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5. NONHOMOGENEOUS LINEAR EQUATIONS WITH CONSTANT COEFFICIENTS

This chapter gives three methods by which we can construct particular solutions to
an n'-order nonhomogeneous linear ordinary differential equation

(5.1) Ly = f(t),
when the differential operator L has constant coefficients and is in normal form,
(5.2) L=D"+aD" '+ ---+a,_1D+a,.

The previous chapter showed that constructing a particular solution of (5.1) is the key
step either in finding a general solution of (5.1) or in solving an initial-value problem
associated with (5.1).

The first two methods we present are Key Identity Fvaluations and Undetermined
Coefficients. They are related and require the forcing f(t) to have a special form.
Because they generally provide the fastest way to find a particular solution whenever
f(t) has this special form, it is a good idea to master at least one of them.

The third method we present is Green Functions. It can be applied to any forcing
f(t), but does not yield an explicit particular solution. Rather, it reduces the problem
of computing a particular solution to that of evaluating n integrals. Because evaluating
integrals takes time, this method should only be applied when the first two methods
cannot be applied.

5.1. Key Identity Evaluations. This method should only be used to find a particular
solution of equation (5.1) when the following two conditions are met.

(1) The differential operator L has constant coefficients.
(2) The forcing f(t) can be expressed in the form

&) = (fot" + fit™ + -+ fa)e cos(vt)

(5.3) '
+ (gotd + gt gd) e sin(vt) ,

for some nonnegative integer d and real numbers p and v with v > 0. Here we
are assuming that fo, f1, -+, fq and go, g1, - -+, g4 are all real and that either

fo # 0 or vge # 0.

When the forcing f(t) can be expressed the form (5.3) it is said to have characteristic
form. The complex number p + iv with v > 0 is called the characteristic of f(t) while
the integer d is called the degree of f(t). If v = 0 we say that f(t) has real characteristic
form. Otherwise we say that f(t) has complex characteristic form.

Remark. If f(¢) has real characteristic form then the gy can be anything because v = 0
implies that sin(vt) = 0 for every ¢. In this case we can assume that all the g are zero.
Then the fi are uniquely determined by the linear independence of the functions

tdert td=lert .o tett et

Remark. If f(¢) has complex characteristic form then we can restrict to v > 0 because
the form (5.3) remains unchanged if we replace v with —v and each gy with —g;. The
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restriction ¥ > 0 implies that the f; and g; are uniquely determined by the linear
independence of the functions

tlet cos(vt), tileM cos(vt), --- tetcos(vt), et cos(vt),

tlet sin(vt), t¥ e sin(vt), --- tetsin(vt), eMsin(vt).

Verification of condition (1) is always easy to do by inspection. Verification of con-
dition (2) is often easy to do by inspection, but sometimes requires the use of some
trigonometric or other identity. You should be able to identify when a forcing f(¢) has
characteristic form and, when it does, to read-off its characteristic and degree.

Example. The forcing of the differential equation Ly = 2e* has characteristic form
with characteristic ¢ + iv = 2 and degree d = 0.

Example. The forcing of the differential equation Ly = t?e 3! has characteristic form
with characteristic pu + iv = —3 and degree d = 2.

Example. The forcing of the differential equation Ly = t ¢ sin(3t) has characteristic
form with characteristic g + iv =5 + i3 and degree d = 1.

Example. The forcing of the differential equation Ly = t3 + 7t has characteristic form
with characteristic ¢ + iv = 0 and degree d = 3.

Example. The forcing of the differential equation Ly = sin(2t) cos(2t) can be put into
the form (5.3) by using the double-angle identity sin(4t) = 2sin(2¢) cos(2t). The equa-
tion thereby can be expressed as Ly = % sin(4t). Therefore the forcing has characteristic
form with characteristic p + iv = 14 and degree d = 0.

5.1.1. Setting Up Key Identity Fvaluations. The method of Key Identity Evaluations
is based on the observation that for any forcing that has characteristic form with char-
acteristic p + iv we can construct an explicit particular solution of equation (5.1) by
evaluating the Key Identity and some of its derivatives with respect to z at z = u + iv.
For example, if p(z) is the characteristic polynomial of L. then the Key Identity and its
first four derivatives with respect to z are

L eZt) = p(z)e™,
L(te®) =p(z)te +p'(2) e,
(5.4) L") =p(z) ™ + 2p/(z) te* +p"(2) €
L(t%*) = p(z) t°e* + 3p/(2) t?¢* + 3p"(2) t ezt +p"(2) e
L(t46zt) p(Z) t4ezt + 4p (Z) t36zt + 6]?”(2) t26zt + 4p///(z tezt +p ( ) zt ]

We see that when these are evaluated at 2 = p + iv then the terms on the right-hand
sides above have the same form as those appearing in the forcing (5.3).
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Remark. The coefficients appearing on the right-hand side of (5.4) are the coefficients
that appear in the binomial expansion. They are generated by the Pascal triangle:

1
1 1
1 2 1
1 3 3 1
1 4 6 4 1
1 5 10 10 S 1

Recall that each entry in the Pascal triangle is the sum of the two entries appearing
immediately above it. By using this rule it is easy to extend (5.4) to as many derivatives
of the Key Identity with respect to z as needed.

If the characteristic u + iv is not a root of p(z) then one needs through the d*
derivative of the Key Identity with respect to z. These should be evaluated at z = u+iv.
A linear combination of the resulting d + 1 equations (and their conjugates if v > 0)
can then be found so that its right-hand side equals any f(¢) given by (5.3). We can
then read off Yp from this linear combination.

More generally, if the characteristic p + v is a root of p(z) of multiplicity m then
one needs through the (m+d)™ derivative of the Key Identity with respect to z. These
should be evaluated at z = p + iv. Because p + v is a root of multiplicity m, the
first m of these will vanish when evaluated at z = p + iv. A linear combination of the
resulting d + 1 equations (and their conjugates if v > 0) can then be found so that its
right-hand side equals any f(t) given by (5.3). We can then read off Yp from this linear
combination. This case includes the previous one if we understand “u + v is a root of
p(z) of multiplicity 0” to mean that it is not a root of p(z).

Given a nonhomogeneous problem Ly = f(¢) in which the forcing f(¢) has character-
istic form with characteristic p + iv, degree d, and multiplicity m, the method of Key
Identity Evaluations will find a particular solution Yp as follows.

1. Write down the Key Identity through its (m + d)*" derivative with respect to z.

2. Evaluate the m'™ through the (m + d)™ derivative of the Key Identity at z =
v,

3. Find a linear combination of the resulting d + 1 equations (and their conjugates
if v > 0) whose right-hand side equals f(¢) and read off Yp.

Remark. The method Key Identity Evaluations is fairly painless when d is small. For
the problems we will face both m and d will be small, so m + d will seldom be larger
than 3, and more commonly be 0, 1, or 2.

5.1.2. Zero Degree Examples. The case where d = 0 often arises in applications. When
d = 0 the method of Key Identity evaluations reduces to a single equation that can be
easily solved. For example, if the characteristic p+ iv has multiplicity m = 0 then that



single equation is just the Key Identity evaluated at p + iv, which is
L(e(u-l-iu)t) _ p(,U + il/) 6(,u+iu)t_
Because p(u + iv) # 0 we see that a particular solution of L(y) = e+ is
e(,u-l-iu)t
plp+iv)’
On the other hand, if p + v has multiplicity m > 0 then that single equation is just
the m'" derivative of the Key Identity evaluated at u + iv, which because

(5.50) Yp(t) =

pP®(u+iv) =0 forevery k <mand p™(u+iv)#0,
we see from (5.4) becomes
L<tme(u+il/)t) _ p(m) (Iu + Zl/) e(;H—iV)t )

Because p™ (i + iv) # 0 we see that a particular solution of L(y) = e+t ig
- v tme(u-‘riu)t
. t) = ————.

We call (5.5) the zero degree formulas. The first can be recovered from the second by
setting m = 0. They can be applied whenever the forcing has characteristic form with
degree d = 0 and characteristic pu + 1v. We illustrate with examples.

Remark. Because the characterisitc g+iv has multplicity m > 0 we see from (5.4) that
the right-hand sides of the £*® derivative of the Key Identity will vanish at z = p+iv for
every k < m, which tells us something we already know, namely, that L(tke(“”")t) =0
for k =0, ---, m — 1. This is why we need the m'" derivative of the Key Identity to
construct a particular solution.

Remark. The zero degree formulas (5.5) are also called exponential response formulas
because they give a solution of equations that have a purely exponential forcing — i.e.
equations in the form Ly = e+,

In the first examples the forcing has real characteristic form, i.e. v = 0.

Example. Find a general solution of
Ly = D%y + 2Dy + 10y = 6e* .
Solution. The characteristic polynomial is
p(2) =2 +22+410=(2+ 1> +9= (2 +1)* + 3*.

Its roots are —1+£43. Hence, a general solution of the associated homogeneous equation
is

Yi(t) = cre " cos(3t) + coe " sin(3t) .
To find a particular solution, first notice that the forcing has characteristic form with

characteristic u 4 tv = 2 and degree d = 0. Because the characteristic 2 is not a root
of p(z), it has multiplicity m = 0.



For 4+ iv = 2 and m = 0 the zero degree formula (5.5a) yields

L(pe(z)) =

By multiplying this equation by 6 we see that a particular solution of L(y) = 6e? is

Therefore a general solution is

y = cre " cos(3t) + cae” " sin(3t) + Le*.

O 1 1 1 1 1 1 1 1
0 02 04 06 08 1 12 14 16 1.8

FIGURE 5.1. Solution to D%y + 2Dy + 10y = 6e* shown for the initial
conditions y(0) = 3 and y'(0) = 0.

Example. Find a general solution of
Ly = D*y — 6Dy + 9y = 4e".
Solution. The characteristic polynomial is
p(z) =22 —62+9=(2—3)%.
It has the double root 3. Hence, a general solution of the associated homogeneous
equation is
YH (t) = cle?’t + Cgt €3t .

To find a particular solution, first notice that the forcing has characteristic form with
characteristic p + tv = 3 and degree d = 0. Because the characteristic 3 is a double
root of p(z), it has multiplicity m = 2.



For 4+ iv = 3 and m = 2 the zero degree formula (5.5b) yields

L t2 e3t _ 63t
p// ( 3) :

By multiplying this equation by 4 and using the fact that p”(z) = 2 we see that a
particular solution of L(y) = 4% is

t2 3t t2 3t
yp(t) = 4 ”?3) = 4—— = 28",
p

Therefore a general solution is

Yy = 163 + ot €3 + 2123

Remark. Had we failed to notice that the characteristic u 4+ iv = 3 has multiplicity
m = 2 and tried to apply the zero degree formula for the m = 0 case, the resulting
division by zero should be a warning that m > 0!

In the next examples the forcing has complex characteristic form. These examples
will require some complex arithmetic. We will make use of the fact that because L has
real coefficients if Y'(¢) and f(¢) are complex-valued functions such that then

L(Re(Y'(t))) = Re(f()),  L(Im(Y(#))) = Im(f (%))

These two real equations are respectively the real and imaginary parts of the single
complex equation L(Y (t)) = f(t), and are thereby equivalent to that equation.

Example. Find a general solution of
Ly = D%y + 2Dy + 10y = cos(2t) .
Solution. As before, the characteristic polynomial is
p(z) =22 +22+10= (2 +1)* + 3%.

Its roots are —1413. Hence, a general solution of the associated homogeneous equation
is
Y (t) = cre”" cos(3t) + cae " sin(3t) .
To find a particular solution, first notice that the forcing has characteristic form with
characteristic pu + i = 2 and degree d = 0. Because the characteristic 72 is not a root
of p(z), it has multiplicity m = 0.
For 4+ iv =i2 and m = 0 the zero degree formula (5.5a) shows that

L< ei2t ) _ 67;21}'
p(i2)

Because L has real coefficients the real part of this equation is

L (Re (;(Tz))) = Re(e™") = cos(2t).
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We thereby see that a particular solution of L(y) = cos(2t) is

() w{ ) (5
— LRe((6 — i4)e®) = LRe((6 — id)(cos(2t) + isin(2t)))

= 5 cos(2t) + 25 sin(2t) .

Therefore a general solution is

y = cre”" cos(3t) + cae” ' sin(3t) + o cos(2t) 4 15 sin(2¢) .

0.81 i

0.6 i

0.2¢ i

_04 Il Il Il Il Il Il Il Il
0

FIGURE 5.2. Solution to D%y + 2Dy + 10y = cos(2t) shown for the initial
conditions y(0) = 1 and ¢'(0) = 0.

Example. Find a general solution of
Ly = D%y + 9y = 4 cos(3t).
Solution. This problem has constant coefficients. Its characteristic polynomial is
p(z) =2 +9=2"+3%.
Its roots are +¢3. Hence, a general solution of the associated homogeneous equation is
Yi(t) = 1 cos(3t) + cosin(3t) .

To find a particular solution, first notice that the forcing has the characteristic form
(5.3) with characteristic p + iv = i3 and degree d = 0. Because the characteristic 43 is
a simple root of p(z), it has multiplicity m = 1.

For 4+ iv = i3 and m = 1 the zero degree formula (5.5b) shows that

L t ei?)t _ €i3t
P/'(i3) '



Because L has real coefficients the real part of this equation is

L (Re (;Z; )) = Re(e™) = cos(3t).

Upon multiplying this by 4 and using the fact that p’(z) = 2z, we see that a particular
solution of L(y) = 4 cos(3t) is

t€i3t t€i3t 4t )
Yp(t) = Rel 4 =Re( 4 = — Re(—ie™
o) ( p'<i3>) ( i6 ) g Reie)
2t
= gRe( — i(cos(3t) + isin(3t))) = Z¢ sin(3t).
Therefore a general solution is

y = ¢ cos(3t) + cosin(3t) + 2t sin(3¢) .

Example. Find a general solution of

Ly = D%y + 2Dy + 10y = 5e " sin(3t) .
Solution. As before, the characteristic polynomial is

p(z) =2 +22+10= (2 +1)* + 3%.

Its roots are —1+43. Hence, a general solution of the associated homogeneous equation
is

Y (t) = cre”" cos(3t) + coe " sin(3t) .

To find a particular solution, first notice that the forcing is of the characteristic form
(5.3) with characteristic u + iv = —1 4143 and degree d = 0. Because the characteristic
—1+ 143 is a simple root of p(z), it has multiplicity m = 1.

For p+iv = —1 443 and m = 1 the zero degree formula (5.5b) shows that

L te _ tHist
p(—1+143) '

Because L has real coefficients the imaginary part of this equation is

t o—tHist .
L{Im{ ——— ] ) =Im(e """ = e "sin(3t).
P (—1+143)

Upon multiplying this by 5 and using the fact that p'(z) = 2(z + 1), we see that a
particular solution of L(y) = 5e ' sin(3t) is

5¢ —t+13t 5¢ —t 13t 5t ]
Yp(t) = Im 6—, =Im L = — e 'Im(—ie™)
p'(—141i3) i6
= 2te Tm( — i(cos(3t) + isin(3t))) = —2te " cos(3t).
Therefore a general solution is

y = cre” " cos(3t) + cae” ' sin(3t) — 2t e " cos(3t).
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5.1.3. Positive Degree Examples. When d > 0 the method of Key Identity evaluations
reduces to d + 1 equations that have to be combined into a single equation whose
right-hand side is f(¢). For example, if the degree d = 1 and the characteristic p + iv
has multiplicity m = 0 then the two equations are just the Key Identity and its first
derivative evaluated at p + iv, which are
L(e(wriu)t) _ p(u + Z-V)e(wriu)t ’
L(t W™ = p(u + iv)t eV 4 pf (o iw) et

Because m = 0 we know that p(u + iv) # 0, the first of these equations recovers the
zero degree formula
+iv)t
L< ek ) > _ i)t
p(p+iv)
while the second yields

(LY oy )
p(p+iv) p(p+ iv)

Upon multiplying the zero degree formula by p'(u + iv)/p(p + iv) and subtracting it
from one just above we obtain

( te(uﬂe)t - P+ w) e(lH-iV')t ) i
p(p+iv)  plp+iv) p(p+iv)

By linearly combining the real and imaginary parts of this formula with the real and
imaginary parts of the zero degree formula we can obtain an explicit particular solution

for any forcing f(t) of characteristic form that has degree d = 1 and characteristic p+iv
with multiplicity m = 0.

The best approach to using the method of Key Identity evaluations is to mimic the
steps that we used to derive the above formulas rather than remembering the formulas
themselves. That approach works when d > 1 as well as when m > 0. We now illustrate
this approach.

Example. Find a general solution of

Ly = D*y + 2Dy + 10y = 4te* .

Solution. As before the characteristic polynomial is
p(z) =22 +22+10= (2 +1)* + 3%.

Its roots are —1+143. Hence, a general solution of the associated homogeneous equation
is

Y (t) = cre™" cos(3t) + coe " sin(3t) .
To find a particular solution, first notice that the forcing has characteristic form with

characteristic p 4+ tv = 2 and degree d = 1. Because the characteristic 2 is not a root
of p(z), it has multiplicity m = 0.
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Because m + d = 1, we will only need the Key Identity and its first derivative with
respect to z:
L(e™) = (2* 4+ 2z + 10) e,
L(te) = (2 + 2z +10) t e + (22 + 2) €.
Evaluate these at z = 2 to obtain
L(e®) =18¢*,  L(te™) =18te* +6¢™.

Because we want to isolate the ¢ e?* term on the right-hand side, subtract one-third the
first equation from the second to get

L(t et — %62'5) = L(t th) — %L(ezt) = 18te? .

After multiplying this by % we can read off that

Yp(t) = 2te* — Ze*.

Therefore a general solution is

y = cre” " cos(3t) + cae ' sin(3t) + 2te* — Ze™.

Example. Find a general solution of
Ly = Dy + 4y = t cos(2t) .
Solution. This problem has constant coefficients. Its characteristic polynomial is
p(z) =22 +4=2"+22
Its roots are +i2. Hence,
Y (t) = ¢1 cos(2t) + ¢ sin(2t) .
To find a particular solution, first notice that the forcing has characteristic form with
characteristic p + 1 = 12 and degree d = 1. Because the characteristic 72 is a simple
root of p(z), it has multiplicity m = 1.

Because m + d = 2, we will need the Key Identity and its first two derivatives with
respect to z:

L(e™) = (z* + 4)e™,

L(te”) = (2> +4)te” +2z¢e”,

L(t%¢*) = (2 + 4)t%e™ + 4zt e + 2¢* .
Because m = 1, we evaluate the first and second derivative of the Key Identity at z = 2
to obtain ‘ ‘ ' ‘ A

L(te™) =ide™,  L(?"?) =i8te™ +2¢™.

Because t cos(2t) = Re(t ¢"), we want to isolate the t ¢®?* term on the right-hand side.
This is done by multiplying the second equation by z% and adding it to the third to find

L((£ + ibt)e™) = L(2e) +ilL(te) = ist e |
Now divide this by 8 to obtain

2, .1
L(t "‘f"it em) _—
18




12

from which we read off that

t2 it ¢ o 2t t -
Yp(t) = Re 3 et ) = ERG(O — i2t)e™") = 1—6(005(2t) + 2t sin(2t)) .
i

Therefore a general solution is

y = ¢ cos(2t) + cosin(2t) + 15t cos(2t) + 7 sin(2¢).

Remark. The characterisitc py+iv = i2 has multplicity m = 1 because p(z) = 2>+4 =0
at z = 12. This means the right-hand side of the Key Identity will vanish at z = 2,
which tells us something we already know, namely, that L(e*") = 0. Moreover, it means
the term involving ¢ e* on the right-hand side of the derivative of the Key Identity and
the term involving t2e¢** on the right-hand side of the second derivative of the Key
Identity will also vanish at z = 2.

10

-10 I I I I I I I I
0

FIGURE 5.3. Solution to D?*y + 4y = ¢ cos(2t) shown for the initial
conditions y(0) =1 and ¢'(0) =0

5.1.4. Why the Method Works. While the foregoing examples show how the method of
Key Identity Evaluations works, they do not show why it works. Specifically, they do
not show why it can find a particular solution for every forcing that has characteristic
form. We will now show why this is the case. You do not need to know these arguments.

Suppose the forcing f(¢) has the characteristic form (5.3) with characteristic p + iv
and degree d. The characteristic form (5.3) can be written as

f(t) = Re((hotd 4 Iyt e Byt By e(,u—l-il/)t) ’

where hy = fr —igy for every k=0, 1, ---, d.
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Now let p(z) be the characteristic polynomial of the operator L. The k" derivative
of the Key Identity with respect to z is

k

L(e) = 3 () s epte

Jj=0

where we recall that the binomial coefficient is defined by

Suppose that g+ iv is a root of p(z) of multiplicity m. For any Cy, C1, - - -, Cyq we have
(Z Cy ktm+k (u+iv) ) ch oL tm+l~c (/H—w)t)
k=0 k=0

o (m+k
= Z(jd & (Z <mj )p(m+k—j)(z)tjezt>
= Z Z Cd—k (mj— k) p(m-f—k—j) (lu + Z‘V)tje(u-‘riu)t

k=0 j=0

S5 (S () ) v
Jj=0 =

— Z hajti e+t
=0

where hg, hy, - -+, hg are related to Cy, C1, ---, Cy by

d
k=j

In particular, these d + 1 equations have the form

o= (") # e )G

hy = (Z‘jf) P (4 i) Cy + (m ;_dl_ 1) p™ (4 iv)Cy
(56) 2= (’Z}ff) P (1 + iv)Co

—1 ) -2 )
(" e (M0 ) e s,

ha = p™ (u+iv)Cy + p(m+d_1)(ﬂ +i)Cri+ -+ p™ (4 v)Ca,
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Because p™ (i + iv) # 0, system (5.6) can be solved for Cy, Cy, ---, Cy for any given
ho, hy, -+, hg. We first solve the first equation for Cy and plug the result into the
remaining equations. We then solve the second equation for C'; and plug the result into
the remaining equations. This continues until we finally solve the last equation for Cj.

Let Cy, C, -+, C4 be the solution of system (5.6) when we set hy = f — igy for
every k =0, 1, ---, d. Then a particular solution of Ly = f(t) is given by
(57) YP(t) = Re((COtm+d + Cltm+d_1 4+ 4 Cd_ltm+1 + Cdtm) e(lH-iV)t) ]

5.2. Undetermined Coefficients. This method should only be applied to equation
(5.1) when the following two conditions are met.
(1) The differential operator L has constant coefficients.
(2) The forcing f(t) has the characteristic form (5.3) for some characteristic p + iv
and degree d.

These are the same conditions required by the method of Key Identity evalutaions.

5.2.1. Form for Particular Solutions. The method of Undetermined Coefficients is based
on the observation that if the characteristic u+iv of the forcing f(¢) is not a root of the
characteristic polynomial p(z) of the operator L then equation (5.1) has a particular
solution of the form

Yp(t) = (At + At 4+ + Ay) e cos(vt)

5.8

58 + (Bot + Bit"" + -+ - 4+ By) et sin(vt)
where Ag, Ay, ---, Ag, and By, By, - -+, By are real constants. Notice that when v =0
the terms involving By, B, ---, By all vanish. More generally, if the characteristic

p v is a root of p(z) of multiplicity m then equation (5.1) has a particular solution
of the form

Yp(t) = (Apt™ ¥+ At 4 Agt™ ) e cos(vt)

5.9

(5:9) + (Bot™ ™ + Byt™ T -+ Bgt™) et sin(vt)
where Ay, Ay, ---, Ag, and By, By, - -+, By are real constants. Notice that when v =0
the terms involving By, By, ---, By all vanish. This case includes the previous one if

we once again understand “u + iv is a root of p(z) of multiplicity 0” to mean that it is
not a root of p(z). When we then sets m = 0 in (5.9), it reduces to (5.8).

5.2.2. Determining the Undetermined Coefficients. Given a nonhomogeneous equation
Ly = f(t) in which the forcing f(¢) has the characteristic form (5.3) with characteristic
i+ v, degree d, and multiplicity m, the method of undetermined coefficients seeks a
particular solution Yp(¢) in the form (5.9) with Ay, Ay, -+, Ag, and By, By, -+, By as
unknowns to be determined. These are the “undetermined coefficients” of the method.
There are 2d+ 2 unknowns when v # 0, and only d+ 1 unknowns when v = 0 because in
that case the terms involving By, By, - -+, By vanish. These unknowns are determined
as follows.

1. Substitute the form (5.9) directly into LYp and collect like terms.
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2. Set LYp = f(t) and match the coefficients in front of each of the linearly in-
dependent functions that appears on either side. (Examples will make this
clearer.)

3. Solve the resulting linear algebraic system for the unknowns in the form (5.9).

This linear algebraic system will consist of either 2d+2 equations for the 2d+2 unknowns
Ag, Ay, -+, Ag, and By, By, -+, By (when v # 0) or d 4+ 1 equations for the d + 1
unknowns Ay, Ay, -+, Ag (when v = 0). Because these unknowns are the parameters
of the family (5.9), this method is also sometimes called “Undetermined Parameters”.
We do not do so here in order to avoid confusion with the method of “Variation of
Parameters” which we will study later.

Remark. The methods of Undetermined Coefficients and Key Identity Evaluations
are each fairly painless when m and d are both small and v = 0. When m and d are
both small and v # 0 then Key Identity Evaluations is usually faster. For the problems
we will face both m and d will be small, so m + d will seldom be larger than 3, and
more commonly be 0, 1, or 2.

5.2.3. Examples. In order to contrast the two methods, we will now illustrate the
method of Undetermined Coefficients on some of the same examples we had previously
treated by Key Identity evaluations.

Example. Find a general solution of
Ly = D%y + 2Dy + 10y = 6e* .
Solution. The characteristic polynomial is
p(2) =22 +2:+10=(2+1)*+9= (2 +1)* + 3%.
Its roots are —1 + 3. Hence,
Y (t) = cre”" cos(3t) + cae " sin(3t) .

To find a particular solution, first notice that the forcing has the characteristic form
(5.3) with characteristic p + iv = 2 and degree d = 0. Because the characteristic 2 is
not a root of p(z), it has multiplicity m = 0.

Because p+iv =2, d =0, and m = 0, we see from (5.9) that Yp has the form

Yp(t) = A62t .
Because
Yh(t) = 2Ae* Yh(t) = 4Ae*
we see that

LYp(t) = Y5 (t) + 2Y5(t) + 10Yp(t)
= 44e* + 4Ae” + 10Ae* = 184 .
If we set LYp(t) = 6¢* then we sce that 184 = 6, whereby A = . Hence,
Yp(t) = €.
Therefore a general solution is

y = cre" cos(3t) + cae” " sin(3t) + Le*.
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Example. Find a general solution of
Ly = D%y + 2Dy + 10y = 4te* .
Solution. As before, the characteristic polynomial is
p(z) =22 +22+10 = (z +1)* + 3%,
Its roots are —1 + 3. Hence,
Yi(t) = cre”" cos(3t) + coe " sin(3t) .

To find a particular solution, first notice that the forcing has the characteristic form
(5.3) with characteristic p + iv = 2 and degree d = 1. Because the characteristic 2 is
not a root of p(z), it has multiplicity m = 0.

Because p+iv =2, d =1, and m = 0, we see from (5.9) that Yp has the form

Yp(t) = (Agt + Ay)e* .
Because
Yh(t) = 2(Aot + Ap)e® + Age® YE(t) = 4(Aot + Ay)e* + 4Ape*
we see that
LYp(t) = Y5 (t) + 2Y5(t) + 10Yk(1)
= 4(Agt + Ay)e* + 44pe® + 4(Apt + Ay)e® + 2A0e* + 10(Aot + A;p)e*
= 18( Aot + A;)e* + 6Age™
= 18Agte® + (184, + 64y)e .

If we set LYp(t) = 4te®® then by equating the coefficients of the linearly independent
functions te* and e* we see that

184p =4, 184, +6A4,=0.

Upon solving this linear algebraic system for Ay and A; we first find that Ay = % and
then that A, = —%AO = —2%. Hence,

Yp(t) = 2te* — Ze*'.
Therefore a general solution is

y = cre' cos(3t) + coe ' sin(3t) + 2te* — Ze*.

Example. Find a general solution of
Ly = D%y + 2Dy + 10y = cos(2t) .
Solution. As before, the characteristic polynomial is
p(z) =2>+22+10 = (z +1)* + 3%,
Its roots are —1 + 3. Hence,

Yi(t) = cre”" cos(3t) + coe ' sin(3t) .
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To find a particular solution, first notice that the forcing has the characteristic form
(5.3) with characteristic p + iv = i2 and degree d = 0. Because the characteristic 2 is
not a root of p(z), it has mutplicity m = 0.

Because p +iv =12, d =0, and m = 0 we see from (5.9) that Yp has the form

Yp(t) = Acos(2t) + Bsin(2t) .
Because
Y5 (t) = —2Asin(2t) + 2B cos(2t) Y5 (t) = —4Acos(2t) — 4Bsin(2t)
we see that
LYp(t) = YS(t) + 2Y5(t) + 10Yp(t)
= —4Acos(2t) — 4Bsin(2t) — 4Asin(2t) 4+ 4B cos(2t)
+ 10A cos(2t) + 10B sin(2t)
= (6A+4B)cos(2t) + (6B — 4A) sin(2t) .

If we set LYp(t) = cos(2t) then by equating the coefficients of the linearly independent
functions cos(2t) and sin(2t) we see that
6A+4B =1, —4A+ 6B =0.
Upon solving this system we find that A = % and B = 1—13, whereby
Yp(t) = 2 cos(2t) + 75 sin(2t) .

Therefore a general solution is

y = cre”" cos(3t) + cae " sin(3t) + 5 cos(2t) + 15 sin(2¢) .

Example. Find a general solution of
Ly = Dy + 4y =t cos(2t) .
Solution. This problem has constant coefficients. Its characteristic polynomial is
p(z) =22 +4=2"+2°.
Its roots are +:2. Hence,
Yu(t) = ¢ cos(2t) + cosin(2t) .

To find a particular solution, first notice that the forcing has the characteristic form
(5.3) with characteristic p + iv = 2 and degree d = 1. Because the characteristic 2 is
a simple root of p(z), it has multiplicity m = 1.

Because p +iv =142, d = 1, and m = 1, we see from (5.9) that Yp has the form

Yp(t) = (Aot® + Ajt) cos(2t) + (Bot® + Bit)sin(2t) .
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Because
Yh(t) = —2(Aot? + Agt) sin(2t) + (240t + A;) cos(2t)
+ 2(Byt? + Byt) cos(2t) + (2Byt + By ) sin(2t)
= (2Bot* + 2(B1 + Ag)t + A1) cos(2t) — (241> + 2(A; — By)t — By) sin(2t)
Y7(t) = —2(2Bot* + 2(By + Ao)t + Ay) sin(2t) 4+ (4Bot + 2(B; + Ap)) cos(2t)
— 2(2A401% + 2(A; — By)t — By) cos(2t) — (440t + 2(A; — By)) sin(2t)
= —(4A0t* + (4A; — 8By)t — 4B, — 24,) cos(2t)

— (4Bot* + (4B1 + 8Ag)t + 4A; — 2By) sin(2t),

we see that
LYp(t) = Yp(t) + 4Yp(t)
= —[(4A0t* + (4A; — 8By)t — 4By — 2A,) cos(2t)
+ (4Bot* + (4B + 84g)t + 44, — 2By) sin(2t)]
+ 4[(Aot® + Ast) cos(2t) + (Bot® + Bit) sin(2t)]
= (8Bt + 4By + 240) cos(2t) — (8Agt + 4A; — 2By) sin(2t) .

If we set LYp(t) =t cos(2t) then by equating the coefficients of the linearly independent
functions cos(2t), t cos(2t), sin(2t), and t sin(2t), we see that

4B, +2Ay =0, 86y =1, 4A, — 2By =0, 84p=0.
The solution of this system is Ay =0, By = %, A= %, and By = 0, whereby

Yp(t) = £t cos(2t) + 2t*sin(2t).

Therefore a general solution is

y = ¢ cos(2t) + cosin(2t) + 15t cos(2t) + 7 sin(2¢) .

Remark. The above example is typical of a case when Key Identity Evaluations is
far faster than Undetermined Coefficients. This is because the forcing has a conjugate
pair characteristic p £ 1w = 442, positive degree d = 1, and small multiplicity m = 1.
This advantage becomes much more dramatic for larger d. Key Identity Evaluations will
usually be as fast or faster than Undetermined Coefficients. If you master both methods
you will develop a sense about which one is most efficient for any given problem.

5.2.4. Why the Method Works. While the foregoing examples show how the method of
Undetermined Coefficients works, they do not show why it works. Specifically, they do
not show why there should be a particular solution of the form (5.9) when the forcing
has the characteristic form (5.3). We will now show why this is the case. While you do
not need to know these arguments, understanding them might help you remember the
form (5.9). We will consider two cases.

First, suppose the forcing f(¢) has the characteristic form (5.3) with real characteristic
p and degree d — i.e. with v = 0. Let p(z) be the characteristic polynomial of the
operator L. Suppose that p is a root of p(z) of multiplicity m. Then p(z) can be
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factored as p(z) = (2 — p)™q(z) where g(u) # 0. Observe the characteristic form of f()
implies that it satisfies the homogeneous linear equation

(D — @)™ f(t)=0.
Then every solution of Ly = f(¢) also satisfies the homogeneous equation
(D =)™ Ly = (D — p)* ' f(t) = 0.

)d+1

The characteristic polynomial of (D — p)* L is r(z) = (2 — ) 'p(2), which factors as

r(z) = (z = )™ 'p(z) = (z = W™ *q(2),  where g(n) # 0.

Therefore p is a root of 7(z) of multiplicity m + d + 1. All the other roots of r(z) and
their multiplicities are determined by the factors of ¢(z). Therefore a fundamental set
of solutions of the homogeneous equation (D — u)4 Ly = 0 is

d+1

6,ut ’ te,ut ’ cor tm+d€,ut

Y

plus the solutions generated by the roots of g(z). All of these solutions are also solutions
of the homogenous equation Lw = 0 except

tme,ut ’ tm-i—leut tm-i—de,ut )

, cee,

Hence, every solution of Ly = f(t) can be written as y = Yy (t) + Yp(t) where Yy (t) is
a solution of the associated homogeneous equation and Yp(t) has the form (5.5) with
v=_0.

Next, suppose the forcing f(t) has the characteristic form (5.3) with characteristic
p + iv and degree d where v # 0. Let p(z) be the characteristic polynomial of the
operator L. Suppose that p + iv is a root of p(z) of multiplicity m. Then p(z) can be
factored as p(z) = ((z — p)*+v?)"q(z) where q(pu+iv) # 0. Observe the characteristic
form of f(¢) implies that it satisfies the homogeneous linear equation

(D = )2+ v2) ™ f(t) = 0.
Then every solution of Ly = f(¢) also satisfies the homogeneous equation
(D = )2 + 1) f(t)=0.

The characteristic polynomial of (D — u)? + y2)d+1L is 7(2) = ((z — p)? + yz)d+1p<z)’
which factors as
d+1 m~+d+1 .
r(z) = ((z — p)* + %) " p(z) = ((z — p)* +v*) e q(z), where g(p+iv)#0.

Therefore p + iv is a root of r(z) of multiplicity m + d + 1. All the other roots of r(z)
and their multiplicities are determined by the factors of ¢(z). Therefore a fundamental

d+1

d+1 d+1

Ly = ((D—p)* +7)

set of solutions of the homogeneous equation ((D — p)? + VZ)dHLy =0is

e cos(vt), te'cos(vt), oo, t"TeM cos(vt),

Msin(vt), teMsin(vt), ---, t"TleMsin(vt),
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plus the solutions generated by the roots of ¢(z). All of these solutions are also solutions
of the homogenous equation Lw = 0 except

tmett cos(vt), t™Tetcos(vt), -, t™Te cos(vt),
tmettsin(vt), t™ettsin(vt), oo, t™ et sin(ut).

Hence, every solution of Ly = f(t) can be written as y = Yy (¢) + Yp(t) where Yy (¢) is
a solution of the associated homogeneous equation and Yp(t) has the form (5.9).
Remark. The Ay and By in (5.9) are related to the Cy, in (5.7) by C, = Ay — i By for
every k=0, ---, d.

5.3. Forcings of Composite Characteristic Form. The methods of Undetermined
Coefficients and Key Identity Evaluations can be applied multiple times to construct a
particular solution of Ly = f(t) whenever

(1) the differential operator L has constant coefficients,
(2) the forcing f(¢) is a sum of terms in the characteristic form (5.3), each with
different characteristics.

When the second of these conditions is satisfied the forcing is said to have composite
characteristic form. The first of these conditions is always easy to verify by inspection.
Verification of the second usually can also be done by inspection, but sometimes it might
require the use of a trigonometric or some other identity. You should be able to identify
when a forcing f(t) can be expressed as a sum of terms that have the characteristic

form (5.3), and when it is, to read-off the characteristic and degree of each component.

Example. The forcing of the equation Ly = cos(t)? can be written as a sum of terms

that have the characteristic form (5.3) by using the identity cos(t)* = (1 + cos(2t))/2.
We see that

Ly = cos(t)* = 1 + L cos(2t).
Each term on the right-hand side above has the characteristic form (5.3); the first with
characteristic p+iv = 0 and degree d = 0, and the second with characteristic p+iv = 2
and degree d = 0.

Example. The forcing of the equation Ly = sin(2t) cos(3t) can be written as a sum of
terms that have the characteristic form (5.3) by using the identity

sin(2¢) cos(3t) = 1(sin(3t 4 2t) — sin(3t — 2t)) = 1 (sin(5¢) — sin(t)) .

We see that

Ly = sin(2¢) cos(3t) = L sin(5t) — §sin(t).
Each term on the right-hand side above has the characteristic form (5.3); the first with
characteristic p+iv = i5 and degree d = 0, and the second with characteristic p+iv =i

and degree d = 0.

Example. The forcing of the equation Ly = tan(t) cannot be written as a sum of
terms in characteristic form (5.3) because every such function is smooth (infinitely
differentiable) while tan(t) is not defined at ¢t = 7 4 mmn for every integer m.

Given a nonhomogeneous equation Ly = f(¢) in which the forcing f(¢) is a sum
of terms, each of which has the characteristic form (5.3), we must first identify the
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characteristic of each term and group all the terms with the same characteristic together.
We then decompose f(t) as

f@) = Fi(t) + fo(t) + -+ fo(t),

where each f;(¢) contains all the terms of a given characteristic. Each f;(¢) will then
have the characteristic form (5.3) for some characteristic p + iv and some degree d.
Then we can apply either Undetermined Coefficients or Key Identity Evaluations to
find particular solutions Y;p to each of

(5.10) LYip(t) = fi(t), LYap(t) = falt), -+ LYgp(t) = fy(t).
Then Yp(t) = Yip(t) + Yap(t) + - - - + Yyp(t) is a particular solution of Ly = f(¢).
Example. Find a particular solution of Ly = D'y + 25D%y = f(t) where
f#) = e* +9cos(5t) + 4t — Ttsin(5t) + 8 — 6t .

Solution. Decompose f(t) as f(t) = fi(t) + f2(t) + f3(t), where

fi(t) =8 —6t, fo(t) = (14 4¢%)e*, f3(t) = 9cos(5t) — Ttsin(5t).
Here fi(t), fo(t), and f5(¢) contain all the terms of f(¢) with characteristic 0, 2, and
i5, respectively. They each have the characteristic form (5.3) with degree 1, 2, and 1
respectively. The characteristic polynomial is p(z) = 2% + 2522 = 22(2% + 5?), which
has roots 0, 0, —i5, t5. We thereby see that the characteristics 0, 2, and 5 have
multiplicities 2, 0, and 1 respectively.

The method of Undetermined Coefficients seeks particular solutions of the problems
in (5.10) that by (5.9) have the forms

Yip(t) = Agt® + Ait?,
Yop(t) = (AotQ + At + A2)€2t ;
Ysp(t) = (Aot + Ast) cos(5t) + (Bot® + Bit) sin(5t) .

The method leads to three systems of linear algebraic equations to solve — systems of
two equations, three equations, and four equations. We will not solve them here.

Key Identity Evaluations is often the fastest way to solve nonhomogeneous equations
whose forcings have composite characteristic form because the Key Identity and its
derivatives only have to be computed once. In the problem at hand, m + d for the
characteristics 0, 2, and ¢5 are 3, 2, and 2. Therefore we need the Key Identity and its
first three derivatives with respect to z:

L(e“) = (24 + 2522) e,
L(t eZt) = (24 + 252:2) te®t + (4,23 -+ 502) et
L(tQGZt) = (24 + 2522) t2e*t + 2(423 + 502) te®t + (12,22 + 50) et
L(t3eZt) = (24 + 2522) et + 3(423 + 502) t2e® + 3(1222 + 50) te* 4 24z e .
For the characteristic 0 one has m = 2 and m + d = 3, so we evaluate the second
through third derivative of the Key Identity at z = 0 to obtain
L(#*) =50,  L(t*) = 150t.
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It follows that L(gt* — 5-t*) = 8 — 6t, whereby Yip(t) = 5% — 1%,
For the characteristic 2 one has m = 0 and m + d = 2, so we evaluate the zeroth
through second derivative of the Key Identity at z = 2 to obtain
L(e™) =116€*,
L(te*) =116t + 132¢™
L(t%*) = 116%™ + 264t e* + 98 €.

We eliminate ¢ e?* from the right-hand sides by multiplying the second equation by 254

116
and subtracting it from the third equation, thereby obtaining

L(te* — 264t ) = 116%™ + (98 — 264132) ™.

Dividing this by 29 gives

1422t 664 26\ _ 442,26, (98 66132\ 2t
L(zgte a0zt € )—4te +<29 292 )e :

We eliminate e from the right-hand side above by multiplying the first equation by
1 (98 — 66'132) and subtracting it from the above equation, thereby obtaining

L(%t2€2t_ 66 4 2t _ L(% _ 66-132) e2t> 4202

116 \ 29 292
292 116 \ 29 292

1

Next, by multiplying the first equation by and adding it to the above equation we

' 116
obtain
1,22 66, .2t 1 (98 66132 2\ _ 2\ 2t
L<29t € a0zt € 116(29 292 1) € ) = (1+4t )e ,
_ 1422t 664 .2 1 (98 66132 2t
Whereby ngp(t)—ﬁt (& —@te —m(z—g—w—l)e .

For the characteristic ¢5 we have m = 1 and m + d = 2, so we evaluate the first
through second derivative of the Key Identity at z = 5 to obtain

L(te®) = —i250e™,  L(t%"") = —i2- 250t ™ — 250 €™ .
Upon multiplying the first equation by ¢ and adding it to the second we find that
L(£?e™ +it ™) = —i2- 250t ™" .
The first equation and the above equation imply

1y iBt\ bt 142 05t s 1 g dBt\ 4 i5t
L(zﬁte )—e , L(500te +iggte )— ite™.

The real parts of the above equations are

L( — 5ist sin(5t)) = cos(5t) L(z55t% cos(5t) — st sin(5t)) = ¢ sin(5¢) .

This implies that

L( — 52t sin(5t) — =55t cos(5t) + =Lt sin(5t)) = 9 cos(5¢) — 7t sin(5t),

whereby Y3p(t) = —=6t sin(5t) — z=t* cos(5t).

Finally, putting all the components together, a particular solution is
Yp(t) = Yip(t) + Yap(t) + Yap ()

_ 442 1,3, 1,22 66,2 1 (98 66132 2
= o5t a5t + ggt7e a0zt € 116( 1>€

— -t sin(5t) — =Lst” cos(5t) .
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5.4. Green Functions: Constant Coefficient Case. This method can be used to
construct a particular solution of an n'"-order nonhomogeneous linear ODE

(5.11) Ly = f(¢)
whenever the differential operator L has constant coefficients and is in normal form,
(5.12) L=D"+a;D"'+---+a,:D+a,.

Specifically, for any initial time ¢; the particular solution y = Yp(t) of (5.11) that
satisfies the initial condition Yp(t;) = Yi(t;) = -+ = Ign_l)(t]) = 0 is given by

(5.13) Yp(t) = /tg(t —s)f(s)ds,

tr

where ¢(t) is the solution of the homogeneous initial-value problem
(5.14) Lg=0, g(0)=0, ¢0)=0, - ¢"20)=0, ¢g"V(0)=1.

The function g is called the Green function associated with the operator L. Solving
the initial-value problem (5.14) for the Green function is not difficult when the roots of
the characteristic polynomials can be found. The method thereby reduces the problem
of finding a particular solution Yp(t) for any forcing f(t) to that of evaluating the
integral in (5.13). However, evaluating this integral explicitly can be quite difficult or
impossible. In such cases the answer might be expressed in terms of a definite integral.

5.4.1. Examples. Before we verify that Yp(t) given by (5.13) is a solution of (5.11), let
us illustrate how the method works with a few examples.

Example. Find a general solution of
2

Ly=D% —y=— .
Y vy et et

Solution. The operator L. has constant coefficients and is already in normal form. Its
characteristic polynomial is given by p(z) = 22 — 1 = (z — 1)(z + 1), which has roots
+1. Therefore a general solution of the associated homogeneous equation is

Yi(t) = cre’ + coe .

By (5.14) the Green function g associated with L is the solution of the initial-value
problem

D’g—g=0, ¢(0)=0, ¢(0)=1.

Set g(t) = c1e' 4+ cpe™t. The first initial condition implies ¢g(0) = ¢; + ¢o = 0. Because
g (t) = cie! — cpe™t, the second condition implies ¢'(0) = ¢; — ¢ = 1. Upon solving
these equations we find that ¢; = % and ¢ = —%. Therefore the Green function is
g(t) = 3(e' — e7) = sinh(t).

The particular solution given by (5.13) with ¢; = 0 is then

t t—s —t+s t —s t s
e —e e e
YP(t)_/—ds—et/ —ds—et/ —ds.
o e +e’’? o €5 +e’? o € +e’®
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The definite integrals in the above expression can be evaluated as
t -5 t —2s
€ e
ds = ———ds=—1Llog(14e*
/0 es 4+ e—s /0 1+ e—2s 2 g( )

t oS t g2 t e2t 41
ds = ds = Llog(e* +1)| =11 .
/0 es 4+ es § /0 628 + 1 § 2 Og(e + ) 0 2 0g 2

The above expression for Yp(t) thereby becomes

1 —2t 2t 1
Yp(t) = —%etlog( +2€ ) —1e7 log(e 2+ ) :

t

Therefore a general solution is y = Y (t) + Yp(t) where Yy (t) and Yp(t) are given
above.

Remark. Notice that in the above example the definite integral in the expression for
Yp(t) given by (5.13) splits into two definite integrals over s whose integrands do not
involve t. This kind of splitting always happens. In general, if L is an n'"-order operator
then the expression for Yp(t) given by (5.13) always splits into n definite integrals over
s whose integrands do not involve ¢. To do this when the Green function involves terms
like et cos(vt) or et sin(vt) requires the use of the trigonometric identities

cos(¢ — 1) = cos(¢) cos(¢) + sin(¢) sin(v)) ,
sin(6 — ) = sin(@) cos() — cos(@) sin(v).

You should be familiar with these identities.

(5.15)

Example. Find a general solution of

27

Ly = D*y + 9y = .
Y=Yt = 6 osin(30)

Solution. The operator L has constant coefficients and is already in normal form. Its
characteristic polynomial is given by p(z) = 22 + 9 = 22 + 3%, which has roots +i3.
Therefore a general solution of the associated homogeneous equation is

Yu(t) = ¢1 cos(3t) + cosin(3t) .

By (5.14) the Green function g associated with L is the solution of the initial-value
problem

D?g+99=0, ¢(0)=0, ¢(0)=1.

Set g(t) = c;cos(3t) + cosin(3t). The first initial condition implies g(0) = ¢; = 0,
whereby ¢(t) = cosin(3t). Because ¢'(t) = 3¢y cos(3t), the second condition implies
¢'(0) = 3¢y = 1, whereby ¢, = 3. Therefore the Green function is g(t) = 3 sin(3t).

-3
The particular solution given by (5.13) with ¢; = 0 is then

9

Yo(t) = /0 sin (300 = ) 15 g &
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By (5.15) with ¢ = 3t and ¢ = 3s, we see sin(3(t—s)) = sin(3t) cos(3s) —cos(3t) sin(3s).
We can use this to express Yp(t) as

£ 9cos(3s) © 9sin(3s)
Yp(t) = sin(3t ds — cos(3t d
p(t) = sin(3 )/0 16 + 9sin(3s)2 s — cos(3 )/0 16 + 9sin(3s)? °

The definite integrals in the above expression can be evaluated as

/t 9 cos(3s) ds — /t = cos(3s) s
o 16 + 9sin(3s)? o 1+ 5 sin(3s)?

t

= Ltan"" (2 sin(3s))

= 1 tan" (23 sin(3t)) .
0

/t 9sin(3s) Qs — /t 9sin(3s) s — /t 5= sin(3s) s
o 16+ 9sin(3s)? o 25 —9cos(3s)? o 1 — Zcos(3s)?

25
3 t 3 2
:_Llog<1—l—§cos(33)) :—%log(1+§cos(3t>§).
1 — £ cos(3s) 1 — £ cos(3t) ¢

0

Here the first integral has the form

d
i / 1 +uu2 = jtan”'(u) + C, where u = 3 sin(3s),

while by using partial fractions we see that the second has the form
du 14+u
_%/1——112 :—%log(m) +C, where u = £ cos(3s) .
The above expression for Yp(t) thereby becomes

: _ : 5+ 3cos(3t) 1

_ 1 1(3 1

Yp<t> =3 Sln(?)t) tan (Z Sln(St)) + 10 COS(?)t) IOg <mz) .
Therefore a general solution is y = Yy (t) + Yp(t) where Yy (t) and Yp(t) are given
above.

Remark. One can evaluate any integral whose integrand is a rational function of sine
and cosine. The integrals in the above example are of this type. The next example

illustrates what happens in most instances when the Green function method is applied
— namely, the integrals that arise cannot be evaluated analytically.

Example. Find a general solution of

Solution. The operator L has constant coefficients and is already in normal form. Its
characteristic polynomial is given by p(z) = 2% +22+5 = (2 +1)? + 22, which has roots
—1+42. Therefore a general solution of the associated homogeneous equation is

Yi(t) = cre”" cos(2t) + coe " sin(2t) .
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By (5.14) the Green function ¢ associated with L is the solution of the initial-value
problem
D?g+2Dg+59=0, g(0)=0, g'(0)=1.
Set g(t) = cre " cos(2t) + coe~ ' sin(2t). The first initial condition implies g(0) = ¢; = 0,
whereby g(t) = coesin(2t). Because ¢'(t) = 2c2e" cos(2t) — coe™ ' sin(2t), the second
condition implies ¢'(0) = 2¢; = 1, whereby ¢y = % Therefore the Green function is
g(t) = e tsin(2t).
The particular solution given by (5.13) with ¢; = 7 is then

¢
1
Yp(t) = / le7™sin(2(t — s)) e ds

By (5.15) with ¢ = 2t and ¢ = 2s, we see sin(2(t—s)) = sin(2t) cos(2s) —cos(2t) sin(2s).
We can use this to express Yp(t) as

t s t s 3
Yp(t) =te” 5111(215)/7T %8(8225) ds — ¢! (305(275)/7r %(3228) ds.

The above definite integrals cannot be evaluated analytically. Whenever this is the
case, the answer can be left in terms of the integrals. Therefore a general solution is
y =Yy (t) + Yp(t) where Yy (t) and Yp(t) are given above.

Remark. The Green function method should never be used whenever the methods of
Undetermined Coefficients and Key Identity Evaluations can be applied. For example,
for the equation

Ly = D% +2Dy + 5y =t,
the Green function method leads to the expression

t t
Yp(t) = 2e " sin(2t) / e® cos(2s)sds — e cos(2t) / e’ sin(2s)sds.
0 0

The evaluation of these integrals requires several integration-by-parts. The time it
would take to do these integrals is much longer than the time it would take to carry
out either of the other two methods, both of which quickly yield Y,(t) = 1t — 2!

5.4.2. Why the Method Works. Now let us verify that Yp(t) given by (5.13) indeed
always gives a solution of (5.11) when g(¢) is the solution of the initial-value problem
(5.14). We will use the fact from multivariable calculus that for any continuously
differentiable K'(t,s) we have

t
d
/Kts K(i&,zﬁ)—i—/&tK(t,s)ds7 where D:E.
tr
Because ¢g(0) = 0, we see from (5.13) that

t

m@w=g@ﬂw+/ﬁwa—@ﬂ@@=/3ma—@ﬂ@m.

tr tr

If 2 < n then because Dg(0) = ¢’'(0) = 0, we see from the above that

wﬁ@:mwm+/wawﬂWEa/Ww—wmm&

tr tr
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If we continue to argue this way then because D*~1g(0) = ¢g*=1(0) = 0 for k < n, we
see that for every k <n

DMV (1) = NWW@+/WW—W@®=/WW—W®®-

tr tr

Similarly, because D" 1g(0) = g™~Y(0) = 1, we see that

DwHw=¢%Wmﬂw+/Dwa—@ﬂ$®=fw+/3wmwwv@m&

tr tr

Because Lg(t) = 0, it follows that Lg(t —s) = 0. Then by the above formulas for
D*Yp(t), we see that

LYp(t) = p(D)Yp(t) = D"Yp(t) + a: D" 'Yp(t) 4+ - - + an_1DYp(t) + a,Yp(t)
—l—/ D"g(t — s)f(s)ds —|—/ a D" g(t —s)f(s)ds

tr

+/ an—1Dg(t — s) f(s)ds—i—/tang(t—s)f(s)ds

tr

+/p g(t —s)f(s)ds
— () + /wa$ﬂ@®=ﬂw

tr
Therefore, Yp(t) given by (5.13) is a solution of (5.11). Moreover, we see from the above
calculations that it is the unique solution of (5.11) that satisfies the initial conditions

Yo(t) =0, Yhtr)=0, - Y V(t)=0.
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