MaTH 222 - 009 RAHMAN Week5

3.4 REPEATED ROOTS AND REDUCTION OF ORDER

Repeated Roots: Again consider a second order homogeneous IVP with it’s re-
spective characteristic polynomial equation,

y'+by +ey=0,y(0) =4, y(0) = B; (1)

r2 +br +c=0; (2)

Then, our roots (also called eigenvalues) are r = 1 (—b£v/b? — 4¢c). What if b*—4c =

0? Then, r1 5 = —b/2. If we plug this in as usual we get, y = c;e™"*/2 4+ cpe /2 =

(c1 + c2)e~ /2. However, this only gives us one constant so there is no way we can

satisfy the two initial conditions. So, we need another solution in addition to the
one we have.

Suppose the “constant” ¢; + co is not a constant, but rather a function of z, i.e.

y = v(z)e~ /2. We have to figure out if a v will satisfy our ODE, and if so what
v is it. We want to plug into (1). The derivatives are,

b b?
y/ _ ,U/(l,)e—bx/2 _ ie—bx/QU(x) = y// — v//<x)e—bx/2 _ be_bx/QU/(,r) + Ze—bx/2U<x).

Plugging into the ODE gives,

2 v b2
efb:z:/Q <U// + (7b+ b),Ul + (Z N 5 + 4)> _ 64395/21)// —0.

Since exp(—bx/2) can’t be zero, v/ =0 = v = ¢35 = v = c3x + ¢4, which gives us
the solution of,

y = (e + cq)e /2,
This is outlined in the following theorem,

Theorem 1. Consider the ODE,
ay” + by’ +c=0. (3)

If the characteristic polynomial has repeated roots, i.e. ri2 = A, then the general
solution to (3) is,

y=(c1+ 6258)6/\"”- (4)

Proof. Clearly (4) is a solution to (3), which we can easily verify. Furthermore,
W (c1e*®, care?®) # 0, which we calculated in class. O



Now, lets solve some problems before moving onto the second part of this section.

2)

8)
12)

15)

yiv+ 20y + 0"y + pyiv + pu'yr + qyiv = yiv” + (2y] + pyr)v

yiu'+ 2y +py)u=0=u' +

The characteristic equation is 97 + 6r + 1 = 0 = r = —1/3, then our
solution is y = (¢1 + cox) exp(—x/3).

As per usual, 1692 4+24r+9=0=1r = —3/4 = y = (c1 +c27) exp(—3x/4).
For this problem we solve the IVP. Our roots are, r> —6r4+9=0=r = 3.
So, our solution is y = (¢1 + cox) exp(3x). From the initial conditions we
have, y(0) = ¢; = 0 and y/(0) = ¢ = 2, so our final solution is y = 2ze3*,
S0 as T — 00, Y — 0.

Lets only do part d. Solving for the ODE gives, 4r? + 12r +9 = 0 =
r=-3/2 =y = (c1 + cax)exp(—3x/2). The first initial condition gives,
y(0) = ¢; = 1. The other one gives, y'(0) = —=3/2+co = b= ¢y = b+ 3/2.
So, when b < —3/2 it’s eventually negative, but when b > —3/2 it’s always
positive.

Reduction of Order: The method used earlier is called reduction of order. But,
we’ll see that this is a far more powerful method than it seems. Consider the ODE,

y" +p(x)y + q(x)y = 0. (5)

Suppose we know one solution of the ODE, call it y;. Then we “guess” the form of
the full solution as y = v(z)y1(z). First we find the derivatives,

Y =y +v'y =y =ylv+ 20"y + 0"

Plugging this in and grouping the respective v’s gives us,

"+ (g EpyrF ap)v
"~

=y10" + (2y; + py1)v

And set u = v'. Then we get,

2y d dy
Bt gz_/ Nty
Y1 u Y1

d} dy!
:,lnu:_/wdmu:exp<_/w+mdx)
1 Y1

d/
:>v:/exp (—/y1+py1dx>
Y1



I shall refrain from putting this into theorem form for the sake of clarity and
brevity. Instead lets do some problems,

27) Let y = vy; = z(v"y1 + 20'y] +vy)) — (v'y1 +vyy) + 423y, = 0. Grouping
all the v, v/, and v” terms gives,

0

zy1v” + 2zy1v’ —y1v +(Wv—wy1v + 2zyi 0" — y1v’ = 0.

Set u = o', then

2, 1 1 4zcosa® 1
u/—|—<y1_>u:0:u’:( _x.CO:x)u:(—zlxcoth)u
T x sin x

= lnu=Inz—4 /xcotx de=Inz —Insin?2’+C=>u=k———
sin :1:2

zdx
uv=k =kicotz? + C = y = ky cosx? + C'sinz?.
sin? 22

29) Again we let y = vy; = 220"y + 20"y} + vy}) — (¢ — 0.1875)vy; = 0.
Grouping gives,

0
22y 4 22y + 2Py — A875)y1|v = 2?y10” + 22%y1v’ = 0.
Set u = v’, then
/ -2 1 dx 1
re By = (2o S )usnu=—2 [ 2724 N Y e
u ylu NG u=lnu :c+2 - N 5w+

k
= u= 7674\/5 sv=ke V' (0= Y= ka'/te2V® 4 Cgt/te?Ve,
T

3.5 NONHOMOGENEOUS EQUATIONS; UNDETERMINED COEFFICIENTS
Consider the nonhomogeneous ODE;,
any"™ +an 1y 4 agy” + ary’ + a0 = f(2). (6)

Notice that our usual solution wont work, but maybe it’s part of the solution.
Suppose y,, is the solution of (6) that is linear independent with the usual solution
to the homogeneous problem. Let y be the general solution of (6). Lets plug in
Yo =Y — Yp in (6), then we get that y,. is a solution to

any(n) + an—ly(nil) 4o+ a2y// —+ aly, + ag = 0. (7)

So, in fact y. is our usual homogeneous solution, so y = y. + ¥yp, wWhere y. is the

homogeneous part of the solution and y,, is the purely nonhomogeneous part of the
solution.

Definition 1. The characteristic solution, y. is the general solution of (7) and the
particular solution, y, is the additional solution to (6).




Casel: No term in f(z) is the same as any term in y.. Then, y, is a linear
combination of terms of f(z) and their derivatives.

Ex: fi(z) = 2" = y1, = Apz" + Az V4 + Az + Ap. Ifour fis a
polynomial, the particular solution will be of the form of the most general
polynomial of order of that of the polynomial in f.

Ex:  fa(x) = €™® = yp, = ke®. This one is easy.

Ex:  f3(x) = cos(mz) or sin(mx) = y3, = Acos(mzx) + Bsin(mz). If we have
sine or cosine our particular solution will be a linear combination of sines
and cosines.

Ex: f(x) = fi(x)+ fo(x) + f3(x) = yp = y1, + Y2, +y3,. If we have a combina-
tion of these simple examples then we just combine all of their respective
particular solutions.

Ex: f(z) = fi(z)fe(2)f3(x) = yp = y1,Y2,¥3,- We do the same sort of thing
with products.

Case2: f(x) contains terms that are x™ times terms in y., i.e. if u(x) is a term of
ye and f(z) contains z™u(x). Then y, is as usual but multiply by “z”.

Ex: Consider y. = g(z) + €™ and f(z) = l(z) + 2"e™*, where we don’t care
about g(z) and I(z), we are just thinking of them as place holders. Then
our particular solution is y, = h(z) + (A, 2" + A, 12" + -+ + Agx)e™.

Ex: Consider a similar case except with sine, also equivalently would be a case
with cosine. y. = g(z) + sin(mz) and f(z) = l(x)a" sin(mz), then our par-
ticular solution is, y, = h(z) + (A2 + A, 12"+ - -+ Agz) (B cos(mzx) +
C'sin(mx)).

Case3: If y. contains repeated roots with the highest being of order A, i.e. 2,

and f(z) contains terms x" times the repeated roots terms. Then multiply out by
A+1
AR

Ex: y.=g(x)+ 2+ - +e™ and f(z) = I(z) + 2"e™*, then our particular
solution is y, = h(z) + 2?1 (A,2"™ + Ap_q2™ L4+ Ajx + Ag)e™®.

The idea for the repeated cases is to get rid of all the repeats while preserving
the same amount of constants.

The cases that are delineated above are very general cases. Bellow I have set up
a table of cases 2 and 3 that we will come across most often in this class. However,
you may get a problem that is of a more general set up, so don’t use the table as a
crutch.

Case Characteristic solution Repeat Particular solution form

Case? Yo = c1€"7 4 o7 flx) =amem” yp = (Apz™ + -+ Ajx + Ag)e™”
Yo = €5 (Acos(0x) + Bsin(0z)) | f(x) = 2" cos(0x) | yp = x(Ana™ + - - - + Ag)es® cos(0x)

Case3 Ye = (c1 + cax)e™® f(z) = amel® Yp = 2 (Apa™ + -+ Ajx + Ag)e®




It can be tricky to figure out what y, has to be at first, but hopefully some
practice problems will help us,

6)

We solve for the characteristic solution first, r> 4+ 2r = r(r +2) = 0 =
r=0,-2,8 y. = ¢1 +cee 2 and f(t) = 3 + 4sin2t. Notice the 3
repeats with c¢;. Our initial guess for the particular solution would be
yp = A+ Bcos2t+ C'sin 2¢, but this would be incorrect because we already
have a lone constant in our characteristic solution, so our actual particular
solution is y, = At + B cos2t 4 C'sin 2t. Plugging this into the ODE gives,

4(C' — B)cos2t —4(B+ C)sin2t +2A = 3 + 4sin 2t

Matching terms gives 2A = 3 = A = 3/2 readily. From the cosine term we
get 4(C—B) = 0 = C = B because there is no cosine term on the right hand
side. From the sine terms we have —4(B+(C) =8B =4=C =B = —1/2,
so our particular solution is, y, = %t — % cos 2t — % sin 2¢. Then our general
solution is,

3 1 1
y=rc+ 026*% + it —-3 cos 2t — 3 sin 2t.

As usual we find the homogeneous solution first, 72 +9 = 0 = r = +3i,
then y. = Acos 3t + Bsin3t, and f(t) = t2e3' + 6. There are no repeats, so
we just proceed as usual, y, = (At? + Bt + C)e3' + D. Plugging this into
the ODE gives,

2Ae3" 4+ 6(2At + B)e3 +18(At? + Bt 4 C)e3 + 9D = 23 46,
= 18At%e3 4 (124 + 18B)te3" + (2A + 6B + 18C)e3! + 9D = t2e3 + 6.

Matching the terms readily gives 9D = 6 = D = 2/3. From the t?e3 we get
184 =1 = A =1/18. The other terms are zero so we get, 12/18 + 18B =
0=B=-1/27,and 1/9+2/9+18C = 0 = C = 1/162. So, our particular
solution is y, = (t%/18 — /27 + 1/162)e3 +2/3. Then our general solution
is,

1 1 1 2
=A t+ Bsin3t+ | —t> — —t+ — | 3 + =,
y=Acost + Bsind +<18 27 +162>e 3



18) Again, 12 —2r —3 = (r —=3)(r +1) = 0 = r = 3,—1. This gives us a
characteristic equation of y. = c1e3 + coe™?, and f(t) = 3te?. So, there
are no repeats and we proceed as usual, y, = (At + B)e?'. Plugging this
into the ODE gives,

4 A+ 4(At+B)e? —2Ae* —4(At+B)e? —3(At+B)e* = —3Ate* +(24-3B)e?" = 3te™.
Matching the te?! terms gives —3A = 3 = A = —1. The other term is zero
so we get —2—3B =0 = B = —2/3. This give us y, = (—t —2/3)e?, then
our general solution is

2
Y= cle3t + CQe_t + (—t — 3) et

The first initial condition gives, y(0) =¢1 +¢c2 —2/3=1=¢1 + ¢c2 =5/3,
and the second gives, y'(0) = 3¢1 —ca —1—4/3 =0 = 3¢; — ¢y = 7/3.
Now we add the equations to get, 4c; =4 = ¢; = 1 = ¢o = 2/3. Then,

our solution is,
. 2 2
3t t 2t
= + = + | —-t— = .
y=ce 36 < 3) e

24) For this problem we only need the form of the particular solution. In order
to get that we still have to compute the characteristic solution, 72 +2r+2 =
0 = r = —1=£4, which gives y. = e "(¢y sint + co cost). From f(z) we can
guess a particular solution of

yp =€ '[A+ Bcost + Csint + (Daot* + D1t + D) cost + (Eqt? + Eyt + Fy) sint]

= e '[A + (Bat® + Byt + By) cost + (Cat? + C1t 4 Cp) sint].
However, this would be wrong due to the repeats. So, we need to multiply
out by t for the cosine and sine terms,

Yp = € "[A+t(Bat? + Byt + By) cost + t(Cat® + C1t + Cp) sint]



