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Introduction

These worksheets serve to guide the student through the text for Math 524,
Introduction to Differential Equations, by M. Taylor. They are designed so that each
worksheet covers the material of one lecture. Each worksheet deals with material in
a designated section of the text, and the idea is that a student can do the exercises in
a worksheet in consultation with the text, and in that manner master the material
in the text. There are also a handful of supplementary worksheets, to compensate
for time lost due to the transition from in-class to remote instruction.

These worksheets have been produced in response to the health crisis of 2020.
They are dated to correspond to a class meeting twice a week.



Worksheet 1, Tuesday, 08/11

Ch. 1, §§1-3, Single differential equations (review)

1. Suppose
F) =Y axt®
k=0

is convergent for || < R. Give the power series for f’(t), for t € (—R, R). Consult
Appendix C of Chapter 1 (revised version) for a demonstration of this fact.

2. Give the definition of e*, for z € C. Show that

d

Ee“t =qe®, for teR, ae€C.

Y

3. Show that 4
_eatefat — O,

dt

and deduce that e**e=% = 1.

4. Show that p
_e(a+b)t6—at6—bt =0,
dt

and deduce that e(*t0)t = eatebt for t € R, a,b € C.

5. Show that .
y(t) ="

is a unit speed curve on the unit circle in the complex plane, and relate this to the

Euler identity '
e = cost +isint.

6. Consider the differential equation

dz
i a(t)x = b(t), xz(to) = zo.

Use the identity

A (0400) = (5 + 07

to produce a solution.

7. Use separation of variables to solve

Z—j =2%, 2(0)=1.



Worksheet 2, Thursday, 08/13

Ch. 1, §9, Second order linear equations (review)

1. Let a, b, c be constants, and consider the differential equation

dx  de 0
a—-z= —_— Cr = U.
a2 T

Show that z(t) = e"* is a solution if and only if
ar’ +br+c¢=0.

This is called the characteristic equation.

2. Find the general solution to

d?z

iz r =0.
3. Show that solutions to

Tr g

_ xr =

dt?

are linear combinations of e and e *. Use Euler’s formula to show that such

solutions are also linear combinations of cost and sin t.

4. Find the general solution to
2+ +x=0,

first in terms of complex exponentials, then, using Euler’s formula, in real terms.

5. Find the general solution to
2+ 22" +2=0.

Note that the characteristic equation here has a double root.
Preview of first order linear systems

6. Show that the 2 x 2 system
T] = axy + bxa,
rh = cry + dxg
is equivalent to the matrix ODE

dx

A
a7
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7. Consider the matrix ODE

X
4
a0

with A € M(n,C), z(t) € C". Show that this has a solution of the form
z(t) = My, AeC,veC v#0,

if and only if
Av = dv.

If this holds (and v # 0) we say A is an eigenvalue of A and v is an eigenvector.

Thus a major problem is to analyze the eigenvalues and eigenvectors of a given
matrix A € M(n,C).



Worksheet 3, Tuesday, 08/18

Ch. 2, §51-3, Vector spaces and linear transformations

1. Define the concept of a vector space (over F = R or C). Note that R"™ is a vector
space over R and C" is a vector space over C. (F" is a vector space over F.)

2. Let S ={vy1,...,ux} C V, a vector space. Define what it means to say

S spans V,
S is linearly independent,
S is a basis of V.

3. Study Lemma 3.1 and Proposition 3.2, whose content is:

If V has a basis {v1,...,vx} and if {wy,...,we} C V is linearly independent, then
(<k.

Show that this leads to Corollary 3.3:

If V is finite dimensional, then any two bases of V have the same number of
elements.

In such a case, dim V' denotes the number of elements in a basis of V.

4. State Propositions 3.4 and 3.5.

5. State Proposition 3.6, the Fundamental Theorem of Linear Algebra, and show
how it follows from Propositions 3.4 and 3.5.

6. Deduce from the Fundamental Theorem of Linear Algebra that if V' is finite
dimensional and A : V — V is linear, then

A injective < A surjective < A isomorphism.

7. State Proposition 3.9, characterizing when a matrix A € M (n,F) is invertible in
terms of the behavior of its columns.



Worksheet 4, Thursday, 08/20
Ch. 2, §5, Determinants and invertibility

1. Given

Az(CCL Z), we set det A = ad — be.

Show that A : F? — [F? is invertible if and only if det A # 0. If this holds,
1 d —b
A7t = .
det A (—c a )

2. Consult Proposition 5.1 of Chapter 2 and define det A for A € M (n,F).

3. Show that the formula (5.30) for det A implies

det A = det A*.

4. Read the proof of Proposition 5.3, that if A, B € M(n,F),
det(AB) = (det A)(det B).
Show that this implies Corollary 5.4, i.e.,

A invertible = det A # 0.

5. Read the proof of Proposition 5.6, that, if A € M(n,F),
A invertible <= det A # 0.
See how this completes the result of Exercise 4.

6. Study Exercises 1-3 at the end of §5, treating the expansion of det A by minors
down the kth column, given A € M (n,TF).

7. Use an expansion by minors to evaluate det A for



Supplementary worksheet
85, more on determinants

1. Verify the following method of computing 3 x 3 determinants. Given

ail; ai2 ais
A= | axn ax axs |,

asz1 asz2 ass

form a 3 x 5 rectangular matrix by copying the first two columns of A to the
right. The products in (5.16) with plus signs are the products of each of the three
downward sloping diagonals marked in bold below:

aj; a2 a1z aixr a2
21 agz2 Aaz23 a1 22
a31 (a32 4Agz Azl Aag2

The products in (5.16) with minus signs are the products of each of the three
upward sloping diagonals marked in bold below:

aix; a2 a1z A1 Aai2

Q21 A2 4Az3 A1 422
ag; 4agz2 4agz as1 as2

2. Use the method described above to compute the determinants of

1 2 3 1 2 3 11 1
2 1 2], [1 23], 20 2
3 2 1 2 1 3 30 -1

3. Given A = (0 1 2), compute det A*A and det AA.

4. Compute the determinant of

o O O+
S O NN
S W ww
> = s

5. Consult the exercises at the end of §5 and write down a definition of
detT, for T:V =V,

when V is a finite dimensional vector space over F.



Worksheet 5, Thursday, 08/27

Ch. 2, §6, Eigenvalues and eigenvectors

1. Let V be a finite dimensional vector space over F (R or C), and suppose T :
V — V is linear. For A € [F, define the eigenspace

E(T,)\), and show that T : E(T,\) — E(T, A).

2. We say A is an eigenvalue of T' (A € Spec(T")) provided E(T,\) # 0. Then a
nonzero element of (T, ) is called a A-eigenvector of T. Show that, for A € T,

A € Spec(T') <= det(M] —T') = 0.

3. State the Fundamental Theorem of Algebra, and show how it is used in the proof
of Proposition 6.1, which says that, if F = C, then each linear T': V' — V has at
least one eigenvector in V.

4. Proposition 6.2 says that if {vy, ....v} are eigenvectors of T' € L(V'), Tv; = \jv;,
and if {\1,..., A\x} are all distinct, then these eigenvectors are linearly independent.
Read its proof.

5. Find the eigenvalues and eigenvectors of the 2 x 2 matrices listed in Exercise 1
of §6.

6. Find the eigenvalues and eigenvectors of the 3 x 3 matrices listed in Exercise 2
of §6.
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Worksheet 6, Tuesday, 09/01
Ch. 2, §59-10, Vector and matrix norms

1. On R™ we have the dot product and norm, given by
_ 2 _ 2 2
Vow=vwy + W, Y| =vv=0]+ -+ 07,
and on C™ we have the inner product and norm, given by

(v, W) =V -W = VW1 + - + VuWn, |v|* = (0,0) = 1|2+ + |Jva ]

Look at the definition of inner product spaces given in (9.5)—(9.8) of Chapter 2, and
check that R™ and C" are inner product spaces (over F = R and C, respectively).

2. Consider the definition of normed vector space, given in (9.12)—(9.14). Show
that, if V' is an inner product space, the definition

[ol = v/ (v, v)
makes it a normed space, via the triangle inequality
[v+wl| < lvf| + [Jwl],

cf. (9.14). See the verification of the triangle inequality in (9.15)—(9.16), using the
Cauchy inequality,
| (v, w)| < vl {lwl],

established in Proposition 9.1.

3. If V is an inner product space, a set of vectors {u;} C V is said to be an
orthonormal set provided

(uj, ug) = Ok,

where 65, = 1 if 7 = k, 0 otherwise. The Gramm-Schmidt construction takes an
arbitrary basis {v1,...,v,} of V and produces an orthonormal basis, {u1,...,u,}.
Read about this construction, in (9.25)—(9.31).

4. Let V be an n-dimensional inner product space and let A : V' — V be linear
(A € L(V)). We define the operator norm of A,

[A[] = max {[|Av]| : v € V, [Jof| < 1}.
Equivalently, || A is the smallest constant K for which the inequality
[Av]] < KlJol|, VveV
holds. Show that ||A|| satisfies the triangle inequality:

A+ Bl <[[Al +Bll, VA, BeLV).
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5. In the setting of Exercise 4, show that
IAB| < [IA[[ || B]|-
Then show that, for each k£ € N,
AR < [lA]*.

6. Read about the relation between the operator norm of A € £(V') and its Hilbert-
Schmidt norm, ||A||gs, discussed in (10.14)—(10.21).
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Worksheet 7, Thursday, 09/03

Ch. 3, §1, The matrix exponential

1. Review Appendix C of Chapter 1, particularly Proposition C.4, to the effect
that if F'(t) is given by a convergent power series,

F(t)=> Aptk, |t| <R,
k=0
then F' is differentiable on (—R, R), and
F'(t) =) kAgt"™', for t€(—R,R).
k=1

There the result was stated for Ay € C. See how it continues to work for A, €
M(n,C).

2. Use the estimates from Worksheet 6 to show that, given A € M(n,C), the
function ef4, defined by the series

oo

tk:
tA _ U gk
¢ = Z k!A ’
k=0
is convergent for each A € M(n,C), t € R.

3. Deduce from Exercises 1 and 2 above that

d
%em = Ae!t, VteR, Ae M(n,C),
and also p
%em =1 A.

Note that this generalizes the result of Exercise 2 in Worksheet 1.

4. Show that

d
aeme—m =0,

and deduce that e!de*4 = I, hence

-1
e A = (etA> , VteR, Ae M(n,C).

5. Show that y
G (st A,—tA _ 0,
dt
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hence e(st1)Ae—tA = ¢34 and therefore
e5HDA — es4etd Yot e R, A€ M (n,C).
6. Read the proof of Proposition 1.2 in Chapter 3, §1, which establishes that, for
A,B € M(n,C),

AB = BA = !'ATB) — o148yt e R,

7. Show that if A € M(n,C), X € C,
veE(AN) = ey = e,
Compare the result previewed in Exercise 7 of Worksheet 2.

8. Compute e*4 for the matrices A given in Exercise 1 of Ch. 3, §1.



14

Worksheet 8, Tuesday, 09/08
Ch. 3, §51-3, Matrix exponentials, II

How to compute e'“v.

1. Find a basis {v1,...,v,} of C", consisting of generalized eigenvectors of A.
Here, if A € C is an eigenvalue of A € M (n,C), the generalized eigenspace is

GE(AN) ={ueC": (A—\NFu=0, for some k € N}.

Clearly GE(A,\) D E(A,N). Nonzero elements of GE(A, \) are called generalized
eigenvectors of A. See Chapter 2, §7 for material on this subject, including a proof
that C™ always has a basis of generalized eigenvectors of any A € M(n,C).

2. Find ¢q,...,¢, € C such that v = cyvy + -+ 4+ ¢,v,. Then

ety = cletAvl + e+ cnemvn.

3. Here is how to compute etAvj.

A. If v; is an eigenvector, so Av; = Ajv;, then

tA

_tA
€ v =¢€

J Vj.
B. If v; is a generalized eigenvector, satisfying (4 — \,;I)%v; = 0, then

/—1 tk
etAUj = €t)\j Z H(A — )\]I)kvj
k=0

How to compute the n x n matrix et4.

The jth column of e is e!“e;, where e;j is the jth standard basis vector of C".
For example, if n = 3,
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4. Check out the treatment of e* for A given by (1.51) in Ch. 3, §1. Then compute
et4 for the matrices A given in Exercise 2, at the end of Ch. 3, §1.

5. Consider the treatment given in Ch. 3, §2, of
y (0 -1
e, J= (1 0 )

el = (cost)I + (sint).J

Relate the identity

to Euler’s formula.
6. Consider the treatment of
sintA, costA, A€ M(n,C),

in Exercises 2-5 of Ch. 3, §2. In particular, show that

i sintA = AcostA, i costA = —AsintA.
dt dt

7. Verify the formula
(0 -A +p [ costA —sintA
B_(A 0 >:>e _<sintA costA )’

given A € M (n,C), discussed in Exercise 6 of Ch. 3, §2.
Hint. Denote the right side by X (¢). Compute X'(t), using Exercise 6 above, and

show that X y
0 — I 0
E—(A 0 )X“)v X<0>—(o 1)'
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Worksheet 9, Thursday, 09/10

Ch. 3, §4, Nonhomogeneous equations and Duhamel’s formula

1. The goal here is to treat the non-homogeneous equation

(1) ‘Z—f ~ Az = f(t), 2(0) =m0 €CP

given A € M(n,C), f(t) € C", continuous in ¢. To this end, set
y(t) = e a(t),
and show that (1) yields

dy

— o tA —
=D, y(0) =0

Deduce that .
mw=m+/eﬂﬂwm&
0

hence

z(t) = ey + et /t e A f(s)ds
(2) ’

t
= ey + / e=9)4f(s) ds.
0

This is called Duhamel’s formula for the solution to (1).

2. Study (4.6)—(4.10) in Ch. 3 of the text, regarding how the solution to the second
order equation

v +y=f@1), y0)=uyo, y(0)=u
is given by .
y(t) = (cost)yo + (sint)ys +/ sin(t — s) f(s) ds.
0

3. Consider the inhomogeneous systems in Exercises 3-5 at the end of Ch. 3, §4.

4. Read Appendix B of Ch. 3, treating the matrix Laplace transform and connecting
it to Duhamel’s formula.
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Worksheet 10, Tuesday, 09/15
Review for test, Th 09/17

These review topics are tuned to Worksheets 1-9.

1. Review material in Ch. 1, §§1-3 on
exponential function e%?,
Euler identity, e = cost + isint.
first order linear differential equations ' + a(t)z = b(t),
separation of variables.

2. Review material in Ch. 1, §9 on second order equations
ax” + ax’ + cx =0,

the associated characteristic equation ar? + br + ¢ = 0, and the solutions arising
from the roots of the characteristic equation.

2A. Review the matrix formulation of a first order system of differential equations,
described in Exercises 6—7 of Worksheet 2.

3. Review material in Ch. 2, §§1-3 on vector spaces and linear transformations.
Make note of the following concepts.

spanning, linear independence, basis, dimension,

range, null space,

Fundamental theorem of linear algebra,

injective, surjective, invertible linear transformations.

4. Review material on the determinant of a linear transformation, in Ch. 2, §5. See
Worksheet 4 and the supplementary worksheet that follows it. Particularly study
the result that, if A € M (n,F), then

A is invertible <= det A # 0.

5. Review the material on eigenvalues and eigenvectors, in Ch. 2, §6. Make note of
the following concepts.

eigenspace E(T, \),

characteristic polynomial det(AI — T).

Particularly note the result that, if 7' € L(V),

A is an eigenvalue of T' <= det(A] — T') = 0.
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6. Review material in §§9-10 of Ch. 2, on vector and matrix norms. Make note of
the following concepts:

inner product spaces, and the norm on such a space,

triangle inequality, deduced from Cauchy’s inequality,

orthonormal set, and Gramm-Schmidt construction.

6A. Define the concept of the operator norm of a linear transformation in L(V'),
when V' is an inner product space. Review the demonstrations that, if A, B € L(V),

A+ Bl < [|Al+Bll, [[AB] < [[AlB]l

7. Review material in Ch. 3, §1, on the matrix exponential. Given A € M (n,C),

define e'4, as a power series, and review the demonstration that
d
—et = Aett = 1A
dt

Review the demonstration that e(st1)A4 = esAeta

M(n,C),

, and, going further, for A, B €

eHAFTE) —_ otAgtB i c R «= AB = BA.

8. Continue the review of material in §§1-3 in Ch. 3. Review how to compute e*4v

when

veGE(AN), ie., (A—AX)*v =0, for some ke N.

9. Review material in Ch. 3, §4, on nonhomogeneous equations, of the form

d

& Ax=f(t), 2(0)=a0€C",

dt

given A € M(n,C), f(t) € C". See how the substitution y(t) = e7*4z(t) leads to
Duhamel’s formula for the solution to this equation.

10. Computations. Worksheets 1-9 point to various computational exercises in
the text. Review these.
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Worksheet 11, Tuesday, 09/22

Ch. 3, §8, Variable coefficient linear systems

Section 8 of Chapter 3 deals with the system

(1) fl—f = At)z, x(ty) = 0 € C™,

given smooth A : (a,b) — M(n,C). A key ingredient is a function M : (a,b) —
M (n,C) (for whose existence see Ch. 3, §10 and Ch. 4, §1), solving
dM

1. Study (8.7)-(8.10), regarding the Wronskian

(3) W (t) = det M (t), solving % = (Tr A(t)) W (¢).

See how the analysis of this Wronskian equation yields that
(4) M (ty) invertible = M (t) invertible, YVt € (a,b).
Consider Exercises 1-3, at the end of Ch. 3, §8, bearing on the derivation of (3).

2. Proposition 8.1 says that, if M(t) is as above, and invertible, then the equation
(1) is uniquely solved by
x(t) = M(t)M(to) ‘xo.

Show how this follows from the change of variable

(5) z(t) = M(t)y(t),

and consideration of dy/dt.

3. The variable coefficient version of Duhamel’s formula, for the solution to

(© L — A+ ), (i) = w0,
is given by (8.20):
(7) x(t) = M(t)M(to) twg+ M(t) | M(s)"f(s)ds.

to

Show how this also follows from the change of variable (5), introduced in Exercise
2 above.

4. Look at the exercises 9-10 at the end of Ch. 3, §8, dealing with (1) when A(t)
is periodic, satisfying A(t 4+ 1) = A(t). Learn about the Floquet representation.
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Worksheet 12, Thursday, 09/24

Ch. 3, §10, Power series expansions

This section deals with constructing solutions to

1) W= AW+ £1), 2(0) =0,

where A(t) and f(t) are given by convergent power series
k=0 k=0

with Ay € M(n,C), fr € C™. One seeks the solution z(t) as a convergent power
series:

(3) z(t) = Zxktk, xp € C™.
k=0
1. Follow the derivation in (10.4)—(10.6) of the iterative formula

k
(4) (k4 1Dzpsr = ZAk—jl'j + fr,

§=0
for the coefficients z, in (3).

2. Proposition 10.1 says that, under the hypothesis (2), the construction (4) leads
to a power series (3) that converges for [t| < Ry (same Ry as in (2)). Study its
proof.

3. Study (10.19)-(10.25), extending the scope of (1) to x(tp) = zo, and involving
power series expansions about .

4. Find the definition of a real analytic function on an interval I = (a, b) in (10.30).
Proposition 10.4 says that if A(¢) and f(¢) are real analytic on an interval (a, b), to €
(a,b), then the initial value problem (1) (with initial condition x(ty) = x¢) has a
unique solution z(t), analytic on (a,b). Study its proof.

Note the role of Proposition 10.2, which implies that a function given by a
convergent power series in t — ¢y on the interval |t — ¢y| < R is real analytic on this
interval.

5. Check out Exercises 2-3, at the end of Section 10, dealing with the Airy equation,

y' =ty, y(0)=uyo, v'(0) =1,

which one converts to a 2 x 2 system.
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Supplementary worksheet

Complex analytic functions

As stated in (10.34) of the text, if  C C is open and f : Q — C, then f is said
to be complex differentiable at zo € 2, with derivative f’(zg), provided

(1) lim f(ZO + w) — f(ZO) _ f,(z())-

w—0 w

One also denotes the limit by df/dz. Other terms used for such functions are
“complex analytic” and “holomorphic.” Here we sketch some results that lead to
lots of examples of holomorphic functions.

First, clearly fi(z) = z is holomorphic, with f{(z) = 1. To go from here, we
have the following:

(2) fyg : Q = holomorphic C = fg holomorphic.,
where fg(z) = f(2)g(z). In fact, one can write

f(z0 +w)g(z0 +w) — f(20)9(20)

(3) °
_ flao+ wﬂ)} — f(20) oz +w) + (z0) g(z0 + wu)} — g(20)

)

and take w — 0 to deduce that

) Loz = F'(2)o(2) + F(2)9'(2).

We can apply this to fa(z) = 22

=z -z to get f4(z) = 2z, and, inductively,
(5) —2"=nz""t, z€C,neN.

Next, we claim that 1/z is holomorphic on C \ 0. Indeed, for zy # 0, |w| < |20,

(6) l< 1 _i):_ 1

w\zg+w 2o 20(z0 +w)’

and taking w — 0 yields

d 1 1
(7) %;——g, ZGC\O.

Again an inductive application of (4) yields that 1/z™ is holomorphic on C\ 0, and

d 1 n
(8) T on = oD z€C\0, neN.

dz z™
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We turn to the exponential function Exp(z) = e*, introduced in Chapter 1. We
claim that this is holomorphic in C, and

d
9) Eez =e*, z€C,
extending from R to C the formula for the derivative established there. To see this,

use the identity et = e*0e?, established in Chapter 1, to write

(10) > 1

—_
~

(11)

w :1+%+.~—>1, as w — 0,
yielding (9).
We can get lots more holomorphic functions by combining the examples above

with the following general result, known as the chain rule for holomorphic functions.

Proposition. Assume €2, O C C are open and

(12) f:Q—0, ¢g:0—C
are holomorphic. Then f =go f:Q — C, defined by
(13) h(z) = g(f(2)),
is holomorphic, and
d
(14) 59°fE) =g () f(2), zeQ.

Proof. We can write the definition (1) as

(15) f(z0) = f(20) + f'(20)w + (20, w), 20 € €,

where 7(zp,w)/w — 0 as w — 0 (we say (20, w) = o(w)). Similarly for g. Then,
for zg € Q,

h(zo +w) = g(f (20 +w))
(16) = g(f(20) + f'(20)w + 1)
= 9(f(20)) + 9" (f(20))(f' (z0)w + 1) + 71 (20, w),

with also r1(zp, w) = o(w). Hence

(17) h(zo +w) = h(z0) + ¢'(f(20)) f'(20) + 72(20, w),

with 72 (20, w) = o(w), and we have (14).

Putting together these results yields such holomorphic functions as
1
2241’
and a host of others, which the reader can play around with.

(18) e/ D 4y
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Worksheet 13, Tuesday, 09/29

Ch. 4, §1, Nonlinear systems — Picard iteration

This section deals with local existence (and uniqueness) of solutions to an n x n
system of ODEs, of the form

dx
(1) % = F(t,.fC), x(tO) = X0,
given z¢ € 2, open in R”, ¢y € (a,B) C [o,5] = I. We make the following
hypotheses:

(2) F:IxQ — R"is continuous, zg € €2, tg € I,
(3) [F(@t ) <M, V(tz)elxQ,
(4) [F(tz) = Fty)| < Llz—yll, Vtel, zyel

Here M, L € (0,00) are constants. Proposition 1.1 asserts that there exists Ty > 0
and a unique C! solution to (1) for |t — to] < Tp.

1. Use the fundamental theorem of calculus to show that (1) is equivalent to the
“integral equation”

(5) z(t) = o + / F(s,x(s)) ds.

to

2. Study the Picard iteration method, defined in (1.5)—(1.9), giving an infinite
sequence of approximate solutions z,(t) to (5). We start with zo(t) = xo, and
define the sequence iteratively by

t

(6) Tnt1(t) =0+ | F(z,2,(s))ds.

to

We complement hypothesis (2) with the hypothesis

(2A) g € BR(.’L‘()) cQ, R>O0.
Follow the argument involving (1.8) that, if [to — Ty, to + To] C I and

Ty - [to — To,to + TO] — BR(.T()),

then z,,4; also has this property, provided (2), (2A), and (3) hold, and T satisfies

(7) T <

<=

Hence the sequence (z,,) is well defined for all n, if (7) holds.
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3. Study (1.10)—(1.17) to see that, in the setting described above, if also

1
8 Ty < —
( ) 0= 2L7
with L as in (4), then
9 nt1(t) —z, ()| <27"R,
) Jmax [ (t) = (1) <
and hence we have convergence,
(10) x, — x, uniformly on |t —to| < T,

to a limit = € C([tg — To, to + To]), satisfying (5). Note that the right side of (5) is
then of class C1.

4. To finish the proof of Proposition 1.1, study the uniqueness argument, involving
(1.18).

5. Check out Exercises 1-4, at the end of §1 of Ch. 4.

6. Use separation of variables to solve

C;—:z =2%, 2(0)=1.

Verify that z(t) — 400 as t 1. This illustrates a failure of global existence.
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Worksheet 14, Thursday, 10/01

Ch. 4, §1, Nonlinear systems II — global solvability

We continue to study the equation

(1) ‘i—f — F(t,7), 2(to) = mo.

We relax the hypotheses (3)—(4) of Worksheet 13 to the following: for each compact
(i.e., closed and bounded) K C €, there exist Lx, My < oo such that

HF(t7x)|’§MK7 VtEIa .QTEK,

2
@ |F(t,2) - F(t.y)| < Licllz—yl, Vtel, zyeK.

1. Follow the arguments given in (1.19)—(1.21) to see the following:

Proposition. For each compact K C €, there exist Rx > 0 and compact K cC Q,
such that

(3) Br.(z) C K, VzekK.

Then, for each zy € K, the solution to (1) exists on the interval

/Ry 1
(4) {te]:|t—t0| §m1n<—,—)},
M% 2LI?

where M~ and Lz are as in (2), but with K replaced by K.

2. Proposition 1.2 says the following. In the setting above, assume [a,b] C («, 5) C
I, and assume z(t) solves (1) for ¢ € (a,b). Assume further that there exists a
compact K C 2 such that

z(t) e K, Vte (a,b).
Then there exist a; < a and b; > b such that
x(t) solves (1) for t € (ay,by).

Study the proof of Proposition 1.2, and see how it follows from the Proposition
stated in Exercise 1 above, involving (4).

3. Follow the arguments (1.25)—(1.26), showing that the system

@_ dv 3

a0 ar Y

has a global solution, for all ¢ € R, for each initial condition y(0) = yo, v(0) = vo.
See how Proposition 1.2 plays a role in demonstrating this.
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4. Follow the arguments in (1.27)—-(1.32), concerning global solvability of a linear

system

dx
i A(t)x, z(0) = xo,

given continuous A : I — M(n,C). Note the use of Proposition 1.3, which says
that

IA® < KVt eI = [a(t)|| < "]z
5. Check out Exercise 6 at the end of Ch. 4, §1, dealing with the system

dy dv 3
— =v, —=-y —v
a a4

asserted to be globally solvable for ¢ > 0.

6. Check out Gronwall’s inequality, Proposition 1.5, treated after Exercise 10, and
its application to global existence results in Exercises 11-13.
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Worksheet 15, Tuesday, 10/06

Ch. 4, §2, Dependence of solutions on initial data

In this section, we consider

dx

1) = F@), 2(0)=y,

with solution denoted x(t,y), and study how x(¢,y) depends on y.

1. In conjunction with material from Supplementary Worksheet C, identify the
following objects and see how they fit into the program to analyze z(t,y).

W(tv :I?) = Dyl'(t, y)a

dd_vf = DF(x)W, W(0,y) =1,
w(t,y) = W(t,y)wo,
‘Z_‘; = DF(z)w, w(0)= wo,
o(t) =x(t,y), x(t)=a(t,y+wo), 2(t)=z1(t)—x(t),
dz
= F(z1) — F(z), 2(0)=wy,
% = G(x1,7)z, 2(0) = wy,

1
G(xy,z) = / DF(tz1 + (1 — 7)) dr,
0
IDF(u)|| < L, Yu € Q= [[2(8)]| < e"F[Jw,
l(t, ) — x(t,y +wo) || < el gl
2. The last item of #1 implies that x(¢,y) is Lipschitz continuous in y. Now parse

the following steps.
G(z,z) = DF(z),

% = G(SC + Z,«f)z = DF(x)Z + R(CIJ,Z), Z<O) = Wo,
| R(z, 2)[| = o(]|z]]) = o(|lwo]),
%(z —w) = DF(2)(z — w) + R(z,2), (z—w)(0) =0,

z(t) —w(t) = / S(t,s)R(x(s),z(s)) ds,
0
IS(t, 5)| < e=IE,

12(2) = w(®)[l = o([woll)

2ty +wo) = 2(t,y) + 2(t) = 2(t,y) + w(t) + o([Jwol])-
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3. See how these steps lead to
Proposition 2.1 If F € C1(Q) and if solutions to (1) exist for |[t| < Ty, then, for
each such ¢, z(t,y) is C! in y, and

Dyx(t7 y) = W(tv y)
satisfies the “linearized equation”

dw
— = DF@)W, W(0,y) =1



Worksheet 16, Thursday, 10/08

Ch. 4, §2, Dependence of solutions on paramaters

1. If F is smooth of class C?, we can couple the ODEs,

dx
— = DF@@)W,

with initial data
z(0) =y, W(0) =1,

and Proposition 2.1 applies to this system. Deduce from this that
F e C?*() = x(t,y) is C?iny.
Proceed to check out Proposition 2.2.

2. Next, consider the family of ODEs,

dx

(2) i F(r,x), z(0)=y.

29

Assume F is C* in (7, 7). Denote the solution by z(t,7,%y). Compare this with the

system for (z, z):

d

d—‘” = F(z, ),
(3) !

= _y

dt ’
with initial data
(4) z(0) =y, =2(0)=r.

Deduce smoothness of z(t,7,y) in (7,y) from Propositions 2.1-2.2.

3. Consider the following special case of F(7,z) in (2),

(5) F(r,z) = 7F(x).
Show that
(6) x(t()a T, y) = x(t07—> y),

where x(t,y) = x(t,1,y) is the solution to

dx

7 = F@), 2(0) =y,
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Deduce from smoothness results for x(tg, 7,y) in (7,y) from #2 that
F € CF(Q) = x(t,y) is C* jointly in (t,7),

dx
d sois —(t,y).
and so is dt(’y)

4. Suppose T € R in #2. Show that £ = dz/J7 satisfies the ODE

d OF
(8) d—f _ D, F(ra)e+ 28

o (r,z), &(0)=0.

Hint. Use the formulation (3)—(4) and apply Proposition 2.1.
Alternative. Granted sufficient smoothness of x(¢,7,y) in 7 and ¢, apply 9/97 to
(2). Use the chain rule.

5. Let x = z,(t), y = y,(t) solve
dz
dt
dy
dt

with initial data x(0) = 1, y(0) = 0. Find differential equations for the coefficients
X;(t),Y;(t) in power series expansions

x(t)
yr(t)

Xo(t) +7X1(t) + 72 Xo(t) +-- -,
Yo(t) + 7Yi(t) + 72Ya(t) + -+ - .

Note that X¢(t) = cost, Yy(t) = sint.

Hint.
l
22 =) X0 X)) =) 0> T X k() Xk(1).

§>0 k>0 £>0 k=0

6. Suppose that y in (7) is a critical point of F', i.e., F(y) = 0. Show that the
linearized equation becomes

% = LW, W(0)=1I, L=DF(y).

Hence
F(y) =0 = Dyx(t,y) = e'".
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Supplementary worksheet

Ch. 4, Appendix A, The derivative in several variables

1. Read Appendix A, at the end of Chapter 4, which discusses the derivative of a
function of several variables. In particular, if Q C R" is open and

FZQ—>Rm, F(ZL‘):<F1(I);7Fm(:E))7

then, for z € Q,
OF;
DF(z) = (5-2(x))

axk

is the m x n matrix of partial derivatives of F', and differentiability is expressed as
F(zx 4+ w) = F(x) + DF(x)w + r(z,w),

for w € R™ small, where r(z,w)/||w| — 0 as w — 0 (we say r(z,w) = o(||w|). We
say
FecH)

provided DF'(z) exists for each z € Q and is a continuous function of z. Equiva-
lently, each partial derivative 0F;/0x}, exists and is continuous on €.

2. Read about the chain rule, regarding the derivative of a composition G o F', in
the form
D(G o F)(x) = DG(F(x))DF (),

and variants, given in (A.7)—-(A.8).
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Worksheet 17, Tuesday, 10/13
Ch. 4, §3, Vector fields, orbits, and flows

1. The system of ODEs

dx
i F(z), z(0)=uy.

with solution z = z(t,y), studied in §4.2, produces a flow, ®%, defined by

% (y) = x(t,y).

We call ®¢. the flow generated by the vector field F.
Study results (3.2)—(3.8) on ®%, including the identity

s+t
7 = @ 0 0.

2. Given v € C§(£), (3.9) defines

v'(z) = v(Pp(2)).
Study the formulas (3.10)—(3.13), leading to the identity

d

pn v(®% (7)) dz = —/divF(x)v(q)’}(as))dx,

Q Q
where div F' is the divergence of F', given by (3.14), i.e.,

OF, oF,,
divF = — +--- .
v 0x1 Tt oz,

Follow (3.15)—(3.17) to the conclusion given in Proposition 3.1, that

%Vol(cb’;(B)): / div F(z) dx.
®4.(B)

Appreciate the conclusion that the flow ®%, expands volumes (as t increases) where
div F' > 0 and shrinks volumes where div F' < 0.

3. Read the definition regarding when a flow ®%, is complete, or is forward complete.
Proposition 3.2 says that if F' is a smooth vector field on 2 = R", and if there exist
R < o0 and V € C'(R") such that

V(z) = 400 as |z| — oo, and
|z| > R= VV(x) - F(x) <0,

then ®%, is forward complete. Read its proof.
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4. Follow the discussion in (3.22)-(3.34) of the first-order system arising from the

pendulum equation
a6 g .
ﬁ + Z Slne = O,

yielding the vector field

F(Q,@D) = (1/17 —(g/f) Sing)'

(a) See that the orbits for the flow generated by F' lie on level curves of the function

£(6,4) in (3.25).

(b) See the discussion of the critical points of F, i.e., points where F' vanishes. See
the classification of its critical points as

centers and saddles.

5. See the discussion in (3.35)—(3.38) of a vector field F', with critical point at 0,
which is not a center for F', though it is a center for the linearization of F' at 0.

6. See the discussion of critical points of vector fields of the special (Hamiltonian)
form

F(z)=—-JVE&(x),
given in (3.39)—(3.47), including Proposition 3.3.
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Worksheet 18, Thursday, 10/15
Ch. 4, §3, Vector fields, orbits, and flows 11

1. Check out the discussion in (3.48)—(3.54) of the first-order system arising from
the damped pendulum equation,

d’0 o df g
Qv 9=
az o Tysmo=0

yielding the vector field

F(0,4) = (¢, —%@u — %sin@).

Here, g, ¢, a,m > 0.
(a) See that, if £(6,1)) is given by (3.26), then, along an orbit for F,

d

__ a2

(b) See the discussion of the critical points of F. See the classification of these
critical points as
sinks and saddles.

2. Check out Proposition 3.4, which says that if F' is a smooth vector field on
Q) C R", with a critical point at zg € €2, and if

all eigenvalues of DF'(xg) have negative real part,

the z is a sink, i.e., (3.56) holds.
An ingredient in the proof is Lemma 3.5, whose proof occupies (3.65)—(3.67).

3. Write down the definitions that a critical point x(y of a vector field F' be a

source, sink, saddle, center.

4. Do Exercise 10, at the end of Section 3.
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Worksheet 19, Tuesday, 10/20
Review for test, Th 10/22

These review topics are tuned to Worksheets 11-18.

1. Review material in Ch. 3, §8 on variable coefficient linear systems:
matrix solution M to M'(t) = A(t)M(t),
Wronskian W (t) = det M(t),

Abel’s equation: W'(t) = (Tr A(t))W (1),
Duhamel’s formula for solution to x/(t) =
derived via substitution z(t) = M (t)y(t),

which yields M (t)y'(t) = f(¢t).

A(t)z + f(1),

2. Review material in Ch. 3, §10 on power series expansions:
to solve z'(t) = A(t)x + f(t), seek z(t) = > zxtF,
recursive formula for coefficients xy,
(k+ Dzrer = Yo Ar—ja; + fr,
convergence result for power series given by recursive formula,
analytic functions, given by convergent power series.

3. Review material in Ch. 4, §1, on nonlinear systems:
' (t) = F(t,xz), z(to) = xo.
x(t) = xo + ftto F(s,x(s))ds.
Picard iteration,
Lipschitz condition,
short-time existence and uniqueness,
lower bound for ¢ interval of existence,
examples of finite-time blowup.

4. Continuation of review of Ch. 4, §1:
conditions for global solvability,
global solvability in linear case,
energy conservation and global solvability,
energy dissipation and global forward-time solvability.

5. Review material in Ch. 4, §2, dependence of solutions on initial data:
dzx/dt = F(x), x(0) =y, solution x = z(t,y),
Linearized equation, W = W(t,y):

aw

— = DF(a(t.y)W. W(0)=1I.

F e CYQ) = z(t,y) is C! in y, and

Dy.CL’(t, y) = W(ta y)'
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6. Continuation of review of Ch. 4, §2.
FeC?Q) = z(t,y) is C% in y,
Proof: Couple the equations

d aw

Y F(x), & =DF@)W, z(0)=y, W(0)=1.
dt dt

and use results from #b5. Iterate this argument:

F e CkQ) = x(t,y) is CF in y,

Dependence of solutions on parameters:
2(t) = F(r,), o(0) =y, o =a(t,T.y).
FeClin (1,y) = z(t,7,y) is C! in (1,y),
Trick: form the (n + 1) x (n+ 1) system for (z, 2):

dx dz

= F(z,z), pr

i =0, z(0)=y, 2(0)=r,

and use results from #5. Get differential equation for £(t) = D,z (t, 7,y):

& — D.F(r2)+ D,F(r2), £0)=0

6A. Check out Ch. 4, Appendix A, the derivative in several variables:
the derivative as a linear transformation,
connection with partial derivatives,
the chain rule.

7. Review material in Ch. 4, §3, vector fields, orbits, and flows:
Solution to dz/dt = F(x), x(0) = y defines a flow,

% (y) = 2(t, y).

We have @SFH = ¢! o DY,
Action of this flow on volumes:

do o .
Vo) (B)) = / div F(z) da,

®%.(B)
where div F' = 01 Fy + - - - + Op F}, is the divergence of F'.

Review when a flow is complete, resp., forward complete,
see criterion for forward completeness in Proposition 3.2; variant in Exercise 2.



8. Continuation of review of Ch. 4, §3:
phase plane portraits of flows,
example: 2 X 2 system arising from pendulum equation,
example: 2 x 2 system arising from damped pendulum equation,
energy conservation and energy dissipation,
critical points of vector fields
examples: saddles, centers, sources, sinks.
Proposition 3.4 gives a criterion for a critical point to be a sink.
(Appendix C of Ch. 4 gives a criterion for a critical point to be a saddle.)

37
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Worksheet 20, Tuesday, 10/27

Ch. 4, §5, Newtonian equations

1. Study the system of m interacting particles, moving in n-dimensional space,
givden by

(1) Mg~

for x4 (t) taking values in R™, described in (5.1)—(5.6). Note the emphasis on forces
satisfying

(2) Fig(zr — x5) = —Frj(2; — ox) = fir(loe — 25) (2 — 25),

in which case

(3) Fjp(zr — x5) = =V Vg (zg — 25),
with
(4) Vie(u) = Vij(u) = vir(llul]),  vjp(r) = —=rfir(r).

2. The total energy of such a system is given by
dl‘k
(5) Z my H H Z Vi (@
2iA

kinetic energy + potential energy. Follow (5.7)—(5.11) to see that when (1) holds,
with forces satisfying (2)—(4), then we have conservation of energy:

dE
E_O'

3. One converts the 2nd order system (1) to a 1st order system by bringing in the
momenta, p, = mydxy/dt. See from (5.12)—(5.18) that the energy can be written
as

1 1
(6) Ba,p) =3 ool + = 3 Vil
ka 2 -
k 71#k
and the resulting 1st order system takes the Hamiltonian form

d:L'k oF dpk 8_E

(7) dt - 8pk7 dt - _833k '
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4. Follow (5.18)—(5.21) to see how, whenever (x(t),p(t)) satisfies a Hamiltonian
system of the form (7), one has

d

® SB((t),p(t) = 0.

5. Return to the setting of (1)—(2) and define the total momentum,

d:l?k

9 p— _ day
9) ;pk d e,

Follow (5.22)—(5.27) to verify conservation of total momentum:

P

(10) —=0.

Deduce that, if 2(t) = (z1(t),...,zn,(t)) solves (1), then there exist a,b € R such
that

1
(11) Mzk:mkxk(t) = a4+ bt, M:Xk:mk.

The left side of (11) is called the center of mass of the system of interacting particles.
6. Follow (5.24)—(5.28) to see that, if you set

yr(t) = z(t) — (a + bt),

then y(t) solves (1), and

Z MEYk (t) =0.
k

7. Follow (5.29)—(5.32) to see that, when m = 2, one can use the identity yo =
—(m1/ms)y; to transform the system (1) to

d2
mimg 4T _ Fgl(a?),

12 _—
( ) my + mo dt?

for

mi
T=x1—T2=Y1 Y2 = <1+—>y1.
ma

As before, x(t) € R™.

8. Alternatively, when m = 2, write (1) as

d21131 1 d2$2 1
-~ F — ), - —F — ),
a2 my 2101 = 22) dt2  mg 12wz — 1)

and subtract (using (2)) to get (12).
The system (12) (with F5; as in (2)) is called a central force problem.
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Worksheet 21, Thursday, 10/29

Ch. 4, §6, Central force problems and planetary motion

1. A central force problem on R™ has the form

0 meE = Fla),

with ' € C1(R™ \ 0) satisfying

(2) F(z) = f(lz])z,

hence

(3) F(z) ==-VV(z), V(z)=v(lz]), o'(r)=-rf(r).

Follow the results of (6.1)—(6.5), giving conservation of energy

2. Proposition 6.1 says that if 2(0) # 0 and W C R™ is the linear span of z(0) and
2'(0), and if x(t) solves (1) for ¢t € I, then z(t) € W for t € I. Study its proof.

3. Take n = 3. Follow (6.9)—(6.11), regarding conservation of angular momentum
a(t) = ma(t) x 2'(t), i.e.,

(4) x(t) x 2'(t) = L.

4. Now take n = 2, identify R? with C, and write
(5) z(t) = r(t)e?®.
Compute z/(t) and z”(t) and verify that (1)—(2) yield
m|r"” —r(0)? +i(2r'0 +r0")| = f(r)r,
ie.,

(6) 7,// o 7“(9/)2 — fg;)r7
2r'9" +rf"” = 0.

5. Show that the second equation in (6) implies

d2
- (1?0) =0,
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hence
(7) 20 = L,
for some L € R. Show that this result is equivalent to (4).

6. See from (6.22)—(6.24) that the signed area A(t) swept out by the ray from 0 to
x(s), as s runs from ty to t, satisfies

iy Loy L
(8) A(t)—27°9_2.

See the identification of this in (6.27) as Kepler’s second law.
7. Plug ' = L/r? (from (7)) into the first equation in (6), obtaining

2 2
o) o _Jr B

- 5 =9(r).

Follow (6.25)—(6.30), using techniques developed in Ch. 1, §5, to obtain the sepa-
rable equation

d
(10) d—: = +/2F — 2w(r), w'(r)=—g(r).
Note that dividing (10) by (7) yields

dr r?
11 - =4 E —
(11) do L 2 w(r),

which is also separable.

8. We move to the Kepler problem, in which

T
m .
[}

(12) Fla) = —

See from (6.36)—(6.38) that (9) becomes

d?r K L?
13 ar_ 8 _
(13) = a3t

The miracle
9. In the setting of #8, set

(14) u=

and follow (6.42)—(6.46) to obtain

d?u

1 e =
(15) 75z TU= T
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which is a linear equation. See from (6.47)—(6.49) that the general solution to (15)
yields

r|1+4ecos(6 —6y)| = p,
L? L?
— =A—.
K “T7K

(16)
p =

10. In the setting of #9, the following cases hold:

e =0, circle,
0<e<1, ellipse,
e =1, parabola,

e > 1, hyperbola.
See Exercise 4 at the end of Ch. 4, §6, for a discussion of the ellipse case.

11. Check out the further discussion of Kepler’s three laws, stated below (6.34),
and pursued further between (6.49) and (6.52).
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Worksheet 22, Tuesday, 11/03

Ch. 4, §7, Variational problems, stationary action principle

1. Given L € C%(Q x R™), Q C R" open, say L = L(x,v), and given a path
u: [a,b] — Q, from p to g, we consider the path function

b
1) MU:/LW@WW»%

and look for critical paths, i.e., paths satisfying

@) ()], =0,

for all smooth families of paths us such that ug = u, us(a) = p, us(b) =q.
Follow (4.7.1)—(4.7.7) to obtain the result that a critical path solves the second-
order n x n system of ODE, called Lagrange’s equation,

(3) %ka (w(t),u' (t)) = Ly, (u(t),u'(t)), ke{l,...,n}

Here L,, = 0L/0xy, L,, = OL/0vi. Note the equivalent form (4.7.8), which puts
the system in a form to which basic existence and uniqueness results of §4.1 apply,
provided the n X n matrix

(4) <kaw (z, v)) is invertible.

2. Follow (4.7.10)—(4.7.13), and see how if
1
@ Lia,0) =T =V = Smlof ~ V(2),

where T = kinetic energy, V = potential energy, then the Lagrange equation (3)
becomes the standard Newtonian equation:

d?u
6 m—y = —VV(u).
(6) " (u)
In this setup, L = T'— V is called the action, and the approach to the Lagrange
equation (3) via (2) is called the stationary action principle.

3. Follow the treatment of the pendulum in (4.7.14)—(4.7.20), and see how the
formulas 2

T = mTG'(t)z, V = —mglcos,

for the kinetic energy and the potential energy arise, and how then the Lagrange
equation, applied to L(6,0") =T — V, yields

d?6 9 4np

— = —= gin

dt? l ’
the same pendulum equation that arose, by different means, in Chapter 1, §6.

3A. (For the eager reader) Check out the treatment of the double pendulum, in
§4.9.
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4. Check out the treatment of constrained variational problems in (4.7.21)—(4.7.24).
Here, we let M C Q) be a smooth (n — 1)-dimensional surface, take p,q € M, and
look for critical paths for (1) subject to the constraint that

(7) u(t) e M, VtEe€la,b].
Follow how the Lagrange equation (3) is modified to the condition

iLU (u(t),u’(t)) — Ly (u(t),u'(t)) is parallel to n(u(t)).

(8) o

5. Follow the treatment in (4.7.26)—(4.7.33) of constrained variational problems
when the Lagrangian is specialized to L(z,v) = (1/2)|v|?, so I(u) becomes the
energy integral,

1 b
9) Bw=j [ WP
See how (8) becomes

(10) u’(t) = a()n(u(t), a(t) =n(u(t)) - u"(),
and how (10) in turn yields the n x n system

(11) u%w+w@»(%nww0nwuwzu

See also in (4.7.33) that, in this setting, critical paths all have constant speed.

5A. (For the eager reader) Check out Appendix 4.G, relating the material of #5
above to the study of geodesics on the surface M.

6. Returning to unconstrained variational problems, check out the treatment in
(4.7.39)—(4.7.43) of the Lagrange equation arising from

(12) L(z,v) = %v -G(x)v,

where G :  — M(n,R), and each G(x) is symmetric and positive definite.

7. Look at Exercises 1-7, at the end of §4.7.
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Worksheet 23, Thursday, 11/05
Ch. 4, §12, Limit sets and periodic orbits

1. Let F be a C*! vector field on an open set O C R", generating the flow ®!. Take
x € O. If ®!(x) is well defined (in O) for all t > 0, the w-limit set L, (x) consists
of all points

y € O such that there exist ¢,  +oo with ® (z) — y.

(There is a similar definition of L, (x), with ¢ N\, —00.) See the illustrations of
w-limit sets in Figures 4.12.1 and 4.12.2.

2. Results on compactness treated in Appendix 4.B can be used to show that,
if {®'(x):t>0}=S5and S=K iscompact,
then L, (z) is a nonempty compact subset of K, and
®': L,(r) — L,(x), VtER.

Furthermore,
y € L,(x) = L,(y) C Ly(x).

3. The main result of §4.12 is the Poincaré-Bendixson theorem, which says the
following.
Theorem. Let O be a planar domain, and let F' generate a flow ® on . Assume
there is a set K C O that is a closed, bounded (i.e., compact) subset of R? and
satisfies

P'(K)C K, Vt>0.

Take x € K. If L, (x) contains no critical point of F', then it is a periodic orbit of
o.

Study its proof, which occupies (4.12.1)—(4.12.12). Note how it makes use of the
Jordan curve theorem.

4. Check out the discussion of the Van der Pol equation (4.12.13),
2 —p(l -2’ +2 =0,

equivalent to the system (4.12.14), as an illustration of the Poincaré-Bendixson
theorem. Note the use of a numerical calculation of an orbit through (0, A), on
the one hand, and an analysis of the critical point (0,0) in (4.12.15)-(4.12.17) on
the other hand, to verify the hypotheses of Theorem 4.12.1. The resulting periodic
orbit is illustrated in Figure 4.12.6.
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5. See Exercises 6-8 at the end of §4.12 for a discussion of how ODEs like the Van
der Pol equation arise in models of electronic circuits, in which Ohm’s law V = IR
for the drop in voltage across a resistor, introduced in §1.13, is replaced by a more
general formula

V= f(I),
such as f(I) = p(al® — I). Transistors can behave as such circuit elements.
6. Another occurrence of a periodic orbit whose existence is forced by the Poincaré-

Bendixson theorem will arise in a family of predator-prey equations. See Figure
4.13.6.
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Worksheet 24, Tuesday, 11/10

Ch. 4, §13, Predator-prey equations

Section 4.13 studies 2 x 2 nonlinear systems for

x(t) = population of predators,

(1)

y(t) = population of prey.

The systems also bring in

(2) ¢ = rate at which each predator consumes prey,
typically taking ¢ = ((y), with either

(3) (y) = Ky,

or ((y) as pictured in Figure 4.13.2, given for example by

(4) ) =17

Two types of systems are considered, namely

d
o ezt bCx,
dy _(x
dt - Ty I
and
d
e ezt bCx,
( d
D=yl —ey) ~ Ca
dt y )

the difference being the first term on the right side of “dy/dt =", following either
the exponential growth model or the logistic model for the prey species (in the
absence of predators).

In all cases, one takes constants

a,b,c,r K,y >0,

and the quarter plane {z > 0, y > 0} is invariant under the flow.
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1. The Volterra-Lottka system, introduced in (4.13.11), is

dx

— = —ax +oxy, o = bk,
dy _ rYy — KT

dt - y y'

This has the form (5), with ((y) as in (3). Follow the analysis in (4.13.11)—(4.13.20),
and verify the following.

See that the vector field V (z,y) arising from the right side of (7) has two critical
points,

(®) (0,0, and (zo,30) = (=, 2).
We have
9) DV(O,O)z(_Oa S) DV(xo,yo)Z(_gyO USO),

so (0,0) is a saddle and the eigenvalues of DV (xg,yq) are purely imaginary.
Follow the steps (4.13.15)—(4.13.20) to see that

(10) H(xz,y) = oy —alogy + kx — rlog x

is a smooth function on {x,y > 0}, and

(11) Vi(z,y)- VH(z,y) =0,

hence the orbits in this quadrant of the flow generated by V lie on the level curves
of H. See that H has a minimum at (x,yo), which is hence a center. Study the

phase portrait in Figure 4.13.3.

2. Follow the observation of Volterra, discussed in (4.13.21)—(4.13.23), regarding
the effect of fishermen on the interaction of sharks and their prey, as modeled by

(7).
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3. The first modification of Volterra-Lotka, introduced in (4.13.24), is

dx
— = —ax + oxy, o = bk,
dt
(12 a
d_i =ry(1 — cy) — Kay.

This has the form (6), again with {(y) given by (3). Follow the analysis in (4.13.24)—
(4.13.37), and verify the following.
From an evaluation of V' (x,1/c), the region

(13) Rz{(m,y):xZ0,0ﬁyS%}

is invariant under the flow generated by the vector field V(z,y), arising from the
right side of (12). This time, V has 3 critical points,

(14) 0.0, (01), Gow)=(E(1-2).%).

K o o

In this situation DV (0,0) is still given by (9), so (0,0) is a saddle, and
1

(15) DV (O, —), DV (zg,y0) are given by (4.13.29) and (4.13.32).
c

Three cases are distinguished, according to whether

(16) %—ais <0, >0, or =0,

Case 1. (0,1/c¢) is a sink, and the population of predators is driven to extinction.

Case I1I. (0,1/¢) is a degenerate critical point of V. Nevertheless, by (4.13.37), the
population of predators is also driven to extinction. This leaves

Case II. /¢ — a > 0, or equivalently z¢ > 0. In this case,

(17) (x0,Y0) € R.

Also (4.13.29) implies (0, 1/¢) is a saddle, and

(18) (4.13.32) = (x0,y0) is a sink.

Now follow (4.13.34)—(4.13.36) to deduce from Proposition 4.12.5 that
(19) pER = Lu(p) = (w0, 0)-

See how these results are illustrated in the phase portrait, Figure 4.13.4.



50

4. The second modification of Volterra-Lotka, taken up in (4.13.38), is

W i +brd(y),
t
(20) dy
at =ry(l —cy) — z((y).

This has the form (6). This time we take ((y) to be given by (4), or more generally
to satisfy (a)—(e) of (4.13.39). Follow the analysis in (4.13.38)—(4.13.62), and verify
the following.

Again from an evaluation of V(x,1/c), the region R described in (13) is invariant
under the flow @ generated by the vector field V(x, ), arising from the right side
of (20).

As in (14), two of the critical points of V" are (0,0) and (0,1/¢). Again DV (0,0)
is given by (9), so (0,0) is a saddle. This time,

(21) Dv(o 1) is given by (4.13.42).

)
c
We also have

. a b
(22) V(xo,y0) =0, provided ((yo) = -, x9= Eryo(l —cyYo).

S

Solving ((yo) = a/b for yo can be done if and only if a/b < sup (. We assume a/b
satisfies this condition.

Then there are 3 cases, distinguished by whether
(23) 290 <0, x9>0, or zg=0.

In Case I, (zo,y0) ¢ R, and (0,1/c) is a sink. In Case III, (xg,y0) = (0,1/c). We
concentrate on

Case II. Then (xg,y0) € R.
In this case, computation of (21) implies (0,1/c) is a saddle. Meanwhile,

(24) DV (zg,y0) 1is given by (4.13.48).

A calculation in (4.13.49) gives

(25) det DV (z9,yo) > 0.

We then divide Case II into 3 subcases, depending on whether
(26) Tr DV (z9,y0) is <0, >0, or =0,
denoted, respectively, Cases ITA, IIB, and IIC.

Case ITA. Here (xg,yo) is a sink.
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Case IIB. Here (xq,yo) is a source.
Follow the analysis in (4.13.56)—(4.13.62), to see that
(27) In Case IIB, L, (p) is a periodic orbit,

for all p # (x0,yo) in the interior of R. Note the role of the Poincaré-Bendixson
theorem here.
For an illustration of (27), see Figure 4.13.6. This figure was produced using the

parameters
1
a=1,b=2 k=1 v=1, r=1, c:Z.
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Worksheet 25, Thursday, 11/12

Ch. 4, §15, Chaos in multidimensional systems

Section 4.15 discusses two 3D systems that exhibit chaotic behavior. This sheet
will concentrate on one of them: the Lorenz equations

a’ = oy — =),
(1) y =re—y— a2,
2 = xy — bz.
The parameters o,b, and r are all positive. Lorenz took ¢ = 10, b = 8/3, and

considered various values of r, with emphasis on r = 28.
Denote the vector field defined by the right side of (1) by V.

1. Given

) Py, 2) = 1 + oy + oz — 207,

show that, if (x,y, z) solves (1), then

(3) %f(:c,y,z) = —20|rz® +y* + b(z —1)* — br?|.

Show that there exists K € (0,00) such that

(4) B ={(,y,2) €R: f(2,y,2) < K}

is a compact subset of R? and the right side of (3) is < 0 on R3\ B. Deduce that
(5) ®'(B)C B, Vt>0,

where ®! is the flow generated by V, and, for each (z,y, z) € R3,
(6) ®'(z,y,2) C B, for all sufficiently large ¢t > 0.

Deduce that the flow ®! is forward complete on R3.
2. Set B(t) = ®*(B). Deduce from (5) that B(t) C B(s) for 0 < s < t. Set
(7) B= () B(t)= (] B(k).

teR+ keZ+

Show that
(8) ®'(B) =B, Vt>0.
The set B is called the attractor for (1).

3. Show that

9) divV=—-0-1-5b<0,
and use results from §4.3 (worksheet 17) to deduce that
(10) Vol(B) = 0.
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Given ¢ and b as set in #1, the attractor B depends on the parameter r. Figure
4.15.1 illustrates how B becomes more complex as r varies from 10 to 28.
The next step in the analysis is to consider the critical points of V.

4. The origin is a critical point for each o,b,7 € (0,00). Follow the arguments in
(4.15.16)—(4.15.18) to see that

DV (0) has 3 negative eigenvalues, for 0 < r < 1,

(11)

2 negative and 1 positive eigenvalue, for r > 1.
Eigenvectors are specified in (4.15.17).

5. For r > 1, V has 2 additional critical points, given by (4.15.20), i.e.,

(12) Cy = (£/b(r — 1), £/b(r — 1),7 — 1).

Follow the description of DV (C4.), given in (4.15.23), implying that

(13) Cy are sinks for 1 <r <24.74---,

while DV (Cy) has

(14) 1 negative eigenvalue and 2 with positive real part, for r > 24.74--- .

See how the transition from (13) to (14) is reflected in the phase portraits in Figure
4.15.1, as far as regards whether the pictured orbits are drawn in to the critical
points C'y or are pushed away.

6. We look further at the behavior of the orbit that leaves the origin in the direction
of the eigenvector vy of DV(0). This is the orbit illustrated in Figure 4.15.1. Follow
the material between (4.15.23) and (4.15.24), making the following points.

(a) For 10 < r < ro &~ 14, the orbit spirals into C..

(b) For rog < r < r. =~ 24.74-- -, the orbit crosses over into the half-space {z < 0}
and spirals into C_.

(c) For r > r., the orbit also crosses over into the half-space {z < 0}, but C_ is no
longer a sink. The orbit gets pushed away from C_. From there, it is batted back
and forth like a ping pong ball between paddles centered at C'y and C_, except
more sporadically. This is chaos.
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Worksheet 26, Tuesday, 11/17
Review of course, Exam Th., 11/19

I. The following review topics are tuned to worksheets 20-25.

1. Review material in Ch. 4, §5, on Newtonian equations:

ODE systems resulting from F' = ma.

Energy and energy conservation.

Energy as a function of position and momentum. Hamiltonian form of ODE
system.

Reduction of 2 body problem to central force problem.

2. Review material in Ch. 4, §6, on central force problems and planetary motion:

Basic equation

d?*z

m—s = f(|z])z.

= f(la])
Energy and energy conservation.
Conservation of angular momentum.
Central force problems in polar coordinates.
Kepler problem. Kepler’s laws.
Change of variable u = 1/r. Ellipse in polar coordinates.

3. Review material in Ch. 4, §7, on variational problems and the stationary action
principle:
Critical paths for

Lagrange equation
d

dt

Newtonian equations captured by

Ly(uyu') = Ly(u, o).

Liz,v) =T -V = %W — V(z).

Lagrangian treatment of the pendulum.
Constrained variational problems.
Geodesics on a surface as critical paths of energy integral. Geodesic equations.
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4. Review material in Ch. 4, §12, on limit sets and periodic orbits:
w-limit set Ly () of orbit ®(x), ¢t > 0.
Existence for x € K, given K compact, ®-invariant, for ¢ > 0.
Poincaré-Bendixson theorem.
Role of Jordan curve theorem.
Van der Pol equation.

5. Review material in Ch. 4, §13, on predator-prey equations:
Two paradigmatic 2 x 2 systems, for z(t) predators, y(t) prey:

t' = —ax +bC(y)x, Yy =ry—((y),
(2) ' = —azx+b((y)z, oy =ry(l—-cy) —((y)z.

Two types of consumption rates:

Cy) =ry, C(y)=ry/(1+y).

In all cases, a,b,c,r, K,y > 0.

Volterra-Lotka system — type (1) with ((y) = ky.

Critical point (xg, o) a center.

First modification — type (2), also with {(y) = ky.

Critical point (zg,yo) a sink.

Second modification — type (2) with ((y) = rky/(1 + vy).

Critical point (xg, o) a source. Poincaré-Bendixson type periodic orbit.

6. Review material in Ch. 4, §15, on chaos in multidimensional systems:
Lorenz system

¥=0y—x), yY=re—y—zz, 2 =uzy-—>2
Parameters o = 10, b=8/3, r > 1.

Compact invariant set B = {(x,y, 2) : f(z,y,2) < K}, f given by (4.15.6).
Attractor B = M;>o®*(B). Vol(B) =0 < divV < 0.

Critical points: (0,0,0), Cyx = (£4/b(r —1),£/b(r —1),r —1).

C are sinks for r < r, &~ 24.74-- - hyperbolic for r > r..

Leads to chaotic behavior for r > r..

II. Having done these reviews, look back over worksheets 10 and 19, reviewing
previous course material.



