations is x(?) = ( ) et

The General Solution:
Check linear independence by computing the Wronskian:

e4t 6215

= 3e% — e = 2¢% £ 0
e4t 36275 7&

W(t) = det U(t) = det (x<1>x(2>) _

Therefore, x(1) and x(?) are linearly independent. Therefore, they form a fundamental set of solutions.

A general solution is therefore

X = clx(l) + CQX(Q)

1 1
= 01(1)e4t+62(3)62t
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The general solution could also be written in terms of the fundamental matrix and a constant vector c. This
constant vector represents the constants of integration.

edt 2 c
X = < cAt 302t ) < c; ) = VU(t)c

Solve the initial value problem:

Apply the initial condition and determine the constant vector c:

=)o (11)(2)

Use Cramer’s Rule to solve for ¢; and ¢o:

2 1

’—1 3‘_6—1—1_7
DT T3-1 2

s

12

’1 —1‘__1—2_ 3
2= 2 D)

The solution to the initial value problem is therefore
(1 @ 31 o [ et e % B Todt _ 3,2t

18.2 Example: Complex Eigenvalues

Solve the system of differential equations:

; (3 =2
X —Ax—(4 1 )x.

Assume that x = £e*, where € is a constant 2-vector and ) is a constant scalar. Differentiate and substitute
into the differential system:

x = geM
x' = \e

Substitute:  A¢eM = AgeM

e £ 0: (A—AI))E:OOf(?)_z 1_§)<2):(8)
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Eigenvalues:

det(A—X) = 0
3\ —2
4 —1-n| =Y
B=MN(-1=-X)+8 =
M-2\+5 =

A=(14+20))N=(1-2i)) =

The eigenvalues are A1) = 14 2i and \(?) = 1 —2i. The eigenvalues are complex conjugates since the matrix
A is real valued.

Eigenvectors:

A =1 4 2i:

(A — )\(1)1)5(1) =
(A—(1+2)D)EM =

3—1—2i 2\ [ V)
4 1-1-2 v )T

2 —2i -2 ey

4 —2-2 §§1> -

So we get the two equations:

—~ —_ O ©
o O
~

o o

220 —26) = 0
aeV — 2+ 206V = 0

These are the same equation. So we have 1 equation with 2 unknowns.
Choose 551) to be arbitrary. Set 5{1) =1.
Therefore, fél) =(1—1) %1) =1-1

£ = ( 1 i ; ) is eigenvector associated with the eigenvalue A1) = 1 + 2.

The eigenvalues and eigenvectors occur in complex conjugate pairs for a real valued matrix, so we can
immediately say:

€@ = ( 1 _1‘_2 ) is eigenvector associated with the eigenvalue A(2) = 1 — 2i.

Complex valued solutions of the system of differential equations are
x() = ( 1 1 . )6(1+2i)t, and

—1

1 .
2 _ (1-2¢)t
x < 141 > € :
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To get real valued solutions, we can split x(!) into real and complex parts. Each of these will be a solution,
and each will be real valued.

<D = LY Ja+aie
1—1
[( 1 ) - ( 0 )z} [cos 2t + i sin 2t] €'
1 1
[( 1 )etCOSQt—‘r ( (1) )etsiHZt} +1 {( 1 )etsin2t— ( (1) )e%os?t}

= u(t)+iv(t)

Two real valued solutions are u(t) and v(t).

u(t) = (})etc052t+< )etsin2t
1
1

0
1
to 0\
v(t) = ( )e 51n2t—<1>e cos 2t

The General Solution:
Check linear independence by computing the Wronskian:

et cos 2t et sin 2t

_ o
et cos2t +etsin2t etsin2t —etcos2t | © #0

W(t) = det U(t) = det (u v) =

Therefore, u and v are linearly independent. Therefore, they form a fundamental set of solutions. A general
solution is therefore x = cyu(t) + cov(t).

18.3 Example: Repeated Eigenvalues

Solve the system of differential equations:

1 -2 2
xX =Ax=| -2 1 =2 |x
2 =2 1

Assume that x = £e, where € is a constant 3-vector and ) is a constant scalar. Differentiate and substitute
into the differential system:

x = e
x' =AM
Substitute:  AéeM = AgeM
eM £ 0: (A-)XH¢=0
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Eigenvalues:
det(A—-X) = 0
1-A —2 2
-2 1-Xx =2 = 0
2 -2 1-=A
~A+1D2N=5) = 0
The eigenvalues are AV = —1, A(®) = —1, and A®) = 5. We have an eigenvalue of multiplicity two.
Eigenvectors:

AL =A@ = —1:

A-2Yng = o

(A-I)¢ = 0
2 -2 2 & 0
—2 2 -2 & = 0
2 -2 2 & 0

So we get the three equations:

260 — 26 +2 = 0
=261 +28 -2 = 0
260 — 26, +263 = 0

These are the same equation. So we have 1 equation with 3 unknowns.
Choose & and &3 to be arbitrary.
Therefore, & = &5 — &3.

Set & = 1,&3 = 0. Therefore, &1 = 1.
1

¢ = 1 is eigenvector associated with the eigenvalue (V) = —1.
0

Set & = 0,&3 = 1. Therefore, & = —1.
-1

2 = 0 | is eigenvector associated with the eigenvalue A(?) = —1.
1

We were able to obtain two linearly independent (they are not multiples of each other) eigenvectors even
though we only had a single eigenvalue! Two linearly independent solutions are

1
xM =11 |et and
0
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To get the third solution, use the third eigenvalue.

AB) = 5.

(A-XD¢ = 0

(A—50)¢ = 0
—4 -2 2 & 0
—2 -4 -2 & | = | o
2 -2 —4 & 0

So we get the three equations:

—4& — 26426 = 0
—261 — 46 —28 = 0
261 =26 —4& = 0

You can use Gauss Jordan elimination to determine the solution to this system.

command Solve in Mathematica. The solution is

&1 = &
& = —&3
&3 = arbitrary

If we pick £&3 =1, we have & = 1,6 = —1,&3 = 1.

1
€3) = | —1 | is eigenvector associated with the eigenvalue A\(®) = 5.
1
A third solution to the system of differential equations is x® = | —1 | €.
1

The general solution is therefore (you can check linear independence):

1 -1 1
x=c | 1 |et+cy 0 |et+es| —1 |e€
0 1 1

18.4 Example: Repeated Eigenvalues with One Eigenvector

Solve the system of differential equations:

; (3 —18
X—Ax—(2 9))(.

Or, you could use the
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Assume that x = e, where € is a constant 2-vector and ) is a constant scalar. Differentiate and substitute
into the differential system:

x = EeM
x' = XM
Substitute:  A¢eM = AgeM
eM £ 0: (A-X)E=0

Eigenvalues:
det(A—X) = 0
3—X —18
2 —9-A 0
A+3)?2 =0
The eigenvalues are A(Y) = —3, A(2) = —3. We have an eigenvalue of multiplicity two.
Eigenvectors:
2D =\ = _3:
(A=Y = 0
(A+30)¢ = 0

(575)(%)

So we get the two equations:

I
7N
o O
~~_

661 —185% = 0
2%, — 66 = 0

These are the same equation. So we have 1 equation with 2 unknowns.
Choose & to be arbitrary. Set & = 1.
Therefore, & = 3, = 3.

€W = ( :i ) is eigenvector associated with the eigenvalue (1) = —3.

One solution is

x(l) = 3 e3¢,

We cannot get a second eigenvector for this eigenvalue like we did in the previous example. For a second
order linear differential equation, if we had a repeated root of the characteristic equation we could show
a second solution existed which looked like te™, in other words, ¢ times the first solution. We want to do
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something similar here, but we need to modify things just a bit. For systems, we assume a second solution
exists which looks like:

x?) = xM¢ 4 7]e>‘(1)t.

Notice that the only difference from what we did before was that we now add on a extra term that looks
like the first solution, where 7 is a 2-vector constant. Now we must determine 7.

If you substitute this into the differential equation you will find:

Wy

(A — A(I)I)ﬁ(l)e)‘(l)tt + (An — A — )t 0

Setting the coefficients of powers of ¢ to zero, and noting that At # 0, gives us the two equations:

(A — )\(1)1)5(1) 0
(A=D1 = €W

The first equation we have already solved. We must solve the second equation for 7.

(A=xD1np = ¢W
(A+3D) ( ; )

(5 7%)(m) = (V)

So we get the two equations:

67]1 — 18772
21 — 612

|
= W

These are the same equation. So we have 1 equation with 2 unknowns.
Choose 72 to be arbitrary. Set ne = 0.
Therefore, 1 = %

A second solution is therefore

<2 X(l)t+n6)\(1)t
_ 3 ~3¢ /2 s
= ( 1 )te + < 0 e

The general solution is x = ¢;x(M) + ¢ox(?).
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19 Nonhomogeneous Systems with Constant Coefficients: Unde-
termined Coefficients

19.1 Example

Solve the linear differential system

x’zAx+g(t)=<§ _§)+(ett>

First, get the complimentary solution by solving the associated homogeneous equation:

;L (2 -1
X—AX—(3 _2>

Assume that x = £e*, where € is a constant 2-vector and ) is a constant scalar. Differentiate and substitute
into the differential system:

x = £eM
x' = \eeM
Substitute:  A¢eM = AgeM
eM £ 0: (A-X)E=0

(75 »3)(8)=(5)

Eigenvalues:
det(A—XI) = 0
2—A -1
‘ 3 —2—)\’ =0
2-N(-2-XN+3 =
-1 =
A+1A=-1) = 0

The eigenvalues are A1) = —1 and A = +1.

Eigenvectors:

A = 1.

(A — /\(1)[)5(1)
A+DW = o0

G(8) - @)

\
=}

o
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So we get the two equations:

3 - g = 0
3 —g! = 0

These are the same equation. So we have 1 equation with 2 unknowns.
Choose 551) to be arbitrary. Set 551) =3.
Therefore, £ = 1V = 1.

e = ( :1,) ) is eigenvector associated with the eigenvalue \(1) = —1.

A solution of the system of differential equations is x(!) = ( ! ) et

A3 = 41:

|
o

(A — )\(2)])5(2)
(A-DN¢®» = o

(o)D) - (0

So we get the two equations:

(an]
N———

P ¢ =0
26V —2¢? = 0

These are the same equation. So we have 1 equation with 2 unknowns.
Choose 552) to be arbitrary. Set §§2) =1.
Therefore, §§2) = é2) =1.

€@ = ( } ) is eigenvector associated with the eigenvalue \(?) = 41.

. . . . . 1
A solution of the system of differential equations is x(?) = ( > et.

The Complementary Solution:

eft e?)t
WD, x@) (1) = det (xV(0),x (1)) = | 5 a | =€ =362 = 2% £0

Since the Wronskian is not zero, the two solutions we have found are linearly independent and form a
fundamental set of solutions.
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A complementary solution is therefore

Use undetermined coefficients to find a particular solution. First, rewrite the nonhomogeneous term g(t):

wo-(1)=(2) (1)

We do this so we can see what type of solution we should assume exists. Since this is a polynomial added to
an exponential, we assume a solution looks like:

x=v=at+b+ce

where a, b, ¢ are 2 vectors. Is any part of this included in any part of the complementary solution? Yes—the
ce! appears in the complementary solution. Therefore, we know this assumed form of the solution will not
work.

Instead, let’s assume:

x=v =at+b+ ctel +de’

Notice the inclusion of the last term. This is different from what we would have assumed before. We need
to find four equations in the four unknowns a, b, c, d.

Differentiate and substitute into the system of differential equations:

v = at+b+ctel +deéf
v = a+ce +cte! +det
a+ce +cte' +de! = A(at+b+ctet+det)+((1))t+((l))et

Collect terms:

(Ab—a)+t<Aa+((1))>+et (Ad+<(1)>—d—c>+tet(Ac—c):0
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And we get the four equations which must be satisfied:

Ab—a = 0

Aa+<(1)> = 0

Ad+<(1)>—d—c = 0
Ac—c = 0

Equation (2):

sae(§)=o— (3 ) ()= (-

Use Cramer’s Rule:

0 —1 2 0

’—1 —2’ 1 ’3 1

e R I e pr kL
=1

Equation (1):

Ab—a=0—’<§ :;)(Z;)ZG)

Use Cramer’s Rule:

’1 —1‘ ‘2 1‘

2 -2 242 3 2 4-3

b = = = b = =

T2 o1 o % b —1 —1
3 =2

Equation (4):

Ac—c=0—Ac=c

This means that c is an eigenvector of A with eigenvalue +1. We already worked out the eigenvectors for

A when we solved the associated homogeneous system!

/\(2)=+1,€(2)=<1>—>c:k< })

for any nonzero constant k.
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Equation (3):

Ad+<(1)>—d—c:0

aema(3) (1)
(1))

Use Cramer’s Rule:

k-1 -1

k —3'_—3(k—1)+k
1 -1 N 0
=

dlz‘

Division by zero! However, as long as the numerator is zero as well, we will be alright. We will have to pick

a specific value for k. k = 3/2 makes the numerator zero, fixes ¢ =

1 -1 di \ [ 1/2
3 -3 dy )\ 3/2
We have the two equations:

dy—dy = 1/2
3dy —3dy = 3/2

These are the same equations. We therefore have 1 equation in 2 unknowns.
Choose ds to be arbitrary. We could pick anything, but let’s pick dy = —3/4. Then, dy = 1/2 +dy = —1/4.

—i(3)

Therefore, a particular solution is

(1 0 3/ 1 ;. 11 "
o (o) ()2 0)ea(G )
A general solution is x = x. + x,,

X = clx(l) + CQX(Z) + xp

o(5) e () (o) (0) 42 (1)

1
< 1 >, and we now have the system:
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