Mathematics 38 Tu fts Differential Equations

Final Exam UNIVERSITY May 9, 2011 8:30 - 10:30 AM

No calculators, books or notes are allowed on the exam. All electronic devices must be turned off and put away.
You must show all your work in the blue book in order to receive full credit. Please box your answers and cross out
any work you do not want graded. Make sure to sign your blue book. With your signature you are pledging that you
have neither given nor received assistance on the exam. Good luck!

1. (30 points, 5 each) No partial credit.
a. Check for independence of:
1) the collection of functions =, zInz, xIn2?;
[dependent; x In 22 = 2z In x, which is 2 times of the second function]
2) the collection of vectors

1 8 13 12
2 7 8 10 |
3 ? 6 ) 3 ) 4 b
4/ \5 —2 -1

[dependent; 2 times of the second column minus 3 times of the first equals the third column, implying dependence]
b. Use the definition of the Laplace transform to compute .Z[te '];

[.i”[te_t]Z/ te_te_Stdt:/ te=TVLgE = lim (—
0 0

c. Find (D? + 2D + 1)[e*' sint];
[(D? +2D +1)[e* sint] = (D + 1)*[e* sint] = €*'(D + 3)*[sint] = th[(sint)N + 6(sint)/ +9sint = e*(8 sint+l
6cost).]

d. Evaluate e * t;
t

t
[ef xt = / el tudu = e </ e“udu) =e' (—ue'ly—e "f) =€ (—teF —e T +1) =€ —t—1]
0

0
e. Find all solutions of the equation

. 1 1
te= (TR — 7)26 ( Jr1)t|64> = )Q]I

s+1 (s+1 (s+1

! 2
T +x=x

[r = 0 and z = 1 by inspection. Find other possible solutions using separation:

d
_dr
z(zx —1)
or p p
Jis =]
r—1 T
or )
In|Z—=| =t +1InC,
x
or

z(t) = (1 —Ce")™L,

Notice, z = 1if C' = 0. Hence, answer is = 0 and z(t) = (1 — Cef)~1. ]
f. Solve the initial value problem

/ 1
r +x=2°  z(0)=-.
4
[From Part (e) x(0) = ﬁ = 1/4 implying C = 3.]
2. (6 points) Find the general solution of the non-homogeneous equation
z + ztant = sin 2¢.
[First, the homogeneous equation has the general solution & = c cos t. Variation of Parameters gives p(t) = —2(cost)?.

Hence, z(t) = C cost — 2(cost)?.]



3. (10 points) Consider the following initial value problem:

z = V]|, z(0) = 0.

a. Is the existence and uniqueness theorem applicable?

[No, since f(t,x) = +/|z is not differentiable at zy = 0;]
b. If it is not applicable, does the IVP has a solution?

[Yes, e.g. « = 0 by inspection;]
c. If a solution exists, is it unique? Explain.

[No, e.g. z(t) = t2/4 (which can be aesily found by separation of variables) is also a solution to the given IVP.]
4. (8 points) Find the inverse Laplace transform of

2s—1
G Pt 2 32 25 — 1 3
s — s — . . _ S — ;
7 st 8 G274 + 2221 d implying .Z l[m] = 2¢% cos 2t + iezt sin 2t;]

b. #.

$3 + 452 + 4s

L ) = 27 ] = w027 (- 1) = w0~ 1))

s% + 452 + 4s (s+2)2 (s+2)2
5. (8 points) Let the matrix
1 1 0
A=|-2 1 -1
0 -1 1
be given.
a. A has an eigenvalue A = 1. Find an eigenvector corresponding to this eigenvalue;
1
[v=1{ 0 ]I
-2
-1
b. The vector v = i is an eigenvector of A. Find the corresponding eigenvalue.
1
[A=1—-13]
6. (10 points) Use the Laplace transform method to solve
(D* — D)z = { Loy, 2(0) = 2/(0) = 2 (0) = 0.
0, if t>2,

No credit for any other method.
[Rewrite the equation in the form (D? — D)x = 1 — uy(t) and then apply the Laplace transform. This gives

1 e2s

Ll = s2(s2 - 1) B s2(s2 —-1)

Invert the first term

-1 _ 1 1 _ 1 :}et_e—t_
L g = [2(3_1) 2(s+1)_51j 5 )=t

Use this and Second Shift formula to invert the second term, obtaining
K7 [ =

Therefore, z(t) = 2 (e —e™*) —t — uz(t) ("2 —e 2 -2t +4).]



7. (10 points) Solve the system of differential equations

1 -1 —4
D=2 -2 -2 |4
1 0 -4
[The characteristic polynomial is
1-—A -1 —4
PN =| 2 —2-Xx -2 :‘f _ﬁA‘—(HA)’lIA _ﬁA’
1 0 —4 - A

“2A+3) = AA+2)A+3) = —(A+3)[(A+ 1)2 + 1],

giving eigenvalues A = —3 and A = —1 =+ ¢. Eigenvectors corresponding to A = —3 and A = —1 — i respectively are
1 3 -1
vi= 10 ],andvya=1| 3 ] +4¢| 1 |.Hence,three linearly independent vector-solutions to the given system are
1 1 0
e 3t 3cost —sint cost + 3sint
hi(t) = 0 |, ho(t) =e"| 3cost+sint |, hg(t) =e *| —cost + 3sint
e 3t cost sint

]

. (8 points) Solve the system of differential equations

" 3 2\, 2e~ 2
Dx:<2 3)x+(€_2t>.
et ot
[The homogeneous part has the general solution H (t) = c1hy(t) + caha(t), where hq () = ( ot >, ha(t) = <e5t )

The variation of parameters method leads to the system
’ ’
—ele; +edley = 272,

’ ’ _
etcl + eE’tCQ =e 2,

Solving this system we have ¢; = —1e73 and Cy = 3¢~ Integrating, c; = ge " and c; = —3e”"". Hence, a
Zot
particular solution is p(t) = — 5 8:_%
—et €5t 86—2t
Answer: z(t) = cl( o ) teal ) - o= o2t )]
9. (10 points) Consider the system
s _
dt Y,
dy 2
— =z —-2y(l+=2
7 y(1 +27)

a. Show that E = 22 + 32 is a Lyapunov function for this system;
[9E = —zy + 2y — 2y*(1 + 22) < 0]
b. Find equilibrium points;
[The only equilibrium point is (0,0).]
c. Classify each equilibrium;
[ E(x,y) = 22 + y? has a local (even global) min at (0, 0). Therefore, the equilibrium point is a stable attractor;]
d. Find the linearized matrix for each equilibrium point;

[Ago = {(1) :H]



e.

f.

Draw the phase portrait of the linearization of each equilibrium;

>~ 0f
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1k
15k
_2 - ‘, R
_é _1‘_!(0.81?, -1.né) 6 015
X

Determine whether the system has closed integral curves.
[Existence of the Lyapunov function excludes closed curves.]




