PART A

Ordinary
Differential
' Equations (ODEs)

Chap. 1 First-Order ODEs

Sec. 1.1 Basic Concepts. Modeling

To get a good start into this chapter and this section, quickly review your basic calculus. Take a look at
the front matter of the textbook and see a review of the main differentiation and integration formulas. Also,
Appendix 3, pp. A63—A66, has useful formulas for such functions as exponential function, logarithm, sine
and cosine, etc. The beauty of ordinary differential equations is that the subject is quite systematic and has
different methods for different types of ordinary differential equations, as you shall learn. Let us discuss
some Examples of Sec. 1.1, pp. 4-7.

Example 2, p. 5. Solution by Calculus. Solution Curves. To solve the first-order ordinary
differential equation (ODE)

y = cosx

means that we are looking for a function whose derivative is cos x. Your first answer might be that the
desired function is sin x, because (sin x)’ = cos x. But your answer would be incomplete because also
(sinx 4 2)" = cos x, since the derivative of 2 and of any constant is 0. Hence the complete answer is
y= cosx + ¢, where c is an arbitrary constant. As you vary the constants you get an infinite family
of solutions. Some of these solutions are shown in Fig. 3. The lesson here is that you should never
forget your constants!

Example 4, pp. 6-7. Initial Value Problem. In an initial value problem (IVP) for a first-order ODE
we are given an ODE, here y' = 3y, and an initial value condition y(0) = 5.7. For such a problem, the
first step is to solve the ODE. Here we obtain y(x) = ce>* as shown in Example 3, p. 5. Since we also
have an initial condition, we must substitute that condition into our solution and get y(0) = ce’0 =
ce®=c-1=c=5.7. Hence the complete solution is y(x) =5 .7¢3*. The lesson here is that for an

initial value problem you get a unique solution, also known as a particular solution.
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Modeling means that you interpret a physical problem, set up an appropriate mathematical model,
and then try to solve the mathematical formula. Finally, you have to interpret your answer.
Examples 3 (exponential growth, exponential decay) and 5 (radioactivity) are examples of modeling
problems. Take a close look at Example 5, p. 7, because it outlines all the steps of modeling.
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3.

11.

Calculus. From Example 3, replacing the independent variable ¢ by x we know that y’ =0.2y has a
solution y = 0.2¢¢%2*. Thus by analogy, y’ = y has a solution

1-ce'™ = ce,

where c is an arbitrary constant.
Another approach (to be discussed in details in Sec. 1.3) is to write the ODE as

dy_

dx =

and then by algebra obtain
1
dy =ydx, sothat -—dy=dx.
y

Integrate both sides, and then apply exponential functions on both sides to obtain the same
solution as above

1 X X
/ —dy = /dx, Inly| =x+ec, Ml = prte, y=-¢"-e‘ =c"e",
y

(where ¢* = ¢ is a constant).

The technique used is called separation of variables because we separated the variables, so that y
appeared on one side of the equation and x on the other side before we integrated.

Solve by integration. Integrating y’ = cosh 5.13x we obtain (chain rule!) y = [cosh5.13x dx
= ﬁ(sinh 5.13x) + c¢. Check: Differentiate your answer:

/
(ﬁ(sinh 5.13x) + c) = ﬁ(cosh 5.13x) - 5.13 = cosh 5.13x, which is correct.
Initial value problem (IVP). (a) Differentiation of y = (x + ¢)e* by product rule and definition of
y gives
y ="+ (x+c) = +y.

But this looks precisely like the given ODE y’ = ¢* 4+ y. Hence we have shown that indeed
y=(x+ c¢)e* is a solution of the given ODE. (b) Substitute the initial value condition into
the solution to give y(0) = (0 + o)el=c-1= % Hence ¢ = % so that the answer to the IVP is

y=(x+ %)ex.

(c) The graph intersects the x-axis at x = 0.5 and shoots exponentially upward.
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19.

Modeling: Free Fall. y” = g = const is the model of the problem, an ODE of second order.
Integrate on both sides of the ODE with respect to ¢ and obtain the velocity v =y = gt + ¢

(c1 arbitrary). Integrate once more to obtain the distance fallen y = %gt2 + c1t + ¢2 (¢ arbitrary).

To do these steps, we used calculus. From the last equation we obtain y = % gt? by imposing the

initial conditions y(0) =0 and y’(0) =0, arising from the stone starting at rest at our choice of origin,

that is the initial position is y = 0 with initial velocity 0. From this we have y(0) =c; =0 and v(0) =
/

y(0)=c1 =0.

Sec. 1.2 Geometric Meaning of y’ =f (x, y). Direction Fields, Euler’s Method

Problem Set 1.2. Page 11

1.

15.

Direction field, verification of solution. You may verify by differentiation that the general

solution is y = tan(x + ¢) and the particular solution satisfying y(}‘rr) =11is y =tanx. Indeed, for the
particular solution you obtain

, 1 sin®x + cos?x

=1+tan2x:1+y2

cos2x cos2x

and for the general solution the corresponding formula with x replaced by x + c.

Sec. 1.2 Prob. 1. Direction Field

Initial value problem. Parachutist. In this section the usual notation is (1), that is, y' =1 (x, y),
and the direction field lies in the xy-plane. In Prob. 15 the ODE is v =f(f, v) = g — bv?/m, where v
suggests velocity. Hence the direction field lies in the fv-plane. With m =1 and b =1 the ODE
becomes v’ = g — v?. To find the limiting velocity we find the velocity for which the acceleration
equals zero. This occurs when g — v? = 9.80 — v? =0 or v = 3.13 (approximately). For v < 3.13
you have v’ > 0 (increasing curves) and for v > 3.13 you have v’ < 0 (decreasing curves). Note that
the isoclines are the horizontal parallel straight lines g — v* = const, thus v = const.
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Sec. 1.3 Separable ODEs. Modeling
Problem Set 1.3. Page 18

1.

17.

23.

CAUTION! Constant of integration. It is important to introduce the constant of integration
immediately, in order to avoid getting the wrong answer. For instance, let

y =y. Then Inly| =x+ec, y=c*e* (c* =€),

which is the correct way to do it (the same as in Prob. 3 of Sec. 1.1 above) whereas introducing the
constant of integration later yields

/

y =y, In|y| = x, y=¢e¢"+C
which is not a solution of y' =y when C #0.

General solution. Separating variables, we have y dy = —36x dx. By integration,

I =—1824¢  y?=20-36x%,  y==£Vc—36x2 (c =20).

With the plus sign of the square root we get the upper half and with the minus sign the lower half of
the ellipses in the answer on p. A4 in Appendix 2 of the textbook.

For y = 0 (the x-axis) these ellipses have a vertical tangent, so that at points of the x-axis the
derivative y’ does not exist (is infinite).

Initial value problem. Using the extended method (8)—(10), let u = y/x. Then by product rule
y =u+xu'. Now

,y+3xtcos?(y/x) y
= X o X

+ 3x3 cos <X) =u+3xcos’u=u+ x(3x2 cos® u)
X
sothat « = 3x%cos? u.

Separating variables, the last equation becomes

du
cos2 u

= 3x%dx.

Integrate both sides, on the left with respect to « and on the right with respect to x, as justified in the
text then solve for u# and express the intermediate result in terms of x and y

tanu = x> + c, U= Y — arctan ()c3 + ¢), Y = Xu = x arctan ()c3 + ¢).
X
Substituting the initial condition into the last equation, we have

y(1) = larctan(1° +¢) =0, hence c¢=—1.

Together we obtain the answer

y = x arctan (x3 —1).

Modeling. Boyle-Mariotte’s law for ideal gases. From the given information on the rate of
change of the volume
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Separating variables and integrating gives

dv  dp 1 1
—=——, /—dV = —/ —dP, In|V|=—In|P|+ec.
Vv P % P

Applying exponents to both sides and simplifying

=In|P| ¢ 1 c 1 c

= e = —e
eln|P| |P|

eln|V\ — e*]n|P|+C —e

Hence we obtain for nonnegative V and P the desired law (with ¢* = e°, a constant)

V.P=c"

Sec. 1.4 Exact ODEs. Integrating Factors

Use (6) or (6%), on p. 22, only if inspection fails. Use only one of the two formulas, namely, that in which

the integration is simpler. For integrating factors try both Theorems 1 and 2, on p. 25. Usually only one of
them (or sometimes neither) will work. There is no completely systematic method for integrating factors,

but these two theorems will help in many cases. Thus this section is slightly more difficult.

Problem Set 1.4. Page 26

1. Exact ODE. We proceed as in Example 1 of Sec. 1.4. We can write the given ODE as

Mdc+Ndy=0 where M = 2xy and N = x°.

oM . : : - o
Next we compute rvi 2x (where, when taking this partial derivative, we treat x as if it were a

oN
constant) and o =2x (we treat y as if it were a constant). (See Appendix A3.2 for a review of partial
X

derivatives.) This shows that the ODE is exact by (5) of Sec. 1.4. From (6) we obtain by integration

u=/de+k(y)=/2xydx+k(y)=x2y+k(y).

To find k(y) we differentiate this formula with respect to y and use (4b) to obtain

314 2 dk 2
— =x"4+—=N=x".
dy dy
From this we see that
dk
— =0, k = const.
dy

The last equation was obtained by integration. Insert this into the equation for u, compare with (3) of
Sec. 1.4, and obtain u =x2y + ¢*. Because u is a constant, we have

x2y =c, hence y= c/xz.
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5. Nonexact ODE. From the ODE, we see that P = x> + y? and Q = 2xy. Taking the partials we have

oP
Pl 2y and E)_Q = —2y and, since they are not equal to each other, the ODE is nonexact. Trying
x

Theorem 1, p. 25, we have

R— (0P/dy —00Q/dx) 2y+2y 4y
- 0 o —2xy —2xy

X
which is a function of x only so, by (17), we have F(x) = exp f R(x) dx. Now
1
/ R(x)dx = =2 / —dx=—-2Inx=In(x"?) sothat F(x)=x".
X

Then
—2.2 1 oM 5 oN

M=FP=1+4+x“y" and N =FQ = —-2x""y. Thus 8—=2x y=a—.

y X

This shows that multiplying by our integrating factor produced an exact ODE. We solve this equation
using 4(b), p. 21. We have

uz/—leydyz —2x1/ydy= —xilyz—l-k(x).

From this we obtain

d dk dk
_uzx_2y2+—=M=1+x_2y2, sothat — =1 and k:/dx:x+c*.
dx dx dx

Putting & into the equation for u, we obtain
u(x,y) = —x 'y + x4+ ¢*  and putting itin the form of 3) wu=—x"'y? +x=c.

Solving explicitly for y requires that we multiply both sides of the last equation by x, thereby
obtaining (with our constant = —constant on p. AS)

—y2 +x? =cx, y= (x> —ex)' 2.
Initial value problem. In this section we usually obtain an implicit rather than an explicit general
solution. The point of this problem is to illustrate that in solving initial value problems, one can

proceed directly with the implicit solution rather than first converting it to explicit form.
The given ODE is exact because (5) gives

d
M, = 8—(262)‘ cosy) = —2¢* siny = N.
y
From this and (6) we obtain, by integration,
u= /M dx = /Zezxcosydx = e cosy + k().

uy =N now gives

uy = —e*siny +k'(y) =N, K(y) =0, k(y)=c* = const.
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15.

Hence an implicit general solution is

u=e*cosy=rc.

To obtain the desired particular solution (the solution of the initial value problem), simply insert
x =0 and y = 0 into the general solution obtained:

cos0=1-1=c.

Hence ¢ =1 and the answer is

e cosy = 1.

This implies
Ccosy = e, thus the explicit form y = arccos (™).

Exactness. We have M = ax + by, N = kx + ly. The answer follows from the exactness condition
(5), p. 21. The calculation is

1
My, =b =N, =k, M = ax + ky, u:/de:Eax2+kxy+/c(y)
with «(y) to be determined from the condition
uy =kx +«k'(y) =N = kx + ly, hence k' =ly.
Integration gives k = %lyz. With this «, the function u becomes

U= %ax2 + kxy + %ly2 = const.

(If we multiply the equation by a factor 2, for beauty, we obtain the answer on p. AS).

Sec. 1.5 Linear ODEs. Bernoulli Equation. Population Dynamics

Example 3, pp. 30-31. Hormone level. The integral

t
I=/eK’c0sﬂ—dt
12

can be evaluated by integration by parts, as is shown in calculus, or, more simply, by undetermined
coefficients, as follows. We start from

t t t
/eK’ cos 2t = X ( acos + bsin il
12 12 12

with a and b to be determined. Differentiation on both sides and division by eX’ gives

cos— =K |acos— +bsin — | — —sin — + — cos —

Tt Tt Tt ar . wt bmw Tt
12 12 12 12 12 12 12°

We now equate the coefficients of sine and cosine on both sides. The sine terms give

am 12K
0=Kb— —, hence a=——»b.
12 T
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The cosine terms give

T 12K =n 144K2 + 72
l=Ka+ —b= + = |b=—75—""0
12 T 12 127

Hence,

b 127 144K
= — a=—.
144K? + 72 144K? + 72

From this we see that the integral has the value

K Tt .ot 127 x (12K Tt . Tt
e acos— +bsin — | = e CcoS — +sin — | .
12 12 144K2 + 72 T 12 12

This value times B (a factor we did not carry along) times e~ K (the factor in front of the integral on
p. 31) is the value of the second term of the general solution and of the particular solution in the
example.

Example 4, pp. 32-33. Logistic equation, Verhulst equation. This ODE

/ 2 B
Yy =Ay — By = Ay I—Zy

is a basic population model. In contrast to the Malthus equation y’ = ky, which for a positive initial
population models a population that grows to infinity (if £ > 0) or to zero (if £ < 0), the logistic
equation models growth of small initial populations and decreasing populations of large initial

populations. You can see directly from the ODE that the dividing line between the two cases is
y = A/B because for this value the derivative y’ is zero.

Problem Set 1.5. Page 34
5. Linear ODE. Multiplying the given ODE (with k # 0) by ¢, you obtain
(Y + ky)ed = e 7Rk = 0 = 1.
The left-hand side of our equation is equal to (ye**)', so that we have
(yey = 1.
Integration on both sides gives the final answer.

yekx =x+c, y= (x—i—c)e_kx.

The use of (4), p. 28, is simple, too, namely, p(x) = k,h = [ p(x)dx = [ k dx = kx. Furthermore,
r = e~**_ This gives
y=e & (/ e R ax + c)

=e_kx(/ldx+c) =e_kx(x—|-c).
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9.

23.

31.

Initial value problem. For the given ODE y’ + y sin x = ¢°°** we have in (4)
p(x) =sinx
so that by integration
h= / sinxdx = —cosx

Furthermore the right-hand side of the ODE r = ¢°**. Evaluating (4) gives us the general solution

of the ODE. Thus
y — eCOSX </ e—COSX . eCOS)C dx+ C)

= e“®*(x + 0).
We turn to the initial condition and substitute it into our general solution and obtain the value for ¢

2.5
¥(0) = %0 +¢) = 2.5, c=-"2=
e

Together the final solution to the IVP is

y = ecosx<x _ 2)
e

Bernoulli equation. In this ODE y’ + xy = xy~! we have p(x) = x, g(x) = x and a = —1. The

new dependent variable is u(x) = [ y(x)]l_a = yz. The resulting linear ODE (10) is
u' 4 2xu = 2x.

To this ODE we apply (4) with p(x) = 2x, r(x) = 2x hence

h=f2xdx=x2, —h = —x*

n=e* (/ ex2(2x) dx + c) .

. . 2 2 T
In the integrand, we notice that (e*")’ = (e™") - 2x, so that the equation simplifies to

so that (4) takes the form

u= e_"z(e’62 +o)=1+ ce ™.

Finally, u(x) = y? so that y> = 1 + ce*". From the initial condition [y(0)]> = 1 + ¢ = 32. It follows
that ¢ = 8. The final answer is

y=1+ e

Newton’s law of cooling. Take a look at Example 6 in Sec. 1.3, pp. 15-16. Newton’s law of
cooling is given by
dTr

— = K(T — Ty).
7 ( )
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In terms of the given problem, Newton’s law of cooling means that the rate of change of the
temperature 7' of the cake at any time 7 is proportional to the difference of temperature of the
cake and the temperature T4 of the room. Example 6 also solves the equation by separation of
variables and arrives at

T(t) = Ty + ce.

At time ¢ = 0, we have T(0) = 300 = 60 + ¢ - ¢"* = 60 + ¢, which gives that ¢ = 240. Insert this
into the previous equation with 74 = 60 and obtain

T(1) = 60 + 240~

Ten minutes later is 1 = 10 and we know that the cake has temperature 7'(10) = 200 [°F]. Putting this
into the previous equation we have

10k k 7\1/10 1 7
T(10) = 60 +240¢'™ =200, " =(75)' . k= q15ln(75) = —0.0539.

Now we can find out the time ¢ when the cake has temperature of 7'(#) = 61°F. We set up, using the
computed value of k from the previous step,

p-00s3or _ 1 —In(240) 548

, t= = = 102 min.
240 —0.0539  —0.0539

60 + 2400053 — g1,

Sec. 1.6 Orthogonal Trajectories

The method is rather general because one-parameter families of curves can often be represented as general
solutions of an ODE of first order. Then replacing y' = f (x,y) by ¥ = —1/f (x,¥) gives the ODE of the
trajectories to be solved because two curves intersect at a right angle if the product of their slopes at the

point of intersection equals —1; in the present case, y'y = —1.
Problem Set 1.6. Page 38
9. Orthogonal trajectories. Bell-shaped curves. Note that the given curves y = ce™ are

bell-shaped curves centered around the y-axis with the maximum value (0, ¢) and tangentially
approaching the x-axis for increasing |x|. For negative ¢ you get the bell-shaped curves reflected
about the x-axis. Sketch some of them. The first step in determining orthogonal trajectories usually
is to solve the given representation G(x,y, c) = 0 of a family of curves for the parameter c. In the
present case, ye)‘2 = c. Differentiation with respect to x then gives (chain rule!)

/

y e+ 2xyex2 =0, y +2xy = 0.

where the second equation results from dividing the first by e
Hence the ODE of the given curves is y’ = —2xy. Consequently, the trajectories have the ODE
¥ = 1/(2xy). Separating variables gives

2ydy = dx/x. Byintegration, 25?/2 = —In|x|+ci, 3 = —Inl|x| +ci.
Taking exponents gives

) o
e =x-cr. Thus, x = ce¥

where the last equation was obtained by letting ¢ = 1/¢;. These are curves that pass through (c, 0)
and grow extremely rapidly in the positive x direction for positive ¢ with the x-axis serving as an axis
of symmetry. For negative ¢ the curves open sideways in the negative x direction. Sketch some of
them for positive and negative ¢ and see for yourself.
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12. Electric field. To obtain an ODE for the given curves (circles), you must get rid of c. For this,
multiply (y — ¢)? out. Then a term ¢? drops out on both sides and you can solve the resulting
equation algebraically for c. The next step then is differentiation of the equation just obtained.

13. Temperature field. The given temperature field consists of upper halfs of ellipses (i.e., they do not
drop below the x-axis). We write the given equation as

Gy, ) =4x*+9% —c=0  y>0.

Implicit differentiation with respect to x, using the chain rule, yields

, , 4x
8x+ 18yy' =0 and y =——.
9y
Using (3) of Sec. 1.6, we get
1 9y dy 9y 1 1
y = — — = hed so that o7 and dy— = dx—.
4x/9y  4x de  4dx 9y 4x

Integrating both sides gives

1/161~ 1/1d A ‘= tmpe
— | Zdy=-|] - an —In|y| = -In )
903 74) ™ g M= gma

Applying exponentiation on both sides and using (1) of Appendix 3, p. A63, gives the desired

result y = x”/4 . ¢, as on p. AS. The curves all go through the origin, stay above the x-axis, and are
symmetric to the y-axis.

Sec. 1.7 Existence and Uniqueness of Solutions for Initial Value Problems

Since absolute values are always nonnegative, the only solution of |y'| + |y| = 0is y = 0 (y(x) = 0 for
all x) and this function cannot satisfy the initial condition y(0) = 1 or any initial condition y(0) = yo
with yg # 0.

The next ODE in the text y’ = 2x has the general solution y = x* + ¢ (calculus!), so that y(0) = ¢ = 1
for the given initial condition.

The third ODE xy’ = y — 1 is separable,

By integration,
Inly — 1| =In|x| + ¢y, y—1=cx, y=1+4cx,

a general solution which satisfies y(0) = 1 with any ¢ because ¢ drops out when x = 0. This happens only
at x = 0. Writing the ODE in standard form, with y” as the first term, you see that

o1 1
y ——y=-"
X X

showing that the coefficient 1/x of y is infinite at x = 0.
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Theorems 1 and 2, pp. 39—40, concern initial value problems

Y =f@y),  yx) =yo.
It is good to remember the two main facts:

1. Continuity of f(x,y) is enough to guarantee the existence of a solution of (1), but is not enough for
uniqueness (as is shown in Example 2 on p. 42).

2. Continuity of f and of its partial derivative with respect to y is enough to have uniqueness of the
solution of (1), p. 39.

Problem Set 1.7. Page 42

1. Linear ODE. In this case the solution is given by the integral formula (4) in Sec. 1.5, which
replaces the problem of solving an ODE by the simpler task of evaluating integrals — this is the point
of (4). Accordingly, we need only conditions under which the integrals in (4) exist. The continuity of
f and r are sufficient in this case.

3. Vertical strip as “‘rectangle.” In this case, since a is the smaller of the numbers a and /K and K
is constant and b is no longer restricted, the answer |x — xo| < a given on p. A6 follows.



Chap. 2 Second-Order Linear ODEs

Chapter 2 presents different types of second-order ODEs and the specific techniques on how to solve them.
The methods are systematic, but it requires practice to be able to identify with what kind of ODE you are
dealing (e.g., a homogeneous ODE with constant coefficient in Sec. 2.2 or an Euler—Cauchy equation in
Sec. 2.5, or others) and to recall the solution technique. However, you should know that there are only a
few ideas and techniques and they are used repeatedly throughout the chapter. More theoretical sections
are interspersed with sections dedicated to modeling applications (e.g., forced oscillations, resonance in
Sec. 2.8, electric circuits in Sec. 2.9). The bonus is that, if you understand the methods of solving second-
order linear ODEs, then you will have no problem in solving such ODEs of higher order in Chap. 3.

Sec. 2.1 Homogeneous Linear ODEs of Second Order

Take a look at pp. 46—47. Here we extend concepts defined in Chap. 1 for first-order ODEs, notably
solution and homogeneous and nonhomogeneous, to second-order ODEs. To see this, look into Secs. 1.1
and 1.5 before we continue.

We will see in this section that a homogeneous linear ODE is of the form

2 Y+ px)y + q(x)y = 0.

An initial value problem for it will consist of rwo conditions, prescribing an initial value and an initial
slope of the solution, both at the same point xp. But, on the other hand, a general solution will now involve
two arbitrary constants for which some values can be determined from the two initial conditions. Indeed,
a general solution is of the form

5 y=ciy1 +cy

where y; and y, are such that they cannot be pooled together with just one arbitrary constant remaining.
The technical term for this is linear independence. We call y and y; “linearly independent,” meaning that
they are not proportional on the interval on which a solution of the initial value problem is sought.

Problem Set 2.1. Page 53

As noted in Probs. 1 and 2, there are two cases of reduction of order that we wish to consider: Case A: x
does not appear explicitly and Case B: y does not appear explicitly. The most general second-order ODE
is of the form F(x, y, ¥/, ") = 0. The method of solution starts the same way in both cases. They can be
reduced to first order by setting z = y’ = dy/dx. With this change of variable and the chain rule,

y”:d—)/:d—y/.@:%Z
dx dy dx dy”

The third equality is obtained by noting that, when we substitute y' = z into the term dy’/dy, we get
dy'/dy = dz/dy | Furthermore, y' = dy/dx = z, so that together y” = dy'/dy - dy/dx = (dz/dy)z.

3. Reduction to first order. Case B: y does not appear explicitly. The ODE y”’ 4+ y = 0 is
Case B, so, from the above, set z =y’ = dy/dx, to give

dz

EZ = —Z.
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Separation of variables (divide by z) and integrating gives

fzdz=—fdy, thus z = —y + ;.

But z = ¥/, so our separation of variables gives us the following linear ODE:
Y+y=cn.
We can solve this ODE by (4) of Sec. 1.5 with p = 1 and r = ¢1. Then

h= /pdx = /dx =x and yx)=e" (/ e*crdx + cz) =e “(c1e" + ),

which simplifies to the answer given on p. A6 (except for what we called the constants). It is
important to remember the trick of reducing the second derivative by setting z = y'.

Reduction to first order. Case A: x does not appear explicitly. The ODE y” 4 y'3siny = 0

is Case A, as explained above. After writing the ODE as y” = — y’3 sin y, we reduce it, by setting
z =y =dy/dx, to give
dz
/" 3
= —Z = —Z SIn
y dy y

Division by — z? (in the second equation) and separation of variables yields

dz 1 : dz . J
—— — =siny, —— =sin .
dy 22 y 2 yay
Integration gives
1
— = —cCcosy+cj.
Z

Next use z = dy/dx, hence 1/z = dx/dy, and separate again, obtaining dx = (—cos y + c1) dy. By
integration, x = —siny + c1y + ¢». This is given on p. A6. The derivation shows that the two
arbitrary constants result from the two integrations, which finally gave us the answer. Again, the trick
of reducing the second derivative should be remembered.

General solution. Initial value problem. Just substitute x3/? and x~!/? (x # 0) and see that the
two given solutions satisfy the given ODE. (The simple algebraic derivation of such solutions will be
shown in Sec. 2.5 starting on p. 71.) They are linearly independent (not proportional) on any interval
not containing 0 (where x~1/2 is not defined). Hence y= x4 eax V2 isa general solution of
the given ODE. Set x = 1 and use the initial conditions for y and y’ = %c xl/z - %czx*y 2 where the

equation for y’ was obtained by differentiation of the general solution. This gives
(a) yh= c+ c=-3
(b) Y1) =3ec1 — 302 =0.

We now use elimination to solve the system of two linear equations (a) and (b). Multiplying (b) by 2

and solving gives (c) co = 3c1. Substituting (c) in (a) gives ¢; + 3¢ = —3 so that (d)|c; = —% .

Substituting (d) in (a) gives|cr = —% . Hence the solution of the given initial value problem (IVP) is

y = —0.75x3/2 — 2.25x1/2,
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Sec. 2.2 Homogeneous Linear ODEs with Constant Coefficients

To solve such an ODE

(1) y'+ay +by=0 (a, b constant)
amounts to first solving the quadratic equation

3) AMt+ar+b=0

and identifying its roots. From algebra, we know that (3) may have two real roots A1, Ay, a real double

root A\, or complex conjugate root. —%a +iw, —%a —iwwithi=+/—landw = /b — %az. Then the type

of root (Case I, I, or III) determines the general solution to (1). Case I gives (6), Case II gives (7), and
Case III gives (9). You may want to use the convenient table “Summary of Cases I-III” on p. 58. In (9)
we have oscillations, harmonic if @ = 0 and damped (going to zero as x increases) if a > 0. See Fig. 32
on p. 57 of the text.

The key in the derivation of (9), p. 57, is the Euler formula (11), p. 58, with t = wx, that is,

e'* = cos wx + i sin wx

which we will also need later.
Problem Set 2.2. Page 59

13. General solution. Real double root. Problems 1-15 amount to solving a quadratic equation.
Observe that (3) and (4) refer to the “standard form,” namely, the case that y” has the coefficient 1.
Hence we have to divide the given ODE 9y” — 30y’ 4+ 25y = 0, by 9, so that the given ODE in
standard form is

Y =3y + 2y =0.

The corresponding characteristic equation is
230 25 _
A =—F5r+%5 =0.

From elementary algebra we know that the roots of any quadratic equation ax*> + bx + ¢ = 0 are

—btA/b? —4

X12 = Tac, so that here we have, if we use this formula [instead of (4) where a and b are
used in a different way!],

30 3012 25 30 900 _ 900
—b+ Vb —dac vi\/(v) 413 GEJFT -5 5

Ay = S
1.2 2a 2 2 3

(The reason we used this formula here instead of (4) of Sec. 2.2 is that it is most likely familiar to
you, that is, we assume you had to memorize it at some point.) Thus we see that the characteristic
equation factors

=M B —(-3)’ =0

This shows that it has a real double root (Case II) . = % Hence, as in Example 3 on p. 56 (or use
“Summary of Cases I-1II”” on p. 58), the ODE has the general solution

y = (c1 + cax)e>3,
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15. Complex roots. The ODE y” + 0.54y" + (0.0729 + 7 )y = 0 has the characteristic equation

A2 4 0.54% + (0.0729 + ) = 0, whose solutions are (noting that /—47 = v/— 147w =i -2/7)

o 054+ /(0547 —4-(0.0729 + 7)
12 = >
—0.54 + /0.2916 — 0.2916 — 4
_ v ; T _027+iyT.
This gives the real general solution (see Example 5 on p. 57 or Case III in the table “Summary of
Cases I-III” on p. 58).
y = e 227 (A cos(/x) + Bsin(y/7x)).

This represents oscillations with a decreasing amplitude. See Graph in Prob. 29.

29. Initial value problem. We continue by looking at the solution of Prob. 15. We have additional

information, that is, two initial conditions y(0) = 0 and y’(0) = 1. The first initial condition we can
substitute immediately into the general solution and obtain

y(0) = e 2704 cos(v/70) + Bsin(y/70)) = 1-A =0, thus A = 0.

The second initial condition concerns y’. We thus have to compute y’ first, from our general solution
(with A = 0). Using product and chain rules we have

y = —0.27¢ ¥ (Bsin(v/7x)) + e~V (VT B(cos(v/x)).

Subsituting x = 0 into the equation for y’ we get y'(0) = 0+ 1 - (/7 - B) = 1 by the second initial
condition. Hence B = 1/,/7. Together, substituting A = 0 and B = 1/,/7 into the formula for the
general solution, gives

y = e %27%(0 - cos(/Tx) + 1 sin(v/7x)) = ——e "2 sin(y/7x)
JT

1
N

Sec. 2.2 Prob. 29. Graph of IVP. Oscillations with a Decreasing Amplitude
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31.

3S.

Linear independence. This follows by noting that ¢ and xe** correspond to a basis of a
homogenous ODE (1) as given in Case II of table “Summary of Cases I-1II.” Being a basis means,
by definition of basis, that they are independent. The corresponding ODE is y” — 2ky’ 4+ k%y = 0.
[We start with e=%/2 = ¢ 5o that a = —2k. The double root is A = —%a = —%(—2k) = k. This
determines our characteristic equation and finally the ODE.]

Linear dependence. This follows by noting that sin 2x = 2 sin x cos x. Thus the two functions are
linearly dependent. The problem is typical of cases in which some functional relation is used to
show linear dependence, as discussed on p. 50 in Sec. 2.1.

Sec. 2.3 Differential Operators

Problem Set 2.3. Page 61

3.

Differential operators. For ¢>* we obtain (D — 2I)e?* = 2¢* — 2¢> = 0. Since (D — 2I)e* =0,
applying (D — 2I) twice to ¢>* will also be 0, i.e., (D — 2I)?¢** = 0. For xe** we first have

(D — 2D)xe™ = Dxe™ — 2Ixe™ = % + 2xe™ — 2xe™ = *.
Hence (D — 2I)xe* = ¢**. Applying D — 2I again, the right side gives

(D — 2I)*xe™ = (D — 2)e™ = 2¢% — 2 = 0.

Hence xe”* is a solution only in the case of a real double root (see the table on p. 58, Case II), the
ODE being

(D =21y =(D*—4D +4l)y =y’ — 4y +4y = 0.
For e~2* we obtain

(D —2D)%e™> = (D*> —4D + 4D)e ¥ = 4e ¥ 4+ 8 > + 47> = 16 .
Alternatively, (D — 21)6_2" = —2e X — 272X — 472 g0 that
(D —21)2e % = (D — 2I)(—de %) = 8¢ 2 + 8¢~ % = 16¢ .

Differential operators, general solution. The optional Sec. 2.3 introduces the operator notation
and shows how it can be applied to linear ODEs with constant coefficients. The given ODE is

(D> — 420D + 4.411)y = (D — 2.101)%y = y" — 4.20y' + 4.41y = 0.

From this we conclude that a general solution is

y — (Cl + sz)eZ,IOx

because
(D — 2.100)*((c] + cax)e>1%%) = 0.
We verify this directly as follows:

(D — 2.10D)c1e21% = 2. 10¢1e21% — 2.10¢1e>1% = 0
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and

(D — 2.100)caxe> % = (D — 2.100)xe*> 1

= cz(ez'lox +2.10xe>10x — 2.10xe2'10x) _ C2€2'10x,
so that

(D — 2.100)%coxe® 1% = (D — 2.100)c2e*'% = ¢5(2.10e% 1% — 2.10¢%1%%) = 0.

Sec. 2.4 Modeling of Free Oscillations of a Mass—Spring System

Newton’s law and Hooke’s law give the model, namely, the ODE (3), on p. 63, if the damping is negligibly
small over the time considered, and (5), on p. 64, if there is damping that cannot be neglected so the model
must contain the damping term cy’.

It is remarkable that the three cases in Sec. 2.2 here correspond to three cases in terms of mechanics; see
p. 65. The curves in Cases I and II look similar, but their formulas (7) and (8) are different.

Case III includes, as a limiting case, harmonic oscillations (p. 63) in which no damping is present
and no energy is taken from the system, so that the motion becomes periodic with the same maximum
amplitude C in (4*) at all times. Equation (4*) also shows the phase shift §. Hence it gives a better
impression than the sum (4) of sines and cosines.

The justification of (4*), suggested in the text, begins with

y(t) = C cos(wpt — §) = C(cos wpt cos § + sin wot sin &)
= Ccos é cos wot + C sin § sin wgt = A cos wyt + B sin wot.

By comparing, we see that A = C cosd, B = C sin §, hence
A? 4+ B* = C%cos? § + C%sin? § = C?
and

sin § B Csiné B B

tand = = = —.
cos 8§ Ccosé A

Problem Set 2.4. Page 69

5. Springs in parallel. This problem deals with undamped motion and follows the method of
Example 1. We have m = 5 [kg].
(i) The spring constant [in Hooke’s law (2)] is k1 = 20 [nt/m]. Thus the desired frequency of
vibration is

wo _ vki/m  20/5 [ 1

Hz] = — [Hz] = 0.3183 [Hz].
2 2 2 T

(i) Here the frequency of vibration is «/45/5/(2m) [Hz] =3/2x [Hz] =0.4775 [Hz].

(iii)) Let K denote the modulus of the springs in parallel. Let F' be some force that stretches the
combination of springs by an amount sg. Then

F = Ksy.
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Let kiso = F1, kpsog = F5. Then
F = F1 4+ F> = (ki + k2)so.
By comparison,
K =ki +ky =20+ 45 = 65 [nt/m]

so that the desired frequency of vibrations is

JKTm _ &S5 _ VT3

= 0.5738 [Hz].
2 2 2

7. Pendulum. In the solution given on p. A7, the second derivative 6" is the angular acceleration,
hence LO” is the acceleration and mL8" is the corresponding force. The restoring force is caused by
the force of gravity —mg whose tangential component —mg sin 6 is the restoring force and whose
normal component —mg cos 6 has the direction of the rod in Fig. 42, p. 63. Also w% = g/Lis the

analog of w(z) = k/m in (4) because the models are
0" + %9 =0 and y'+ %y =0.
13. [Initial value problem. The general formula follows from
y=(ci+ane™, Y =lec—ale+anle™
by straightforward calculation, solving one equation after the other. First, y(0) = ¢; = yp and then
Y'(0) =2 —acy =2 — ayg = vo, c2 = Vo + ).
Together we obtain the answer given on p. A7.

15. Frequency. The binomial theorem with exponent % gives

1 1 1
(1+a)1/2=(é)+<i)a+<;)a2+~-

Applied in (9), it gives
ok AN e 1 2 L\ 12 1 2
w =— - — = | — _— ~ | — - 1.
m  4m? m 4mk m 8mk

For Example 2, II1, it gives ™ = 3(1 — 100/(8 - 10 - 90)) = 2.9583 (exact 2.95833).

1/2

Sec. 2.5 Euler-Cauchy Equations

This is another large class of ODEs that can be solved by algebra, leading to single powers and logarithms,
whereas for constant-coefficient ODEs we obtained exponential and trigonometric functions.
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Three cases appear, as for those other ODEs, and Fig. 48, p. 73, gives an idea of what kind of solution
we can expect. In some cases x = 0 must be excluded (when we have a power with a negative exponent),

and in other cases the solutions are restricted to positive values for the independent variable x; this

happens when a logarithm or a root appears (see Example 1, p. 71). Note further that the auxiliary equation

for determining exponents m in y = x™ is

mm—1)+am+b=0, thusm?>+(a—1)m+b=0,
with a — 1 as the coefficient of the linear term. Here the ODE is written
(D x%y" +axy' + by =0,

which is no longer in the standard form with y” as the first term.

Whereas constant-coefficient ODEs are basic in mechanics and electricity, Euler—Cauchy equations are

less important. A typical application is shown on p. 73.

In summary, we can say that the key approach to solving the Euler—Cauchy equation is the auxiliary

equation m(m — 1) + am + b = 0. From this most of the material develops.

Problem Set 2.5. Page 73

3. General solution. Double root (Case II). Problems 2-11 are solved, as explained in the text, by
determining the roots of the auxiliary equation (3). The ODE 5x%y” 4 23xy’ 4+ 16.2y = 0 has the

auxiliary equation
5m(m — 1) +23m +16.2 = 5m®> + 18m + 16.2 = 5[(m + 1.8)(m + 1.8)] = 0.
According to (6), p. 72, a general solution for positive x is
y=(c1+c2 lnx)x_l'g.
5. Complex roots. The ODE 4x%y” + 5y = 0 has the auxiliary equation

dm(m — 1) +5 = 4m> —4m+5=4(m — (5 +i))(m — (3 —i)) = 0.

A basis of complex solutions is x{!/2*% x(1/2=i From it we obtain real solutions by a trick that

introduces exponential functions, namely, by first writing (Euler’s formulal!)
LDHE = (1254 — (/2 pFinx xl/z(cos(lnx) =+ i sin(In x))
and then taking linear combinations to obtain a real basis of solutions

/x cos(In x) and /x sin(In x)

for positive x or writing In |x| if we want to admit all x £ 0.

7. Real roots. The ODE is in D-notation, with D the differential operator from Sec. 2.3. In regular

notation we have

(x>D? — 4xD + 61)y = x’D*y — 4xDy — 61y = x>y — 4xy' + 6y = 0.

Using the method of Example 1 of the text and determing the roots of the auxiliary equation (3)

we obtain
mm—1)—4m+6=m>—5m~+6=(m—2)m—3)=0

and from this the general solution y = ¢ 122 + ¢2x3 valid for all x follows.
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15. Initial value problem. Initial values cannot be prescribed at x = 0 because the coefficients of an
Euler—Cauchy equation in standard form y” + (a/x)y’ + (b/x?)y = 0 are infinite at x = 0. Choosing
x = 1 makes the problem simpler than other values would do because In 1 = 0. The given ODE

xzy// + 3xy/ +y= 0
has the auxiliary equation
mm—1)+3m+1=m’>+2m+1=m+ DHm+1)=0

which has a double root —1 as a solution. A general solution for positive x, involving the correspond-
ing real solutions, is

y=1(c1 4+ lnx)xfl.
We need to compute the derivative
Y =cax 2 —cix?—cpx lnx.
Inserting the second initial condition of y'(1) = 0.4 into our freshly computed derivative gives
y'(1) =cr —c; = 0.4, sothat c; = 0.4 + ¢;.

Similarly, the first initial condition y(1) = 3.6 is subsituted into the general solution (recall that
In 1 = 0) which gives

y(I)=(c1 +c2In1)-1 =¢; =3.6.

Plugging this back into the equation for ¢, gives ¢ = 0.4 + 3.6 = 4 and hence the solution to the
IVP, that is,

y=0B.6+4Inx)x""

Sec. 2.6 Existence and Uniqueness of Solutions. Wronskian

This section serves as a preparation for the study of higher order ODEs in Chap. 3. You have to
understand the Wronskian and its use. The Wronskian W (y{, y,) of two solutions y; and y, of an ODE is
defined by (6), p. 75. It is conveniently written as a second-order determinant (but this is not essential for
using it; you need not be familiar with determinants here). It serves for checking linear independence or
dependence, which is important in obtaining bases of solutions. The latter are needed, for instance,
in connection with initial value problems, where a single solution will generally not be sufficient for
satisfying two given initial conditions. Of course, two functions are linearly independent if and only if
their quotient is not constant. To check this, you would not need Wronskians, but we discuss them here in
the simple case of second-order ODEs as a preparation for Chapter 3 on higher order ODEs, where
Wronskians will show their power and will be very useful.

You should memorize the formula for the determinant of a 2 x 2 matrix with any entries a, b, c, d given
below and the determinant of A, denoted by det A is

a b
A= , det A =
c d

a b
=ad — bc.

C
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Problem Set 2.6. Page 79

1. Simpler formulas for calculating the Wronskian. Derivation of (6*)(a), (6*)(b) on p. 76 from
(6) on p. 75. By the quotient rule of differentiation we have

(y_z)’ Y=
V1 y%

J1 Y2

Now

W1, y2) = = Y1y — Y2)1

/ /

Y1 Vs

but this is precisely the numerator of the first equation so that
(y_2>/ _ WO, )
i v}

Multiplying both sides by y% gives formula (6%) (a) on p. 76.
To prove formula (6*) (b) we differentiate the negative reciprocal and absorb the minus sign into
the numerator to get the Wronskian

B <y_1>/ Y=y - WO )
2 v i
Solving for W(y1, y2) gives us formula (6*) (b) immediately.

3. Homogeneous ODE with constant coefficients. There are three ways to compute the
Wronskian.
a. By determinants. Directly from the definition of the Wronskian, and using the chain rule in
differentiation we get

670.4x 872,6,\? 670.4x 672.6x

W<e—0.4x, e—2.6x) _

—0.4¢704  —2.6e720

— <e70.4X)(_2.6e*2.6X) _ (672.6)6)(_0‘4670,4/\6) — _2'2673)6'

(e—O.4X)/ (6—2.6x)/

b. By (6*)(a), p. 76. Ratios. 'We need the ratio of y, to y; and the derivative of that fraction to
compute the Wronskian.

V2 e—2.6x y /
e — e—2.6x—(—0.4x) — e—2.2x’ (_2> — _2‘26—2.2X‘
yi e—0.4x v

/
W1, y) = <§—f) y7 = (=2.2¢72F) (e ) = 227,

C. By (6*)(b), p. 76. Ratios. The second formula is computed similarly, that is,
e—O.4x

/
N _ ¢  _ ax — (y—1> — —2.2e*%
y2 e »2

/
W(y1,y) = — (i—;) yi = —2.2e*% (e 0?2 = —2.2¢7,
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—0.4x —2.6x

Note that the two solutions yj(x) = e ,x)=-e are solutions to a second-order,
homogeneous, linear ODE (1) with constant coefficients of Sec. 2.2. We can compare to (6)
in Sec. 2.2 to see that the general solution is

—0.4x 2.6x

y =cieM + e’ =cre + e

so that we have two distinct roots .| = —0.4 and A = —2.6. The corresponding characteristic
equation is

(4 0.4) (A +2.6) = A7 + 31 + 1.04 = 0,
and the corresponding ODE is
y' 4+ 3y +1.04y = 0.

The quotient y; /y> = ¢>2* is not a constant so y; and y, form a basis for a solution as is duly
noted on the bottom of p. 54 (in the first paragraph of Case I of Sec. 2.2). Hence y; and y, are
linearly independent by definition of a basis. (Note we actually gave the ODE whose basis is
yi(x) = e 04, yo(x) = e~ 2:0%) Furthermore, by Theorem 2 of Sec. 2.6 W = —2.2e 3 #0

for all x, so that we have linear independence.

5. Euler-Cauchy equation. Computing the Wronskian by determinants we get

W( 3 2) X3 x2 x3 x2
X, X = =
(3 (x2y 3x2 2x
= x32x — x23x% = —x*

corresponding to the answer in Appendix A on p. A7. The second approach by (6*)(a) is

/ 2N/ /
W= (y—2> = (%) () = (1) (%) = (=) = —a*,
Vi X X

Similarly for (6*)(b). The two solutions x> and x? belong to an ODE of the Euler—Cauchy type of
Sec. 2.5. By (4), Sec. 2.5, the roots of the characteristic equation are 3 and 2. Using (2), Sec. 2.5, its
characteristic equation is

m—=3)m—2)=m>—5m+6=mm—1)—4m+6 = 0.

Hence the ODE is x2y” — 4xy’ 4+ 6y = 0. The quotient y; /y» = x> /x*> = x is not a constant so by the
text before (4) of Sec. 2.5, x> and x? are linearly independent. Also W = —x~* # 0, which by
Theorem 2 on p. 75 shows linear independence on any interval.

9. Undamped oscillation. (a) By Example 6 of Sec. 2.2, or equation (4) of Sec. 2.4 or Example 1 of
Sec. 2.6 (we have 3 ways to see this!) we know that y; = cos wx and y, = sin wx are solutions of the
homogeneous linear ODE with constant coefficients and complex conjugate roots (Case III)

y" 4+ w?y = 0. Here = 5, so that the desired ODE is y” + 25y = 0.

(b) To show linear independence compute the Wronskian and get
cos 5x sin 5x 5 5
W (cos5x, sinSx) = = 5(cos”5x+sin“5x) =5-1=5#0
—5sin 5x 5cos5x

so that, by Theorem 2, the given functions are linearly independent.
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(¢) The general solution to the ODE is y(x) = A cos 5x + B sin 5x, so that y(0) = A = 3. Next we
take the derivative y’(x) = —5A sin 5x + 5B sin 5x, so that y'(0) = 5B = —5 and B = —1. Hence the
solution to the given IVP is y = 3 cos 5x — sin 5x, as in the solution on p. A7.

Initial value problem. (a) The first given function is 1 which is equal to ¢**. Hence, for the given
¢% and e=%*, the corresponding characteristic equation and then the corresponding ODE are

A=—0A+2)=2*+20=0, y' +2y =0.

(b) To show linear independence, we compute the Wronskian

e—2x

= —2e7 £,
—2e

1
W, e %) = ‘
0

—2x

Hence, by Theorem 2, the functions 1 and e~ - are linearly independent.

(¢) The general solution to the ODE is y(x) = ¢ + cre %, so that y(0) =c1 + c2 = 1. Next we
take the derivative y'(x) = —2coe™ %, so that y'(0) = —2¢» = —1. Hence ¢, = % This gives
cir=1—c=1- % = % Hence the solution to the IVP is

y=1+1e® =051+,

Sec. 2.7 Nonhomogeneous ODEs

This section and problem set deal with nonhomogeneous linear ODEs

ey

Y+ p)y' + q(x)y = r(x)

where r(x) is not identically zero [r(x) % 0]. The new task is the determination of a particular solution

y of (1). For this we can use the method of undetermined coefficients. Because of the Modification Rule,
it is necessary to first determine a general solution of the homogeneous ODE since the form of y, differs
depending on whether or not the function (or a term of it) on the right side of the ODE is a solution of the
homogeneous ODE. If we forget to take this into account, we will not be able to determine the coefficients;
in this sense the method will warn us that we made a mistake.

Problem Set 2.7. Page 84

1.

General solution. The characteristic equation of the homogeneous ODE y” + 5y + 4y = 0 is
A4S0 +4=0+D+4)=0.

We see that it has the solutions —1 and —4. Hence a general solution of the homogeneous ODE
v ' +5Y +4y =0is

= cre" + cre™ ™.
The function 10 e~3* on the right is not a solution of the homogeneous ODE. Hence we do not apply
the Modification Rule. Table 2.1, p. 82, requires that we start from y, = Ce™3*. Two differentiations
give

Yy = —3Ce> and  y; = 9Ce ™.
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Substitution of y,, and its derivatives into the given nonhomogeneous ODE yields
9Ce™* + 5. (=3Ce™%) + 4Ce™>* = 10e*.
Simplifying gives us
e H(9C — 15C +4C) = 10

Hence —2C = 10, C = 10/(—2) = —5. This gives the answer (a general solution of the given ODE;
see page A7)
y=cire ™ + e — 5073,

9. Modification rule. Additive split of particular solution. Recalling that D stands for
differential operator (review Sec. 2.3), we can write the given nonhomogeneous ODE as

y" — 16y = 9.6e* 4 30¢*.

The homogeneous ODE is y” — 16y = 0 and its characteristic equation is A — 16 = (A — 4) -
(A +4) = 0. Its roots are 4 and —4. Hence a real general solution of the homogeneous ODE is

Vi = cre™ + cre™*.
On the right-hand side of the given nonhomogeneous ODE we have

9.6¢™ + 30¢*

and see that 9.6¢** is a solution of the homogeneous ODE. Hence the modification rule (b) applies to
that term. We split additively

Yp =Yp1 T Vp

where by Table 2.1 on p. 82 we determine y,, and y,, and obtain

4
yp, = Cixe™, Vp, = Cae’,

(the factor x in yj, is a direct consequence of the modification rule).
By differentiation of y,, , using the chain rule,

yl/71 = C1e™ + 4C1xe™

Yy, =4C1e™ +4C1e™ + 16C1xe™ = 8C1e™ + 16C xe™.
We do the same for y,,
yl’)2 = Cye”, yl’)/2 = Cye”.
We now substitute y, and yp, into the ODEy” — 16y = 9.6¢* and get

8C1e™ + 16C xe™ — 16C xe™ = 9.6¢™".
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Hence 8C1e* = 9.6¢*, so that C; = 9.6/8 = 1.2. Similarly, substitute y[/,/2 and y, into the ODE
y” — 16y = 30¢* and get

Cre* — 16Ce* = 30e”.
Hence —15C,¢* = 30¢*, so that Cp = —% = —2. The desired general solution is
y =cr1e® + cre™™ + 1.2xe™ — 2¢*.
Initial value problem. The homogeneous ODE y” + 3y = 0 has the characteristic equation
2% 4+ 3 = 0. From this, we immediately see that its roots are A = —i+/3 and i~/3. Hence a general
solution of the homogeneous ODE (using Case III of table “Summarizing Cases I-III"" in Sec. 2.2)
gives

yiu = A cos v/3x + Bsin /3x.

Since the right-hand side of the given nonhomogeneous ODE is not a solution of the homogeneous
ODE, the modification rule does not apply. By Table 2.1 (second row with n = 2) we have

y[? = K2x2 + K]X + K().
Differentiating twice gives us
y,’, = 2Kx + K, y,’,/ = 2K>.

Substitute yl/,/ and y, into the given nonhomogeneous ODE (which has no y’ term and so yl/, has no
place to be substituted) and group by exponents of x

2K> + 3(Kox* + K1x + Ko) = 18x7.
3Kox* + 3K1x + 2K> + 3Kp = 18x%.
Now compare powers of x on both sides. The x-terms give 3K, = 18, so that K, = 6. Furthermore,
the x-terms give 3K| = 0 since there is no x-term on the right. Finally the constant terms give
(substituting K = 6)
2Ky +3Kyp=0,2-6+3Kp=0 and Ky=-2=—-4.
Hence the general solution of the given nonhomogeneous ODE is

Y=Y +yp=Acosx/§x+Bsin\/§x+6x2—4.

Only now can we consider the initial conditions. (Why not earlier?) The first condition is y(0) = —3
and gives

y0)=A-1+B-0+0—4= -3, hence A = 1.

For the second initial condition y'(0) = 0 we need the derivative of the general solution (using the
chain rule)

y = —Av/3 sin v/3x + B3 cos v/3x + 12x
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and its value
y'(0) =0+ B+v3-1+0=0hence B=0.
Putting A = 1 and B = 0 into the general solution gives us the solution to the IVP

y:cosx/gx+6x2—4.

Sec. 2.8 Modeling: Forced Oscillations. Resonance

In the solution a, b of (4) in the formula on p. 87 before (5) (the formula without a number) the
denominator is the coefficient determinant; furthermore, for a the numerator is the determinant

Fy wc

0 .| = Fo(k — maw?).
— mw

Similarly for b, by Cramer’s rule or by elimination.

Problem Set 2.8. Page 91
3. Steady-state solution. Because of the function r(r) = 42.5 cos 2¢, we have to choose
yp = K cos 2t + M sin 2t.
By differentiation,

Yp = —2K sin 27 4 2M cos 2t

yl/,’ = —4K cos4t — 4M sin 4t.

Substitute this into the ODE y” 4 6y" 4+ 8y = 42.5 cos 2¢. To get a simple formula, use the
abbreviations C = cos 2t and § = sin 2¢. Then

(—4KC — 4MS) + 6(—2KS 4+ 2MC) + 8(KC + MS) = 42.5C.

Collect the C-terms and equate their sum to 42.5. Collect the S-terms and equate their sum to 0
(because there is no sine term on the right side of the ODE). We obtain

—4K + 12M +8K = 4K +12M =425
—4M — 12K +8M = —12K + 4M = 0.

From the second equation, M = 3K. Then from the first equation,
4K + 12 -3K =42.5, K =42.5/40 = 1.0625.
Hence M = 3K =3 -1.0625 = 3.1875. The steady-state solution is (cf. p. A8)
y = 1.0625 cos 2t + 3.1875 sin 2t.

9. Transient solution. The homogeneous ODE y” + 3y’ 4 3.25y = 0 has the characteristic equation

M43 +325=0A+15-Dr+1.5+i)=0.
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Hence the roots are complex conjugates: —1.5 4 i and —1.5 — i. A general solution of the
homogeneous ODE (see Sec. 2.2., table on p. 58, Case IIl, withw = 1,a = —3) is

yh=e " (Acost + Bsinr).

To obtain a general solution of the given ODE we need a particular solution y,. According to the
method of undetermined coefficients (Sec. 2.7) set

yp = Kcost+ M sint.
Differentiate to get

yp = —Ksint + M cost

y, = —Kcost — M sint.
Substitute this into the given ODE. Abbreviate C = cost, S = sin ¢. We obtain
(—KC — MS) + 3(—KS +MC) + 3.25(KC + MS) = 3C — 1.5S.
Collect the C-terms and equate their sum to 3
—K +3M +3.25K = 3 sothat2.25K + 3M = 3.
Collect the S-terms and equate their sum to —1.5:
—M — 3K +3.25M = —15 sothat =3K 4+ 2.25M = —1.5.

We solve the equation for the C-terms for M and get M = 1 — 0.75K. We substitute this into the
previous equation (equation for the S-terms), simplify, and get a value for K

2.25(1 = 0.75K) — 3K = —1.5 thus K = 0.8.
Hence
M=1-075kK=1-0.75-0.8=04.
This confirms the answer on p. A8 that the transient solution is
y=yn+y,=e "(Acost + Bsint) + 0.8 cos 4 0.4sin.
Initial value problem. The homogeneous ODE is y” + 4y = 0. Its characteristic equation is
WA= -2 +2)=0.

It has the roots 2 and —2, so that a general solution of the homogeneous ODE is

yn = c1e® + cre .
Next we need a particular solution y,, of the given ODE. The right-hand side of that ODE is
sint + % sin 3¢ + % cos 5t. Using the method of undetermined coefficients (Sec. 2.7), set
Yp = Yp1 T Yp2 + Vps-



Chap. 2 Second-Order Linear ODEs

29

For the first part of y,
yp, = Ky sint + Mj cost.
Differentiation (chain rule) then gives
yp, =Kicost —Mjsint,  y) =—Kjsint —M,cost.
Similarily for y,,:

Yp, = K sin 3t + M cos 3t.
Yy, =3Kycos3t —3Mysin3s, y, = —9Kjsin 3t — 9M; cos3t.

Finally, for y,,, we have

Ypy = K3 sin 5t 4+ M3 cos 5¢.
Ypy = 5K3cos 5t — 5Mysin5t, yy = —25Kjsin 5 — 25M3 cos 5t.

Denote § = sin t, C = cos t; $* = sin 3¢, C* = cos 3t; $** = sin 5¢, C** = cos 5¢. Substitute y,
and y, =y, +¥,, +,, (with the notation S, C, §*, C*, $**, and C**) into the given ODE

y' 4+ 4y =sint + % sin 3¢ + %cosSt
and get a very long equation, stretching over two lines:

(—=K1S — M;C — 9K8* — OIMHC* — 25K35™ — 25M5C™)
+ (4K\S + 4M\C + 4K2S* + 4MoC* + 4K3S™ + 4M3C™) = S + 18* + 1C**.

Collect the S-terms and equate the sum of their coefficients to 1 because the right-hand side of the
ODE has one term sin ¢, which we denoted by S.

[S-terms] —K; +4K; =1 so that K| = %
Simlarly for C-terms

[C-terms] —M;+4M; =0 so that M| = 0.
Then for S*-terms, C*-terms

[S*-terms] —9K, + 4K, = % so that Kp = —%

[C*-terms] —OM, +4M> =0 so that M, = 0.
And finally for $**-terms, C**-terms

[S**-terms] —25K3 + 4K3 = % so that K3 = —llﬁ

[C**-terms] —25M3 +4M3 =0 so that M3 = 0.

Hence the general solution of the given ODE is

y(t) = cre® + cre™H + % sint — % sin 3t — 11@ sin 5¢.
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We now consider the initial conditions. The first condition y(0) = 0 gives y(0) = c; +¢2 + 0 =0, so

that . For the second condition y'(0) = %, we need to compute y'(7)

2x 1 3 5

V() = 2c1e2x —2cpe” ™ + 3 €08t — {5 €08 3t — 155 €OS 5t

Th9us we g(;t (not;ng that the fractions on the left-hand side add up to % - 13—5 - 1% = % =
357=57=735)
’ _ 1 3 5 _ 3 ! _ _ —
yO0)=2c1 =20+ 3— 75— 155 = 35 v(0) =2c1 —2c2 =0, c,=0q,|

The only way the two “boxed” equations for c1and ¢ can hold ar the same time is for c; = ¢, = 0.
Hence we get the answer to the IVP

= lginr — Lsi — L g
y(t) = 38int — 15 sin 3¢ — 55 sin 5¢.

Sec. 2.9 Modeling: Electric Circuits
Problem Set 2.9. Page 98
5. LC-circuit. Modeling of the circuit is the same as for the RLC-circuit. Thus,
LI'+Q/C = E(1).
By differentiation,
LI" +1/C =E@).
Here L = 0.5, 1/C = 200, E(t) = sint, E'(t) = cost, so that
0.51"” + 2001 = cost, thusI” + 4001 = 2cost.

The characteristic equation A% + 400 = 0 has the roots £20i, so that a real solution of the
homogeneous ODE is

I, = c¢1 cos 20t + ¢ sin 20¢.

Now determine a particular solution /,, of the nonhomogeneous ODE by the method of undetermined
coefficients in Sec. 2.7, starting from

I, = Kcost+ M sint.

Substitute this and the derivatives

1/7= —Ksint + M cost
11/7/ = —Kcost — M sint

into the nonhomogeneous ODE I” + 400/ = 2 cos t, obtaining

(—K cost — M sint) + 400(K cost + M sint) = 2 cost.
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Equating the cosine terms on both sides, we get
—K 4 400K =2, hence K = 355.
The sine terms give
—M +400M = 0, hence M = 0.
We thus have the general solution of the nonhomogeneous ODE
I =1, + I, = cy cos 20t + ¢ sin 207 + ”igcost.
Now use the initial conditions /(0) = 0 and I’(0) = 0, to obtain
10)=c| + 555 =0, thusc; = —3%.

Differentiation gives

I'(t) = —20cy sin 20 + 20c; cos 20t — 535 sin t.

Since sin 0 = 0, this gives I'(0) = 20c; = 0, so that ¢; = 0. We thus obtain the answer (cf. p. A8)
I(t) = %(cost — c0s 201).

Steady-state current. We must find a general solution of the nonhomogeneous ODE. Since R = 4,
L=0.1,1/C =20, E = 110, E’ = 0, this ODE is

0.21" +41' + 201 = E'(t) = 0.
Multiply by 5, to get the standard form with 7 as the first term,
1" + 201" + 1001 = 0.
The characteristic equation
A%+ 204 + 100 = (L + 10> =0

has a double root A = —10. Hence, by the table of Sec. 2.2 (Case II, real double root), we have the
solution to our homogeneous ODE

I =(1+ czt)e_w’ = cle_w’ + czte_mt.

As t increases, I will go to 0, since e~ !'% goes to 0 for ¢ increasing, and e'% > 1, so that re =10 =

t/e'% also goes to 0 with e~ 1% determining the speed of decline (cf. also p. 95). This also means that
the steady-state current is 0. Compare this to Problem 11.

Steady-state current. We must find a general solution of the nonhomogeneous ODE. Since
R=12,L=0.4,1/C =80, E = 220sin 10¢, E’ = 2200 cos 10¢, this ODE is

0.41" 4+ 121' + 80I = E'(t) = 2200 cos 10t.
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Multiply by 2.5 to get the standard form with I” as the first term,
1" + 301" + 2001 = 5500 cos 10z.
The characteristic equation
A%+ 304 + 200 = (A 4+ 20)(A + 10) =0
has roots —20, —10 so that a general solution of the homogeneous ODE is

—20¢t + —101“

I = cre cre

This will go to zero as ¢ increases, regardless of initial conditions (which are not given in this

problem). We also need a particular solution 7, of the nonhomogeneous ODE; this will be the

steady-state solution. We obtain it by the method of undetermined coefficients, starting from
I, = K cos 10t + M sin 10z.

By differentiation we have

Il; = —10K sin 10t 4+ 10M cos 10¢
11/7/ = —100K cos 10t — 100M sin 10z.

Substitute all this into the nonhomogeneous ODE in standard form, abbreviating C = cos 10¢,
S = sin 10¢. We obtain

(—100KC — 100MS) + 30(—10KS + 10MC) + 200(KC + MS) = 5500C.
Equate the sum of the S-terms to zero,
—100M — 300K + 200M = 0, 100M = 300K, M = 3K.
Equate the sum of the C-terms to 5500 (the right side)
—100K + 300M + 200K = 5500, 100K + 300 - 3K = 1000K = 5500.
We see that K = 5.5, M = 3K = 16.5, and we get the transient current.
I =141, =cre ™ 4 c2¢7 1% 4 5.5¢c0s 107 4 16.5sin 107,

Since the transient current I = Ij, + I, tends to the steady-state current I, (see p. 95) and since this
problem wants us to model the steady-state currrent, the final answer (cf. p. A8) is, in [amperes],

steady-state current /, = 5.5 cos 10z + 16.5 sin 10z.

Sec. 2.10 Solution by Variation of Parameters

This method is a general method for solving all nonhomogeneous linear ODEs. Hence it can solve more
problems (e.g., Problem 1 below) than the method of undetermined coefficients in Sec. 2.7, which is
restricted to constant-coefficent ODEs with special right sides. The method of Sec. 2.10 reduces the
problem of solving a linear ODE to that of the evaluation of two integrals and is an extension of the
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solution method in Sec. 1.5 for first-order ODEs. So why bother with the method of Sec. 2.7? The reason
is that the method of undetermined coefficients of Sec. 2.7 is more important to the engineer and physicists
than that of Sec. 2.10 because it takes care of cases of the usual periodic driving forces (electromotive
forces). Furthermore, the method of Sec. 2.7 is more straightforward to use because it involves only
differentiation. The integrals in the method of Sec. 2.10 may be difficult to solve. (This is, of course,
irrelvant, if we use a CAS. However, remember, to understand engineering mathematics, we still have to
do some exercises by hand!)

Problem Set 2.10. Page 102

1. General solution. Method of solution by variation of parameters needed. Since the
right-hand side of the given ODE y” + 9y = sec 3x is sec 3x, the method of Sec. 2.7 does not help.
(Look at the first column of Table 2.1 on p. 82—the sec function cannot be found!) First, we solve
the homogeneous ODE y” — 9y = 0 by the method of Sec. 2.1, with the characteristic equation being
2249 =0, roots A = £3i, so that the basis for the solution of the homogeneous ODE is y; = cos 3x,
yo = sin 3x. Hence the general solution for the homogeneous ODE is

yh = A cos 3x + B sin 3x.
The corresponding Wronskian is (using the chain rule, and recalling that cos? 3 x + sin? 3x = 1)
Y1 2 cos 3x sin 3x
i

W =

= 3(cos? 3x + sin’ 3x) = 3.
—3sin 3x 3cos3x

We want to apply (2) on p. 99. We have y; = cos 3x, yo = sin 3x, r(x) = sec 3x = 1/cos 3x (see
Appendix A3.1, formula (13)), W = 3. We evaluate the two integrals first (where we denoted the
arbitrary constant of integration for the first integral by —cj, to have a +c; in the particular solution)

yor 1 sin 3x 1 1
—dx= | - dx = - | tan3xdx = 3 In|cos 3x| — cq,

w 3 cos3x 3

and

yir 1 cos3x 1 1
—dx= | - dx=— [ dx = =x + ¢».
w 3 cos3x 3 3

Putting these together for (2)
(%) yﬂd—i— /ylrd ( 3x) 11| 3x| +('3)1+
=— — —dx = (—cos ——In|cos 3x| — sin -
yp(x Vi X + 2 X X 5 x| — ¢y | 3x+ e

1 1
= ) cos 3xIn|cos 3x| + ¢1 cos 3x + gx(sin 3x) + ¢p sin 3x.

Then the general (final) solution is
Yy = yn(x) + yp(x) = Acos3x + Bsin 3x + % cos 3xIn|cos 3x|+ %x(sin 3x).

(Note that, in the final solution, we have absorbed the constants, that is, A = A+ crand B = B+ c.
This can always be done, since we can choose the aribitrary constants of integration.)

3. General solution. The solution formula (2) was obtained for the standard form of an ODE. In the
present problem, divide the given nonhomogeneous Euler—Cauchy equation

x%y" —2xy' 4+ 2y = x3sinx
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by x% in order to determine r(x) in (2). We obtain
/! / 2 :
Yy — <y + 3y =xsmnx.
X X
The auxiliary equation for the homogeneous ODE is needed to determine y; and y». It is
mm—1)—=2m+2=m?>—-3m+2=m—2)(m—1)=0.

The roots are 1 and 2. Hence we have the basis y; = x, y, = x2. We also need the corresponding
Wronskian

X X2

1 2x

2 2

W= =22 — x% =%

Now use (2) (and integrate by parts in the first integral), obtaining

2 . .
X - xsinx X -xsinx
y=—x/—2dx+x2/—2dx
X X

= —x/xsinxdx+x2/sinxdx

= —x(sinx — xcosx) — x% cos x

= —xsinx.
Using this particular solution, we obtain the general solution given on p. AS8:
— 2 ;
y=cC1X+cpx" —xsinx.

We would obtain this solution directly if we added constants of integrations when we evaluated the
integrals.

General solution. Choice of method. The given ODE (x’D? + xD — 9I)y = 48x° is, in the more
familiar notation (see Sec. 2.3),

xzy” +xy =9y = 48x°.

We see that the homogeneous ODE x?y” 4+ xy’ — 9y = 0 is of the Euler—Cauchy form (Sec. 2.5). The
auxiliary equation is

mm—1)4+m—9=m>—-9=m—3)(m+3)=0,

and the solution of the homogeneous ODE is

Y =cix 4+ X,

We have a choice of methods. We could try the method of variation of parameters, but it is more

difficult than the method of undetermined coefficients. (It shows the importance of the less general
method of undetermined coefficients!) From Table 2.1 on p. 82 and the rules on p. 81 we start with

Yp = K5x5 + K4x4 + K3x3 + K2x2 + K1x + Kp.



Chap. 2 Second-Order Linear ODEs 35

We need to differentiate the expression twice and get

Y = 5Ksx* + 4K4x + 3K3x® + 2Kox + K
¥y = 20Ksx* 4 12K4x* 4 6K3x + 2K».

Subsitute y;, y,, and y, into the given ODE x%y” + xy' — 9y = 48x> to obtain

¥ (20Ksx* + 12K4x* + 6Ksx + 2K) + x(5Ksx* + 4Kax® + 3K3x% + 2Kox + K1)
— 9(Ksx> + Kax* + Ks3x> + Kox> + Kix + Kp) = 48%°.

Since there is only the term 48x> on the right-hand side, many of the coefficients will be zero.
We have

] —9Ky =0 so that Ky =0,

] Ki—9K;1 =0 so that Ky =0,
[x?] 2K, +2K> — 9K, =0 sothat K =0,

] 6K3 4+ 3K3 —9K3 =0 so that K3 is arbitary,

] 12K4 +4K3 —9K4 =0 so that K, =0,

]  20K°+5K°—9K>=48  sothat K> =3.

Putting it all together, we get (absorbing ¢» + K3 = ¢, hence x> + K3x> = cox for beauty) as our
final answer

y=ynt+y = c1x 3 4 epx’



Chap.3 Higher Order Linear ODEs

This chapter extends the methods for solving homogeneous and nonhomogeneous linear ODEs of second
order to methods for solving such ODEs of higher order, that is, ODESs of order greater than 2. Sections
2.1, 2.2,2.7, and 2.10 as well as Sec. 2.5 (which plays a smaller role than the other four sections) are
generalized. It is beautiful to see how mathematical methods can be generalized, and it is one hallmark of
a good theory when such generalizations can be done. If you have a good understanding of Chap. 2, then
solving problems in Chap. 3 will almost come natural to you. However, if you had some problems with
Chap. 2, then this chapter will give you further practice with solving ODEs.

Sec. 3.1 Homogeneous Linear ODEs

Section 3.1 is similar to Sec. 2.1. One difference is that we use the Wronskian to show linear dependence
or linear independence. Take a look at Problem 5, which makes use of the important Theorem 3 on p. 109.
The concept of a basis is so important because, if you found some functions that are solutions to an ODE
and you can show that they form a basis—then you know that this solution contains the smallest possible
number of functions that determine the solution—and from that you can write out the general solution as
usual. Also these functions are linearly independent. If you have linear dependence, then at least one of the
functions that solves the ODE is superfluous, can be removed, and does not contribute to the general
solution. In practice, the methods of solving ODEs when applied carefully would automatically also give
you a basis. So usually we do not have to run tests for linear independence and dependence when we apply
the methods of Chap. 3 (and Chap. 2) for solving ODEs.

Example 5. Basis, Wronskian. In pulling out the exponential functions, you see that their product
equals e = 1; indeed,

e—2x P e2x — e—Zx—x+x+2x

=¥ =1.
In subtracting columns, as indicated in the text, you get
1 0 0 0
-2 1 3 4
4 -3 -3 0
-8 7 9 16

You can now see the third-order determinant shown in the example. This determinant is simplified as
indicated and then developed by the second row:

1 2 4
2 4
-3 0 0l=3 =332-8)="72.
2 6
7 2 16

We discuss more about how to compute higher order determinants in the remark in Problem 5 of
Problem Set 3.1.

Problem Set 3.1. Page 111

1. Basis. A general solution is obtained by four successive integrations:

"

1 1
Yi=c, Y =caxteo Y=zaxr+oxtei y=gox

1
+ 562x2+C3X+C4,

and y is a linear combination of the four functions of the given basis, as wanted.
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S.

Linear independence. To show that 1, e~ cos 2x, and e~* sin 2x are solutions of y”" + 2y” +
5y = 0 we identify the given ODE to be a third-order homogeneous linear ODE with constant
coefficients. Therefore, we extend the method of Sec. 2.2 to higher order ODEs and obtain the
third-order characteristic equation

B =222+ 50 =AA2+20+5)=0.

We immediately see that the first root is A = 0. We have to factor the quadratic equation. From
elementary algebra we had to memorize that some point that the roots of any quadratic equation

N v

ax?> 4+ bx +c=0are X12 = Tac, so that here we have, if we use this formula [instead
of (4) of Sec. 2.2, p. 54, where a and b are slightly different!],

—b+ Vb2 —dac 2+ E—4.20 -2+-16 —2+4i

=—-1x2i
2a 2 2 2

A3 =

Together we obtain roots
A =0, A =—1+2i, A3 =—1-—2i.

Noting that e*! = ¢ = 1 and applying the table “Summary of Cases I-III” of Sec. 2.2 twice (1), that
is, for Case I (A1 = 0) and for Case III (complex conjugate roots), we see that the solution of the
given third-order ODE is

y=ci-14+e*(Acos2x +Bsin2x) =cy -1+ e *Acos2x + e *Asin2x

and that the given functions 1, e cos 2x, and e~ sin 2x are solutions to the ODE. The ODE has
continuous (even constant) coefficients, so we can apply Theorem 3. To do so, we have to compute
the Wronskian as follows:

Vi y2 Y3 1 e cos2x e Fsin2x
W= Yy y=|0 Y5 Y
w0y ¥3
Voo Y, e "cos2x e *sin2x e ¥cos2x e ¥sin2x
A S ¥3 Y3 Y5 Y5
/ /
_ Y2 V3 o ron
N " =2Y3 — V3)2-
hb) V3

Remark on computing higher order determinants. Note that we developed the 3 x 3 determinant of
the Wronskian along the first column, which consisted of mostly zeros. [Note that we always want
to “develop” (i.e., break) a big determinant into smaller determinants along any row or column
containing the most zeros.] We pull out the entries one at a time along the row or column where we
are developing the big determinant. We block out the row and column of any entry that we develop.
Thus for an element located in row 2 and column 1 (here y’1 = 0) we block out the second row and

the first column, obtaining a 2 x 2 determinant of the form etc. The signs in front of the

! /!

Yo )3
entries form a checker-board pattern of pluses (4) and minuses (—) as follows:
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Our discussion on determinants should suffice for the present situation. For more details, see Secs. 7.6
and 7.7.

To continue our computation of the Wronskian, we need y}, y; and y3, y5. From calculus (chain
rule), we get

y5 = —2e " sin(2x) — e cos(2x), Y5 = 4e~" sin(2x) — 3¢~ cos(2x),
y5 = 2e ¥ cos(2x) — e * sin(2x), y5 = —3e " sin(2x) — 47" cos(2x).

From this, we have
Yoy = e F(65in*(2x) + 4 cos*(2x) + 11 sin(2x) cos(2x)),
Yayh = —e” P (4sin?(2x) 4 6 cos?(2x) — 11 sin(2x) cos(2x)).

Hence the desired Wronskian is

w4 /i

W =yy3 = y3y;
= e (6 sin%(2x) + 4 cos?(2x) + 11 sin(2x) cos(2x))
+ e~ (4sin%(2x) + 6 cos>(2x) — 11 sin(2x) cos(2x))
= ¢~ >(10sin*(2x) 4 10 cos®(2x)) = 10e™>* # 0 for all x.

Hence, by Theorem 3, the functions 1, e™ cos 2x, and ¢~ sin 2x are linearly independent and so they
form a basis of solutions of the ODE y”’ + 2y” + 5y = 0.

Linear independence. Consider ¢; sinx + ¢; cos x + ¢3 sin 2x = 0 for x > 0. For x = 27 we have

O4+cr-1+0=0,hencecr, =0.Forx = %n’ we have ¢; -1+ 0+ 0 =0, hence ¢; = 0. There
remains c3 sin 2x = 0, hence ¢3 = 0. We conclude that the given functions are linearly independent.

Linear dependence can often be shown by using a functional relation. Indeed, in the present
problem we have, by formula (22) in Sec. A3.1 of Appendix 3,

sinh 2x = sinh(x + x) = sinh x cosh x + sinh x cosh x = 2 sinh x cosh x.
Similarly,
cosh 2x = cosh x cosh x + sinh x sinh x = cosh? x + sinh? x.
Finally, using (19), Sec. A3.1,
sinh 2x + cosh 2x = cosh? x + sinh? x + 2 sinh x cosh x = (cosh x + sinh x)?> = (¢*)* = ¢**.
Thus

sinh 2x + cosh2x = ¢** so  sinh 2x + cosh 2x — ¢ = 0.

(We invite you to browse Sec. A3.1 of Appendix 3 and notice many useful formulas for sin, cos, sinh,
cosh, etc.) Putting it all together you have linear dependence of {sinh 2x, cosh 2x, ¢?*} since the last
equation is of the form

¢y sinh 2x + ¢, cosh 2x + c3¢* = 0
and has a nontrivial (i.e., nonzero) solution, as just proven.

c1 =1, =1, c3 = —1.
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Sec. 3.2 Homogeneous Linear ODEs with Constant Coefficients

To get a good understanding of this section, you may want to review Sec. 2.2 as this section is a nice
extension of the material in Sec. 2.2. Higher order homogeneous linear ODEs with constant coefficients
are solved by first writing down the characteristic equation (2) (on p. 112) and then factoring this equation.
Often you can guess the value of one root. Consider the following new example. Let’s say we want to
solve the third-order ODE

y/// _ 3y// _ 4y/ + 6y — 0

The characteristic equation is
A =322 —4r+6=0.

Stop for a minute and see whether you can guess a root. If you substitute A; = 1, you see that (1) +
3.(1)> =4 -1+ 6 = 0. Voila we have one root. Hence we know that (1 — 1) is a factor. We apply long
division and get

(A =322 —4r+6)/(A—1)=22-21—-6=0.
_()\3_)\2)
—202 — 4% +6
— (=222 +21)
—6A+ 6
— (=61 + 6)
0

Then we apply our well-known root formula for quadratic equations witha = 1, b = —2, ¢ = — 6, and get

~b+ Vb2 —dac -2+ A—4.1.(—6) -2+£428 2427
A3 = = = = = —14++/7.
’ 2a 2 2 2

Factoring the characteristic equation was the hardest part of the problem. If you cannot guess any root,
apply a numeric method for solving equations from Sec. 19.2. Governed by the type of roots that the
characteristic equation can have, that is, distinct real roots, simple complex roots, multiple real roots, and
multiple complex roots, the solution is determined. This is an extension of the method of Sec. 2.2. In
particular you apply the table “Summary of Cases I-III”” on p. 58 several times (at least twice! as the order
of the ODEs considered are greater than 2!). Going back to our example, we have three distinct real roots

and looking at the table on p. 58 (extended) Case I, the basis of the solution is M = ¢F et = e(“”ﬁ 3
M = e(lf\ﬁ)x , so that our final answer is

(14++/7)x (A=vDx

y=cie’ + e + c3e
Problem Set 3.2. Page 116

1. General solution of higher order ODE. From the given linear ODE y”’ + 25y" = 0, we get that
the characteristic equation is

A3 — 250 =02 +25) = 0.

Its three roots are A; = 1 (distinct real), A2 3 = =£5i (complex conjugate). Hence a basis for the
solutions is

1, cos 5x, sin 5x (by the table on p. 58 in Sec. 2.2, Case I, Case III).
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(Note that since A2 3 = £5i = 0 &5}, so that in the table on p. 58, the factor e /2 =0 =1 and
thus we obtain €” cos 5x = cos 5x, etc.).

5. General solution. Fourth-order ODE. The given homogeneous ODE (D* + 10D? 4+ 91)y = 0
can be written as
YV +10y” + 9y = 0.
(Recall from Sec. 2.3 that D*y = y'*, etc. with D being the differential operator.) The characteristic
equation is
A+ 1002 +9 =0.
To find the roots of this fourth-order equation, we use the idea of Example 3 on p. 107. We set
A% = in the characteristic equation and get a quadratic(!) equation
u+10u+9=0,
which we know how to factor
u 410 +9 = (u+ D(n+9) = 0.
(If you don’t see it, you use the formula for the quadratic equation witha = 1, b = 10, ¢ = 9). Now
u12 = —1,-9, so that
M=l Mo=2V—1==4i, 1*=-9, A34==+/-9==3i.
Accordingly we have two sets of complex conjugate roots (extended Case III of table on p. 58 in
Sec. 2.2) and the general solution is
y = A cosx + By sinx + Aj cos 3x + Bj sin 3x.
13. Initial value problem. The roots of the characteristic equation obtained by a root-finding method

(Sec. 19.2) are 0.25, —0.7, and £0.1i. From this you can write down the corresponding real general
solution

0.25x

y=cie + cre O

4+ ¢3¢0s0.1x + ¢4 8in 0. 1x.

To take care of the initial conditions, you need y’, y”, y"”, and the values of these derivatives at x = 0.
Now the differentiations are simple, and when you set x = 0, you get 1 for the exponential functions,
1 for the cosine, and 0 for the sine. You equate the values of these derivatives to the proper initial
value that is given. This gives you the linear system

y(0) = c1 + o+ c3 = 174,
y(0) = 0.25¢1 — 0.7¢ 4+ 0.lcy = —2.82,
y'(0) = 0.0625¢; + 0.49¢; — 0.01c3 = 2.0485,
y”(0) = 0.015625¢; — 0.343¢; — 0.001cq4 = —1.458675.
The solution of this linear systemis c; = 1, co = 4.3, c3 = 12.1, ¢4 = — 0.6. This gives the

particular solution (cf. p. A10)
y=e"P* 4436707 4+ 12.1c0s0.1x — 0.6 sin 0. 1x

satisfying the given initial conditions.
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Sec. 3.3 Nonhomogeneous Linear ODEs

This section extends the method of undetermined coefficients and the method of variation of parameters to
higher order ODEs. You may want to review Sec. 2.7 and Sec. 2.10. One subtle point to consider is the
new Modification Rule for higher order ODEs.

Modification Rule. For an ODE of order n = 2 we had in Sec. 2.7 either k = 1 (single root) or k = 2
(double root) and multiplied the choice function by x or x?, respectively. For instance, if A = 1 is a double
root (k = 2), then ¢* and xe* are solutions, and if the right side is e*, the choice function is Cxke* = Cx2e*
(instead of Ce”) and is no longer a solution of the homogeneous ODE. Similarly here, for a triple root 1,
say, you have solutions ¥, xe*, x>¢*, you multiply your choice function Ce* by x* = x3, obtaining Cx3e*,
which is no longer a solution of the homogeneous ODE. This should help you understand the new
Modification Rule on p. 117 for higher order ODEs.

Problem Set 3.3. Page 122

1. General solution. Method of undetermined coefficients. The given ODE is

"

V' +3y"+3y +y=e"—x—1.
You must first solve the homogeneous ODE
y/// + 3y// + 3y/ +y — O

to find out whether the Modification Rule applies. If you forget this, you will not be able to determine
the constants in your choice function.
The characteristic function of the homogeneous ODE is

A 4302+ 30+ 1=0.
One of the roots is —1. Hence we use long division to find the other roots.

(RB+32+3+1)/ A+ 1) =2 +21+1=0.
_()\‘34_)\‘2)
202 + 3
— (222 +22)
A+ 1
—(A+1
0

Now A2 4214+ 1=+ D + 1), thus

M +32 43+ D=R>+22+ DA+ D=0+ DA+ DA+ 1) =0+ 1)

Hence you have a real triple root. By Case II (extended), table on p. 58 and (7) of Sec. 3.2, you
obtain the general solution y, of the homogeneous ODE

X

yih = (c1 + cax + c3x)e ™,

Now determine a particular solution of the nonhomogeneous ODE. You see that no term on the right
side of the given ODE is a solution of the homogeneous ODE, so thatforr =rj +m = —x — 1
you can choose

Yp=Yp tVp, = Ce* + (K1x + Ko).
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13.

Differentiate this three times to get

Yy = Ce* +Ki,
yl/,’ = Ce*,
yI/,” = Ce".

Substitute these expressions into the given ODE, obtaining
Ce* +3Ce* +3(Ce* + K1)+ Ce*+(Kix+Ky) =e ™ —x—1.
Equate the exponential terms on both sides,
Cl+3+3+1)=8C=1 C=4.
By equating the x-, and x°-terms on both sides you find

K =1,
3Ki + Ko = —1, Ko=-1—-3K; =—-1-3(—1)=2.

You thus obtain
Vp = %ex —x+2.

Together with the above yj, you have the general solution of the nonhomogeneous ODE given
on p. A9.

Remark. Note that you don’t need a third term r3 when you set up the start of finding the particular
solution because r, took care of both —x and —1.

Initial value problem. Method of variation of parameters. If you had trouble solving this
problem, let me give you a hint: Take a look at the integration formulas in the front of the book.
The given ODE (notation from Sec. 2.3, p. 60) is

y" + 4y’ = 10cos x + 5sin x.
The auxiliary equation of the homogeneous ODE is

MB—dr=20F =4 =10+ 2)(L —2).

The roots are 0, —2, and +2. You thus have the basis of solutions

-2 2.
yi=1l y=e, yy=e,

and a corresponding general solution of the homogeneous ODE
yi = c1 + e 4 cze™.

Determine a particular solution by variation of parameters according to formula (7) on p. 118. From
the right side of the ODE you get

r = 10cosx + S5sin x.

In (7) you also need the Wronskian W and W1, W,, W3, which look similar to the determinants on
p. 119 and have the values
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yioooy2 oy |1 e e*
W=y, ¥, =0 -2 2%
vy vy vy 0 4o~ 4%
—De 2%
=1. = —8¢" — 8" = —16,
4o~ 4%
0 2 V3 0 e e
W= |0 Y5 Vil =10 —2¢7% Qe
1 N vy 1 4e=2x 4%*
e—2x er
=1- =2—(=2)=4,
_26—2)6 262)6
2x
Y1 0 3 1 0 e
Wy = |y 0 y5| =10 0 2e%
vy 1 V3 0 1 4%
0 2e¥
=1. =0 — 2 = _2e2x’
1 4%*
—2x
i » 0 1 e 0
W3 = y/l y/2 0l =0 —2e 2 0
A O L (Y
—2e7* 0
=1- = —26_2x.
4e=2 1
We solve the following equation from (7), p. 118:
Wi(x) Wa(x) W3(x)
3o =000 [P a0 [ @ de 4yt [ S as
4 _n,2x
=1. / ?(10cosx + 5sinx)dx + ezx/ T (10 cos x + 5sinx) dx

—2x

—16

(10cosx + 5sin x) dx.

—I—ezx/

To do this evaluation you may want to use these integration formulas (where a is a constant)

/e”x cosxdx = / e sinxdx =

(Note that the two integral formulas are variations of the last two equations in the front of the book
on Integration with @ = b.) Using this hint, evaluate these three integrals by breaking them into six
integrals, using the basic rule [(af + bg)dx = af fdx + b/ g dx (a, b constants), evaluating each of

e™(acosx + sinx), e™(asinx — cosx).

a?+1 a2 +1
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them separately. Finally, you multiply your results by the functions in front of them (those solutions
Y1, ¥2, ¥3). You should obtain

yp = %(cosx —2sinx) +e > (%ezx(4 sinx + 3 cosx)) — ¥ (%e_zx cosx)
= cosx(% + % — %) + sinx(—% + %) = cosx — 2sinx.
Putting it together, the general solution for the given ODE is

Y(X) = yp(x) + yp(x) = (c1 + cox + c3x?)e ™ + cosx — 2 sinx.

Since this is an initial value problem, we continue. The first initial condition y(0) = 3 can be
immediately plugged into the general solution. We get

yO)=ci+cr+c3+1-2-0=3.

This gives us

|Q+Q+Q=2

Next for the second initial condition y’(0) = —2, we need the first derivative
V(x) = —2c1e” % + 2c3¢** — sinx — 2 cos x.
Calculate y'(0) and simplify to obtain

Yy (0)=—2¢; +2c3—0—-2=-2.

|—2cz +2¢3 = 0.|

Finally, repeating this step for the third initial condition y”(0) = —1 we have

V' (x) = dcpe™ + deze® — cosx + 2sinx.
y'(0)=4cr)+4c3—14+0=—1.

4¢3 +4c3 = 0.

The three boxed equations gives us a system of linear equations. If it were more complicated, we
could use Gauss elimination or Cramer’s rule (see Sec. 7.6 for reference). But here we can just do
some substitutions as follows. From the third boxed equation we get that co; = —c3. Substitute this
into the second boxed equation and obtain —2(—c3) + 2¢3 = 0, so that c3 = 0. From this we
immediately get co = —c3 = 0, which means c; = 0. Putting both ¢; = 0 and ¢3 = 0 into the first
boxed equation, we obtain ¢y = 2. Thus we have

c1 =2, c =0, c3 =0.
Thus we have solved the IVP. Hence the answer to the IVP is (cf. p. A9)

y(x) =2 4 cosx — 2sinx.
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The methods discussed in this chapter use elementary linear algebra (Sec. 4.0). First we present another
method for solving higher order ODEs that is different from the methods of Chap. 3. This method consists
of converting any nth-order ODE into a system of  first-order ODEs, and then solving the system obtained
(Secs. 4.1-4.4 for homogeneous linear systems). We also discuss a totally new way of looking at systems
of ODEs, that is, a qualitative approach. Here we want to know the behavior of families of solutions of
ODEs without actually solving these ODEs. This is an attractive method for nonlinear systems that are
difficult to solve and can be approximated by linear systems by removing nonlinear terms. This is called
linearization (Sec. 4.5). In the last section we solve nonlinear systems by the method of undetermined
coefficients, a method you have seen before in Secs. 2.7 and 2.10.

Sec. 4.0 For Reference: Basics of Matrices and Vectors

This section reviews the basics of linear algebra. Take a careful look at Example 1 on p. 130. For this
chapter you have to know how to calculate the characteristic equation of a square 2 x 2 (or at most a

3 x 3) matrix and how to determine its eigenvalues and eigenvectors. To obtain the determinant of A — Al
denoted by det(A — AI), you first have to compute A — AIL. Note that X is a scalar, that is, a number. In the
following calculation, the second equality holds because of scalar multiplication and the third equality by
matrix addition:

—40 4.0 1 0 40 4.0 A0

—16 12 0 1 —16 12 0 A

—40—-1  40-0 —40—x1 40
Cl-16-0 12— | —-16 12-al

Then you compute (see solution to Prob. 5 of Problem Set 3.1, p. 37, on how to calculate determinants)

—4.0—-x 4.0
det(A — AI) = =22 +281+16
—1.6 1.2 —A
=A+2)(A+0.8)=0.
The roots of the characteristic polynomial are called the eigenvalues of matrix A. Here they are A| = —2
and Ap = 0.8. The calculations for the eigenvector corresponding to A = —2 are shown in the book. To

determine an eigenvector corresponding to A, = 0.8, you first have to substitute A = 0.8 into the system

—40-x 40 7[x (—4.0 — Mx1 + 4.0x2
(A — ADx = = =0
~1.6  12—i||x —1.6x1 + (=12 — Mxy

(—4.0 — 0.8)x; + 4.0x, —4.8x; + 4.0x) 0
—1.6x +(=12-08)x | |—1.6x;+20x| O]

Using the second equation, that is, —1.6x1 + 2.0xy = 0, and setting x; = 1.0, gives 2.0xp = 1.6, so that

This gives

x» = 1.6/2.0 = 0.8. Thus an eigenvector corresponding to the eigenvalue 1, = 0.8 is x® = [018 ]
Also note that eigenvectors are only determined up to a nonzero constant. We could have chosen x; = 3.0

and gotten x, = 4.8/2.0 = 2.4, thereby obtaining an eigenvector [ 23 4] corresponding to A».
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Sec. 4.1 Systems of ODEs as Models in Engineering Applications

The most important idea of this section is Theorem 1 on p. 135 and applied in Example 3. You will convert
second-order ODEs into a system of two first-order ODEs. Examples 1 and 2 show how, by growing a
problem from one tank to two tanks or from one circuit to two circuits, the number of ODEs grows
accordingly. This is attractive mathematics as explained in the Remark on p. 134.

Example 2. Electrical network. Spend time on Fig. 80 on p. 134, until you feel that you fully
understand the difference between (a) and (b). Figure 80a represents the vector solution to the
problem as two separate components as you are used to in calculus. Figure 80b gives a parametric
representation and introduces a trajectory. Trajectories will play an important role throughout this
chapter. Try to understand the behavior of the trajectory and gain a more qualitative understanding of
the solution. The trajectory starts at the origin. It reaches its highest point where /; has a maximum
(before t = 1). It has a vertical tangent where /1 has a maximum, shortly after r = 1. As ¢ increases
from there to t = 5, the trajectory goes downward until it almost reaches the /;-axis at 3; this point is
a limit as t — oo. In terms of ¢ the trajectory goes up faster than it comes down.

Problem Set 4.1. Page 136

7. Electrical network. The problem amounts to the determination of the two arbitrary constants in a
general solution of a system of two ODEs in two unknown functions /; and I, representing the
currents in an electrical network shown in Fig. 79 in Sec. 4.1. You will see that this is quite similar to
the corresponding task for a single second-order ODE. That solution is given by (6), in components

L) =2cie + cpe 08 4+ 3, L(t) = cre % + 0.8¢coe 08,

Setting + = 0 and using the given initial conditions /1 (0) = 0, I5(0) = —3 gives two equations
L1(0)=2c1+ c+3= 0
L(0)= c1 + 0.8¢, = —3.

From the first equation you have ¢c; = —3 — 2c¢;. Substituting this into the second equation lets you

determine the value for ¢y, that is,
c1 +0.8(=3 —2c;) =—0.6c; —2.4= -3, hencec; = 1.
Also ¢ = —3 — 2¢; = —3 — 2 = —5. This yields the answer

L() = e 2 +0.8(=5)e 0% = 72 — 40708

You see that the limits are 3 and 0, respectively. Can you see this directly from Fig. 79 for physical
reasons?

13. Conversion of a single ODE to a system. This conversion is an important process, which
always follows the pattern shown in formulas (9) and (10) of Sec. 4.1. The present equation y” +
2y’ — 24y = 0 can be readily solved as follows. Its characteristic equation (directly from Sec. 2.2) is
A2 42X — 24 = (A — 4)(A + 6). It has roots 4, —6 so that the general solution of the ODE is
y = c1e* + coe~ % The point of the problem is to explain the relation between systems of ODEs and
single ODEs and their solutions. To explore this new idea, we chose a simple problem, whose
solution can be readily obtained. (Thus we are not trying to explain a more complicated method for a
simple problem!) In the present case the formulas (9) and (10) give y; =y, y» =y’ and

yi = 2
Vs =24y — 2y



Chap. 4 Systems of ODEs. Phase Plane. Qualitative Methods 47

(because the given equation can be written y” = 24y — 2y’, hence y{ = 24y; — 2y, but y{ = y)).
In matrix form (as in Example 3 of the text) this is

0 L{{»n
y/ = Ay = .
24 2|y
0 1 1 0 —A 1
A—- A= —A = .
24 =2 0 1 24 —2—A

Then the characteristic equation is

Then you compute

- 1
det(A — AI) = =22 420—24=(—4)(A+6)=0.
4 —-2—2A
The eigenvalues, which are the roots of the characteristic equation, are A; = 4 and A, = —6. For A4

you obtain an eigenvector from (13) in Sec. 4.0 with A = A1, that is,

—4 1 X1 —4x1 + x2
(A -1 Dx = = =0
24 —6| | x2 24x1 — 6x2
From the first equation —4x; 4+ x» = 0 you have xp = 4x;. An eigenvector is determined only up to a

nonzero constant. Hence, in the present case, a convenient choice is x; = 1, which, when substituted
into the first equation, gives xo = 4. Thus an eigenvector corresponding to A; = 4 is

1
xM = .
4

(The second equation gives the same result and is not needed.) For the second eigenvalue, A» = —6,
you proceed the same way, that is,

6 INRES 6x1 + x3
(A — A Dx = = =0
24 411 x 24x1 + 4xo

You now have 6x1 + x; = 0, hence x, = —6x1, and can choose x; = 1, thus obtaining x, = —6.
Thus an eigenvector corresponding to Ay = —6is

1
x? = .
—6

Expressing the two eigenvectors in transpose (T ) notation, you have
xV=11 47 and x®P=11 -6]".

Multiplying these by e* and e~ respectively, and taking a linear combination involving two

arbitrary constants ¢; and ¢, gives a general solution of the present system in the form

y=ci[l 47"+l —6]Te .
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In components, this is, corresponding to the answer on p. A9
y1 = cre* 4+ e

Yo = 40164’ — 6cze_6’.

Here you see that y; = y is a general solution of the given ODE, and y; = y| =y’ is the derivative of
this solution, as had to be expected because of the definition of y; at the beginning of the process.
Note that you can use y» = y/ for checking your result.

Sec. 4.2 Basic Theory of Systems of ODEs. Wronskian

The ideas are similar to those of Secs. 1.7 and 2.6. You should know what a Wronskian is and how to
compute it. The theory has no surprises and you will use it naturally as you do your homework exercises.

Sec. 4.3 Constant-Coefficient Systems. Phase Plane Method

In this section we study the phase portrait and show five types of critical points. They are improper nodes
(Example 1, pp. 141-142, Fig. 82), proper nodes (Example 2, Fig. 83, p. 143), saddle points (Example 3,
pp. 143-144, Fig. 84), centers (Example 4, p. 144, Fig. 85), and spiral points (Example 5, pp. 144-145,
Fig. 86). There is also the possibility of a degenerate node as explained in Example 6 and shown in

Fig. 87 on p. 146.

Example 2. Details are as follows. The characteristic equation is

1—A 0

=(—1>=0.
1—2

det(A — A =

Thus A = 1 is an eigenvalue. Any nonzero vector with two components is an eigenvector because
Ax = x for any x; indeed, A is the 2 x 2 unit matrix! Hence you can take x) = [1 0]" and
x? =10 117 or any other two linearly independent vectors with two components. This gives

the solution on p. 143.
Example 3. (I —A)(—1—-1)= A —1)(A+ 1) =0, and so on.
Problem Set 4.3. Page 147

1. General solution. The matrix of the system y| = y; + y2, 5 = 3y; — y2 is

From this you have the characteristic equation

1—x 1
—1—x

det(A — AI) = =1 =2)(=1=-2)=3=22—-4=(Q+2)A—2)=0.

You see that the eigenvalues are £2. You obtain eigenvectors for —2 from 3x; +x2 = 0, say x; = 1,
xp = —3 (recalling that eigenvectors are determined only up to an arbitrary nonzero factor). Thus
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for » = —2 you have an eigenvector of [1 —3]T. Similarly, for A = 2 you obtain an eigenvector
from —x; +xo = 0, say, [1 I]T. You thus obtain the general solution

1 1
-2t 2t
=c e +c e,

On p. A10 this is written in terms of components.

7. General solution. Complex eigenvalues. Write down the matrix

0 1 0
A=]|-1 0 1
0o -1 0
Then calculate
0 1 0 A 0 0 —A 0 0
A—-AM=]|-1 0 11—10 A Of[=1]-1 -—A 1
0o -1 0 0 0 A 0O -1 -=x

From this we obtain the characteristic equation by taking the determinant of A — A, that is,

A 0 0
a1 11
det(A —AD = |—1 -1  1|=-a 1.
1 A 0 —a
0 -1 -a

=2+ D—==23—r—r=—-1 421
= A2 +2) = —A(h — V2) (% +2i) = 0.

The roots of the characteristic equation are 0, +/2i. Thus the eigenvalues are 11 = 0, Ay = —+/2i,

and A3 = ++/2i.
For A1 = 0 we obtain an eigenvector from

0 1 071 [x1 0
-1 0 I[|lx]|=10
0 -1 01 Lx3 0

This gives us a system consisting of 3 homogeneous linear equations, that is

X2 =0.
—X1 +x3 =0 sothat x3 =xj.
—X2 =0

Thus, if we choose x; = 1, then x3 = 1. Also x, = 0 from the first equation. Thus [1 0 117 is
an eigenvector for A1 = 0.
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For Ap = —2i , we obtain an eigenvector as follows:
V2i 1 0 |[x

0
-1 V2i 1 x|=10
0 -1 V2i | [x3 0

This gives the following system of linear equations:

\/Eixl + x =0 sothat xp = —ﬁixl.
—x1 + \/Exz + x3 =0,
—x3 + V2ix3 = 0.

Substituting x3 = +/2ix; (obtained from the first equation) into the second equation gives us

—x1 + V2% +x3 = —x1 + («/Ei)(—\/ii)xl + x3
=—x1+2x] +x3=x; +x3 =0 hence x; = —x3.

[Note that, to simplify the coefficient of the x-term, we used that (\/Ei)(—ﬁi) = —(«/5)(«/5) .
W—=—DW-1)=—-2)(—1) = =2, where i = «/— 1.] Setting x; = 1 gives x3 = —1,
and xp = —+/2i. Thus the eigenvector for A, = —+/2i is

[x1 X2 sll=01 —v2i —11".

For A3 = +/2i, we obtain the following system of linear equations:

—\2ix; + X2 =0 sothat x» = +/2ix;.
—X] — \/zixz + x3 =0,
—Xy — «/Ei)@ =0 sothat xp = —+/2ixy.

Substituting x» = +/2ix; (obtained from the first equation) into the second equation
X] = —~2x +x3=— 2i\/§iX1 + x3 = 2x1 + x3, hence x; = —x3.

(Another way to see this is to note that, xp = «/Eixl and xp = —«/iix3, so that ﬁixl = —«/Eix3 and
hence x; = —x3.) Setting x; = 1 gives x3 = —1, and xp = V/2i. Thus the eigenvector for A3 = V2i
is[1 V2i —117, as was to be expected from before. For more complicated calculations, you
might want to use Gaussian elimination (to be discussed in Sec. 7.3).

Together, we obtain the general solution

1 1 1
y=ci| 0] +c5| —vai|e VP 45 | Vai| eV
1 -1 -1
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where c7, ¢3, 5 are constants. By use of the Euler formula (see (11) in Sec. 2.2, p. 58)

1 1 1
=ci |0 +¢c; | —/2i | (cos V2t —isinv/21) + c3 | v/2i | (cos V2t + i sinv/21).
1 —1 —1

Write out in components and collect cosine and sine terms—the first component is

y1 = ¢} + c5(cos V2t —isinV/2¢) + c3(cos V2t +isin v/21)
= ¢f 4 (¢} 4 ) cos V21 + i(ch — ¢3) sin /21

Now setA = — ¢35 — ¢, B =i(c} — ¢3) and get

yi=c — Acos~/2t + Bsin V21.

Similarly, the second component is

V2 = —\/Eic;(cos V2t —isinV21) + «/Eic’;(cos V2t +isinv/21)
= —x/zic; cos /2t — «/Eicj sin /21 + «/iicg“ cos /2 — \/iic§ sin /21
= oS \/Et(—«/iic§ + «/Eic’;) + sin \/Et(—\/iic§ — «/Eic’;)
= cos x/it\/ii(cg‘ — ¢5) + sin \/Et«/i(ci —c3)
= cosv/21v/2 - B+ sinv/2tv/2 - A
= Av/2sin V2t + BN/2 cos v/2t.

For the third component we compute algebraically

y3 = ¢ — c5(cos V2t —isinv/2t) — c3(cos V2t +isin v/21)
= ¢ — ¢ cos V2t + c5isin V2t — ¢ cos V2t — cxisin V2t
= c] + cos «/Et(—c; —¢3) +sin \/Eti(c§ —c%)
=] +cos/2t-A —sin2t-B
=} + Acos /2t — Bsin v/21.

Together we have

yi=cj — Acos v/2t + Bsin V2,
V) = A2 sin /2t 4+ BV/2 cos «/Et,
y3=cj + Acos /2t — Bsin v/21.
This is precisely the solution given on p. A10 with ¢} = ¢1, A = ¢2, B = c3.
15. [Initial value problem. Solving an initial value problem for a system of ODEs is similar to that of

solving an initial value problem for a single ODE. Namely, you first have to find a general solution
and then determine the arbitrary constants in that solution from the given initial conditions.
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To solve Prob. 15, that is,

¥1 =3y1+ 2y2,
¥y = 2y1 + 3y2,
y1(0) =0.5, y2(0) = 0.5,

write down the matrix of the system

Then

3 2 1 0 3—A 2
2 3 0 1 2 3—A

and determine the eigenvalues and eigenvectors as before. Solve the characteristic equation

3—A 2
R

det(A — AT) =

‘=(3—x)(3—x)—4=x2—6x+5=(x—1)(x—5)=0.

You see that the eigenvalues are A = 1 and 5. For A = 1 obtain an eigenvector from (3 — 1)x; +
2x> = 0, say, x; = 1, xp = —2. Similarly, for A = 5 obtain an eigenvector from (3 — 5)x; +
2xo = 0, say, x| = 2, xp = 1. You thus obtain the general solution

y=—c ! et+02 : el
—1 1

From this, and the initial conditions, you have, setting ¢t = 0,

1 1 c1+ao 0.5
y(O) =1 + c = — .
-1 1 —c1+ 2 —0.5
From the second component you obtain — ¢ + ¢ = —0.5, hence ¢ = —0.5 + ¢1. From this, and the
first component, you obtain

ci1+cy=c1 —0.5+c¢; =0.5, hencec; =0.5.

Conclude that c = —0.5 + ¢y = —0.5 4+ 0.5 = 0 and get, as on p. A10,
1 0.5¢!
y=0.5 el = .
-1 —0.5¢'

y1 = 0.5¢,

Written in components, this is

y» = —0.5¢".



Chap. 4 Systems of ODEs. Phase Plane. Qualitative Methods 53

Sec. 4.4 Criteria for Critical Points. Stability

The type of critical point is determined by quantities closely related to the eigenvalues of the matrix of the
system, namely, the trace p, which is the sum of the eigenvalues, the determinant g, which is the product of
the eigenvalues, and the discriminant A, which equals p> — 4¢; see (5) on p. 148. Whereas, in Sec. 4.3, we
used the phase portrait to graph critical points, here we use algebraic criteria to identify critical points.
Table 4.1 (p. 149) is important in identification. Table 4.2 (p. 150) gives different types of stability. You
will use both tables in the problem set.

Problem Set 4.4. Page 151

7.

11.

Saddle point. We are given the system

Yi= yi+2y2,
Yy =2y1+ 2.

A=E ﬂ

From (5) of Sec. 4.4, yougetp=1+1=2,g=1>—-22= -3, and A =p —4qg =22 —4(-3) =
4 + 12 = 16. Since g < 0, we have a saddle point at (0, 0). Indeed, the characteristic equation

From the matrix of the system

1—A 2
11—

det(A — AI) = =22 —2.-3=(+DRr=3)=0

has the real roots —1, 3, which have opposite signs, as it should be according to Table 4.1 on p. 149.
Also, g < 0 implies that the critical point is unstable. Indeed, saddle points are always unstable.

To find a general solution, determine eigenvectors. For A = —1 you find an eigenvector from
(1 = 2)x1 4+ 2x0 = 2x1 + 2x0 = 0, say, x; = 1, xp = —1, giving [1 —l]T. Similarly, for A = 3 you
have —2x; + 2xp = 0, say, x; = 1, xo = 1, so that an eigenvector is [1 I]T. You thus obtain the
general solution
1 t 1 3t
y=rci e+ e
-1 1

and in components is

yi= ciel +ee,

V2 = —cle_t + 0263’.

Damped oscillations. The ODE y” + 2y" + 2y = 0 has the characteristic equation

M2 4+2=0+14+DA+1—i)=0.

You thus obtain the roots —1 — i and —1 4 i and the corresponding real general solution (Case I,
complex conjugate, Sec. 2.2)

y=e '(Acost+ Bsint)

(see p. A10). This represents a damped oscillation.
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17.

Convert this to a system of ODEs
i =
Y =y =yy = =2y — 2.

-0

p=A+r=(l—-D+(-14+i)=-2,
g=hhr=(-1-i(-1+D)=1-i"=2,
A= — 1) = (=20 = —4.

Write this in matrix form,

Hence

Since p # 0 and A < 0, we have spirals by Table 4.1(d). Furthermore, these spirals are stable and
attractive by Table 4.2(a).

Since the physical system has damping, energy is taken from it all the time, so that the motion
eventually comes to rest at (0, 0).

Perturbation. If the entries of the matrix of a system of ODEs are measured or recorded values,
errors of measurement can change the type of the critical point and thus the entire behavior of the

system.
, 0 1
y = 4 0 y

The unperturbed system
has a center by Table 4.1(c). Now Table 4.1(d) shows that a slight change of p (which is O for the
undisturbed system) will lead to a spiral point as long as A remains negative.

The answer (a) on p. A10 suggests b = —2. This changes the matrix to

o)

Hence you now have p = —4, g = 4 — 6 = —2, so that you obtain a saddle point. Indeed, recall that
q is the determinant of the matrix, which is the product of the eigenvalues, and if ¢ is negative, we
have two real eigenvalues of opposite signs, as is noted in Table 4.1(b).

To verify all the answers to Prob. 17 given on p. A10, calculate the quantities needed for the

perturbed matrix
~ b 1+b
A =
—4+b b

in the form

2b,

detA =b> — (1 + b)(—4 + b) =3b +4,
=P — 4G = 4b* — 12b — 16,

>l
I

and then use Tables 4.1 and 4.2.
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Sec. 4.5 Qualitative Methods for Nonlinear Systems

The remarkable basic fact in this section is the following. Critical points of a nonlinear system may be
investigated by investigating the critical points of a linear system, obtained by linearization of the given
system—a straightforward process of removing nonlinear terms. This is most important because it may be
difficult or impossible to solve such a nonlinear system or perhaps even to discuss general properties of
solutions.

In the process of linearization, a critical point to be investigated is first moved to the origin of the phase
plane and then the nonlinear terms of the transformed system are omitted. This results in a critical point of
the same type in almost all cases—exceptions may occur, as is discussed in the text, but this is of lesser
importance.

Problem Set 4.5. Page 159

5. Linearization. To determine the critical points of the given system, we set y; = 0 and y}, = 0,
that is,
yll = y2 = 0’
1.2
¥y ==y1+ 3y =0.

If we factor the second ODE, that is,

¥h=—y1(1—3yi) =0,

we get y; = 0 and y, = 2. This gives us two critical points of the form (y1, y2), that is, (0,0) and
(2,0). We now discuss one critical point after the other.
The first is at (0, 0), so you need not move it (you do not need to apply a translation). The

linearized system is simply obtained by omitting the nonlinear term % y%. The linearized system is

yVi= »

0 1
, in vector form  y = y.
Yo ==V —

1 0
The characteristic equation is

1
det(A — AT) = |

so that A; = i, A» = —i. From this we obtain

q = Atry = (D)(—0) =1,
A= —A)? = (=2i)% = —4.

Since p = 0, ¢ = 1 and we have pure imaginary eigenvalues, we conclude, by Table 4.1(c) in
Sec. 4.4, that we have a center at (0, 0).

Turn to (2, 0). Make a translation such that (y;, y2) = (2, 0) becomes (y,y2) = (0, 0). Notation:
Note that the filde over the variables and eigenvalues denotes the transformed variables. Nothing
needs to be done about y;, so we set yo = y». For y; = 2 we must have y; = 0; thus set y; =2 + 7.
This step of translation is always the same in our further work. And if we must translate
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(y1,y2) = (a,b), we set y; = a + 1, y» = b + y,. The two translations give separate equations, so
there is no difficulty.

Now transform the system. The derivatives always simply give y| =5, y, =y;. We thus obtain
/
Y1 =1DY2
Yo=Y+ 7
= —y (1 — %yl) (by factorization)
=(-2-%)(1 - 52 +5))  (by substitution)
= (=2 -3(-3%)
=51 — 3¢
=Y.
Thus we have to consider the system (with the second equation obtained by the last two equalities
in the above calculation)
yi =2
Yo =1 — i
Hence the system, linearized at the critical (2, 0), is obtained by dropping the term —% ')712, namely,
=y ~ [0 T
- o~ in vector form y = V.
Yo =1 1 0
From this we determine the characteristic equation
N [ ~ o~
det(A — A = | =A—=1=A+1DA-1)=0.
It has eigenvalues A = —1 and A = 1. From this we obtain
P=A+lo=—-14+1=0,
d="nh = (=D =1,
A=0Og—I)r=(-1-172=4.
Since ¢ < 0 and the eigenvalues are real with opposite sign, we have a saddle point by Table 4.1(b)
in Sec. 4.4, which is unstable by Table 4.2(c).
9. Converting nonlinear ODE to a system. Linearization. Critical points. Transform

y” — 9y 4y = 0 into a system by the usual method (see Theorem 1, p. 135) of setting

Y=Yy,
V) = yl, so that yll = y/ = y7, and

Yy =y" =9 —y =9y —yi.
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Thus the nonlinear ODE, converted to a system of ODEs, is
i =2,
Yy =91 — ¥}
To determine the local critical points, we set the right-hand sides of the ODEs in the system of ODEs
to 0, that is, y; = y» = 0, ), = 0. From this, and the second equation, we get
Yo =91 =y =nO@ -y =yG+yNB -y =0.

The critical points are of the form (y, y2). Here we see that y = 0 and y; = 0, —3, 43, so that the
critical points are (0, 0), (—3,0), (3,0).
Linearize the system of ODEs at (0, 0) by dropping the nonlinear term, obtaining

Y=

0 1
, in vector form  y = y.
Yy = 9y1

9 0
From this compute the characteristic polynomial, noting that,

0 1 a1
A= . det(A — Al =
0 9

. =22—9=0A+3)(r—-3)=0.

The eigenvalues Ay = —3, A = 3. From this we obtain
p=A+Xir=-34+3=0,
q= A1k =(-3)3)= -9,
A= (A — A2)? = (=3 —3)> = (—6)*> = 36.

Since g < 0 and the eigenvalues are real with opposite signs, we conclude that (0, 0) is a saddle point
(by Table 4.1) and, as such, is unstable (Table 4.2).
Turn to (—3, 0). Make a translation such that (y, y2) = (=3, 0) becomes (y1,7,2) = (0, 0). Set
Y1 ==3+Yy1,y2 =2 Then
Yo =109 =)

= (=3+3[9 = (=3 +7)°]

= (=3+7D[9 - O -6y +77D)]

= (=3 +y)[6y —{]

= —18%1 + H; =V}

=5,
Thus

~/

V) = —18y] +9’)712 —’)713

Also, by differentiating y; in y; = —3 475}, then using y| = y> from above and then using that
y2 = y,, you obtain

V=Y =y2=M.
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13.

Together we have the transformed system
~ o~
yl = y27
~ ~ ~ ~
v, = —18y) + 9y — y{’.

To obtain the linearized transformed system, we have to drop the nonlinear terms. They are the
quadratic term 9%2 and the cubic term —if Doing so, we obtain the system

Y =2
¥, = —18y1.

Expressing it in vector form you have

~ 0 L[|
¥ = Ay = M
~18 0] |m

From this we immediately compute the characteristic determinant and obtain the characteristic
polynomial, that is,

%1

—18 -

det(K—X1)=| =722 4+18=0.

We see that the eigenvalues are~complex conjugate, that is, 3:1 =418 = W18)W-1) =
(+/9 - 2)(i) = 3+/2i. Similarly, A» = —3+/2i. From this, we calculate

Jo =320 + (=33/2i) = 0,

=18,

(0 = 72)? = (6v/20) = —72.

P 3:1+
G =k
A

Looking at Tables 4.1, p. 149, and Table 4.2, p. 150, we conclude as follows. Since p =0,
g=18>0,and A| = 34/2i, vy = —3+/2i are pure imaginary (see below), we conclude that (—3, 0)
is a center from part (c) of Table 4.1. From Table 4.2(b) we conclude that the critical point (—3,0) is
stable, and indeed a center is stable.

Remark on complex numbers. Complex numbers are of the form a + bi, where a, b are real
numbers. Now if a = 0, so that the complex number is of the form bi, then this complex number is
pure imaginary (or purely imaginary) (i.e, it has no real part a). This is the case with 3+/2i and
—34/2i! Thus 6 4 5i is not pure imaginary, but 5 is pure imaginary.

Similarly the third critical point (3, 0) is a center. If you had trouble with this problem, you may
want to do all the calculations for (3, 0) without looking at our calculations for (—3, 0), unless you
get very stuck.

Nonlinear ODE. We are given a nonlinear ODE y” + siny = 0, which we transform into a system
of ODE:s by the usual method of Sec. 4.1 (Theorem 1) and get

/
yl :)72,

/ .
Yy, = —siny;.
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Find the location of the critical points by setting the right-hand sides of the two equations in the
system to 0, that is, yo = 0 and —sin y; = 0. The sine function is zero at 0, £, +27, ... so that the
critical points are at (£nmw,0),n = 0,1, 2.

Linearize the system of ODE:s at (0, 0) approximating

siny; ~ y;

(see Example 1 on p. 153, where this step is justified by a Maclaurin series expansion). This leads to

the linearized system
Y=y . / 0 1

in vector form y = Ay = y.

y’2 =) —1 0

Using (5) in Sec. 4.4 we have

p=an+anp=0+0=0,
g=detA=0-0—(—1)(—-1) =1,
A=p>—4g=0>—4-1=—4.

From this, and Table 4.1(c) in Sec. 4.4, we conclude that (0, 0) is a center. As such it is always
stable, as Table 4.2(b) confirms. Since the sine function has a period of 27r, we conclude that
0,0), (£27m,0), (£4,0), ... are centers.

Consider (1, 0). We transform the critical points to (0, 0) as explained at the beginning of Sec. 4.5.
This is done by the translation y; = 7 + 51, y» = y2. We now have to determine the transformed

system:
Yi=yi—m so J=y|=y» sothat /=%
Y2 =y sO Y5 =y = —siny = —sin (7 +y1).
Now

—sin(mr +7y1) = sin(—(7 +751)) (since sine is an odd function, App. 3, Sec. A3.1)
= sin(—=y] — ) = —siny| - cosT — cosy] -sinzw  [by (6), Sec. A3.1 in App. 3]

= siny) (sincecosw = —1,sinz = 0).
Hence
~ o~
yl - y29
~ .~
y, = sinYyj.

Linearization gives the system

V=Y ~ 0 1
Z} ,{2 in vector form y =AYy = y.
Yo =1 1 0

We compute

=d1+a»n=0+0=0,
—detA=0-0—1-1=—1,
=p*—4g=0*—4.(-1)=4.

B> @ =



60 Ordinary Differential Equations (ODEs) Part A

Since ¢ < 0, Table 4.1(b) shows us that we have a saddle point. By periodicity, (3, 0), (£57, 0),
(£7m,0)... are saddle points.

Sec. 4.6 Nonhomogeneous Linear Systems of ODEs

In this section we return from nonlinear to linear systems of ODEs. The text explains that the transition
from homogeneous to nonhomogeneous linear systems is quite similar to that for a single ODE. Namely,
since a general solution is the sum of a general solution y’ of the homogeneous system plus a particular
solution y of the nonhomogeneous system, your main task is the determination of a y®, either by
undetermined coefficients or by variation of parameters. Undetermined coefficients is explained on p. 161.
It is similar to that for single ODEs. The only difference is that in the Modification Rule you may need an

extra term. For instance, if ¢’ appears in y®, set y”) = urek’ + vek’ with the extra term ve~’.

Problem Set 4.6. Page 163

3. General solution. ¢* and —3¢* are such that we can apply the method of undetermined
coefficients for determining a particular solution of the nonhomogeneous system. For this purpose
we must first determine a general solution of the homogeneous system. The matrix of the latter is

Az[f (j

It has the characteristic equation A> — 1 = 0. Hence the eigenvalues of A are A = —1 and A» = 1.
Eigenvectors x = x(1 and x@ are obtained from (A — A)x = OwithA =i = —land A = Ay = 1,
respectively. For A; = —1 we obtain

x1+x =0, thus x=—x1, say, x;=1,x=-—1.

Similarly, for A, = 1 we obtain
—x1+x =0, thus x =x;, say, x;=1,x=1.

Hence eigenvectors are x(V) = [1 —1]T and x® = [1 117. This gives the general solution of the

homogeneous system
1 1
y(h) = el 4+ ¢ .
—1 1

Now determine a particular solution of the nonhomogeneous system. Using the notation in the text
(Sec. 4.6) we have on the right g = [I —3]Te*. This suggests the choice

(a) y? = ue¥ = [u ur)Te.

Here u is a constant vector to be determined. The Modification Rule is not needed because 3 is not an
eigenvalue of A. Substitution of (a) into the given system y’ = Ay + g yields

R e S L L DO B D
1 Of [ u -3
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13.

Omitting the common factor e, you obtain, in terms of components,

B3uj=uy+1 ordered 3up —up =1,
3up=u; — 3 —uy + 3up =-3.
Solution by elimination or by Cramer’s rule (Sec. 7.6) u; = 0 and up = —1. Hence the answer is

1 1 0 3
y=-c e "+ e+ e,
—1 1 —1

Initial value problem. The given system is

yi = y»— Ssint,

/
1
vy = —4y1 + 17 cost,

where the initial conditions are y;(0) = 5, y2(0) = 2. First we have to solve the homogeneous system

o 1
Ym0

Its characteristic equation A%> + 4 = 0 has the roots &2 i. For A; = 2 obtain an eigenvector from
—2ix; 4+ x =0, say, x(V =1 2i]T. For A = —2i we have 2ix; + x, = 0, so that an
eigenvector is, say, X = [1 —2i]". You obtain the complex general solution of the homogeneous
system as follows. We apply Euler’s formula twice.

1] . 1 .
y(h) =c eth + ¢ e—21[
| 2i | —2i
1] 1
=c "y (cos2t 4+ isin2t) + ¢» | (cos(=21) + isin(—21))
i —2i
1] 1
=] y (cos2t 4+ isin2t) + ¢ 5 (cos 2t + isin 2t)
i —2i

[ cycos2t+ icysin2t+ cocos2t — icosin?2t
B | 2icy cos 2t + 2i%cy sin 2t — 2ic, cos 2t + 2i%cy sin 2:}
c1cos2t +icysin2t + ¢pcos2t — icp sin 2t
_2ic1 cos 2t — 2¢q sin 2t — 2icy cos 2t — 2¢p sin 2tj|
(c1 +c2)cos2t+  i(c; — ¢p)sin2t
_(2ic1 — 2icp)cos 2t + (—2c¢1 — 2¢p) sin 2t:|

[ i+ C1 —C2 .
= cos2t+1i sin 2¢
_2iC1 — 2icy 2ic1 + 2icy

(A 1B
= cos 2t + sin 2¢
| B —2A
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where
A=c|+c, B =2i(c; — ).

We determine y) by the method of undetermined coefficients, starting from

. ujcott + vy sint
y(p)zucosH-vsmt: .

Uy cost + vy sint

Termwise differentiation yields

—upsint + vy sint
§o = 1 1 .
—upsint + vy cost

In components

ygp)/ = —uysint + vy sint,

yép)/ = —upsint + vy cost.

Substituting this and its derivative into the given nonhomogeneous system, we obtain, in terms
of components,

—upsint + vy sint = up cost + vpsint — 5Ssint,

—upsint + vpcost = —4ujcost — 4v;sint + 17 cost.
By equating the coefficients of the cosine and sine in the first of these two equations, we obtain

(E1) —ury=wv -5, (E2) vi=uy,
(E3) —up= —4vy, (E4) vy=—4u; +17.

Substituting (E4) into (E1) —uy = —4u; + 17 —5  gives (E5)u; = 2 = 4.
Substituting (ES) into (E4) vo = —4(4)+17=1 gives (E6) vy = 1.
(E2) and (E3) together up = vy and up = 4v; is only true for (E7) up = vy = 0.
Equations (ES), (E6), (E7) form the solution to the homogeneous linear system, that is,
uy=4, up=0, vy=0 vy=1.
This gives the general answer
v = ygh) + ygp) = Acos2t+ %B sin 2t 4+ 4 cos t,

(h) )

2=y, +y =BCOSZI+%ASin2t+Sint.

To solve the initial value problem, we use y;(0) = 5, y2(0) = 2 to obtain

y1(0) =AcosO+ 4Bsin0+4cos0=A-1+0+4=5 hence A=1,
v2(0) = Bcos0—2Asin0+sin0=B-1—-0+0=2 hence B =2.
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Thus the final answer is

y1 = cos 2t 4 sin 2f 4+ 4 cos t,
y2 = 2cos 2t — 2sin 2t + sin t.

17. Network. First derive the model. For the left loop of the electrical network you obtain, from
Kirchhoff’s Voltage Law

(a) LI{ +Ri(I1 —h)=E

because both currents flow through Ry, but in opposite directions, so that you have to take their
difference. For the right loop you similarly obtain

1
) R1<12—11)+R212+5/12dz:0.

Insert the given numerical values in (a). Do the same in (b) and differentiate (b) in order to get rid of
the integral. This gives

I{ + 2(1; — ) = 200,
215 — 1)) + 815 + 21, = 0.

Write the terms in the first of these two equations in the usual order, obtaining
(al) I{ = =21 + 21, + 200.

Do the same in the second equation as follows. Collecting terms and then dividing by 10, you first
have

10, —2I] +20,=0  andthen  Ij — 0.2 +0.2I, = 0.

To obtain the usual form, you have to get rid of the term in /', which you replace by using (al). This
gives

I, — 0.2(=2I 4+ 21 + 200) + 0.21, = 0.
Collecting terms and ordering them as usual, you obtain
(b1) I; = —0.41) + 0.21, + 40.

(al) and (b1) are the two equations of the system that you use in your further work. The matrix of the
corresponding homogeneous system is

-2 2
A= .
—-0.4 0.2

Its characteristic equation is (I is the unit matrix)

det(A — AT) = (=2 — A)(0.2 —A) — (—=0.4)- 2 = A2 + 1.8A + 0.4 = 0.
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This gives the eigenvalues
A =—0.9 4+ 041 = —0.259688
and
A =—0.9 — /0.41 = —1.540312.
Eigenvectors are obtained from (A — AI)x = 0 with A = A; and A = X,. For A this gives
(=2—Apx1+2x =0, say, x1 =2 and xp =2+ A;.
Similarly, for A, you obtain
(=2 —=2)x1 +2xp =0, say, x1 =2 and x =2+ Aj.

The eigenvectors thus obtained are

2 2
X(l) fry frd ,
24+ A 1.1 +/0.41

and

2 2
x? = = .
2422 1.1 — /041

This gives as a general solution of the homogeneous system
I? = ¢ xPet? 4 e xPe2!,

You finally need a particular solution I? of the given nonhomogeneous system J' = AJ + g,

where g = [200 40]T is constant, and J = [/ 12]T is the vector of the currents. The method
of undetermined coefficients applies. Since g is constant, you can choose a constant

I?) = u = [y uz]T = const and substitute it into the system, obtaining, since u’ = 0,

-2 2 uy 200 —2u1 + 2uy 4+ 200
I(P)/=0=Au—|—g= + — ‘
-0.4 0.2 |ua 40 —0.4u; 4+ 0.2uy + 40
Hence you can determine u; and u» from the system

—2u; +2upy = -200,
—0.4u; + 0.2upy = —40.

The solution is u; = 100, up = 0. The answer is

J=1" 417,
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We continue our studies of ODEs with Legendre’s, Bessel’s, and the hypergeometric equations. These
ODEs have variable coefficients (in contrast to previous ODEs with constant coefficients) and are of great
importance in applications of physics and engineering. Their solutions require the use of special functions,
which are functions that do not appear in elementary calculus. Two very important classes of special
functions are the Legendre polynomials (Sec. 5.2) and the Bessel functions (Secs. 5.4, 5.5). Although
these, and the many other special functions of practical interest, have quite different properties and serve
very distinct purposes, it is most remarkable that these functions are accessible by the same mathematical
construct, namely, power series, perhaps multiplied by a fractional power or a logarithm.

As an engineer, applied mathematician, or physicist you have to know about special functions. They not
only appear in ODEs but also in PDEs and numerics. Granted that your CAS knows all the functions you
will ever need, you still need a road map of this topic as provided by Chap. 5 to be able to navigate through
the wide field of relationships and formulas and to be able to select what functions and relations you need
for your particular engineering problem. Furthermore, getting a good understanding of this material will
aid you in finding your way through the vast literature on special functions and its applications. Such
research may be necessary for solving particular engineering problems.

Sec. 5.1 Power Series Method

Section 5.1 is probably, to some extent, familiar to you, as you have seen some simple examples of power
series (2) in calculus. Example 2, pp. 168—169 of the text, explains the power series method for solving a
simple ODE. Note that we always start with (2) and differentiate (2), once for first-order ODEs and twice
for second-order ODEzg, etc., as determined by the order of the given ODE. Furthermore, be aware that you
may be able to simplify your final answer (as was done in this example) by being able to recognize what
function is represented by the power series. This requires that you know important power series for
functions as say, given in Example 1. Example 3 shows a special Legendre equation and foreshadows
the things to come.

Problem Set 5.1. Page 174

5. Radius of convergence. The radius of convergence of a power series is an important concept.
A power series in powers of x may converge for all x (this is the best possible case), within an interval
with the center xg as midpoint (in the complex plane: within a disk with center zp), or only at the
center (the practically useless case). In the second case, the interval of convergence has length 2R,
where R is called the radius of convergence (it is a radius in the complex case, as has just been said)
and is given by (11a) or (11b) on p. 172. Here it is assumed that the limits in these formulas exist.
This will be the case in most applications. (For help when this is not the case, see Sec. 15.2.) The
convergence radius is important whenever you want to use series for computing values, exploring
properties of functions represented by series, or proving relations between functions, tasks of which
you will gain a first impression in Secs. 5.2-5.5 and corresponding problems.

We are given the power series

oo m
2\ om 22,44, 85
z =1+ = _ —
%(3)x +3x +9x +27x+

The series is in powers of ¢ = x? with coefficients a,, = (%)m, so that in (11b)

m+1
2

=3

am+1
am

5
(

)
ok
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Thus
o (3) 2
Hence, the series converges for |¢| = Ix2| < %, that is, |x| < \/g . The radius of convergence of the
given series is thus \/g . Try using (11a) to see that you get the same result.
9. Power series method. The ODE y” + y = 0 can be solved by the method of Sec. 2.2, first

computing the characteristic equation. However, for demonstrating the power series method, we
proceed as follows.

Step 1. Compute y,y’, and y” using power series.

o0

y=ap+ax+ a2x2 + a3x3 + a4x4 + a5x5 + a6x6 + a7x7 +---= Z amx™.

m=0

Termwise differentiating the series for y gives a series for y':
o

y =ay + 2axx + 3a3x2 + 4a4x3 + 5a5x4 + 6a6x5 + 7(,17)66 4+ = Z mamxm_l.
m=0
Differentiating again
o0
vy = 2ar + 6azx + 12a4x2 + 20615)63 + 3Oa6x4 + 42a7x5 I — Z m(m — l)amxm_z.
m=0

Step 2. Insert the power series obtained for y and y” into the given ODE and align the terms vertically
by powers of x:

2a5 4+ 3 - 2a3x + 4 - 3asx® + 5 - dasx> + 6 - 5aex* + 7 - 6a7x> + - - -
a+ ax+  ax*+  ax*+ a4+ asxd+-- =0,

Step 3. Add like powers of x. Equate the sum of the coefficients of each occurring power of x to O:

1 1

0 = = —— [—
[0] [x"] 2ay +ag =0 ay = Zao = 2!a0
[1] [x'] 6as +aj = 0 g _Lg _ 1
T T e TR
[2] 1] 12a4 +ay = 0 ! 1(_1 !
X a ar = a1 = ——ar = —— | ——a = —a
e TR T TR\ M) T g™
[3] 1] 20as + a3 = 0 ! 1(_1 !
X a a3y = as = ——ay = —— | ——a = —a
T ST 20T T\ M) T 5™
[4] x4 30ag + as = 0 o, 1 1
o= 6= 730" T T30 N T e
1 11 1

[5] [x°] 42a7+a5=0 a1=—sas=—5 @ =—oa
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Step 4. Write out the solution to the ODE by substituting the values for a, a3, a4, . . . computed
in Step 3.
We obtain

y=ap +a1x+a2x2 +a3x3 +a4x4 +a5x5 +a6x6 +ax+ -

1 1 1 1 1 1
:a0+a1x—2—!a0x2—§a1x3+4—!a0x4+§a1x5—aaox6—ﬂa1x7++——~-
_ L, 1,4 1g 1 5 15 14
—“O(l‘z—f‘ M TR +"“)+“l<x‘§x AT TR

Step 5. Identify what functions are represented by the series obtained. We find

1— —x*+ lx4 Op— = i (_l)nX2" =cosx
2! 4 6! (2n)!
m=0
and
1 1 1 (=1
x__x3+_x5——x7—|——---: ¥X2n+lzsinx.
3! 5! 7! o 2n+ 1)

Substituting these into the series obtained in Step 4, we see that

_ Lo, 14 1 ls 1s 15
y—flo(l—ax +Ix & +—---)+a1(x—§x +§x TR + =

= agcosx + aj sinx.
15. Shifting summation indices. For the first sum
> s(s + 1)xs_1
= s24+1
To make the power under the summation sign be x™, we have to set
s—1=m sothats =m+ 1.

Then, by substituting m + 1 for s, we obtain

ss+1D 4 (m+Dm+2) ,
— X = — X
s2+1 m+1)2+1

and the summation goes fromm =s — 1 =2 — 1 = 1 (since s = 2) to co. If we put it all together

o0 o0
1 1 2
3 S(§+ ) =1 _ 3 (m + )(’?Jr ) m
S=2s+l m+1)"+1

(Write out a few terms of each series to verify the result.) Similarly for the second sum

0 2
Z p KP4
(p+ D!

p=l1
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we set
p+4=m sothatp =m —4.
Hence
r pd _ (m — 4)* o (m_4)2xm
(p+ D! (m—4+1)! (m—=3)!"
This gives the final answer
i r P i (m_4)2xm.
(p+ 1! — (m — 3)!
p=1 m=5

Sec. 5.2 Legendre’s Equation. Legendre Polynomials P, (x)

Note well that Legendre’s equation involves the parameter n, so that (1) is actually a whole family of
ODEs, with basically different properties for different n. In particular, for integern = 0,1,2,--- , one

of the series (6) or (7) reduces to a polynomial, and it is remarkable that these “simplest” cases are of
particular interest in applications. Take a look at Fig. 107, on p. 178. It graphs the Legendre polynomials
Py, P1, Py, P3, and Pjy.

Problem Set 5.2. Page 179

1. Legendre functions for n = (. The power series and Frobenius methods were instrumental in

establishing large portions of the very extensive theory of special functions (see, for instance, Refs.
[GenRef1], [GenRef10] in Appendix 1 of the text), as needed in engineering, physics (astronomy!),
and other areas. This occurred simply because many special functions appeared first in the form of
power series solutions of differential equations. In general, this concerns properties and relationships
between higher transcendental functions. The point of Prob. 1 is to illustrate that sometimes such
functions may reduce to elementary functions known from calculus. If we set n = 0 in (7), we

observe that y,(x) becomes % In((1 4+ x)/(1 — x)). In this case, the answer suggests using
In(14+x)=x— %x2+%x3—+-~

Replacing x by —x and multiplying by —1 on both sides gives

1 1
=—In(l—x)=x+ x>+ x4 ---.

In
1—x 2 3

Addition of these two series and division by 2 verifies the last equality sign in the formula of Prob. 1.
We are requested to obtain this result directly by solving the Legendre equation (1) with n = 0, that is,

1—x%)y" —=2xy =0 or (1-x%7 =2xz, wherez=y'.
Separation of variables and integration gives

dz 2x ) Ci
?=1_x2dx, Inz| = —In|1 —x°| + ¢, z=1_x2.
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y is now obtained by another integration, using partial fractions:

R I
1—x2 2\x+1 x—1)°

This gives

x+1
x—1

1 1
yzfzdx:Ecl(ln(x+1)—ln(x—1))+c=§C11n +c.

Since y{(x) in (6), Sec. 5.2, p. 176, reduces to 1 if n = 0, we can now readily express the solution we
obtained in terms of the standard functions y; and y; in (6) and (7), namely,

y = cy1(x) + Crya(x).
11. ODE. Set x = az, thus z = x/a, and apply the chain rule, according to which
d ddz 1d d> 14d?
—=——=—-— and —&=——.
dc dzdx adz dx®>  a?dz?
Substitution now gives

d*y 1 dy 1
i 2az—Z; +nn+ 1)y =0.

2_ 22
@ = d

The a factors cancel and you are left with

(1 =22y =2z +n(n+ 1y = 0.

Hence two independent solutions are P,(z) = P,(x/a) and Qy(x/a), so that the general solution is
any linear combination of these as claimed in Appendix 2, p. A12.

Sec. 5.3 Extended Power Series Method: Frobenius Method

The first step in using the Frobenius method is to see whether the given ODE is in standard form (1) on
p. 180. If not, you may have to divide it by, say x” (as in our next example) or otherwise. Once the ODE is
in standard form, you readily determine b(x) and c(x). The constant terms of b(x) and c(x) are by and cy,
respectively. Once you have determined them, you can set up the indicial equation (4) on p. 182. Next you
determine the roots of the indicial equation. You have three cases: Case 1 (distinct roots not differing by an
integer), Case 2 (a double root), and Case 3 (roots differing by an integer). The type of case determines
the solution as discussed in Theorem 2, pp. 182—183.
For instance, a typical ODE that can be solved by the Frobenius method is

2y +4xy + (2 +2)y =0.

Dividing by x? to get it into the form (1), as required by Theorem 1 (Frobenius method), you have

You see that b(x) = 4 and ¢(x) = x* + 2. Hence you have by = 4, co = 2, so that the indicial equation is

rr—D+4r+2=r+3r+2=0r+2)r+1)=0,
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and the roots are —2 and —1. The roots differ by the integer 1. Thus Case 3 (“Roots differing by an
integer”) of Theorem 2, pp. 182—183, applies.

An outline on how to solve the hypergeometric equation (15) is given in Team Project 14 of the
problem set. Typical ODEs of type (15) are given in Problems 15-20.

Problem Set 5.3. Page 186

3. Basis of solutions by the Frobenius method. Case 3: Roots differ by integer. Substitute y,
y/, and y”, given by (2), p. 180 and (2%), p. 181 into the differential equation xy” + 2y’ + xy = 0. This

gives
o0 o0 o0
Z (m+rm+r— Dayx™ 1+ Z 2(m + apx™ ! + Z a X"t = 0.
m=0 m=0 n=0

The first two series have the same general power, and you can take them together. In the third series
set n = m — 2 to get the same general power. n = 0 then gives m = 2. You obtain

o0 0
(A) D A+ rmtr+ Dag™ " 4+ gy o™ =0,
m=0 m=2

For m = 0 this gives the indicial equation
r(r+1)=0.

The roots are r = 0 and —1. They differ by an integer. This is Case 3 of Theorem 2 on p. 183.
Consider the larger root r = 0. Then (A) takes the form

o o0
Z m(m + Danyx™ ' + Z X" = 0.
m=0 m=2
m = 1 gives 2a; = 0. Because the subscripts on the a’s differ by 2, this implies a3 = a5 = --- =0,
as is seen by taking m = 3,5, - - - . Furthermore,
. . ap
m = 2 gives 2 - 3a; + ap = 0, hence ag arbitrary, ay = T
. az ao
=4 4.5 =0, h =——— =+4—
m gives as + ar ence ay 15 + 5

and so on. Since you want a basis and ag is arbitrary, you can take agp = 1. Recognize that you then
have the Maclaurin series of

sin x
yr=—"
X
Now determine an independent solution y;. Since, in Case 3, one would have to assume a term
involving the logarithm (which may turn out to be zero), reduction of order (Sec. 2.1) seems to be
simpler. This begins by writing the equation in standard form (divide by x):

2
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13.

In (2) of Sec. 2.1 you then have p = 2/x, —fp dx = —2In|x| = ln(l/xz), hence
exp(— [ pdx) =1 /x2. Insertion of this and y% into (9) and cancellation of a factor x> gives

1 COS X
5, U= Udx = —cotx, y»=uy; =— .
sin” x X

U =

From this you see that the general solution is a linear combination of the two independent solutions,
that is, c1y1 4+ c2y2 = c1(sinx/x) + c2(—(cos x/x)).

In particular, then you know that, since —cos x/x is a solution, then so is co(—cos x/x) for c; = —1.
This means that you can, for beautification, get rid of the minus sign in that way and obtain cos x/x as
the second independent solution. This then corresponds exactly to the answer given on p. A12.

Frobenius method. Case 2: Double root. To determine ry, r; from (4), we multiply both sides
of the given ODE xy” + (1 — 2x)y’ 4+ (x — 1)y = 0 by x and get it in the form (1)

Xy + (x — 263y + (x> —x)y = 0.

The ODE is of the form (see text p. 181)

x2y" + xb(x)y’ + c(x)y = 0.
Hence
xb(x) = x — 2x* = x(1 — 2x), b(x) =1—2x.
c(x) = X —x.
Also

bop =1, ¢ =0 (no constant term in c(x)).

Thus the indical equation of the given ODE is

2

rr—1)4+bogr+co=r(r—1)+1-r+0=0, r —r+r=0, so that > = 0.

Hence the indical equation has the double root r = 0.
First solution. We obtain the first solution by substituting (2) with » = 0 into the given ODE (in its
original form).

o)

00
m=0

m=0

y' = Z m(m — Dayx™ 2.

m=0



72 Ordinary Differential Equations (ODEs) Part A
Substitution into the ODE gives
o0 o o
'+ =2y +@x—1)y= xz m(m — Dax™ % + Z maxX™ ' — 2x Z mayx™ !
m=0 m=0 m=0
o o0
+ xz amx™ — Z amx™
m=0 m=0
0 o0 o
= Z m(m — Dapx™ ' + Z maxX™ ' —2 Z ma,x™"
m=0 m=0 m=0
o0 o0
+ Z amxm+1 _ Z amxm
m=0 m=0
o0
= Z [m(m — Dayx™ " + mamx™ ™" = 2manx™ + amx™ ' — a,px™]
m=0
0 o0 o
= Z mra,x" ! — Z 2m + 1ax™ + Z A"t
m=0 m=0 m=0

o0

o0 o
= Z (s + 1)?asp1x* — Z [25s + 1agx’ + Zas—lxs =0.

s=—1 s=0 s=1

Now, for s = —1,
(0)*ap = 0,
for s =0,
ar —ag =0,
and for s > 0,
(A) (s + D’agp1 — (2s + Dag + a5 = 0.

For s = 1 we obtain
(2%a2 — 2+ Day +ap =0, 4ay —3a; +ap = 0.
Substituting a; = ag into the last equation
dar — 3ag+ a9 =0, 4dar =2ay, ax = %ao.
We could solve (A) for a4

(s + D?ast1 = 2s + Day + a1

As+1 [2s + Das — ag—1].

RSN
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For s = 2, taking ap = 1, this gives

1[5 | 1 5 1 1 113 1-3 1 1
ar = —[5a» — a f— [ — = - == — = —
PT R T MITERY 2|2/ 73227237 3
(Note that we used ap = %ao withap = 1 to getay = %.Furthermore, a; = ag with agp = 1 gives

a; = 1.) In general, (verify)

1
(s+ 1)

ds+1 =

Hence

V1 = aoxo +aix + a2x2 + a3x3 + a4x4 s

1 1 1
—_— -0 . —2 —3 —4 “ e
_1x+1x+2x+3!x+4!x+

1 Lo, 13, 14
= +x—|—5x —I—ax +Ix + -
=e".
Second solution. We get a second independent solution by reduction of order (Sec. 2.1). We write
the ODE in standard form:

, 1 2xy, x—ly:O
X X
In (2), of Sec. 2.1, we then have
1 —2x
pP= .
b
Hence
1 1
— | pdx= —dx —2 | dx| = —In|x| + 2x = In|—| 4+ 2x.
X X

Applying the exponential function we get

1
_‘ +2x) _ nl/xl42x _ inf1/x] 2¢ _ 2 2k
X

1
exp(— / pdx) = exp(ln
X
1 1, 11, 1
U = —et | = — | e | = —.
(@) [xe ] e%[xe ] x

1
u=/de=/—dx=ln|x|.
x

y2 = uy1 = (In|x[)(e") = €" In|x].

Hence

Thus

From this we get
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15. Hypergeometric ODE. We want to find the values of the parameters a, b, ¢ of the given
hypergeometric ODE:

2x(1 —x)y" + (1 + 6x)y — 2y = 0.
Dividing the ODE by 2 gives
x(1 —x)y” + (—% — 3x)y/ —y=0.

The first coefficient x(1 — x) has the same form as in (15) on p. 186, so that you can immediately
compare the coefficients of y’,

(A) —3=3x=c—(a+b+1Ix
and the coefficients of y,
(B) —ab = —1.

From (B) we get b = 1/a. Substitute this into (A), obtaining from the terms in x and from the
constant terms

1 1 1
a+b+1=a+-+1=3, a+-=2, and c=—-.
a a 2
Hence
a+1=2a, a*-2a+1=0, (a@a—1@—1)=0.
Hence a = 1 so that b = é = 1. Consequently, a first solution is
F(a,b,c;x) = F(1,1,—1;).
A second solution is given on p. 186 of the textbook by (17) and the equality that follows with

r2=1—c=1—(—%)=%.

that is,

@) =x""Fla—c+1,b—c+1,2—c:x)
Nowa—c+1=1-(-3)+1=3b—c+l=1-(—4)+1=3,and2—c=2—(-3)=3.
Thus

The general solution is

y= AF(I, 1, —%;x) + Bx3/2F(%, %, %;x), A, B constants.



Chap. 5 Series Solutions of ODEs. Special Functions 75

Sec. 5.4 Bessel’s Equation. Bessel Functions J,(x)

Here is a short outline of this long section, highlighting the main points.
Bessel’s equation (see p. 187)

(1) 2y xy 4+ =Py =0

involves a given parameter v. Hence the solutions y(x) depend on v, and one writes y(x) = J, (x). Integer
values of v appear often in applications, so that they deserve the special notation of v = n. We treat these
first. The Frobenius method, just as the power series method, leaves ag arbitrary. This would make
formulas and numeric values more difficult by involving an arbitrary constant. To avoid this, ag is assigned
a definite value, that depends on n. A relatively simple series (11), p. 189 is obtained by choosing

1
- onpl”

(€)) ao

From integer n we now turn to arbitrary v. The choice in (9) makes it necessary to generalize the
factorial function 7! to noninteger v. This is done on p. 190 by the gamma function, which in turn leads to
a power series times a single power x", as given by (20) on p. 191.

Formulas (21a), (21b), (21¢), and (21d) are the backbones of formalism for Bessel functions and are
important in applications as well as in theory.

On p. 193, we show that special parametric values of v may lead to elementary functions. This is
generally true for special functions; see, for instance, Team Project 14(c) in Problem Set 5.3, on p. 186.

Finally, the last topic of this long section is concerned with finding a second linearly independent
solution, as shown on pp. 194-195.

Problem Set 5.4. Page 195
5. ODE reducible to Bessel’s ODE (Bessel’s equation). This ODE
Xy 4+ xy + 22—y =0

is particularly important in applications. The second parameter A slips into the independent variable
if you set z = Ax, hence, by the chain rule y = dy/dx = (dy/dz)(dz/dx) = Ay, y" = A*}, where
"= d/dz. Substitute this to get

2
<\, 2. ATE 22N
()@)A y—i—()\))»y—i—(z o)y = 0.

The A cancels. A solution is J,(z) = J,(Ax).

7. ODEs reducible to Bessel’s ODE. For the ODE

xzy// +xy/ + %(XZ _ l)y — O

we proceed as follows. Using the chain rule, with z = x/2, we get

o _ b kb ]

YTk T dz dx dz 2
p_d%y _d(ldy\ [d (1dy\dz [1d’]1 _1d%
YT T ae\2dz z\2az ) |lax " |2ad2 |2 T a2

Caution. Take a moment to make sure that you completely understand the sophisticated use of the
chain rule in determining y".
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We substitute
1d?%y 1 dy
/! — __ 7 d / R
2a2 7 T 24

23.

— just obtained — into the given ODE and get

1d>y 1dy 1
2 2
-2 —r—1)y=0
1a2 Tag T oy
We substitute x = 2z:
PELC NP 42—y =0.
442 T cor=

This simplifies to

d%y dy 1

2 2

A ——Jv=o.
2+Z +<Z >y

But this looks precisely like Bessel’s equation with z> — le =72 —v?so that V> = }1 and

v==4 ‘—lt:j:%.Weget

X X
y=ciJ12(2) + c1J-12(2) = 02J1/2<5> + 621—1/2(5)

= cl,/—smz—l—cz,/—cosz

(3)+ezzes(3)
= —_— Sln COS| —
“l nw 2) TN 7x2 °\2

1 1
— ,—1/2 —
X (cl sin 2x+czco 3 )

where

~ 2cy ~ 2c,
Cl = ——= and C1

NG N

Integration. Proceed as suggested on p. A12. Formula (21a), with v = 1, is (xJ1)" = xJy, integrated
xJi1 = [ xJodx, and gives (with integration by parts similar to that in Example 2, on p. 192, in the
text):

/xzfodx: /x(xJo)dx =x(xJ1)—/l-x11 dx

© =X — /x]l dx.

Now use (21b) with v = 0, that is, Jé = —J1 to obtain on the right side of (C)

x%r—Geﬁg—/lm—hMO

=x2J1 + xJo — /Jodx.
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Your CAS will perhaps give you some other functions. However, it seems essential that everything
is expressed in terms of J,, with several n because Bessel functions and their integrals are usually
computed recursively from Jg and J1; similarly for fractional values of the parameter v.

Sec. 5.5 Bessel Functions Y, (x). General Solution

The Bessel functions of the second kind are introduced in order to have a basis of solutions of Bessel’s
equation for all values of v. Recall that integer v = n gave trouble in that J,, and J_, are linearly
dependent, as was shown by formula (25) on p. 194. We discuss the case v = n = 0 first and in detail on
pp- 196-198. For general v we give just the main results (on pp. 198-200) without going into all the details.

Problem Set 5.5. Page 200

7.

Further ODE’s reducible to Bessel’s equation. We have to transform the independent variable
x by setting

as well as the unknown function y by setting

y = /xu.

Using the chain rule, we can either perform the two transformations one after another or
simultaneously. We choose the latter method as follows. We determine

dz_

=~k
dx

which we need. Differentiation with respect to x gives
dy 1 _ip 1j2du dz
a2 i dz dx

= lx_l/Zu —i—xl/zd—ukx
2 dz

= l)c_l/zu + kx3/2d—u.
2 dz

Differentiating this again, we obtain the second derivative

d?y 1, 1 du 3 du d?u
ey __ 132 12 228 32
A e S = L e
1, du d*u
— 32 gyl g2 528
4x u—+ e + k"X 422

Substituting this expression for y” as well as y into the given equation and dividing the whole
equation by k2x>/? gives

d*u N 2 du (i 1 0
- — —u =
dz2  kx2 dz 4k2x4
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11.

Now we recall that

ka
> =7z sothat kx? = 2z.

We substitute this into the last equation and get

d?u n 1du e 1 0
—_— 4 —— —— jJu=0.
dz?2  zdz 1672

This is Bessel’s equation with parameter v = 1 Hence a general solution of the given equation is

1/2 1/2 1/2 ke Jex®
y=x""u(z) = x "“(AJ14(z) + BY1,4(2)) = x AJy)4 > + BY1/4 )

This corresponds to the answer on p. A13, where our constants A and B correspond to their constants
c1 and ¢>. (You always can choose your constants.)

Hankel functions. We show linear independence, by starting from
ctH"Y + c;H® = 0.
We insert the definitions of the Hankel functions:
iy +iYy) + co(Jy — iYy) = (c1 + e2)Jy + (ic1 — ic)Yy, = 0.

Since J,, and Y, are linearly independent, their coefficients must be zero, that is (divide the second
coefficient by i):

c1+c=0,
c1—cy=0.

Hence ¢; = 0 and ¢ = 0, which means linear independence of H‘El) and H,SD on any interval on
which these functions are defined.

For a second proof, as hinted on p. A13, set H,El) = kHSZ) and use (10), p. 199, to obtain a
contradiction.
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Laplace transforms are an essential part of the mathematical background required by engineers,
mathematicians, and physicists. They have many applications in physics and engineering (electrical
networks, springs, mixing problems; see Sec. 6.4). They make solving linear ODEs, IVPs (both in Sec.
6.2), systems of ODEs (Sec. 6.7), and integral equations (Sec. 6.5) easier and thus form a fitting end to
Part A on ODE:s. In addition, they are superior to the classical approach of Chap. 2 because they allow us
to solve new problems that involve discontinuities, short impulses, or complicated periodic functions.
Phenomena of “short impulses” appear in mechanical systems hit by a hammerblow, airplanes making a
“hard” landing, tennis balls hit by a racket, and others (Sec. 6.4).

Two elementary examples on Laplace Transforms

Example A. Immediate Use of Table 6.1, p. 207. To provide you with an informal introductory
flavor to this chapter and give you an essential idea of using Laplace transforms, take a close look at
Table 6.1 on p. 207. In the second column you see functions f(¢) and in the third column their Laplace
transforms L£(f), which is a convenient notational short form for £{f(¢)}. These Laplace transforms
have been computed, are on your CAS, and become part of the background material of solving
problems involving these transforms. You use the table as a “look-up” table in both directions,
that is, in the “forward” direction starting at column 2 and ending up at column 3 via the Laplace
transform £ and in the “backward” direction from column 3 to column 2 via the inverse Laplace
transform £~ (The terms “forward” and “backward” are not standard but are only part of our
informal discussion). For illustration, consider, say entry 8 in the forward direction, that is, transform

f(t) = sin wt

by the Laplace transform £ into

F) = L() = LGsinon = .

Using entry 8 in the backward direction, you can take the entry in column 3

F(s) = 5—
(s) T

and apply the inverse Laplace transform £~! to obtain the entry in column 2:

-1 _ -1
LYFG$)) =L {S2+w2

} = sinwt = f(1).

Example B. Use of Table 6.1 with Preparatory Steps. Creativity. In many problems your
creativity is required to identify which F(s) = L(f) in the third column provides the best match to
the function F related to your problem. Since the match is usually not perfect, you will learn several
techniques on how to manipulate the function related to your problem. For example, if

21

F(s)= ———,
() 249

we see that the best match is in the third column of entry 8 and is /(s> 4+ w?).
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However, the match is not perfect. Although 9 = 3% = w?, the numerator of the fraction is not w
but7-w =17 -3 = 21. Therefore, we can write

21 7-3 3 )

F(s) = = = . =7.—’
() s24+9 2432 s2 432 52 4+ w?

where o = 3.

Now we have “perfected” the match and can apply the inverse Laplace transform, that is, by entry 8
backward and, in addition, linearity (as explained after the formula):

21 3 3
-1 -1 -1 -1 .

Note that since the Laplace transform is linear (p. 206) we were allowed to pull out the constant 7 in
the third equality. Linearity is one of several techniques of Laplace transforms. Take a moment to
look over our two elementary examples that give a basic feel of the new subject.

We introduce the techniques of Laplace transforms gradually and step by step. It will take some
time and practice (with paper and pencil or typing into your computer, without the use of CAS, which
can do most of the transforms) to get used to this new algebraic approach of Laplace transforms.
Soon you will be proficient. Laplace transforms will appear again at the end of Chap. 12 on PDEs.

From calculus you may want to review integration by parts (used in Sec. 6.1) and, more
importantly, partial fractions (used particularly in Secs. 6.1, 6.3, 6.5, 6.7). Partial fractions are often
our last resort when more elegant ways to crack a problem escape us. Also, you may want to browse
pp.- A64—A66 in Sec. A3.1 on formulas for special functions in App. 3. All these methods from
calculus are well illustrated in our carefully chosen solved problems.

Sec. 6.1 Laplace Transform. Linearity. First Shifting Theorem (s-Shifting)

This section covers several topics. It begins with the definition (1) on p. 204 of the Laplace transform, the
inverse Laplace transform (1*), discusses what linearity means on p. 206, and derives, in Table 6.1, on

p- 207, a dozen of the simplest transforms that you will need throughout this chapter and will probably
have memorized after a while. Indeed, Table 6.1, p. 207, is fundamental to this chapter as was illustrated in
Examples A and B in our introduction to Chap. 6.

The next important topic is about damped vibrations e cos wt, e sin wt (a < 0), which are obtained
from cos wt and sin wt by the so-called s-shifting (Theorem 2, p. 208). Keep linearity and s-shifting firmly
in mind as they are two very important tools that already let you determine many different Laplace
transforms that are variants of the ones in Table 6.1. In addition, you should know partial fractions from
calculus as a third tool.

The last part of the section on existence and uniqueness of transforms is of lesser practical interest.
Nevertheless, we should recognize that, on the one hand, the Laplace transform is very general, so that
even discontinuous functions have a Laplace transform; this accounts for the superiority of the method
over the classical method of solving ODEs, as we will show in the next sections. On the other hand, not
every function has a Laplace transform (see Theorem 3, p. 210), but this is of minor practical interest.

Problem Set 6.1. Page 210

1. Laplace transform of basic functions. Solutions by Table 6.1 and from first principles.
We can find the Laplace transform of f () = 3¢ 4+ 12 in two ways:
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Solution Method 1. By using Table 6.1, p. 207 (which is the usual method):

L3t +12) =3L(t) + 12L(1)
1 1
N N

3

12
=5+ (Table 6.1, p. 207; entries 1 and 2).
s S

Solution Method 2. From the definition of the Laplace transform (i.e., from first principles). The
purpose of solving the problem from scratch (“first principles”) is to give a better understanding of
the definition of the Laplace transform, as well as to illustrate how one would derive the entries of
Table 6.1—or even as more complicated transforms. Example 4 on pp. 206-207 of the textbook
shows our approach for cosine and sine. (The philosophy of our approach is similar to the approach
used at the beginning of calculus, when the derivatives of elementary functions were determined
directly from the definition of a derivative of a function at a point.)

From the definition (1) of the Laplace transform and by calculus we have

o o0

te St dt + 12/ e S dr.

o0
L3t +12) = / 1”3t + 12)dt = 3/
0 0 0

We solve each of the two integrals just obtained separately. The second integral of the last equation is
easier to solve and so we do it first:

o] T
f e S'dt = lim e S dt
0

T—o0 Jo

1 T
= lim |:— —e_“i|
T—o00 S 0

Thus we obtain
o 1
12/ e dt =12 —.
0 N
The first integral is

o) T
f teS'tdt = lim te St dt.
0

T—o0 Jg

Brief review of the method of integration by parts from calculus. Recall that integration by parts is

/ wv'dx = uv — / u'vdx (see inside covers of textbook).
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We apply the method to the indefinite integral

/ te™ St dt.

In the method we have to decide to what we set u and v’ equal. The goal is to make the second
integral involving «’v simpler than the original integral. (There are only two choices and if we make
the wrong choice, thereby making the integral more difficult, then we pick the second choice.) If the
integral involves a polynomial in ¢, setting u to be equal to the polynomial is a good choice
(differentiation will reduce the degree of the polynomial). We choose

u=t, then u=1;

and

—st

e
v =e, then v = / e Stdt = .

—S

Then

e—st e—sz
/te_s’dt:t- —/1- dt
—S —S
te™St 1
=— + —/e_s’dt
S h)

te st 1 e—st te st e—at ) ) .
= — 4+ = = — - — (with constant C of integration set to 0).
S N —S N S

Going back to our original problem (the first integral) and using our result just obtained

T —st —stT
. _ . te e
lim teS'dt = lim | — - —
s s

T—o0 Jo T—o0 0
Te—sT e—sT Oe™" 0 e 0
A) = lim |- -—1-1|- - —.
T— o0 S N A A

Now since
T > T for s > 0,

it follows that

Te—sT e—sT
lim [— ] =0. Also lim [— ] =0.

T— o0 S T—o0 S2

So, when we simplify all our calculations, recalling that ¢” = 1, we get that (A) equals 1/s. Hence

> —st 1
3 te"tdt = 3.
0 s

Thus, having solved the two integrals, we obtain (as before)

o

1

—Sl‘d_ 1
e t—3s—2+12;, s > 0.

o0
LBt +12) = 3/ te 't dt + 12/
0 0
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7. Laplace transform. Linearity. Hint. Use the addition formula for the sine (see (6), p. A64). This
gives us

sin(wt 4 0) = sin wt cos 6 + cos wr sin 6.

Next we apply the Laplace transform to each of the two terms on the right, that is,

o0

L(sin wt cos O) :/ e sin wt cos 6 dt
0

o
= cos 6 / e ¥ sinwt dt (Theorem 1 on p. 206 for “pulling apart™)
0

= cos GSZ_‘_LG)Z (Table 6.1 on p. 207, entry 8).

L(cos wt cosh) = sinH %
s

e (Theorem 1 and Table 6.1, entry 7).
w

Together, using Theorem 1 (for “putting together”) we obtain

0 in 6
L(sin(wt + 0)) = L(sin wt cos ) + L(cos wt cosH) = %
57+ w

11. Use of the integral that defines the Laplace transform. The function, shown graphically,
consists of a line segment going from (0, 0) to (b, b) and then drops to 0 and stays 0. Thus,

t if0<t<b

f(t)z{o if 7> b.

The latter part, where f is always 0, does not contribute to the Laplace transform. Hence we
consider only

b te=5t et b
/ te St dt = |:— - i| (by Prob. 1, Sec. 6.1, second solution from before)
0 S A 0

be—sb e—sb 1 1 — e—bs be—bs

2 2 2

N N N N s

Remark about solving Probs. 9-16. At first you have to express algebraically the function that is
depicted, then you use the integral that defines the Laplace transform.

. ) 2
21. Nonexistence of the Laplace transform. For instance, ¢’ has no Laplace transform because the
p p

. . . . 2 2 .
integrand of the defining integral is e’ ¢~ = ¢/ %" and 1> — st > 0 for ¢ > s, and the integral from
0 to oo of an exponential function with a positive exponent does not exist, that is, it is infinite.

25. Inverse Laplace transform. First we note that 3.24 = (1.8)2. Using Table 6.1 on p. 207
backwards, that is, “which £(f) corresponds to f,” we get

0.2s+ 1.8 K 1.8
=" )=r,""02
(s2+3.24> ( s2 +(1.8)2 + s2+(1.8)2>

_ _ K} 1 1.8 . .
=0.2L (m) + L (m) = 0.2 cos 1.8¢ + sin 1.8¢.
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29.

In Probs. 29-40, use Table 6.1 (p. 207) and, in some problems, also use reduction by partial
fractions. When using Table 6.1 and looking at the £(f) column, also think about linearity, that is,
from Prob. 24 for the inverse Laplace transform,

L7N(L(af) + L(bg)) = alL™ (L)) + bLTNL(f)) = af + bg.

Furthermore, you may want to look again at Examples A and B at the opening of Chap. 6 of this
Study Guide.

Inverse transform. We look at Table 6.1, p. 207, and find, under the £(f) column, the term that
matches most closely to what we are given in the problem. Entry 4 seems to fit best, that is:

n!
Sn+1 :
We are given
12 228
st 50
Consider
12 n! 3! 3.2.1 6
- Forn=3 == am T an
Thus
12 3!
P |
Consider
228 n! 5! 5-4.3.2.1 120
w6 form=S o= S = a5 = 5+l
Now

228=2-2-3-19,
5!=2.2-2.3.5.

Thus, the greatest common divisor (gcd) of 228 and 5! is
gcd(228,5))=2-2-3.
Hence,

1 19
228=(2-2-2-3-5)-19- — = — -5
( )19 2.5 10

so that
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Hence,

12 228 3! 19 5! 19
-1 _ —1 _ - —1 — 3__5
(5-57) e () e () - -

which corresponds to the answer on p. A13.

39. First shifting theorem. The first shifting theorem on p. 208 states that, under suitable conditions
(for details see Theorem 2, p. 208),

if  L{f() =F(), then  L{e“f(1)} = F(s —a).

We want to find

21
£ (—)
(s +v/2)*

From entry 4 of Table 6.1, p. 207, we know that

3!
-1 3
L (—S3 1) =1.

s _ g 2L T s
(s + v/2)* 312

Hence, by Theorem 2,

Sec. 6.2 Transforms of Derivatives and Integrals. ODEs

The main purpose of the Laplace transform is to solve differential equations, mainly ODEs. The heart of
Laplacian theory is that we first transform the given ODE (or an initial value problem) into an equation
(subsidiary equation) that involves the Laplace transform. Then we solve the subsidiary equation by
algebra. Finally, we use the inverse Laplace transform to transform the solution of the subsidiary
equation back into the solution of the given ODE (or initial value problem). Figure 116, p. 215, shows the
steps of the transform method. In brief, we go from z-space to s-space by £ and go back to ¢-space by £~!.
Essential to this method is Theorem 1, p. 211, on the transforms of derivatives, because it allows one to
solve ODEs of first order [by (1)] and second order [by (2)]. Of lesser immediate importance is Theorem 3,
p. 213, on the transforms of integrals.

Note that such transform methods appear throughout mathematics. They are important because they
allow us to transform (convert) a hard or even impossible problem from the “original space” to another
(easier) problem in “another space,” which we can solve, and then transform the solution from that “other
space” back to the “original space.” Perhaps, the simplest example of such an approach is logarithms (see
beginning of Sec. 6.2 on p. 211).

Problem Set 6.2. Page 216

5. Initial value problem. First, by the old method of Sec. 2.2, pp. 53-61. The problem y” — %y =0,
y(0) = 12, ¥(0) = 0 can readily be solved by the method in Sec. 2.2. A general solution is

y = cle’/2 + czeft/z, and y(0)=c1 +cp =12.
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13.

17.

We need the derivative
Y =3(cie? —ce™?),  and  y(0) = 3(c1 —c2) =0.

From the second equation for ¢; and c3, we have ¢; = ¢3, and then ¢; = ¢ = 6 from the first of
them. This gives the solution

y = 6(e"/? + ¢71/?) = 12 cosh It (see p. A13).

Second, by the new method of Sec. 6.2. The point of this problem is to show how initial value
problems can be handled by the transform method directly, that is, these problems do not require
solving the homogeneous ODE first.

We need y(0) = 4, y'(0) = 0 and obtain from (2) the subsidiary equation

(5" = §v) = £0") = §£0) = L) = 4s = §£0) = 0.
Collecting the L£(y)-terms on the left, we have
(2= 1)) =125,

Thus, we obtain the solution of the subsidiary equation

12s
§2

1
Y=L(G) = , so that y= L£71(Y) =12 cosh zt.

FNT.

Shifted data. Shifted data simply means that, if your initial values are given at a #o (which is
different from 0), you have to set t = ¢ 4 #(, so that t = #( corresponds to # = 0 and you can apply (1)
and (2) to the “shifted problem.”

The problem y’ — 6y = 0, y(—1) = 4 has the solution y = 4 %/ as can be seen almost by
inspection. To obtain this systematically by the Laplace transform, proceed as on p. 216. Set
r=T+10=1—1,
so that 7 = 7 + 1. We now have the shifted problem:
y-6y=0 50) =4
Writing Y = L(y), we obtain the subsidiary equation for the shifted problem:
LG —6Y)=LG)—6L(3)=sY —4—6Y =0.

Hence

- - 4 . -
(S — 6)Y = 4, Y = m, y([) — 4€6f’ y(t) — 4€6U+1)-

Obtaining transforms by differentiation (Theorem 1). Differentiation is primarily for
solving ODEs, but it can also be used for deriving transforms. We will succeed in the case of

f@) =te . We have  f(0) = 0.
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Then, by two differentiations, we obtain

ff)=e " +te (—a)=e" —ate™™, floy=1

() = —ae™™ — (ae™ + ate""(—a))

2. —at

= —ae™ —ae™ + a*te™" = —2ae~" + a’te
Taking the transform on both sides of the last equation and using linearity, we obtain

L") = =2aL(e™™) + a>L(f)

+ a>L(f).

= —2a
s+a

From (2) of Theorem 1 on p. 211 we know that
L(f") = SL(f) — s (0) = f(0)
=s2L(f)—s-0—1.

Since the left-hand sides of the two last equations are equal, their right-hand sides are equal, that is,

SL(f)—1 = —2a +a*L(f),
S+a
SPL(f) — a*L(f) = —2a +1.
S+a
However,
iy 1 +1:—2a+(s+a):s—a’
s+a s+a s+a
s—a
L(f)(s* —a®) = :
(f)(s™—a”) Tra
From this we obtain,
s—a 1
L(f) = R
) s+a st—a?
s—a 1 1

s+a (s+a)s—a) - (s +a)?

23. Application of Theorem 3. We have from Table 6.1 in Sec. 6.1

£—1( 1 1) v
S+ 7
3 1
E‘l(—z S) :3,5—1(—2 s).
N +Z N +Z

By linearity



88 Ordinary Differential Equations (ODEs) Part A

()= ()

1 1
-1
s+ 7
p by Theorem 3, p. 213, second integral formula,
= | e *dr .
0 with F(s) =

Now

s+%
= —de | =4 — 47,

Hence

3
£—1< o S) =3 -4 —de7My =12 1274,
S =
4

Sec. 6.3 Unit Step Function (Heaviside Function). Second Shifting Theorem (¢-Shifting)

The great advantage of the Laplace transformation method becomes fully apparent in this section, where
we encounter a powerful auxiliary function, the unit step function or Heaviside function u(t — a). It is
defined by (1), p. 217. Take a good look at Figs. 118, 119, and 120 to understand the “turning on/off”” and
“shifting” effects of that function when applied to other functions. It is made for engineering applications
where we encounter periodic phenomena.

An overview of this section is as follows. Example 1, p. 220, shows how to represent a piecewise
given function in terms of unit step functions, which is simple, and how to obtain its transform by the
second shifting theorem (Theorem 1 on p. 219), which needs patience (see also below for more details on
Example 1).

Example 2, p. 221, shows how to obtain inverse transforms; here the exponential functions indicate that
we will obtain a piecewise given function in terms of unit step functions (see Fig. 123 on p. 221 of the
book).

Example 3, pp. 221-222, shows the solution of a first-order ODE, the model of an RC-circuit with a
“piecewise” electromotive force.

Example 4, pp. 222-223, shows the same for an RLC-circuit (see Sec. 2.9), whose model, when
differentiated, is a second-order ODE.

More details on Example 1, p. 220. Application of Second Shifting Theorem (Theorem 1). We
consider f(¢) term by term and think over what must be done. Nothing needs to be done for the first term
of f, which is 2. The next part, %tz, has two contributions, one involving u(¢# — 1) and the other involving
u(t — 7 /2). For the first contribution, we write (for direct applicability of Theorem 1)

ut—1) =3 - +2t = 1Ju@ - 1)
=3[t — D>+ 20t = 1)+ 1u@t — ).

For the second contribution we write

1
2 2
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Finally, for the last portion [line 3 of f(¢), cos t], we write

sl Z) =es(r- T+ D)u( )
- [onle 2o Tsn(s- T)snZ o 3)

-[o-snfe-3)]u(-3).

Now all the terms are in a suitable form to which we apply Theorem 1 directly. This yields the result
shown on p. 220.

Problem Set 6.3. Page 223

5. Second shifting theorem. For applying the theorem, we write

o |:1 _ Lt(t _ Z)] — e — exp[z + <t _ Z)] M(t _ Z) — e eﬂ/Zetfﬂ/Zu(t _ £>
2 2 2 2 2

We apply the second shifting theorem (p. 219) to obtain the transform

1 ¢ e (/s 1 T
— = [1 — exp(— — —s)] .
s—1 s—1 s—1 2 2

13. Inverse transform. We have

6 _, 3
s2+9 T 2432

Hence, by Table 6.1, p. 207, we have that the inverse transform of 6/ (s2 + 9) is 2 sin 3¢. Also

_66—775' 3e—ﬂS

- .=

249 52+ 32
Hence, by the shifting theorem, p. 219, we have that

3¢S
213 has the inverse  sin 3(t — ) u(t — ).
Since
sin3(t — ) = —sin 3¢ (periodicity)
we see that

sin3(t — m)u(t — ) = —sin 3t u(t — m).
Putting it all together, we have
f(@) =2sin3¢t — [—sin3tu(t — )] = 2sin 3¢t + 2sin 3t u(t — w)
= 2[1 + u(t — )] sin 3¢

as given on p. A14. This means that

2sin3t if O<t<m

f@=

4sin3t if t > 7.
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Sec. 6.3 Prob. 13. Inverse transform

19. Initial value problem. Solution by partial fractions. We solve this problem by partial
fractions. We can always use partial fractions when we cannot think of a simpler solution method.
The subsidiary equation of y” = 6y’ + 8y = e~ — ™, y(0) = 0, y'(0) = O is

1
2 /
Y —y(0)s—y'(0 6(sY —y(0 8Y = — .
(7Y = 3(0)5 = ¥/ (0) + 6(sY = y(O) +8Y = — = ——
Hence
(s* + 65 + 8)Y = _
S s+3 s+5
Now s2 + 65 + 8 = (s + 2)(s + 4) so that
(s+2)(s+4Y : :
s s = — — .
s+3 s45
Solving for Y and simplifying gives
1 1

Y = —
C+D)E+DEs+3) G+ +D(Es+S)
_ G+5-6+3)
DG+ D+ )
1
2. .
(s+2)(s+3)(s+4)(s+5)

We use partial fractions to express Y in a form more suitable for applying the inverse Laplace
transform. We set up

1 A n B n C n D
+2DE+DNs+Ds+5 s+2 s+3 s+4 s+5

To determine A, we multiply both sides of the equation by s + 2 and obtain

1 4 B(s+2) C(s+2) D(s+2)
(s+3)E+Ds+5 s+3 s+ 4 s+5
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Next we substitute s = —2 and get

1 1
+IE+DE 5 (24 D=2+ 4)(—2+3)

_A+B-(—2+2) C-(=2+2) D-(-2+2)
N —2+43 -2+4 —2+5
This simplifies to
! =A4+0+0+0
(H2)3) ’
from which we immediately determine that
1
A=g¢|

Similarly, multiplying by s 4+ 3 and then substituting s = —3 gives the value for B:

1 A(s +3) C(is+3) D(s+3) 1 "
= + B+ + 5 ————=|—5 =B\
+2)(s+dH(s+5) s+2 s+4 s+5 (—DH()(Q2)
For C we have
1 A 4) B 4 D 4 1
_AG+4 (S+)+C+M, L
(s+2)(s+3)(s+5  s+2 s+3 s+5 (=2)(=1)(1)
Finally, for D we get
1 _A(s+5)  B(s+5) C(S+5)—|—D 1 _[C1i-p
(s+2(s+3)s+4  s+2 543 s+4 T EHED-D L T
Thus
1 A B C D
= + + +
+2)65+3)s+dDs+S5 s+2 s+3 s+4 s+5
1 1 1 1
_ 6 2 2 6
_s+2+s+3+s+4+s+5'
This means that Y can be expressed in the following form:
S T N 0 U SO R
Yy=2. = .
|:s—|—2+s+3+s—|—4+s+5:| s+2+s+3+s—|—4+s+5

Using linearity and Table 6.1, Sec. 6.1, we get

1 1 1 1 1
=L'Wy=-—)-2! £t ey
Y ) =3 <s+2> (s+3>+ s+4) 73

1 -2t —3t —4¢ 1 —5t
= —e —e +e ——e .
3 3

s+5

)
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This corresponds to the answer given on p. A14, because we can write

e —e 4 e M — %e‘S’ =173 —3e¥ + e — 1) = e — 1)3e™.

21. [Initial value problem. Use of unit step function. The problem consists of the ODE
8sint if O<t<m

i
y +9% =
0 if t>m

and the initial conditions y(0) = 0, y'(0) = 4. It has the subsidiary equation

S2Y —0-5s—449Y =8L[sint — u(t — 7) sint]
= 8L[sint + u(t — ) sin(t — )]

= 8(14¢7™)

s2+ 1
simplified
1
2 _ —7s
(s“+9Y =81+e )s2+1 + 4.
The solution of this subsidiary equation is
8(1+ e 4

T+ 249
Apply partial fraction reduction

8 1 1
2+9)2+1) 241 249

Since the inverse transform of 4/(s> + 9) is % sin 3¢, we obtain

y=L7'(Y) =sint — {sin3t + [sin(t — ) — 3 sin(3(t — 7)) u(t — 7) + 5 sin 3z.

Sec. 6.3 Prob. 21. Solution of the initial value problem
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39.

Hence, if 0 < ¢ < i, then
y(t) = sint + sin 3¢
and if ¢t > s, then

Y(t) = % sin 3t

RLC -circuit. The model is, as explained in Sec. 2.9, pp. 93-97, and in Example 4, pp. 222-223,
where i is the current measured in amperes (A).

t
i+ 2i + 2/ i(r)ydt = 1000(1 — u(t — 2)).
0
The factor 1000 comes in because v is 1 kV = 1000 V. If you solve the problem in terms of kilovolts,
then you don’t get that factor! Obtain its subsidiary equation, noting that the initial current is zero,
21 1—e™
sl +214+—=1000 - ———.
s

s

Multiply it by s to get
(s* 4+ 25 + 2)I = 1000(1 — e~ 2%).
Solve it for I:

_1000(1 — e™%)  1000(1 — e~ %)
G+ D2+1 0 242542

Complete the solution by using partial fractions from calculus, as shown in detail in the textbook in
Example 4, pp. 222-223. Having done so, obtain its inverse (the solution i(#) of the problem):

i=L7'I)=1000-e"sint — 1000 - u(t — 2) - e~ "?sin(r — 2), measured in amperes (A).
This equals 1000~ sinz if 0 < # < 2 and 1000e ™" sin — e~~2) sin(r — 2) if > 2. See the

accompanying figure. Note the discontinuity of i’ at + = 2 corresponding to the discontinuity of the
electromotive force on the right side of the ODE (rather: of the integro-differential equation).

Sec. 6.3 Prob. 39. Current i(?) in amperes (A)
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Sec. 6.4 Short Impulses. Dirac’s Delta Function. Partial Fractions.

The next function designed for engineering applications is the important Dirac delta function §(t — a)
defined by (3) on p. 226. Together with Heaviside’s step function (Sec. 6.3), they provide powerful tools
for applications in mechanics, electricity, and other areas. They allow us to solve problems that could not
be solved with the methods of Chaps. 1-5. Note that we have used partial fractions earlier in this chapter
and will continue to do so in this section when solving problems of forced vibrations.

Problem Set 6.4. Page 230
3. Vibrations. This initial value problem
Yty =38t —m), y(0) =38, y'(0)=0

models an undamped motion that starts with initial displacement 8 and initial velocity 0 and receives
a hammerblow at a later instant (at = 7). Obtain the subsidiary equation

$2Y — 8s+4Y =™, thus (s> +4)Y = e ™ + 8s.
Solve it:

8s e s

Y = .
s2+22+s2+22

Obtain the inverse, giving the motion of the system, the displacement, as a function of time #,

—7Ts
— L' () =87 5= L5
Y ) <S2+22)+ 21 22

fom (i) — sin(2(1 — 7)) - %u(z‘ — ).

§2 422

Now

From the periodicity of sin we know that

sin(2(t — m)) = sin(2t — 27) = sin 2¢.

Sec. 6.4 Prob. 3. Vibrations
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Hence the final answer is
y =8 cos 2t + (sin 26) Ju(t — ),

given on p. A14 and shown in the accompanying figure, where the effect of sin 27 (beginning at
t = ) is hardly visible.

5. Initial value problem. This is an undamped forced motion with two impulses (at # = 7 and 27) as
the driving force:

V' 4+y=28(t—m)—8(t—2m), y(0) =0, y'(0) = 1.
By Theorem 1, Sec. 6.2, and (5), Sec. 6.4, we have

(Y —s-0—1)+ Y =e ™ — 27

so that

FHDY =™ — e 4 1.
Hence,

Y= i G e 4 1),

Using linearity and applying the inverse Laplace transform to each term we get

o (;_jsl) — §in(r — 7) - u(t — 7)

= —sint-u(t — ) (by periodicity of sine)

» e—2ns )
L < 1)=s1n(t—271)-u(t—27r)

=sint - u(t — 2m)

1
£—1< - 1): sin (Table 6.1, Sec. 6.1).

Together
y=—sint-u(t —m)—sint - u(t — 2mw) + sint.
Thus, from the effects of the unit step function,

sint ifO<t<m
y = 0 fm<t<2m

—sint if t > 27.
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Sec. 6.4 Prob. 5. Solution curve y(t)
13(b). Heaviside formulas. The inverse transforms of the terms are obtained by the first shifting

theorem,
L—l((s - a)_k> — K=l (k — 1L,

Derive the coefficients as follows. Obtain A,, by multiplying the first formula in Prob. 13(b) by
(s — a)™, calling the new left side Z(s):

Z(s) = (s —a@)"Y(s) = Ay + (s — @At + -+ (s — )" A + (s — @)"W (),
where W (s) are the further terms resulting from other roots. Let s — a to get A,,,

Ap = Tim [(s — a)"Y (5)].

Differentiate Z(s) to obtain
Z/(s) = A,y—1 + terms all containing factors s — a.
Conclude that
Z'(a)=A,_1+0.

This is the coefficient formula with k = m — 1, thus m — k = 1. Differentiate once more and let
s — ato get

Z"(a) = 2! A2

and so on.

Sec. 6.5 Convolution. Integral Equations

The sum L(f) + L(g) is the transform L(f + g) of the sum f + g. However, the product L(f)L(g) of two
transforms is not the transform L(fg) of the product fg. What is it? It is the transform of the convolution
f * g, whose defining integral is (see also p. 232)

t
LOILQ) = L(f +xg)  where  (f*g)(1) = /o f(D)gt—1)dr.
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The main purpose of convolution is the solution of ODEs and the derivation of Laplace transforms, as the
Examples 1-5 (pp. 232-236) in the text illustrate. In addition, certain special classes of integral equations
can also be solved by convolution, as in Examples 6 and 7 on pp. 236-237.

Remark about solving integrals of convolution. When setting up the integral that defines convolution,
keep the following facts in mind—they are an immediate consequence of the design of that integral.

1. When setting up the integrand, we replace ¢ by 7 in the first factor of the integrand and ¢ by r — 7 in
the second factor, respectively.

2. Be aware that we integrate with respect to t, not t!
3. Those factors of the integrand depending only on ¢ are taken out from under the integral sign.

Problem 3, solved below, illustrates these facts in great detail.

Problem Set 6.5. Page 237

3. Calculation of convolution by integration. Result checked by Convolution Theorem.

Here
f@)=eé and gt =e".
We need
(E1) f(r)=¢" and git—1)=e V70,

for determining the convolution. We compute the convolution e x e~ step by step.
The complete details with explanations are as follows.

h(t) = (f = g)1)

=el xe!
t
= / f(n)g(t —1)dt By definition of convolution on p. 232.
0
t
= / e "D dr Attention: integrate with respect to T, not t!
0
t
= f e 'e?Tdr Algebraic simplification of insertion from (E1).
0
—t / Lo Take factor e/, depending only on ¢,
=e etdrt . .
0 out from under the integral sign.
e2t !
= exp(—t— Integration.
2 o
21
=e! (7 — E) From evaluating bounds of integration.
= %(et —e Algebraic simplification.

= sinh ¢ By definition of sinhz.
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Thus, the convolution of f and g is
(f *g)(t) =" xe”! =sinht.

Checking the result by the Convolution Theorem on p. 232. Accordingly, we take the transform and
verify that it is equal to £(e")L(e~"). We have
H(s) = L(h)(1)
= L(sinh?)
1
T 2212
1 1
T5—1 s +1
= L(e")L(e™") = L(f)L(g) = F(5)G(s),

which is correct, by Theorem 1 (Convolution Theorem).

7. Convolution. We have (1) =1, g(t) = ¢’ and f () = 7, g(t — T) = ¢'~". Then the convolution
fxgis

t t
h(l)=(f*g)(t)=/ e D4t =eff re T dr.
0 0

We use integration by parts (u = 7, v' = e~ ") to first evaluate the indefinite integral and then
evaluate the corresponding definite integral:

t
/te_f dt = —te T+ / e ldr=—1e t—e T / te tdr=—te !t —e T — 1.
0

Multiplying our result by e’ gives the convolution
ht)=(fxg)t)=e =é'(=te " —e ' —1)=—t—1+¢".
You may verify the answer by the Convolution Theorem as in Problem 3.

9. Integral equation. Looking at Examples 6 and 7 on pp. 236-237 and using (1) on p. 232 leads us

to the following idea: The integral in y(¢) — fot y(t)dt = 1 can be regarded as a convolution 1 * y.
Since 1 has the transform 1/s, we can write the subsidiary equation as ¥ — Y /s = 1/s, thus
Y =1/(s — 1) and obtain y = €.

Check this by differentiating the given equation, obtaining y’ — y = 0, solve it, y = ce’, and
determine c by setting ¢ = 0 in the given equation, y(0) — 0 = 1. (The integral is O for t = 0.)

25. Inverse transforms. We are given that

We want to find £ (¢). We have to see how this fraction is put together by looking at Table 6.1 on
p- 207 and also looking at Example 1 on p. 232. We notice that

18s . 18s . 18 S _3 6 K
(s24+36)2 (24622 2462 2462 T 2462 2462
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The last equation is in a form suitable for direct application of the inverse Laplace transform:

6 6 s
1 -1 — 34 -1 =
Iy (3 . sz—z) =3.L (s2 2) = 3sin 6¢, L <S2 2) cos 6.

Hence convolution gives you the inverse transform of

6 s 18s

3. . = in the form 3 sin 6t * cos 6t.
2+6 246 (24362 !

We compute that convolution

t

3 8in 6¢ * cos 6¢ =/ 38in 6T - cos6(t — t)dT.
0

Now by formula (11) in Sec. A3.1 of App. 3 and simplifying
8in 6T - cos6(f — 1) = %[sin 6t + sin(127 — 61)].

Hence the integral is
t 3 t
3/ Sin 67 - cos6(t — t)dt = 5/ (sin 67 + sin(12t — 61)) dt.
0 0
This breaks into two integrals. The first one evaluates to
t t
/ sin6rdt = sin6t/ dt = tsin6¢.
0 0
The second integral is, in indefinite form,

/sin(er —6t)dt = — / sin(6r — 127)dr.

From calculus, substitution of w = 6 — 127 (with dw = —12d 1) yields

cos w 1
= ——cos(6r — 1271),
12 12

1
fsin(6t —12t)dt = E/sinwdw = —
with the constant of integration set to 0. Hence the definite integral is
t 1 t
/ sin(12t — 6¢) dt = | ——(cos 6t — 1271)

! [ cos(6t — 12¢1) 61] ! [ cos(—6¢) 6t]=0
= ——[ cos(6t — — co0s 6f] = ——[cos(—6¢) — cos6¢] = 0.

12 12

For the last step we used that cosine is an even function, so that cos(—6¢) = cos 6¢. Putting it all
together,

3sin 6f x cos 61 = 3 (¢ sin 6¢ + 0) = 3¢ sin 6¢.
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Sec. 6.6 Differentiation and Integration of Transforms. ODEs with Variable Coefficients

Do not confuse differentiation of transforms (Sec. 6.6) with differentiation of functions f (t) (Sec. 6.2). The
latter is basic to the whole transform method of solving ODEs. The present discussion on differentiation of
transforms adds just another method of obtaining transforms and inverses. It completes some of the theory
for Sec. 6.1 as shown on p. 238.

Also, solving ODEs with variable coefficients by the present method is restricted to a few such ODEs,
of which the most important one is perhaps Laguerre’s ODE (p. 240). This is because its solutions, the
Laguerre polynomials, are orthogonal [by Team Project 14(b) on p. 504]. Our hard work has paid off and
we have built such a large repertoire of techniques for dealing with Laplace transforms that we may have
several ways of solving a problem. This is illustrated in the four solution methods in Prob. 3. The choice
depends on what we notice about how the problem is put together, and there may be a preferred method as
indicated in Prob. 15.

Problem Set 6.6. Page 241

3. Differentiation, shifting. We are given that /' (r) = %te‘” and asked to find E(%te‘” ). For better
understanding we show that there are four ways to solve this problem.

Method 1. Use first shifting (Sec. 6.1). From Table 6.1, Sec. 6.1, we know that

h SN

%t has the transform

Now we apply the first shifting theorem (Theorem 2, p. 208) to conclude that

1

1 =
(—t (e has the transform S E—
2 (s — (=3))?
Method 2. Use differentiation, the preferred method of this section (Sec. 6.6). We have
1
LU@) = L) =—
(f(@) = Le™) 13

so that by (1), in the present section, we have

_ l—3t __1 1 /__ _l 1 _l 1 _ %
L(Uc)%(zte )_ (2s+3)_ (2(s+3)2)_2<s+3>2‘<s—(—3>>2‘

Method 3. Use of subsidiary equation (Sec. 6.2). As a third method, we write g = %te*3’. Then
g(0) = 0 and by calculus

A) g = %e_3t — 3(%te_3t) = %6_3[ — 3g.
The subsidiary equation with G = £(g) is

1

, G=—2 5
s+3 (s+3)

=

1
G=—2_—3G, 3)G =
g s+3 (s+3)

Method 4. Transform problem into second-order initial value problem (Sec. 6.2) and solve it. As a
fourth method, an unnecessary detour, differentiate (A) to get a second-order ODE:

g =—3¢" =3

/

with initial conditions 80)=0, g'(0) =3

and solve the IVP by the Laplace transform, obtaining the same transform as before.
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Note that the last two solutions concern IVPs involving different order ODEs, respectively.

15. Inverse transforms. We are given that

s
»C(f)=F(S)=m

and we want to find f(¢).
First solution. By straightforward differentiation we have

i(;)__L
ds\s2-32) (s2—32)2'

Hence

s _1d 1
(s2—322  2ds\s2-32)

Now by linearity of the inverse transform

1 1 3 1
-1 _ —1 _ .
£ {m} = 3£ {m} = 3 sinh 31,

where the last equality is obtained by Table 6.1, p. 207, by noting that 3 /(s> — 3?) is related to
sinh 3¢. Putting it all together, and using formula (1) on p. 238,

-1 § __1 -1 i —1
. {(s2—32>2}_ 2* {ds<s2—32>}
= —% <—%tsinh 3t>

1 .
5t sinh 3¢.

Second solution. We can also solve this problem by convolution. Look back in this Student
Solutions Manual at the answer to Prob. 25 of Sec. 6.5. We use the same approach:

K K 1 S 1 3 K

(2_92  (2—322 2_32 2_32 3 2_32 2 _32°

This shows that the desired convolution is
1. 1.
3 sinh 37 % cosh 3t = g(smh 3t)(cosh3(r — 1)) dr.
0

To solve this integral, use (17) of Sec. A3.1 in App. 3. This substitution will give four terms that
involve only exponential functions. The integral breaks into four separate integrals that can be solved
by calculus and, after substituting the limits of integration and using (17) again, would give us the
same result as in the first solution. The moral of the story is that you can solve this problem in more
than one way; however, the second solution is computationally more intense.
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17. Integration of a transform. We note that

Tas (T 45
lim (/ TS—/ S): lim (InT —1Ins — In(T — 1)+ In(s — 1))
S S

) s S—1 T— o0

) T s S
= lim (In —1In =—In
T—o0 T—1 s—1 s—1

o0 g o0 S t
,c—‘{ln > }:-5—‘{/ Q-/ Nds}=_<l_e—).
s—1 s S s s—1 t t

Sec. 6.7 Systems of ODEs

SO

Note that the subsidiary system of a system of ODE:s is obtained by the formulas of Theorem 1 in Sec. 6.2.
This process is similar to that for a single ODE, except for notation. The section has beautiful applications:
mixing problems (Example 1, pp. 242-243), electrical networks (Example 2, pp. 243-245), and springs
(Example 3, pp. 245-246). Their solutions rely heavily on Cramer’s rule and partial fractions. We
demonstrate these two methods in complete details in our solutions to Prob. 3 and Prob. 15, below.

Problem Set 6.7. Page 246

3. Homogeneous system. Use of the technique of partial fractions. We are given the following
initial value problem stated as a homogeneous system of linear equations with two initial value
conditions as follows:

yi=—y1+4n
o= 3y1 =2y»  with  y(0)=3,  y(0) =4

The subsidiary system is

sY1 ==Y +4Y2 +3,
sY) = 3Y) —-2Y, +4,
where 3 and 4 on the right are the initial values of y; and y;, respectively. This nonhomogeneous
linear system can be written
s+DHYi+ —4Y, =3
=31+ (s+2)Y, =4.
We use Cramer’s rule to solve the system. Note that Cramer’s rule is useful for algebraic solutions
but not for numerical work. This requires the following determinants:
s+ 1 —4

=G+ DEs+2)—(—dH(-3)= 52 4+3s— 10 = (s —2)(s + 5).
-3 s+2

D=
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3 —4

D = =3(s+ 1)+ 16 = 35 + 22.
4 s+ 2
s+ 1 3

D, = =46+1)— @3- -(—3) =4s+ 13.
-3 4

Then
Dy 35 +22 D> 4s + 13

Y = = = — =
"D T 6-2G+5) D (5—2)(s+5)
Next we use partial fractions on the results just obtained. We set up

35+22 A N B
(s—2)(s+5) s—2 s+5

Multiplying the expression by s — 2 and then substituting s = 2 gives the value for A:

35 422 B(s —2 28
2 _ B2 B _ah [az4)

s+5 s+ 5 7

Similarly, multiplying by s — 5 and then substituting s = 5 gives the value for B:

3s+22_A(s+5)+
s—2  s=2

7
B, — =0+5 B=—1]|

This gives our first setup for applying the Laplace transform:

35422 4 N —1
=2 +5 s—2 s+5

Y

For the second partial fraction we have

4s 4+ 13 _ C n D
(s—2)(s+5 s—2 s+5

4 13 D(s—2 21
B Remd oy [e=3)

s+5 s+5
4s+13  C(s+5) -7
= D, — =0+D, D=1]|.
s—2 s—2 + -7 +
45 + 13 3 1
Y St

S G-26+5 =2 s¥5

Using Table 6.1, in Sec. 6.1, we obtain our final solution:

4 —1 1 1
-1 —1 —1 —1 2t —5t
= _— =4 —L — | =4 — .
yi=~£ (s—2)+£ <s+5> £ <s—2> (s+5> ¢ ¢
3 1 1 1
-1 -1 -1 -1 2t —5t
= _— =3 =3 .
=L (s—2)+£ (s 5) L (s—2>+£ (s 5) e +e
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15. Nonhomogeneous system of three linear ODEs. Use of the technique of convolution. The
given initial value problem is

¥y + ¥, = 2sinht,
¥y +yy=e¢,

y3 ¥ =2e +e, with y1(0) = 1, y2(0) =1, y3(0) = 0.

Step 1. Obtain its subsidiary system with the initial values inserted:

1
=D+ 6Hh-D =25,
s —1
1
(Y, —1)+sY3 = ——,
s—1
(sY1 =1 +sY3 =2 ! + :
sY1 — sY3 = .
: 3 s—1 s+1
Simplification and written in a more convenient form gives
Y| + sY, 2 +2
S S = )
1 2 s21—1
sYy +sY3 = —— +1,
s—1 ]
Y Y; = 1
sYq + sY3 P + S +

Step 2. Solve the auxiliary system by, say, Cramer’s rule.

K s 0
S K K Ry
D =10 s sl=s + s :s-s2+s-s2:2s3,
0 Ry K Ry
K 0 K
2 +2 0
s
s2—1 2
| 7 +2 S 7 +2 K
D) = +1 s S| =—s + s
s—1 2 1 1
+ +1 0 +1 S
2 1 s—1 s+1 s—1
+ 0 K
s—1 s+1
2
=—s5|—s + +1)|+s]s +2)—s +1
s—1 s+1 52 — s —
2 2 22
_ S n K s P
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2 +2 0
s
1 L 2 12 0
1 s—1+ S s2—1+
D, = |0 +1 s|=s + s
s—1 2
+ +1 K} +1 )
2 1 s—1 s+1 s—1
s + +1 s
s—1 s+1
= + + ! +1 2 +2
e Ns—1 T s+1 I\
2 2 2
s S 2s
=— - 252,
s—1 s—{—1+s2—l+s
2 +2
S s
£ Ly 2 42
| K s—l+ s s2_1+
D3 = |0 s +1 =5 +s
s—1 0 2 L L
s
2 1 s—1 s+1 s—1
S s + +1
s—1 s+1
+ +1 + ! +1 +2—
=SS S|S — S
s—1 s+1 s—1 21 ]
352 52 252

s—1+s—|—1_s2—1'

Now that we have determinants D, D1, D, and D3 we get the solution to the auxiliary system by
forming ratios of these determinants and simplifying:

D 1 52 s2 252 5
Y1 = — + + 2s

D 293 |s—1 s+1+s2—1
11 11 1 R
T2 e-D T2 561D s on T
Yzzlﬁ:i[_ 5 B 52 n 252 +2s2:|
D 23| s—1 s+1 s2-1
1 1 1 1 1 1

D; 1 352 . s2 252
N s—1 s+1 s2-1
1 1 1
+o - .
ss—1) 2 s(s+1) s(s2—1)

Step 3. Using Table 6.1, Sec. 6.1, potentially involving such techniques as linearity, partial fractions,
convolution, and others from our toolbox of Laplace techniques, present Y1, Y>, and Y3 in a form
suitable for direct application of the inverse Laplace transform.
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For this particular problem, it turns out that the “building blocks” of Y1, Y», and Y3 consist of linear

combinations of

1 1

1

s(s—1) s(s+1)

s(s2—1)

to which we can apply the technique of convolution. Indeed, looking at Example 1, on p. 232 in

Sec. 6.5, gives us most of the ideas toward the solution:

1 1 1
= - = corresponds to convolution:
ss—1) s—1 s

1 1 1
= - — corresponds to convolution:
ss+1) s+1 s
1 1 1

3 = - — corresponds to convolution:
s(sc—1) sc—1 s

Step 4. Put together the final answer:

t
e’*l:/ etdr=¢ — 1.
0
t
e"*l:/ e Tdr=—(e " -1).
0

t
sinh# % 1 =/ sinhtdt =coshr— 1.
0

yi=L'Y) =3 — 1)+ A(=e" + 1)+ (cosht — 1) + 1

1 1 1

=de =t —te"+ 1+ (coshr —1)+1

= sinh ¢ + cosh ¢

=e [by formula (19), p. A65 in Sec. A3.1 of App. 3].

y2 =L (Y) = =3 = 1) = J(=(e™" = 1)) + (cosht — 1) + 1

—_ 1l g 1 1, —r_ 1
=—ze¢ +5+ 53¢ 2+cosht

_ 1,1 —t
= —5e + 3¢ + cosh ¢t

= —sinht + coshz, since —sinh ¢t = —%e’ + %e_t

=e¢ ' by formula (19), p. A65.

v3 =L ¥3) =3 — 1)+ 2(=(e" = 1)) — (cosht — 1)

3, _ 3 _1,—t_,1_

= ze 5— 3¢ +3 coshr+1
— 3,0 _1,—t__

= ze e cosht

_ 30 1 —t 1t 1 -t
=3¢ — 3¢ 2¢ — 3¢

=e —e !,

(writing out cosh t)



PART B

Linear Algebra.
Vector Calculus

Chap.7 Linear Algebra: Matrices, Vectors, Determinants.
Linear Systems

Although you may have had a course in linear algebra, we start with the basics. A matrix (Sec. 7.1) is an
array of numbers (or functions). While most matrix operations are straightforward, matrix multiplication
(Sec. 7.2) is nonintuitive. The heart of Chap. 7 is Sec. 7.3, which covers the famous Gauss elimination
method. We use matrices to represent and solve systems of linear equations by Gauss elimination with
back substitution. This leads directly to the theoretical foundations of linear algebra in Secs. 7.4 and 7.5
and such concepts as rank of a matrix, linear independence, and basis. A variant of the Gauss method,
called Gauss—Jordan, applies to computing the inverse of matrices in Sec. 7.8.

The material in this chapter—with enough practice of solving systems of linear equations by Gauss
elimination—should be quite manageable. Most of the theoretical concepts can be understood by thinking
of practical examples from Sec. 7.3. Getting a good understanding of this chapter will help you in
Chaps. 8, 20, and 21.

Sec. 7.1 Matrices, Vectors: Addition and Scalar Multiplication

Be aware that we can only add two (or more) matrices of the same dimension. Since addition proceeds by
adding corresponding terms (see Example 4, p. 260, or Prob. 11 below), the restriction on the dimension
makes sense, because, if we would attempt to add matrices of different dimensions, we would run out of
entries. For example, for the matrices in Probs. 8—16, we cannot add matrix C to matrix A, nor calculate
D+ C+A.

Example 5, p. 260, and Prob. 11 show scalar multiplication.
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Problem Set 7.1. Page 261

11. Matrix addition, scalar multiplication. We calculate 8C + 10D as follows. First, we multiply
the given matrix C by 8. This is an example of scalar multiplication. We have

5 2 8-5 8-2 40 16
8C=8|-2 41 =18-(-2) 8-4|=]—-16 32
1 0 8.1 8-0 8 0
Then we compute 10D and get
—4 1 —40 10
10D=10| 5 0= 50 0
2 -1 20 —10

The resulting matrices have the same size as the given ones, namely 3 x 2 (3 rows, 2 columns)
because scalar multiplication does not alter the size of a matrix. Hence the operations of addition and
subtraction are defined for these matrices, and we obtain the result by adding the entries of 10D to
the corresponding ones of 8C, that is,

40 16 —40 10
8C+10D=|—-16 32|+ | 50 0
8 0 20 —10

40 + (—40) 16 + 10 0 26

=| —16+50 324+0(=[34 32

8+20 0+ (—10) 28 —10

The next task is to calculate 2(SD + 4C). We expect to obtain the same result as before. Why?
Since D and C have the same dimensions, we can apply the rules for matrix addition and scalar
multiplication as given on pp. 260-261 and get

20D +4C)=2-55D+ 2-4)C by rule (4c) applied twice
= 10D + 8C basic algebra for scalars (which are just numbers)

=8C + 10D by commutativity of matrix addition, rule (3a).

Having given a general abstract algebraic derivation (which is a formal proof!) as to why we
expect the same result, you should verify directly 2(5SD 4 4C) = 8C + 10D by doing the actual
computation. You should calculate 5D, 4C, 5D + 4C and finally 2(5D + 4C) and compare.

The next task is to compute 0.6C — 0.6D. Thus, from the definition of matrix addition and scalar
multiplication by —1 (using that 0.6C — 0.6D = 0.6C + (—1)(0.6D)), we have termwise subtraction:

3.0 1.2 —24 0.6 54 0.6
0.6C—-0.6D = | —1.2 24| — 3.0 0 =|—-4.2 2.4
0.6 0 1.2 -0.6 —0.6 0.6

Computing 0.6(C — D) gives the same answer. Show this, using similar reasoning as before.
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15.

19.

Vectors are special matrices, having a single row or a single column, and operations with them are
the same as for general matrices and involve fewer calculations. The vectors u, v, and w are column
vectors, and they have the same number of components. They are of the same size 3 x 1. Hence they

can be added to each other. We have

1.5 —1

(utv)—w= o[+ 3
-3.0 2

0.5 -5

= 3.0({—1-30

| 1.0 10

Next we note thatu+ (v—w) =(u+v) —w

ut+(v—w)=u+ (v+(—Dw)

= @+v)+(=Dw
=(m+v)—w

-5 15— 1 -5
— =30 = 04+3|—|-30
10 —3.042 10
0.5 — (=5) 55
=|3-(=30)|=| 330
~1.0-10 ~11.0

, since

by definition of vector subtraction as addition
and scalar multiplication by —1.

by rule (3b).

by scalar multiplication.

=u+(v—w) by associativity rule 3(b).
We see that C + Ow is undefined, since C is a 3 x 2 matrix and
0
Ow=1{0
0

is a 3 x 1 matrix (or column vector of dimension 3) and thus cannot be added to C, since the
dimensions of the two matrices are not the same. Also OE + u — v is undefined.

Proof of (3a). A and B are assumed to be general 2 x 3 matrices. Hence let

a bn bio b3
13] and B = .
a3 by b b3

Now by the definition of matrix addition, we obtain

a2

azl an)

ay + b1 aix + b1z aiz + b3
A+B=
ax1 + by ax + by a3 + by
and
b1 +an b2 +ann b1z + a3
B+ A= .
ba1 + any by +axn b3 + ax3

Now remember what you want to prove. You want to prove that A + B = B 4+ A. By definition,

you want to prove that corresponding entries on both sides of this matrix equation are equal.
Hence you want to prove that

(a) ay + b =by +an
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and similarly for the other five pairs of entries. Now comes the idea, the key of the proof. Use the
commutativity of the addition of numbers to conclude that the two sides of (a) are equal. Similarly
for the other five pairs of entries. This completes the proof.

The proofs of all the other formulas in (3) of p. 260 and (4) of p. 261 follow the same pattern and
the same idea. Perform all these proofs to make sure that you really understand the logic of our
procedure of proving such general matrix formulas. In each case, the equality of matrices follows
from the corresponding property for the equality of numbers.

Sec. 7.2 Matrix Multiplication

The key concept that you have to understand in this section is matrix multiplication. Take a look at its
definition and Example 1 on p. 263. Matrix multiplication proceeds by “row times column.” Your left
index finger can sweep horizontally along the rows of the first matrix, and your right index finger can
sweep vertically along the columns of the matrix. You proceed “first row” times “first column” forming
the sum of products, then “first row” times “second column” again forming the sums of products, etc.
For example, if

1
A=|2 7 and B=|:
4 6

10 11 20 50
40 30 80 60

then AB (that is, matrix A multiplied by matrix B) is [please close this Student Solutions Manual (!) and
see if you can do it by paper and pencil or type on your computer without looking and then compare the
result]:

1
AB= |2
4
(See p. 128 of this chapter for the solution.)

If you got the correct answer, great. If not, see where you went wrong and try again. Our main point is
that you have to memorize how to do matrix multiplication because in the exam it is most unlikely that
you will be able to derive matrix multiplication! Although matrix multiplication is not particularly
difficult, it is not intuitive. Furthermore, note that in our example, BA is undefined, as the number of rows
of B (4 rows) does not equal the number of columns of A (2 columns)! (If you try to multiply BA you run
out of entries.)

Distinguish between scalar multiplication (Sec. 7.1) and matrix multiplication (Sec. 7.2). Scalar
multiplication, in the present context, means the multiplication of a matrix (or vector) by a scalar (a real
number). Matrix multiplication means the multiplication of two (or more) matrices, including vectors as
special cases of matrices.

Matrix multiplication is not commutative, that is, in general AB # BA, as shown in Example 4 on
p. 264. [This is different from basic multiplication of numbers, that is, 19 - 38 = 38 - 19 = 342, or factors
involving variables (x + 3)(x + 9) = (x + 9)(x + 3) = x> + 12x + 27, or terms of an ODE (x*> — x)y” =
y"(x* — x), etc.] Thus matrix multiplication forces us to carefully distinguish between matrix multiplication
from the left, as in (2d) on p. 264 where (A + B) is multiplied by matrix C from the left, resulting in
C(A + B) versus matrix multiplication from the right in (2c) resulting in (A + B)C.

The “strange” definition of matrix multiplication is initially motivated on pp. 265-266 (linear
transformations) and more fully motivated on pp. 316-317 (composition of linear transformations, new!).

You should remember special classes of square matrices (symmetric, skew-symmentric, triangular,
diagonal, and scalar matrices) introduced on pp. 267-268 as they will be needed quite frequently.
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Problem Set 7.2. Page 270

11. Matrix multiplication, transpose, symmetric matrix. We note that the condition for matrices
A and B

Number of columns of the first factor = Number of rows of the second factor

is satisfied: A has 3 columns and B has 3 rows. Let’s compute AB by “row times column”
(as explained in the text, in our example above, and in an illustration on p. 263)

4 -2 3 1 -3 0
AB=|-2 1 6||-3 1 0

1 1 2| 0o o -2

4 14(=-2(=3)+3-0 4:-(=3)4+(-2)-143-0 4-04(=2)-043-(=2)
=[(=2)-14+1-(=3)+6-0 (=2)(=3)+1-146-0 (=2)-0+1-04+6-(=2)

| 1 1+2-(=3)+2-0 1-(=3)+2-1+2-0 1-04+2-0+2-(=2)
[ 44640 —-12—240 0+0-6 10 —14 -6
=|(-2-340 64+14+0 04+0—12|=|-5 7 —121. (M1)
1-64+40 34240 0+0—4 -5 -1 —4

To obtain the transpose BT of a matrix B, we write the rows of B as columns, as explained on
pp- 266267 and in Example 7. Here BT =B, since Bisa special matrix, that is, a symmetric matrix:

byt =bip=-3, b3 =bi3=0,  bx=0by=0.

And, as always for any square matrix, the elements on the main diagonal (here b;; =4, by =1,
b3z = 2) are not affected, since their subscripts are

by j=12,3.
In general B # BT. We have for our particular problem that ABT = AB and we get the same result as
in (M1).
1 -3 o][ 4 —2 3
BA =|-3 1 0f]—-2 1 6
| 0 0 -2 1 1 2
[ 4+6+0 -2-340 3-18+0 10 -5 —I5
=|[—-12—-2+40 6+1+0 —-94 64+0|=|-14 7 =3]. (M2)
0+0-2 0+0—-4 0+ 0-4 -2 -4 -4

This shows that AB # BA, which is true in general! Furthermore, here BTA = BA, which is equal
to (M2).

15. Multiplication of a matrix by a vector will be needed in connection with linear systems of
equations, beginning in Sec. 7.3. Aa is undefined since matrix A has 3 columns but vector a has only
1 row (and we know that the number of columns of A must be equal to the number of rows of a for
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the multiplication to be defined). However, the condition for allowing matrix multiplication is
satisfied for Aa':

4 -2 3 1 414 (=2)(=2)+3-0
Aa'=|-2 1 6||=2|=|(=2-1-1-(=2)+6-0
12 2 0 1-142-(=2)+2-0
[ 4+4+0 8
=|-—2-2+40|=|-4
1—4+0 -3

Similarly, calculate Ab and get

7 al
Ab=| —11 sothat  (Ab)' = |—11]| =[7 —-11 3]
3 3

Since the product (Ab)T is defined, we have, by (10d) on p. 267, that (Ab)T =b'AT =
[7 -—11 3]. Note that (10d) holds for any appropriately dimensioned matrices A, B and thus
also applies to matrices and vectors.

21. General rules. Proceed as in Prob. 19 of Sec. 7.1, as explained in this Manual. In particular, to
show (2c) that (A + B)C = AC + BC we start as follows. We let A be as defined in (3) on p. 125 of
Sec. 4.1. Similarly for B and C. Then, by matrix addition, p. 260,

ail +bn app+ b1 || en c11
(A+B)C = )
az1 + by ax +bxy || (&%)
By matrix multiplication, the first entry, which we write out by distributivity of numbers, is as below.
(E1) (a1 + bip)en + (a2 + bi)ezr = aicir + bricnn + aixear + biicar.

Similarly for the other entries of (A + B)C. For the right-hand side of (2c¢) you set up AC + BC. The
first entry we obtain can then be rearranged by commutativity of numbers:

(E2) ayiciy +aipczr + briciy + bricar = apcn + bricn + aipezn + brieay.

But this shows that the right-hand side of (E2) is precisely equal to the right-hand side of (E1), which
we obtained for (A + B)C. After writing out these steps for all other three entries, you have proven
(2c) on p. 264. By using the same approach as outlined for (2c), you will be able to prove (2a), (2b),
and (2d). Always remember that these proofs hinge on the fact that individual entries in these
matrices are numbers and, as such, obey the rules with which you are familiar.

29. Application: profit vector. If we denote by ps the profit per sofa, by p¢ the profit per chair, and

by pr the profit per table, then we can denote by p = [ps pc prl" the profit vector. To
compute the total profit per week for F; and F3, respectively, we need

ps
A 400 60 240 400ps + 60pc + 240pr
V= p = p = .
100 120 500 100ps + 120pc + 500pr

pPT
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We are given that
ps = $85, pc = $62, pr = $30,

so that

v=Ap=

100 - $85 + 120 - $62 + 500 - $30

400ps + 60pc + 240pr
100ps + 120p¢ + 500p7

[400 -$85 4+ 60 - $62 + 240 - $30}

This simplifies to [$44,920 $30,940]" as given on p. A17.

Sec. 7.3 Linear Systems of Equations. Gauss Elimination

This is the heart of Chap. 7. Take a careful look at Example 2 on pp. 275-276. First you do Gauss
elimination. This involves changing the augmented matrix A (also preferably denoted by [A | b] on

p- 279) to an upper triangular matrix (4) by elementary row operations. They are (p. 277) interchange of
two equations (rows), addition of a constant multiple of one equation (row) to another equation (row), and
multiplication of an equation (a row) by a nonzero constant c¢. The method involves the strategy of
“eliminating” (“reducing to 0”) all entries in the augmented matrix that are below the main diagonal. You
obtain matrix (4). Then you do back substitution. Problem 3 of this section gives another carefully
explained example.

A system of linear equations can have a unique solution (Example 2, pp. 275-276), infinitely many
solutions (Example 3, p. 278), and no solution (Example 4, pp. 278-279).

Look at Example 4. No solution arises because Gauss gives us “0 = 12,” that is, “Ox3 = 12,” which is
impossible to solve. The equations have no point in common. The geometric meaning is parallel planes
(Fig. 158) or, in two dimensions, parallel lines. You need to practice the important technique of Gauss
elimination and back substitution. Indeed, Sec. 7.3 serves as the background for the theory of Secs. 7.4 and
7.5. Gauss elimination appears in many variants, such as in computing inverses of matrices (Sec. 7.8, called
Gauss—Jordan method) and in solving elliptic PDEs numerically (Sec. 21.4, called Liebmann’s method).

Problem Set 7.3. Page 280

3. Gauss elimination. Unique solution. Step 1. Construct the augmented matrix. We express the
given system of three linear nonhomogeneous equations in the form Ax = b as follows:

8y +6z=—6  whichis 0 8 6||y|=]-6
—2x+4y —6z= 40 -2 4 —6]|z 40

From this we build the corresponding augmented matrix [A | b]:

11 —-1] 9 ain aiz a3 | b
[A|b] = 0 8 6| —6 is of the general form as ay axy | b
-2 4 —61 40 a1 axn a3l bs

The first three columns of [A | b] are the coefficients of the equations and the fourth column is the
right-hand side of these equations. Thus, the matrix summarizes the information without any loss of
information.

Step 2. Perform the Gauss elimination on the augmented matrix. It is, of course, perfectly acceptable
to do the Gauss elimination in terms of equations rather than in terms of the augmented matrix.
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However, as soon as you feel sufficiently acquainted with matrices, you may wish to save work in
writing by operating on matrices. The unknowns are eliminated in the order in which they occur in
each equation. Hence start with x. Since x occurs in the first equation, we pivot the first equation.
Pivoting means that we mark an equation and use it to eliminate entries in the equations below. More
precisely, we pivot an entry and use this entry to eliminate (get rid of ) the entries directly below. It is
practical to indicate the operations after the corresponding row, as shown in Example 2 on p. 276 of
the textbook. You obtain the next matrix row by row. Copy Row 1. This is the pivot row in the first
step. Variable x does not occur in Eq. (2), so we need not operate on Row 2 and simply copy it. To
eliminate x :r:rom Eq. (3), we add 2 times Row 1 to Row 3. Mark this after Row 3 of the following
matrix [A | b], which, accordingly, takes the form

1 1 -1 9
8 6| —6
6 —8 1| 58| Row3+2Row 1.

[Alb]= |0
0
If you look it over, nothing needed to be done for a1, since ay; was already zero. We removed

a3z = —2 with the pivot a;; = 1, and knew that a3; 4+ 2a;; = 0 as desired. This determined the
algebraic operation of Row 3 4+ 2 Row 1. Note well that rows may be left unlabeled if you do not
operate on them. And the row numbers occurring in labels always refer to the previous matrix just as
in the book. Variable x has now been eliminated from all but the first row. We turn to the next
unknown, y. We copy the first two rows of the present matrix and operate on Row 3 by subtracting

from it % times Row 2 because this will eliminate y from Eq. (3). Thus, the new pivot row is Row 2.
The result is

1 1 —-1] 9
[R|f]=|0 8 6| -6
0

0 —% | 122 ] Row 3 — 2 Row2.

If you look over the steps going from [Z | f;] to [R | f], understand the following. To get the correct

number of times we wanted to subtract Row 2 from Row 3, we noted that @y, = 8 and a3, = 6. Hence

we need to find a value of k such that a3p — ka>> = 0. This is, of course, k = a3y /dy = g = %.

Thus, we had the operation Row 3 — 43'1 Row 2, so that for the new entry r3» in matrix [R | f]
r32=532—%522=6—%-826—620.
Further computations for r33 and f3 were
r3=ds—3dp=-8—3-6=-%; fi=by—3by=58—3(—6)=13.

There was no computation necessary for r3; by design of the elimination process. Together the last
row of [R | f] became [r3] r3 r33 H1=10 0 —% %]. We have now reached the
end of the Gauss elimination process, since the matrix obtained, denoted by [R | f], is in (upper)
triangular form.

Step 3. Do the back substitution to obtain the final answer. We write out the three equations

(D) X+ y— z=09,
() 8y 4+ 6z = —6,

3) —2, =12
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Equation (3) gives
=12 . (-&)=-5, z=-5|.
Substituting z = —5 into Eq. (2) gives us
y=3(—6-62)=4(—6+(—6)(-5)=4(—-6+30)=2 =3 [y=3|
Substituting y = 3 and z = —5 into Eq. (3) yields
x=9-y4+7z=9-34+(-5=9-3-5=9-8=1 x=1|

Thus, we obtained the unique solution

This is possibility (b) on p. 280 for solutions of linear systems of equations and illustrated by
Example 2, pp. 275-276 in the textbook.

Remark. In the back substitution process, when doing the problem by hand, it may be easier to
substitute the value(s) obtained into the equations directly, simplify and solve, instead of first writing
down the equation with the wanted variable isolated on the left-hand side and the other variables on
the right-hand side and then substituting the values (as we did here for conceptual clarity). Thus, the

alternative approach, suggested here, would be to substitute the result from Eq. (3), thatis, z = —5
into Eq. (1) directly:

8y 4+ 6z = 8y + 6(—5) = 8y — 30 = —6; 8y = —6+30 = 24; y:%:&
Furthermore,
x+y—z=x+3-(-5=x4+34+5=x+8=9; x=9-8=1.
Step 4. Check your answer by substituting the result back into the original linear system of equations.

x+ y— z= I1+3—(=5) = 14345 = 9.V
y+6z= 8:-346-(-5 = 24-30 =-6.V
—2x+4y—6z2=(-2)-14+44-3-6(5)=-2+4+124+20= 40. v

Our answer is correct, because 9, —6, 40 are the right-hand sides of the original equations.

7. Gauss elimination. Infinitely many solutions. From the given linear homogeneous system we
get the augmented matrix

[Alb]=| -1 1 =210
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Using Row Las the pivot row, we eliminate a»; = —1 and a3; = 4 by means of the pivot a;; = 2
and get [A | b]. Then we have to pivot Row 2 to get rid of the remaining off-diagonal entry —8 in
Row 3. We get [R | f].

2 4 0 2 4 1]0
Albl=|0 3 -3|o|R2+LIRI [RIfl=]|0 3 -3]o0
0 —8 410]|R3-2RI 0o 0 o0lo

[NSIOSTRY

R3 + §R2.

If you look back at how we got [R | f], to get the correct number of times we want to add Row 2
(denoted by “R2”) to Row 3 (“R3”), we note that @y, = 3 and a3, = —8. We find the value of k, such

that a3, — kary = 0, thatis, k = a3 /ax» = —%. Since this value was negative we did a row addition.
For the back substitution, we write out the system

&) 3y — %z =0.

The last row of [R | f] consists of all zeroes and thus does not need to be written out. (It would be

0 = 0). Equation (5) gives

Substituting this into Eq. (4) gives
x=5(—4y —2) = 5(—4y —2y) = 3y x=-3y|.
Furthermore,

y is arbitrary.

Thus, we have one parameter; let us call it . We set y = ¢. Then the final solution becomes (see
p.- Al7)

x=—-3y=-3¢t, y=t, z=2y=2t.

Remark. You could have solved Eq. (5) for y and obtained

Z

N|—

y:

and substituted that into Eq. (4) to get

x=3((-4-(32) —2) = (22 —2) = -3z x=-3z|.

Now

Then you would set z = ¢ and get

—_3,=_3 =1, _1 —
X——ZZ— Zt’ y—zz—zta Z—t’

which is also a correct answer. (Finally, but less likely, you could also have chosen x to be arbitrary
and obtained the result x = ¢,y = —%t, and z = —%t.) The moral of the story is that we can choose
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17.

which variable we set to the parameter ¢ with one choice allowed in this problem. This example
illustrates possibility (c) on p. 280 in the textbook, that is, infinitely many solutions (as we can choose
any value for the parameter ¢ and thus have infinitely many choices for ¢) and Example 3 on p. 278.

Electrical network. We are given the elements of the circuits, which, in this problem, are batteries
and Ohm’s resistors. The first step is the introduction of letters and directions for the unknown
currents, which we want to determine. This has already been done in the figure of the network as
shown. We do not know the directions of the currents. However, this does not matter. We make a
choice, and if an unknown current comes out negative, this means that we have chosen the wrong
direction and the current actually flows in the opposite direction. There are three currents 1,, I, I5;
hence we need three equations. An obvious choice is the right node, at which I5 flows in and 7, and
I, flow out; thus, by KCL (Kirchhoff’s Current Law, see Sec. 2.9 (pp. 93-99) and also Example 2,
pp. 275-276),

The left node would do equally well. Can you see that you would get the same equation (except for a
minus sign by which all three currents would now be multiplied)? Two further equations are obtained
from KVL (Kirchhoff’s Voltage Law, Sec. 2.9), one for the upper circuit and one for the lower one.
In the upper circuit, we have a voltage drop of 2/; across the right resistor. Hence the sum of the
voltage drops is 211 + I3 + 21} = 411 + I3. By KVL this sum equals the electromotive force 16 on the
upper circuit; here resistance is measured in ohms and voltage in volts. Thus, the second equation for
determining the currents is

AL + 1 = 16.

A third equation is obtained from the lower circuit by KVL. The voltage drop across the left resistor
is 41, because the resistor has resistance of 4 2 and the current /I, is flowing through it, causing a
drop. A second voltage drop occurs across the upper (horizontal) resistor in the circuit, namely 1 - /3,
as before. The sum of these two voltage drops must equal the electromotive force of 32 V in this
circuit, again by KVL. This gives us

41, + I3 = 32.
Hence the system of the three equations for the three unknowns, properly ordered, is

L+ L—-—5I= 0.
41 + I3 = 16.
41, — I3 = 32.

From this, we immediately obtain the corresponding augmented matrix:

1 1 -1 0 ajy  anp a | b
[A|b]= 1|4 0 1116 is of the form an| 115%) a3 | by
0 4 1132 as| asp ayy | b3

The pivot row is Row 1 and the pivot a;; = 1. Subtract 4 times Row 1 from Row 2, obtaining

[Abl=|0 —4 5|16|Row2—4Row I.
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Note that Row 1, which is the pivot row (or pivot equation), remains untouched. Since now both

a>1 = 0 and a3; = 0, we need a new pivot row. The new pivot row is Row 2. We use it to eliminate
a3 = 4, which corresponds to I, (having a coefficient of 4) from Row 3. To do this we add Row 2 to
Row 3, obtaining

1 1 -1 0
[Rif]l=]0 -4 5116
0 0 6 | 48 | Row 3 4+ Row 2.

Now the system has reached triangular form, that is, all entries below the main diagonal of R are 0.
This means that R is in row echelon form (p. 279) and the Gauss elimination is done. Now comes the
back substitution. First, let us write the transformed system in terms of equations from

1 1 —1||h 0
0 —4 S5(|hL|=]16
0 0 6| |1 48

and obtain

L+ L— Ir= 0.
—4I, + 513 = 16.
613 = 48.

From Eq. (3) we obtain

63 =48, L =%=38.

We substitute this into Eq. (2) and get
—AL + 51 = -4, +5-8=16; —4L +40=16; —4L =16—40=—-24; I, ==2=6.
Finally, by substituting /> = 6 and I3 = 8 into Eq. (1), we get
L+5L—-1=0; h=L-1=8—6=2.

Thus, the final answer is I; = 2 [A] (amperes), I = 6 [A], and I3 = 8 [A].

Sec. 7.4 Linear Independence. Rank of a Matrix. Vector Space

Linear independence and dependence is of general interest throughout linear algebra. Rank will be the
central concept in our further discussion of existence and uniqueness of solutions of linear systems in
Sec. 7.5.

Problem Set 7.4. Page 287

1. Rank by inspection. The first row equals —2 times the second row, that is, [4 —2 6] =
—2[-2 1 3]. Hence the rank of the matrix is at most 1. It cannot be 0 because the given
matrix does not contain all zeros as entries. Hence the rank of the matrix = 1. The first column
equals —2 times the second column; furthermore, the first column equals % times the third column:

e A
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From these two relationships together, we conclude that the rank of the transposed matrix (and hence
the matrix) is 1. Another way to see this is to reduce

4 -2 4 -2
-2 1 to 0 O0|Row2+ 1Rowl
6 -3 0  0]Row3—3Rowl

which clearly has rank 1. A basis for the row space is [4 —2 6] (or equivalently [2 —1 3]
obtained by division of 2, as given on p. A17). A basis for the column space is [4 —2]T or

equivalently [2 —l]T. Remark. In general, if vy, v, v3 form a basis for a vector space, so do
c1v1, c2v2, c3v3 for any constants c1, ¢z, c3 all different from 0. Hence any nonzero multiple of
4 -2 6] and any nonzero multiple of [4 —2]T are valid answers for a basis. The row basis

and the column basis here consists of only one vector, respectively, as the rank is one.

3. Rank by row reduction. In the given matrix, since the first row starts with a zero entry and the
second row starts with a nonzero entry, we take the given matrix and interchange Row 1 and Row 2.

0 3 5 3 5 0| Row 2
3 5 0 0 3 5 | Row 1.
5 0 10 5 0 10

Then the “new” Row 1 becomes the pivot row and we calculate Row 3 — % Row 1. Next Row 2
becomes the pivot row and we calculate Row 3 — % . 23—5 Row 2. The two steps are

35 0 35 0
0 3 5 0o 3 5
0 -% 10| Row3— 3 Row [; 0 0 Z|Row3—1.ZRow2

The matrix is in row-reduced form and has 3 nonzero rows. Hence the rank of the given matrix is 3.
Since the given matrix is symmetric (recall definition, see pp. 267-268) the transpose of the given
matrix is the same as the given matrix. Hence the rank of the transposed matrix is 3. A basis for the
row space is [3 5 01,10 3 5], and [0 0 1] (last row multiplied by 9/215). By
transposition, a basis for the column space is [3 5 O]T, [0 3 S]T, [0 0 1]T.

13. Rank of square. A counterexample is as follows. rank A = rank B = 1:

0 1 1 0
A= ) B: ’
0 0 0 0

but rank (A%) = 0 # rank (B?) = 1 because
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21. Linear dependence. We form a matrix with the given vectors [2 0 0 71,
2 0 0 8], [2 0 0 9], [2 0 1 0] as rows and interchange Row 4
with Row 1; pivot the “new” Row 1 and do the three row reductions as indicated:

2 0 0 7 2 0 1 0 2 0 1 0
2 0 0 8 2 0 0 8 0 0 —1 —8|Row2—Rowl
2 0 0 9 2 0 0 9 0 0 —1 —9|Row3—Rowl
2 0o 1 of [2 0o o0 7] [0 0 -1 —7]|Row4—Rowl.

Then we pivot Row 2 and do two row reductions; pivot Row 3 and add Row 3 to Row 4:

(2 0 1 0] 2 0 1 0
0 0 -1 -8 0 0 -1 -8
0 0 0 1|Row3—Row?2 0o 0 0 1
K 0 0 —1]Row4—Row2; | 0 0 0 0 | Row 4 + Row 3.

Since the last row is 0, the matrix constructed from the 4 vectors does not have the full rank of 4 but
has rank 3. Thus, the four given vectors are linearly dependent by Theorem 4, p. 285, with p = 4,
n=4,and rank =3 <p =4.

Sec. 7.5 Solution of Linear Systems: Existence, Uniqueness

Remember the main fact that a linear system of equations has solutions if and only if the coefficient matrix
and the augmented matrix have the same rank. See Theorem 1 on p. 288.

Hence a homogeneous linear system always has the trivial solution x = 0. It has nontrivial solutions if
the rank of its coefficient matrix is less than the number of unknowns.

The dimension of the solution space equals the number of unknowns minus the rank of the coefficient
matrix. Hence the smaller that rank is, the “more” solutions will the system have. In our notation [see (5)
on p. 291]

nullity A = n — rank A.

Sec. 7.6 For Reference: Second- and Third-Order Determinants

Cramer’s rule for systems in 2 and 3 unknowns, shown in this section, is obtained by elimination of
unknowns. Direct elimination (e.g., by Gauss) is generally simpler than the use of Cramer’s rule.

Sec. 7.7 Determinants. Cramer’s Rule

This section explains how to calculate determinants (pp. 293-295) and explores their properties
(Theorem 2, p. 297). Cramer’s rule is given by Theorem 4, p. 298, and applied in Prob. 23 below. Note
that the significance of determinants has decreased (as larger matrices are needed), certainly in
computations, as can be inferred from the table in Prob. 4 on p. 300.

Problem Set 7.7. Page 300

7. Evaluate determinant.

cos o sin o
=cosa cos B — sina sin B = cos(a + B) [by (6), p. A64 in App. 3].

sin 8 cos
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15. Evaluation of determinants. We use the method of Example 3, p. 295, and Example 4, p. 296.
Employing the idea that the determinant of a row-reduced matrix is related to the determinant of the
original matrix by Theorem 1, p. 295, we first reduce the given matrix using Row 1 as the pivot row:

(1 2 0 0 (1 2 0 0
2 4 2 0 0 0 2 0 | Row 2 — 2 Row 1.
0 2 9 2 0 2 9 2
K 0 2 16 K 0 216
We interchange Row 2 and Row 3 and then use Row 3 as the pivot row:
1 2 0 0] 1 2 0 0]
0 2 9 2 0 2 9 2
0 0 2 0 0 0 2 0
K 0 216 K 0 0 16 | Row 4 — Row 3.

Since this matrix is in triangular form, we can immediately figure out the determinant of this reduced
matrix. We have det(reduced matrix) = (—1) - det(original matrix), with the multiplicative factor of
—1 due to one row interchange (!) by Theorem 1, part (a), p. 295. Thus, we obtain

det(original matrix) = —1 - det(reduced matrix)
= —1 - (product of the entries in the diagonal)
=—1-(1-2-2-16) = —64.
23. Cramer’s rule. The given system can be written in the form Ax = b, where A is the 3 x 3 matrix

of the coefficients of the variables, x a vector of these variables, and b the vector corresponding to
the right-hand side of the given system. Thus, we have

3y—dz= 16 0 3 -4 |x 16
2x =5y +7z=-27 which is 2 =5 Tlly|=1]-27
—x %= 9 -1 0 -9z 9

Applying Theorem 4, p. 298, to our system of three nonhomogeneous linear equations, we proceed
as follows. Note that we can develop the determinants along any column or row. The signs of the
cofactors are determined by the following checkerboard pattern:

Note that we try to develop along columns or rows that have the largest number of zero entries. This
simplifies our hand calculations. The determinant D of the system is

0 3 4
-5 7 3 - 3 —4
D=detA=| 2 -5 71=0- -2 +(-1)-
-9 - -5 7
-1 0 -9

=23 (99— (4-0-C-7T=(4D(=5) =(-2)(-27)— (21 —20) =54 — 1 = 53.
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The computation concerning the three determinants in the numerators of the quotients for the three
unknowns comes next. Note that we obtain D by taking D and replacing its first column by the
entries of vector b, D, by replacing the second column of D with b, and D3 by replacing the third
column.

For D; we develop along the second column (with the signs of the cofactors being —, +, —). Both
determinants D, and D3 are developed along the first column. Accordingly, the signs of the cofactors
are +, —, +:

16 3 4
Dy =1|-27 -5 7
9 0 -9
—27 16 —4 16 —4
=(-3)- +(=5)- 0.
9 - -9 =27 7

= E3)(E2DNED—=T-9)—=5-(16(=9) - (=4 - 9)
=(—3)(243 —63) —5-(—144 4+ 36) = (—3) - 180+ 5 - 108 = —540 4 540 = 0.

0 16 —4
Dr=| 2 —271 7
1 9 —9

27 7 16 —4 16 —4

R T R I T R Y A

= (=2)(16(=9) = (=4) - 9) = 1 - (16 7 — (~4)(=27))
— (=2)(—144 + 36) — (112 — 108) = (—2)(—108) — 4 = 212.

0 3 16

2 =5 3 16 16
Dy=| 2 -5 =-27|=0- -2 -1

1 0 0 9 -5 =27

—1 0 9

=(-2)-27—-(-81480) = —54 + 1 = —-53.
We obtain the values of the unknowns:
D 0 D> 212 D3 —-53
X=—=—=0, y:—:—:4’ = — = — = —

D 53 D 53 D 53

Sec. 7.8 Inverse of a Matrix. Gauss—Jordan Elimination

The inverse of a square matrix A is obtained by the Gauss—Jordan elimination as explained in detail in
Example 1 on pp. 303-304 of the textbook. The example shows that the entries of the inverse will, in
general, be fractions, even if the entries of A are integers.

The general formula (4) for the inverse (p. 304) is hardly needed in practice, whereas the special case
(4%*) is worth remembering.

Theorem 3 on p. 307 answers questions concerned with unusual properties of matrix multiplication.
Theorem 4 on the determinant of a product of matrices occurs from time to time in applications and
theoretical derivations.



Chap. 7 Linear Algebra: Matrices, Vectors, Determinants. Linear Systems 123

Problem Set 7.8. Page 308

3. Inverse. In the given matrix A, we can express the decimal entries in Row 1 as fractions, that is,

3 1 1
03 —0.1 0.5 T 10 5
A=|2 6 4 =2 6 4
5 0 9 5 0 9
Using A, we form
3 1 1

i ~10 7|1 0 0
AIl=2 6 410 1 0f,

5 0 910 0 1

which is our starting point. We follow precisely the approach of Example 1, pp. 303-304. The use of
fractions, that is, writing 0.3 as li, —0.1 = —11—0, etc. gives a more accurate answer and minimizes
rounding errors (see Chap. 19 on numerics). Go slowly and use a lot of paper to get the calculations
with fractions right. We apply the Gauss elimination (Sec. 7.3) to the 3 x 6 matrix [A I]. Using
Row 1 as the pivot row, eliminate 2 and 5. Calculate

3 1 1

& -% 3|1 0 o0

o 2 3|-2 1 O0|Row2-2.2Rowl (ie,Row2—Z Rowl)
(. 2|-2 0 1J/Row3-..5Rowl (ie,Row3— 2 Rowl).

Next we eliminate % (the only entry left below the main diagonal), using Row 2 as the pivot row:

3 1 1
20 2 20
o 3 3|-3 1 0
0 0 I1-15 -1 1JRow3—3-2Row2 (ie,Row3— § Row2).

This is [U H] obtained by Gauss elimination. Now comes the Jordan part, that is, the additional
Gauss—Jordan steps, reducing the upper triangular matrix U to the identity matrix I, that is, to
diagonal form with only entries 1 on the main diagonal. First, we multiply each row by appropriate
numbers to obtain 1’s on the main diagonal:
10 0 0 ? Row 1
3 3
0 1 ol ) 0| 55 Row 2

0 0 1]|-30 —% 2|2 Row3.

10 Rowl—%Row3

3
% ROW2—11—OROW3.

0 0 1[-30 -4 2
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23.

Finally, we eliminate —% above the diagonal using Row 2 as the pivotal row:

54 5 —Y]Rowl+ 4 Row2.
1 1
o 1 of 2 I -1

The system is in the form [I A~'], as explained on pp. 302—303. Thus, the desired inverse matrix is

54 09 -34
2 02 =02
2 =30 -0.5 2

54
A'=| 2

i 2o
n|— n.n|:‘]

o=

Check the result in this problem by calculating the matrix products AA~'and A~'A. Both should
give you the matrix I.

Formula (4) for the inverse. Probs. 21-23 should aid in understanding the use of minors and
cofactors. The given matrix is

03 -0.1 05 T
A=|2 6 41=12 6 4
5 0 9 5 0 9

In (4) you calculate 1/det A = 1/1 = 1. Denote the inverse of A simply by B = [bj;]. Calculate the
entries of (4):

6 4
by =cn = = 54,
9
_11 .
bp=cy=—| 0 2 =—(—2)=—,
0 9 10 10
_11
b13=C31= 10 2 =—4—3=—i—@=—ﬁ=—u,
6 4 10 10 10 10 5
2
by =cip=— = —(18 —20) =2,
5 3 2 2 25 2
— _ |10 20 27 5 27 _ _ 1
by =cn = =020 0=i0=5
5 9
31
by=cp=—|" |l=-(B-1)=-(B-8)=-3=-1
) 4 10 10 10 10 5
2 6
b3 =c13 = =0-5-6=-30,
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3 _1
by =c3 = — 150 010 =—<—(—1—10'5)):_%=—%,
3 _1
b33:C33:120 610:%—{—%:%:2
Putting it all together, we see that
54 09 -34
Al = 2 02 —02],

-30 —-0.5 2

which is in agreement with our previous result in Prob. 3.

Sec. 7.9 Vector Spaces, Inner Product Spaces. Linear Transformations. Optional

The main concepts are vector spaces (pp. 309-310), inner product spaces (pp. 311-313), linear
transformations (pp. 313-315), and their composition (new!) (pp. 316-317). The purpose of such
concepts is to allow engineers and scientists to communicate in a concise and common language. It may
take some time to get used to this more abstract thinking. It can be of help to think of practical examples
underlying these abstractions.

Problem Set 7.9. Page 318

3. Vector space. We are given a set, call it S3, consisting of all vectors in R> satisfying the linear
1Y g g ymng

system
(D) —v; + 2v, + 3v3 =0,
() —4v, 4+ v, + vy =0.

Solve the linear system and get

1
vl = —7U3,
11
V2 = —5U3,

v3 is arbitrary.

Setting v3 = ¢, we can write the solution as

1
V1 —7t —%
v | = —%t =1 _% =1Vv.
v3 t 1

Thus, a basis for vector space S3 (verification below that S3 actually is a vector space) is v and also

—7v, that is, [1 11 =717 is also a basis for S3 (as on p. A18). We conclude that the dimension
of S3is 1.
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Now to show that S3 is actually a vector space, let a, b be arbitrary elements of S3. Since S3 is a
subset of R3, we know that each of a, b has three real components. Then

3) a=[a a 613]T = [a la, —7a]",
“ b=[bi by bl'=[b b =W,
so that their sum is

(A) a+b=[a;+b  llay+11by —Ta; —7b1]".

To show that a 4+ b is S3 we have to show that a 4 b satisfies the original system. By substituting the
components of a 4+ b into Eq. (1) we obtain

=aj(—14+22-21)+b1(—1+22 -21)
=0-a14+0-a, =0,

which means that a + b satisfies Eq. (1). The same holds true for Eq. (2) as you should show. This
proves that a 4+ b is S3. Next you show that I.1 and 1.2 on p. 310 hold. The 0 vector is

0=[0 0 0'=qg[ 11 -7, with a; = 0.
It satisfies Eq. (1) and Eq. (2), since we know that zero is always a solution to a system of

homogeneous linear equations. Furthermore, from computation with real numbers (each of the
elements of the vector is a real number!),

a+0=[a lla;, —Ta1]"+[0 0 0"
=[a,+0 1lla+0 —7a;+0]"
= [ay 11ag —7a1]T = a.
Since these solution vectors to the system live in R> and we know that 0 is a solution to the system
and, since 0 unique in R3, we conclude 0 is a unique vector in S3 being a subset of R>. This shows
that 1.3 holds for S3. For 1.4 we need that
—a=[—a; —lla Ta]".
It satisfies Eq. (1):
—(—ay) + 2(—1lay) + 21la; = a; — 22a; + 21a; = 0.
Similarly for the second equation. Furthermore,
a+(—a)=[a 11ay —7a1]T +[—ar —1lag 7a1]T
=[a1+(-a1) Uaj+(=la)) —Ta; +7a,]’
=0 0 0 =0,

which follows from (A) and the computation in R3. Furthermore, for each component, the inverse is
unique, so that together, the inverse vector is unique. This shows that I.4 (p. 310) holds. Axioms II.1,
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11.

I1.2, IT1.3 are satisfied, as you should show. They hinge on the idea that if a satisfies Eq. (1) and
Eq. (2), so does ka for any real scalar k. To show IL.4 we note that for

la = 1[a a a3]T = 1[ay 11a; —7al]-r

=[lay 1-1la; 1-(=Da1]" = a,

so that I1.4 is satisfied. After you have filled in all the indicated missing steps, you get a complete
proof that S5 is indeed a vector space.

Not a vector space. From the problem description, we consider a set, call it Ss, consisting of
polynomials of the form (under the usual addition and scalar multiplication of polynomials)

(B) ap+ aix + azx2 + a3x3 + a4x4

with the added condition
© ap,ay,az,az,as 2 0.

Ss is not a vector space. The problem lies in condition (C), which violates Axiom I.4. Indeed, choose
some coefficients not all zero, say, ap = 1 and a4 = 7 (with the others zero). We obtain a polynomial
1 + 7x*. It is clearly in Ss. Its inverse is

(A1) —A4+7H=—-1-7x*

because (1 + 7x*) + (=1 — 7x*) = 0. However, (A1) is not in Ss as its coefficients —1 and —7 are
negative, violating condition (C). Conclude that S5 is not a vector space. Note the strategy: If we can
show that a set S (with given addition and scalar multiplication) violates just one of the axioms on
p- 310, then S (under the given operations) is not a vector space. Can you find another polynomial
whose inverse is not in S5?

Linear transformation. In vector form we have y = Ax, where

05 =05
A= .
1.5 =25
The inverse is x = A~ 'y. Hence Probs. 11-14 are solved by determining the inverse of the

coefficient matrix A of the given transformation (if it exists, that is, if A is nonsingular). We use the
method of Sec. 7.8, that is,

Ao L T [by (4%), p. 304]
= y , P .
detA | —ay, ar

We have det A = (0.5) - (—=2.5) — (—0.5)(1.5) = —1.25 4+ 0.75 = —0.5. Thus,
Afl _ 1 ay —ai2 _ 1 —-2.5 0.5 _ 50 -1.0 .
detA | —g,, ap -05|1-15 05 3.0 —1.0

You can check the result that AA~! = Tand A~'A = L.
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15. Euclidean norm. Norm is a generalization of the concept of length and plays an important role in
more abstract mathematics (see, e.g., Kreyszig’s book on Functional Analysis [GenRef7] on p. Al of
App. 1 of the text). We have by (7) on p. 313
HB 1 —4]TH = P+ 124 (—42 = O+ T+ 16 = V26,
23. Triangle inequality. We have a + b = [3 1 4" +[-4 8§ —1]" =

[—1 9 —5]". Thus,

||a—|—b||:H[—1 9 —5]TH:\/(—1)2+92+(—5)2=m=m=10.34.

Also
lal =13 1 -4 =v26  (from Prob. 15)
bi=fi—4 8 17 =42 48+ 1P =VIEFT6IT =B =9,
Furthermore,

lall + [Ibll = v26 +9 = 5.099 + 9 = 14.099.

The triangle inequality, ||a + b|| < ||a|| + ||b]|, holds for our vectors a, b, since ||a + b|| = 10.34 <
la]l + ||b]| = 14.099.

Solution for Matrix Multiplication Problem (see p. 110 of this Student Solutions Manual and
Study Guide)

[1-10+3-40 1-1143-30 1-20+3-80 1-50+3-60
AB=|2-104+7-40 2-1147-30 2.-2047-80 2.-50+7-60
| 4-10+6-40 4.-11+6-30 4.2046-80 4.5046-60
10+ 120 11490 20+ 240 50 + 180

= |20+ 280 22 +210 40 + 560 100 + 420

| 40 + 240 44 4180 80 + 480 200 + 360

[130 101 260 230

= {300 232 600 520

280 222 560 560




Chap. 8 Linear Algebra: Matrix Eigenvalue Problems

Matrix eigenvalue problems focus on the vector equation
(D) AXx = AXx,

as described in detail on pp. 322-323. Such problems are so important in applications (Sec. 8.2) and
theory (Sec. 8.4) that we devote a whole chapter to them. Eigenvalue problems also appear in Chaps. 4, 11,
12, and 20 (see table on top of p. 323). The amount of theory in this chapter is fairly limited. A modest
understanding of linear algebra, which includes matrix multiplication (Sec. 7.2) and row reduction of
matrices (Sec. 7.3), is required. Furthermore, you should be able to factor quadratic polynomials.

Sec. 8.1 The Matrix Eigenvalue Problem. Determining Eigenvalues and Eigenvectors

It is likely that you will encounter eigenvalue problems in your career. Thus, make sure that you
understand Sec. 8.1 before you move on. Take a look at p. 323. In (1), A is any square (that is, n X n)
matrix and it is given. Our task is to find particular scalar A’s (read “lambda”—don’t be intimidated by this
Greek letter, it is standard mathematical notation) as well as nonzero column vectors x, which satisfy (1).
These special scalars and vectors are called eigenvalues and eigenvectors, respectively.

Example 1 on pp. 324-325 gives a practical example of (1). It shows that the first step in solving a
matrix eigenvalue problem (1) by algebra is to set up and solve the “characteristic equation” (4) of A. This
will be a quadratic equation in A if A is a 2 x 2 matrix, or a cubic equation if A is a 3 x 3 matrix (see
Example 2, p. 327), and so on. Then, we have to determine the roots of the characteristic equation. These
roots are the actual eigenvalues. Once we have found an eigenvalue, we find a corresponding eigenvector
by solving a system of linear equations, using Gauss elimination of Sec. 7.3.

Remark on root finding in a characteristic polynomial (4). The main difficulty is finding the roots
of (4). Root finding algorithms in numerics (say Newton’s method, Sec. 19.2) on your CAS or scientific
calculator can be used. However, in a closed-book exam where such technology might not be permitted,
the following ideas may be useful. For any quadratic polynomials aA? 4 bA + ¢ = 0 we have, from
algebra, the well-known formula for finding its roots:

—b + Vb2 — dac
2a '

(FO) Ao =

(Note that for the characteristic polynomials a = 1, but we did not simplify (FO) for familiarity.) For
higher degree polynomials (cubic—degree 3, etc.), the factoring may be possible by some “educated”
guessing, aided by the following observations:

F1. The product of the eigenvalues of a characteristic polynomial is equal to the constant term of that
polynomial.

F2. The sum of the eigenvalues are equal to (—1)*~! times the coefficient of the second highest term of
the characteristic polynomial.

Observations F1 and F2 are a consequence of multiplying out factored characteristic equations.

Example of root finding in a characteristic polynomial of degree 3 by “educated guessing.” Find
the roots (“eigenvalues”) of the following cubic characteristic polynomial by solving

F(A) =A% — 1422 4+ 191 + 210 = 0.

F1 suggests that we factor the constant term 210. We get 210 =1-2 -3 .5 - 7. Calculate, starting
with the smallest factors (both positive as given) and negative: f (1) = 216, f(—1) = 176, f(2) = 200,
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f(—=2) =108, f(3) = 168, f(—3) = 0. We found an eigenvalue! Thus, A; = —3 and a factor is (A + 3).
We can use long division and apply (FO) (as shown in detail on p. 39 of this Student Solutions Manual).
Or we can continue: f(5) = 80, f(—5) = 360, f(7) = 0. Hence A, = 7. (In case of nonzero f, we would
have plugged in —7: then the composite factors 2 - 3, —2 - 3, etc.). Next we apply F2. From F2 we know
that the sum of the 3 eigenvalues (roots) must equal (— 1?2 (—14) = 14. Hence A + Ay + A3 = (=3)+ 7+
A3 = 14, so that A3 = 10. Together, f(A) = (A 4+ 3)(A — 7)(A 4 10). Note that the success of this
approach is not guaranteed, e.g., for eigenvalues being a fraction % a decimal 0.194, or a complex
number 0.837, but it may be useful for average exam questions.

Problem Set 8.1. Page 329

1. Eigenvalues and eigenvectors. Diagonal matrix. For a diagonal matrix the eigenvalues are the
main diagonal entries. Indeed, for a general 2 x 2 diagonal matrix A we have

ar 0 1 0 apl — A 0
A— A= — A = .
0 ann 0 1 0 a»p — A

Then its corresponding characteristic equation is

ai — A 0
det(A — AI) =
azr —

‘ = (a1 —AM(axpn —1)=0.

Therefore its roots, and hence eigenvalues, are
)\.1 =daj] and )\2 = daj).

Applying this immediately to the matrix given in our problem

3.0 0
A= has eigenvalues A1 = 3.0, Ap = —0.6.
0 —-0.6

To determine the eigenvectors corresponding to A; = aj; of the general diagonal matrix, we have
ai — i 0 xi (@i — A)x1 + Ox2
(A —MDx = =
0 an — A [x2 Ox1 + (a2 — A1)x2
| an=Apx | |0
(a2 — A1)x2 0
Written out in components this is

(a11 — 2)x1 =0,
(a2 — A1)x2 = 0.

For our given matrix for A; = 3.0 we have

(3.0—-3.0)x; =0, which becomes Ox; =0,
(—0.6 —3.0)xp =0, which becomes —3.6x; =0.
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The first equation gives no condition. The second equation gives x» = 0. Together, for A1 = 3.0,
the eigenvectors are of the form [x] 0]". Since an eigenvector is determined only up to a nonzero
constant, we can simply take [1 O]T as an eigenvector. (Other choices could be [7 O]T,

[0.37 O]T, etc. The choices are infinite as you have complete freedom to choose any nonzero (!)
value for x1.)
For the eigenvectors corresponding to A, = ap of the general diagonal matrix, we have

(ai1 — A2)x1 =0,
(a2 — A2)x2 = 0.

For the second eigenvalue A, = —0.6 of our given matrix, we have

(3.0 = (=0.6))x; =0,
(=0.6 — (—=0.6))x2 = 0.

The first equation gives 3.6x; = 0, so that x; = 0. The second equation Ox; = 0 gives no condition.

Hence, by the reasoning above, the eigenvectors corrresponding to A, = —0.6 are of the form
0 xl
We can choose xp = 1 to obtain an eigenvector [0 I]T. We can check our answer by

multiplying the matrix by the vector just determined:

w07 BBl

which corresponds to eigenvalue A; = 3.0, which is correct! Also

w0 S

which corresponds to eigenvalue A, = —0.6, which is correct!

3. Eigenvalues and eigenvectors. Problem 1 concerned a diagonal matrix, a case in which we could
see the eigenvalues immediately. For a general 2 x 2 matrix the determination of eigenvalues and
eigenvectors follows the same pattern. Example 1 on pp. 324-325 illustrates this. For Prob. 3 the

matrix is
5 =2 5—A2 =2
A= so that A—Al = .
9 -6 9 —6-—2A

We calculate the characteristic equation by taking the determinant of A — AI and setting it equal to
zero. Here

5—x =2

=0-M)(—-6—-2)+2-9
o e =G )+

=224+ A—-30+18
=M 4+Ar-12
= (40 - 3) =0,
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13.

and from it the eigenvalues A; = —4, Ap = 3. Then we find eigenvectors. For .| = —4 we obtain the
system (2), on p. 325 of the textbook [withaj; =5,a11 — A =5—(—4)=5+4,a1p = —2;
a1 =9,ap =—6,a0 — A =—-6—(—4)=—-6+4]:

G +4dx — 2% =0 say, x1=2, x=9
x4+ (—6+4xy =0 (not needed).

We thus have the eigenvector x; = [2 9] corresponding to A; = —4. Similarly, for Ay = 3
obtain the system (2):

5—=3)x — 2x =0 say, x1=1, x=1
O +(—6—3)x =0 (not needed).

We thus have the eigenvector x, = [1  1]7 corresponding to A, = 3. Keep in mind that eigenvectors
are determined only up to a nonzero constant factor. Our results can be checked as in Prob. 1.

Eigenvalues and eigenvectors. Algebraic multiplicity, geometric multiplicty, and
defect of eigenvalues. Although not needed for finding eigenvalues and eigenvectors, we use
this problem to further explain the concepts of algebraic and geometric multiplicity as well as the
defect of eigenvalues. Ordinarily, we would expect that a 3 x 3 matrix has 3 linearly independent
eigenvectors. For symmetric, skew-symmetric, and many other matrices this is true. A simple
example is the 3 x 3 unit matrix

1 0 0
I=1|0 1 0],
0o 0 1

which has but one eigenvalue, A = 1 (I being a diagonal matrix, so that by Prob. 1 of Sec. 8.1, the
eigenvalues can be read off the diagonal). Furthermore, for I, every (nonzero) vector is an
eigenvector (since Ix = 1 - x). Thus, we can choose, for instance, [1 0 O]T, [0 1 O]T,
[0 0 117 as three representative independent eigenvectors corresponding to A = 1.

Let us contrast this to the matrix given in this problem. It has the characteristic equation

13— A 5 2
7-x -8
2 7—x =8 |=(13-21)
7— A
5 4 7— A
2 -8 2 T—ax
-5 +2
5 77— 5 4
= 2342722 — 24350 + 729
=—x=-9°%=0.

We conclude that A = 9 is an eigenvalue of algebraic multiplicity 3. We find eigenvectors. We set
A — 9 in the characteristic matrix to get

4 5 2
A-O9I=|2 -2 -8
5 4 =2
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29.

Following the approach of Example 2, p. 327, we row-reduce the matrix just obtained by Gauss
elimination (Sec. 7.3) by the following operations:
5 2 |[PivotRow 1
—3 -9 |Row?2 — JRow 1
9
1

—14—8 Row3—%Row 1.

[

Next we pivot Row 2 and perform Row 3 — % Row 2 and obtain the following matrix:

4 5 2
9

0 -3 -9

0 0 0

We see that the reduced matrix has rank 2, so we can choose one unknown (one component of an
eigenvector) and then determine the other two components. If we choose x3 = 1, then we find from
the second row that

—30-93=0, xm=-3%9p=-23=-2-1=-2
Finally, in a similar vein, we determine from the first row (with substituting x, = —2 and x3 = 1) that
X1=—1Gn+26)=x=—15-(-2)+2-1)= —1(-8) =2.

Together, this gives us an eigenvector [2 —2 17 corresponding to A = 9. We also have that the
defect A, of A is the algebraic multiplicity M, minus the geometric multiplicty m; (see pp. 327-328
of textbook). As noted above, the algebraic multiplicity for A = 9 is 3, since the characteristic
polynomial is —(A — 9)°, so that A appears in a power of 3. The geometric multiplicty for A = 9 can
be determined as follows. We solved system A — 91 = 0 by Gauss elimination with back
substitution. It gave us only one linearly independent eigenvector. Thus, we have that geometric
multiplicity for A = 9 is 1. [Compare this to Example 2 on p. 327, which gives two independent
eigenvectors and hence for a geometric multiplicty of 2 for the eigenvalue —3 (which appeared as a
double root and was hence of algebraic multiplicity 2).] Hence for our Prob. 13 we have that the
defect A, for A =9 is

Ay =M, —my gives us Ag=Mg—mg=3—1=2.

Thus, the defect for A = 9 is 2. (By the same reasoning, the defect for the eigenvalue —3 in
Example 2, p. 327 of the textbook, is A_3 = M_3 —m_3 =2 — 2 = (. For the 3 x 3 unit matrix I
discussed at the beginning, the defectof A = 1isA1=M_| —m_; =3-3=0.)

Complex eigenvectors. The reasoning is as follows. Since the matrix is real, which by definition
means that its entries are all real, the coefficients of the characteristic polynomial are real, and we
know from algebra that a polynomial with real coefficients has real roots or roots that are complex
conjugate in pairs.

Sec. 8.2 Some Applications of Eigenvalue Problems

Take a look at the four examples to see precisely how diverse applications lead to eigenvalue problems.
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Problem Set 8.2. Page 333
1. Elastic Membrane. We follow the method of Example 1 on p. 330. From the given matrix
3.0 1.5
A =
1.5 3.0
we determine the characteristic equation

3.0—-A 1.5
1.5 3.0—A

det(A — AI) =

=(B0-21)?—-15=10-22-6.0-14+6.75=0.
Then by (FO) from Sec. 8.1 above

—b+ b2 —4ac  6.0+,/(6.0)2 —4-(1.0)-(6.75)
)\,1,2 = =
2a 2.0
_6.0£90
o 2.0

sothat Ay =3.0 — 1.5 =1.5and A, = 3.0 4 1.5 = 4.5. First, we deal with eigenvalue A; = 1.5.
A corresponding eigenvector is obtained from one of the two equations

=3.0x15,

B.0—-1.5)x +1.5x =0, 1.5x1 + (3.0 — 1.5)x2 = 0.

They both give us x; = —x, so that we can take [1 —1]T as an eigenvector for Ay = 1.5.
Geometrically, this vector extends from the origin (0, 0) to the point (1, —1) in the fourth quadrant,
thereby making a 315 degree angle in the counterclockwise direction with the positive x-axis.
Physically, this means that the membrane from our application is stretched in this direction by a
factor of Ay = 1.5.

Similarly, for the eigenvalue A, = 4.5, we get two equations:

(3.0 —4.5)x1 + 1.5x, = 0, 1.5x1 + (3.0 —4.5)x = 0.

Using the first equation, we see that 1.5x; = 1.5x,, meaning that x; = x so that we can take
[1 l]T as our second desired eigenvector. Geometrically, this vector extends from (0, 0) to (1, 1)
in the first quardrant, making a 45 degree angle in the counterclockwise direction with the positive
x-axis. The membrane is stretched physically in this direction by a factor of A, = 4.5.

The figure on the facing page shows a circle of radius 1 and its image under stretching, which is an
ellipse. A formula for the latter can be obtained by first stretching, leading from the

circle: 43 =1,
to an
dllipse: L4 2
P& Y T2 T

whose axes coincide with the x1- and the x»-axes, and then applying a 45 degree rotation, that is,
rotation through an angle of « = 7 /4, given by

X1 — X2 . X1+ x2
V=2Xx1COS +xp8Inx =

i G

U=xicosa —xpsino =
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Sec. 8.2 Prob. 1. Circular elastic membrane stretched to an ellipse

15. Open Leontief input—output model. For reasons explained in the statement of the problem, we
have to solve x — Ax =y for x, where A and y are given. With the given data we thus have to solve

1-0.1 —-04 -0.2 X1 0.1
x—Ax=(I—-A)x=| -05 1 —0.1 x|=y={03
—0.1 —-0.4 1—-04] |x3 0.1

For this we can apply the Gauss elimination (Sec. 7.3) to the augmented matrix of the system

09 -04 -02 0.1
—0.5 1.0 —-0.1 0.3
-0.1 —-04 0.6 0.1

If you carry 6 decimals in your calculation, you will obtain the solution (rounded)

x1 = 0.55, x2 = 0.64375, x3 = 0.6875.

Sec. 8.3 Symmetric, Skew-Symmetric, and Orthogonal Matrices
Remember the definition of such matrices (p. 335). Their complex counterparts will appear in Sec. 8.5.

Consider Example 1, p. 335: Notice that the defining properties (1) and (2) can be seen immediately.
In particular, for a skew-symmetric matrix you have aj; = —a;j, hence the main diagonal entries must be 0.

Problem Set 8.3. Page 338

3. A common mistake. The matrix
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17.

is not skew-symmetric because its main diagonal entries are not 0. Furthermore, the matrix is not
orthogonal since A~ is not equal to AT. To determine the spectrum of A, that is, the set of all
eigenvalues of A, we first determine the characteristic equation

2—A 8
-8 2—A

=2 -7 =8-(=8)

=A% — 40 +68=0.

Its roots are

—b £+ V/b? — 4ac 4+ v16—4-68

b2 = 2a 2
4+ V2256 4+iV256 4+il6 ) ig
— = = = l.
2.0 2 2

Thus, the eigenvalues are A; = 2 + 8i and A, = 2 — 8i. An eigenvector for A; = 2 + 8i is derived
from

2—-24+8))x; +8x2 =0, =81 +2 -2+ 8))x =0.

Both equations give us that x, = ix;. (Note that the second equation gives you xo = (—1/i)x; and
you note that —1 = i% so that xy = (i2/i)x1 = ix1). Choosing x; = 1 gives the eigenvector [1 i]T.
Similarly, for Ay = 2 — 8i we have that

Q2—2—8))x1 +8n =0,  —8 42— (2—8i)x =0.

Both equations give us x; = —ix;. Choosing x; = 1 we get the eigenvector [1 —il". Together we
have that the spectrum of A is {2 + 8i, 2 — 8i}. Theorem 1, p. 335, requires that (a) the eigenvalues
of a symmetric matrix are real and (b) that the eigenvalues of a skew-symmetric matrix are pure
imaginary (that is, of the form bi) or zero. Neither (a) nor (b) is satisfied, as we observed from the
outset and are being confirmed by the spectrum and Theorem 1. Theorem 5, p. 337, states that the
eigenvalues of an orthogonal matrix are real or complex conjugates in pairs and have absolute
value 1. Although our eigenvalues are complex conjugates, their absolute values are ’)\1,2‘ =

V22 + (£8)2 = /68 = 24/17 = 8.246 # 1. Hence our observation that A is not an orthogonal
matrix is in agreement with Theorem 5.

Inverse of a skew-symmetric matrix. Let A be skew-symmetric, that is,

() AT = —A.

Let A be nonsingular. Let B be its inverse. Then

2 AB =1

Transposition of (2) and the use of the skew symmetry (1) of A give

(3) I=1' = (AB) =B'AT =B'(—A) = —B'A.

Now we multiply (3) by B from the right and use (2), obtaining
B=-B'AB=-B'"

This proves that B = A~! is skew-symmetric.
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Sec. 8.4 [Eigenbases. Diagonalization. Quadratic Forms

An outline of this section is as follows. For diagonalizing a matrix we need a basis of eigenvectors
(“eigenbasis”). Theorems 1 and 2 (see pp. 339 and 340) tell us of the most important practical cases when
such an eigenbasis exists. Diagonalization is done by a similarity transformation (as defined on p. 340) with
a suitable matrix X. This matrix X is constructed from eigenvectors as shown in (5) in Theorem 4, p. 341.
Diagonalization is applied to quadratic forms (“transformation to principal axes”) in Theorem 5 on p. 344.

Note that Example 4 on p. 342 of the textbook and more detailed Prob. 13 (below) show how to
diagonalize a matrix.

Problem Set 8.4. Page 345

1. Preservation of spectrum. We want to prove that

3 4 . 1 —4 2
A= and A=P AP, P=
4 -3 3 -1

have the same spectrum. To compute P~! by (4*) on p. 304, we need to determine
detP=(—4)-(—1)—2-3 = —2and get
1
2 1}
; .
5 2

pl _ 1 |: P22 —Plz] 1 |:—1 —2:| _ |:
detP | —pyy  pu) —2[-3 —4
3 4][-4 2 )
AP = =
4 -3 3 -1 —-25 11

Next we want to compute P~'AP. First we compute AP and get
A=P'AP=P (AP = [

so that

[\SI[PSESTIo
\e] —_
| I

|
N
wn O
—

—_ o
| IS
Il
| |
W [\
[a) WD
[\o] p—
W o
| IS

To show the equality of the eigenvalues, we calculate

3—A 4
—3—-A

det(A — AI) = =B—-M(-3-1)—-16=22-25=(L+5*K—-5 =0

and

—25—A 12
-50 25—

det(A — AI) = = (=25 — A)(25 — 1) + 600

=—625+224+600=2%2—-25=(L+35)(—5)=0.

Since the characteristic polynomials of A and A are the same, they have the same eigenvalues.
Indeed, by factoring the characteristic polynomials, we see that the eigenvalues of A and A are
A1 = —5 and A = 5. Thus, we have shown that both A and A have the same spectrum of {—5, 5}.
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We find an eigenvector y; of A for A1 = —5 from
(=25 —=(=95)x1 +12x, =0, x1 = 0.6xp, say, x2 =5, x=06-5=3.

Thus, an eigenvector y; of A is [3 S]T. Then we calculate

—4 2113 -2
x; =Py, = = .
3 —1][5 4
Similarly, we find an eigenvector y, of A for A» = 5 from

(=25 = 5)x; +12xp = 0, x1 = 0.4x,, say, X2 =5x1=04-5=2.

Thus, an eigenvector y, of Ais 2 S]T. This gives us

S K

To show that indeed x| = [—2 4]T is an eigenvector of A, we compute
3 411 -2 10 -2

Ax| = = =-5 .
4 -3 4 —20 4

Similarly, to show that x, = [2 l]T is an eigenvector of A, we compute

ol -

These last two vector equations confirm that x; and x; are indeed eigenvectors of A.

13. Diagonalization. We are given a matrix

4 0 0
A=(12 =2 0
21 -6 1

To find the matrix X that will enable us to diagonalize A, we proceed as follows.
Step 1. Find the eigenvalues of A. We need to find the characteristic determinant of A, that is,
4 —A 0 0
detA—AD=| 12 —-2—A 0 |=0-=4)
21 —6 1—A
=1 -G —-)(-2-1N=@-)2-20DA-=x1)=0.

4—A 0
12 —-2—-A

This gives us the eigenvalues Ay =4, Ao = —2,and A3 = 1.
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Step 2. Find the corresponding eigenvectors of A. We have to solve the system (A — AI)x = 0 for all
the different A’s. Starting with A; = 4, we have (A —4I)x = 0 or
0 0 0] |x 0
12 -6 Ol [x]=10
21 =6 3| |x3 0

We form an augmented matrix and solve the system by Gauss elimination with back substitution. We
have

12 -6 0
21 -6 =3 0

o

which we rearrange more conveniently as

21 -6 -3 0
12 —6 0 0
0 0 0 0

Using Row 1 as the pivot row, we do the following operation:

21 —6 -3 0 | Pivot Row 1
72 0 Row2—%-12R0w1.
0 0 0 0

(e)
—_
o0
—_

Using back substitution we have

x3:178-%x2:%x2
Substituting this into the first equation yields
21 121 1
21x; — FX2 = 0 so that X1 = 37 * 3 X2 = 35X2.
Thus, we have
x| = %xz X7 1s arbitrary X3 = %xz.
Choosing x; = 2, gives x; = 1 and x3 = 3. This gives an eigenvector [1 2 3]T
corresponding to A1 = 4. We repeat the step for A» = —2 and get the augmented matrix exchanged:

6 0 0 0

21 -6 3 0
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Then
6 0 0 0 [ Pivot Row 1
0 0 0 0 [Row2 —2Row 1
0 -6 3 0 Row3—%1R0w 1.

Interchange Row 2 and Row 3:

We have 6x; = 0 so that x; = 0. From the second row we have —6x, + 3x3 = 0 so that
Xy = %x3. From the last row we see that x3 is arbitrary. Choosing x3 = 2, we get an eigenvector
[0 1 2" corresponding to A = —2. Finally, for A3 = 1, we get the following augmented
matrix with rows conveniently rearranged:
3 0 0 0
12 -3 0 0

21 -6 0 0
Then

3 0 0 0 [ Pivot Row 1
0 -3 0 O[{Row2 —4Row 1
0O -6 0 0| Row 3 —7Row 1.

And, finally, if we do Row 3 — 2 Row 2, then the third row becomes all 0. This shows that x3 is

arbitrary. Furthermore, x; = 0 and x, = 0. Choosing x3 = 1, we get an eigenvector [0 0 il
corresponding to A3 = 1.

Step 3. Construct the matrix X by writing the eigenvectors of A obtained in Step 2 as column vectors.
The eigenvectors obtained (written as column vectors) are for

1 0 0 1 0 0
M=4:(2]; p==2:11|; »3=1:1]0 so that X=(2 1 0
3 2 1 3 2 1

Step 4. Determine the matrix X~'. We use the Gauss—Jordan elimination method of Sec. 7.8. We
start from [X I]

1 0 011 0 0
2 1 0(0 1 0
3 2 110 0 1
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Since A is lower triangular, the Gauss part of the Gauss—Jordan method is not needed and you can
begin with the Jordan elimination of 2, 3, 2 below the main diagonal. This will reduce the given
matrix to the unit matrix. Using Row 1 as the pivot row, eliminate 2 and 3. Calculate

1 0 0 1 0 0
0 1 0 -2 1 O|Row?2 —2Row 1
0 2 11-3 0 1| Row 3 — 3 Row 1.

Now eliminate 2 (the only off-diagonal entry left), using Row 2 as the pivot row:

1 0 0 1 0 0
0 1 0| —2 1 0
0 0 1 1 -2 1| Row 3 — 2 Row 2.

The right half of this 3 x 6 matrix is the inverse of the given matrix. Since the latter has 1 1 1
as the main diagonal, we needed no multiplications, as they would usually be necessary. We thus have

1 0 0
X!=|—2 1 o0
1 -2 1

Step 5. Complete the diagonalization process, by computing the diagonal matrix D = X~TAX. We
first compute

0
AX =12 =2 0f]2 1 O|=| 8 -2 0
21 -6 1113 2 1

Finally, we compute

1 0 o|l[4 o o 4 0 0
X AX =X"1AX)=|-2 1 0 8 -2 0|=|0 -2 0|=D.
1 =2 1|12 -4 1 0 0 1

Note that, as desired, D has the same eigenvalues as A. They are the diagonal entries in D.

Sec. 8.5 Complex Matrices and Forms. Optional

Hermetian, skew-Hermitian, and unitary matrices are defined on p. 347. They are the complex
counterparts of the real matrices (symmetric, skew-symmetric, and orthogonal) on p. 335 in Sec. 8.3.
If you feel rusty about your knowledge of complex numbers, you may want to brush up on them by
consulting Sec. 13.1, pp. 608-612.
More details on Example 2, p. 347. In matrix A the diagonal entries are real, hence equal to their
conjugates. a1 = 1 + 3i is the complex conjugate of aj» = 1 — 34, as it should be for a Hermitian matrix.
In matrix B we have b11 =3i=-3i= —b11, b12 =2—i= —(—2 + i) = —bz], and b22 = ; =
—i = —by.
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The complex conjugate transpose of C is

o [ —i/2 ﬁ/z} .
V3/2 —i/2
Multiply this by C to obtain the unit matrix. This verifies the defining relationship of a unitary matrix.

Problem Set 8.5. Page 351

5. Hermitian? Skew-Hermitian? Unitary matrix? Eigenvalues and eigenvectors. To test
whether the given matrix A is Hermetian, we have to see whether AT=A (see p. 347). We have to
know that the complex conjugate z of a complex number z = a + bi is defined as z = a — bi (see

p- 612 in Sec. 13.1). For a matrix A, the conjugate matrix A is obtained by conjugating each element
of A. Now, since

i 0 0 —i 0 0 —i 0 0
A=lo o |, A=|lo0o o -i|l, AT={o0 o =i,
0 i 0 0 —i 0 0 —i 0
where we used that, for z = i, the complex conjugate 7 = —i. Clearly, we see that AT+ A, so that
A is not Hermetian. _
To test whether A is skew-Hermetian, we have to see whether AT = —A. We notice that
—i 0 0 i 0 0
AT=l 0 0 —-i|l=—]0 0 i|l=-A
0 —i 0 0 i 0

Thus, A is skew-Hermetian. ~
To test whether A is unitary, we have to see whether AT = A~!. This can be established by
calculating ATA and AAT and see whether in both cases we get the identity matrix I. We have

i 0 o][i 0o o 1 0 0
ATA=| 0 o0 —i|l|lo o il=10 1 o0o|=I
0 —i ol|lo i o 0 0 1
We used that
(=)() = —i* = ~(V=1)’ = ~(-D = 1.
Also
i 0 o][-i o o 1 0 0
AAT=1]0 o0 i 0 0 —i|l=]|0 1 o|l=L
0 i 0 0 —i 0 0 0 1

From this we conclude that, since ATA =Tand AAT = 1, AT = A~! and thus A is unitary.
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To compute eigenvalues, we proceed as usual by computing the characteristic equation
i—x 0 0
detA—AD=| 0 —x i|=@{—-2)
0 i =\
== D=2 =) = — DA+ 1) = (i — D — D0+ ).

—A i

i —A

From this we get that Ay = i and A» = —i. To determine the eigenvector corresponding to A1 = i,
we use

—ixp +ix3 =0, ixo —ix3 = 0.

Both equations imply that ix; = ix3 so that x, = x3, and furthermore x| is arbitrary. We can write
X1 = t, xo = x3, x3 = x3. We can write this in vector form:

X1 t 1 0
x| =|x3|=¢t]0]|+x3|1
X3 X3 0 1
Thus, we have two independent eigenvectors [1 0 01" and [0 1 17 corresponding to
eigenvalue A1 = i. Similarly, for A, = —i we have
2i 0 0f|x 0
; : . 2ix| =0 hence x1=0
0 ! ifx| =10 so that ixo+ix3=0 hence X) = —x3°
0 i i X3 0
Thus, we can write
X1 0 0
|l=-x3|=x|-1
X3 X3 1
This shows that [0 —1 11" is an eigenvector corresponding to A, = —i.

9. Hermitian form. To test whether the matrix is Hermetian or skew-Hermetian, we look at the
individual elements and their complex conjugates, that is,

an =4, an =4 =ai,
app =3 —2i, app =3+2=a,
ar; = 3 + 2i, a1 =3—-2i=aj,

ap =4, ap =4 =ayn.
Now since
axj = aji, and the elements ajj = ajj are real,

we conclude that A is a Hermetian matrix.
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Next we have to calculate (for complex conjugate numbers, see p. 612, of textbook)

T 4 3—-2i —4i
X Ax = [4i 2 — 2i] .
342§ —4 2+2i
First, we calculate

AX:[ 4 3—2;‘][—41}:[ 4(—4i) 4 (3 — 2i)(2 + 2i) ]
3420 —4 [[242i (3 + 2i)(—4i) + (—4)(2 + 2i)
—16i + (2i + 10) —14i + 10
B |:(—12i+8)+(—8 - SiJ B [ —20i } '

Then we calculate

—14i + 10
XTAX = XV(AX) =[4i 2 — 2i] [ } — (4i)(—14i + 10) + (2 — 2i)(=20i)

—20i

= (=56i% + 40i) + (—40i + 40i%*) = —16i> = (—16)(—1) = 16.
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Vector calculus is an important subject with many applications in engineering, physics, and computer
science as discussed in the opening of Chap. 9 in the textbook. We start with the basics of vectors in R>
with three real components (and also cover vectors in R?). We distinguish between vectors which
geometrically can be depicted as arrows (length and direction) and scalars which are just numbers and
therefore have no direction. We discuss five main concepts of vectors, which will also be needed in
Chap. 10. They are inner product (dot product) in Sec. 9.2, vector product (cross product) in 9.3,
gradient in 9.7, divergence in 9.8, and curl in 9.9. They are quite easy to understand and, as we shall
discuss, were invented for their applicability in engineering, physics, geometry, etc. The concept of vectors
generalizes to vector functions and vector fields in Sec. 9.4. Similarly for scalars. This generalization
allows vector differential calculus in Sec. 9.4, an attractive extension of differential calculus, by the idea of
applying regular calculus separately to each component of the vector function.

Perhaps more challenging is the concept of parametric representation of curves. It allows curves to
be expressed in terms of a parameter t instead of the usual xy- or xyz-coordinates. Parametrization is
very important and will be used here and throughout Chap. 10. Finally, parameterization leads to arc
length.

You need some knowledge of how to calculate third-order determinants (Secs. 7.6, 7.7) and partial
derivatives (Sec. A3.2). You should remember the equations for a circle, an ellipse, and some other basic
curves from calculus.

Sec. 9.1 Vectors in 2-Space and 3-Space

Some of the material may be familiar to you from Sec. 7.1, pp. 257-261. However, now we study vectors in
the context of vector calculus, instead of linear algebra. Vectors live in 3-space (R>) or in 2-space (R?, the
plane, see p. 309 of Sec. 7.9). Accordingly, the vectors have either three (n = 3) or two components. We
study the geometry of vectors and use the familiar xyz-Cartesian coordinate system. A vector a (other
notations: a, b, u, v, w, etc.) can be thought of as an arrow with a tip, pointing into a direction in 3-space
(or 2-space) and having a magnitude (length), as shown in Figs. 164—166, p. 355. The vector has an initial
point, say, P : (x1,y1,z1) and terminal point Q : (x2, y2, z2) (see p. 356 and Prob. 3 below). The vector
points in the direction from P to Q. If P is at the origin, then a = [ay, a2, a3] = [x2,y2, 22].

Other important topics are length |a| of a vector (see (2), p. 356 and Example 1), vector addition, and
scalar multiplication (see pp. 357-358 and Prob. 15 below).

You also should know about the standard basis, i = [1,0,0], j = [0,1,0],k = [0,0, 1] of R3 on p. 359.
These unit vectors (vectors of length 1) point in the positive direction of the axes of the Cartesian
coordinate system and allow us to express any vector a in terms of i, j, k, that is,

a = lay,az,a3] = a1i + a2 + ask.

Finally, distinguish between vectors (magnitude and direction, examples: velocity, force, displacement)
and scalars (magnitude only(!), examples: time, temperature, length, distance, voltage, etc.).

Problem Set 9.1. Page 360
3. Components and length of a vector. Unit vector. To obtain the components of vector v we
calculate the differences of the coordinates of its terminal point Q : (5.5,0, 1.2) minus its initial point
P :(—3.0,4.0,—0.5), as suggested by (1), p. 356. Hence

v =55—-(-3.00=85, 1»b=0-40=-40, v;=12-(-05=1.7.



146

Linear Algebra. Vector Calculus Part B

15.

27.

This gives us the desired vector v:

%
v =PQ = [v1, vz, v13] = [8.5,—4.0,1.7].

Sketch the vector so that you see that it looks like an arrow in the xyz-coordinate system in space.
The length of the vector v [by (2), p. 356] is

v| = \/Uf +o2 40l = \/(8.5)2 + (—4.02 + (1.7)2 = /91.14 = 9.547.

Finally, to obtain the unit vector u in the direction of v, we multiply v by 1/|v|. This scalar
multiplication (see (6), p. 358) produces the desired vector as follows:

1 1
u=|—)v=——-[85,-4.0,1.7]
(IVI> V91.14

_[ 8.5 4.0 1.7
- Vo114’ Jo1.14° J/O1.14

] = [0.890, —0.419, 0.178].

A remark about the important unit vectors i, j, k. We can express v in terms of i, j, K, the standard
basis of R? (see p- 359), as follows:

v =[8.5,-4.0,1.7] = 8.5[1,0,0] — 4.0[0, 1,0] + 1.7[0,0, 1] = 8.5i — 4.0j + 1.7k.

This also shows that if we are given 8.5i — 4.0j + 1.7k, then this represents vector v =
[8.5,—4.0,1.7].

Vector addition and scalar multiplication. We claim that it makes no difference whether we
first multiply and then add, or whether we first add the given vectors and then multiply their sum by
the scalar 7. Indeed, since we add and subtract vectors component-wise, as defined on p. 357 and
7(b), p. 359, we get
c—b=[5-1,8—-[-4,-60]=[5—(—-4),-1-6,8—0]=1[9,-7,8].
From this we immediately see that
7(c—b)=7[9,-7,81=[7-9,7-(=7),7- 8] = [63,—49, 56].

We calculate

7c —Tb =17[5,—1,8] — 7[—4,6,0]
=[35,—-7,56] — [—28,42,0] = [63, —49, 56]

and get the same result as before. This shows our opening claim is true and illustrates 6(b), p. 358,
7(b), p. 359, and Example 2 on that page.

Forces. Equilibrium. Foremost among the applications that have suggested the concept of a vector
were forces, and to a large extent forming the resultant of forces has motivated vector addition.
Thus, each of Probs. 21-25 amounts to the addition of three vectors. “Equilibrium” means that the
resultant of the given forces is the zero vector. Hence in Prob. 27 we must determine p such that

ut+v+w+p=0.
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We obtain

— — 16 1 1 4 11
p——(u+v+w)——[—7+§—7, —14+0+1, 0+§+?]

which corresponds to the answer on p. A22.

Sec. 9.2 Inner Product (Dot Product)

Section 9.2 introduces one new concept and a theorem. The inner product or dot product a - b of two
vectors is a scalar, that is, a number, and is defined by (1) and (2) on p. 361 of the text. Figure 178, p. 362
shows that the inner product can be positive, zero, or negative. The case when the inner product is zero is
very important. When this happens with two nonzero vectors, then we call the two vectors of the inner
product orthogonal or perpendicular.

The Orthogonality Criterion (Theorem 1, p. 362) means that if (i) for two vectors a # 0, b #~ 0 their
dot producta«b = 0, then a L b. And (ii) if a L b with both a # 0, b # 0, then their dot product
a+.b = 0. Problem 1 illustrates the criterion and formula (1), p. 361.

Furthermore, we can use the inner product to express lengths of vectors and angles between them
[formulas (3) and (4), p. 362]. This leads to various applications in mechanics and geometry as shown in
Examples 2—-6, pp. 364—-366. Also note that the inner product will be used throughout Chap. 10 in
conjunction with new types of integrals.

Problem Set 9.2. Page 367

1. Inner product (dot product). Commutativity. Orthogonality. From the given vectors
a=1[1,3,-5],b=1[4,0,8], and ¢ = [-2,9, 1] we calculate three dot products as follows:

aob = [1, _3, 5]'[4s 0’ 8]

(D1) =1-44(=3)-0+5-8]=4+0+40 =44,
bea=[4, 0, 8].[l, =3, 5]

(D2) =4.-14+0-(—3)+8-5] =44.
bec=[4, 0, 8]-[-2, 9, 1]

(D3) =4-(-2)+0-9+8-1=(-8)+0+8=0.

Dot product (D1) has the same value as dot product (D2), illustrating that the dot product is
commutative (or symmetric) as asserted in (5b), p. 363 of the text. A general proof of (5b) follows
from (2), p. 361, and the commutativity of the multiplication of numbers, a1b; = b1ay, etc. Be aware
that the dot product is commutative, whereas the cross product in the next section is not
commutative; see in Sec. 9.3, equation (6), p. 370.

Dot product (D3) is zero for two nonzero vectors. From the Orthogonality Criterion (Theorem 1,
p. 362), explained at the opening of Sec. 9.2 above, we conclude that b and ¢ are orthogonal.

9. Linearity of inner product. Since 15a = [15, —45,  75] we have
(D4) 15a-b =[15, —45, 75]-[4, 0, 8]=15-4+ (—45)-0+758 = 660.
Similarly,

15a.c =[15, —45, 75].[-2, 9, 1] = =30 — 405 4 75 = —360.
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23.
31.

Their sum is
15a+b + 15a-c = 660 + (—360) = 300.
On the other hand,b+¢=[4—-2, 0+9, 8+ 1]1=1[2, 9, 9] so that

(D5) 15a<(b+¢)=[15, —45, 75]-[2, 9, 9]
= 30 — 405 + 675 = 300.

Equations (D4) and (D5) give the same result because they illustrate linearity. See (5a) (linearity) and
(5b) (commutativity p. 363).

Parallelogram equality. The proof proceeds by calculation. By linearity (5a) and symmetry (5b),
p. 363, we obtain on the left-hand side of (8), p. 363,

la+b>=(@+b)-(a+b)=a.at+a-b+b.a+b-b
=a-a+2a-b+b-b.

Similarly, for the second term on the left-hand side of (8) we geta.a — 2a«b + b«b. We add both
results. We see that the a « b terms cancel since they have opposite sign. Hence we are left with

2a.a+2b.b=2(a-a+b-b)=2(a]* + |b|?).
This is the right side of (8) and completes the proof.
Work. This is a major application of inner products and motivates their use. In this problem, the
force p = [2, 5, 0] acts in the displacement from point A with coordinates (1, 3, 3) to point B with
coordinates (3,5, 5). Both points lie in the xyz-plane. Hence the same is true for the segment AB,
which represents a “displacement vector” d, whose components are obtained as differences of

corresponding coordinates of B minus A. This method of “endpoint minus initial point” was already
illustrated in Prob. 3 of Sec. 9.1, which was solved in this Student Solutions Manual. Thus,

d=1[d, dr, d3]=[3—-1, 5-3, 5-3]1=[2,2,2].
This gives the work as an inner product (a dot product) as in Example 2, p. 364, in the text,
W=ped=1[2,5 0]¢[2,2,2]=2-245-24+0-2=14.

Since the third component of the force p is 0, the force only acts in the xy-plane, and thus the third
component of the displacement vector d does not contribute to the work done.

Angle. Use (4), p. 362.

Orthogonality. By Theorem 1, p. 362, we know that two nonzero vectors are perpendicular if and
only if their inner product is zero (see Prob. 1 above). This means that

[al ’ 4$ 3] * [39 _2, 12] = O
Writing out the inner product in components we obtain the linear equation

3a1 4+ @) -(—2)+3-12=0 which simplifiesto 3a; — 8+ 36 = 0.
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Solving for a;, we get

Hence our final answer is that our desired orthogonal vector is [—23—8, 4, 3].

37. Component in a direction of a vector. Components of a vector, as defined in Sec. 9.1, are the
components of the vector in the three directions of the coordinate axes. This is generalized in this
section. According to (11), p. 365, the component p of a =1[3, 4, 0] in the direction of
b=1[4 -3, 2]is

ahb 34+ (-3)+2:0_0_,
p: s - - = Vu.
[b| VA + (=3)2 + 22 5

We observe that p = 0 and both vectors a and b are nonzero. Can you explain what this means
geometrically? Our geometric intuition tells us that the only way this is possible is that the two
(nonzero) vectors must be orthogonal. Indeed, our intuition is confirmed by mathematics: The
numerator of the expression for p is zero and is defined as a - b. Hence by the Orthogonality Criterion
(Theorem 1, p. 362), the two vectors are orthogonal. Thus the component of vector a in the direction
of vector b is 0. Figure 181 (middle) on p. 365 illustrates our case in two dimensions.

Sec. 9.3 Vector Product (Cross Product)

The vector product a x b produces—you guessed it—a vector, call it v, that is perpendicular to both
vectors a and b. In addition, the length of v is equal to the area of the parallelogram whose sides are a

and b. Take a careful look at Fig. 185, p. 369. The parallelogram is shaded in blue. The construct does not
work when a and b lie in the same straight line or if a = 0 or b = 0. Carefully look at p. 368. Il and IV are
the regular case shown in Fig. 185 and I and II the special case, when the construct does not work

(v =a x b = 0). Since the operation of “vector product” is denoted by a cross “x,” it is also called cross
product. In applications we prefer “right-handed” system coordinate systems, but you have to distinguish
between “right-handed” and “left-handed” as explained on p. 369 and Figs. 186—188.

Example 1, p. 370, and Prob. 11 show how to compute a x b using a “symbolic” third order
determinant as given by formula (2**), p. 370, which, by the method of solving determinants (see Sec. 7.6,
p- 292), implies (2*), p. 369. Formula (2**) is an easy way to remember (2), p. 368. Carefully read the
paragraph “How to Memorize (2)” starting at the bottom of p. 369 and continuing on the next page. It
explains “symbolic”’ determinant.

Also be aware thata x b = —b x a (minus sign(!): not commutative but anticommutative, see
Theorem 1, (6), p. 370, and Prob. 11). Furthermore, the cross product is not associative (Theorem 1, (7)).
The scalar triple product on p. 375 combines the dot product and cross product. Examples 3—6 and
Prob. 29 emphasize that the cross product and dot product were invented because of many applications in

engineering and physics. Cross products and scalar products appear again in Chap. 10.

Problem Set 9.3. Page 374
7. Rotations can be conveniently modeled by vector products, as shown in Example 5, p. 372 of the

text. For a clockwise rotation about the y-axis with @ = 20 sec™! the rotation vector w, which always
lies in the axis of rotation (if you choose a point on the axis as the initial point of w), is

w = [0, 20, 0].

We have to find the velocity and speed at the point, call it P : (8,6, 0). From Fig. 192, p. 372, we see
that the position vector of the point P at which we want to find the velocity vector v is vector
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r = (ﬁ)’ = [8, 6, 0]. From these data the formula (9), p. 372, provides the solution of the equation and
formula (2**), p. 370, expands the cross product. Hence the desired velocity (vector) is

i J k
20 0 0 0 0 20
v=wxr=|0 20 = i— i+ k,
6 0 8 0 8 6
8 6 0
which we solve by Theorem 2 (b) on p. 297 in Sec. 7.7 and (1), p. 291 in Sec. 7.6. From Theorem 2
we immediately know that the first two determinants in front of i and j are 0. The last determinant
gives us
0 20
=0-6-20-8=-160.
8
Thus the desired velocity is v = [0, 0, —160]. The speed is the length of the velocity vector v, that is,
Iv| = /(—160)% = 160.
11. Vector product (Cross Product). Anticommutativity. From the given vectors a = [2, 1, 0]

and b = [—3, 2, 0] we calculate the vector product or cross product by (2**), p. 370, denote it by
vector v, and get

i J k
1 0 2 0 2 1
v=bxc=| 2 1 0l = i— i+t k
2 0 — 0 —
-3 2 0

=(1-0-0-2i—2-0—0-(=3)j+Q2-2—1-(=3)k
—0i+0j+7k=[0, 0, 7]

Similarly, if we denote the second desired vector product by w, then

2

it
2

k
W:CXb: —3 2 0:
0

=(2-0-0-2)i—((=3)-0—0-2)j+((=3)-2—2-Dk
—0i+0j—7k=[0, 0, —7I.

Finally, the inner product or dot product in components as given by (2) on p. 361 gives us
[2,1,0].[-3,2,0] =2-(-3)+1-24+0-0=—-64+2+4+0=—4.

Comments. We could have computed v by (2*) on p. 369 instead of (2**). The advantage of (2**) is
that it is easier to remember. In that same computation, we could have used Theorem 2(c) on p. 297
of Sec. 7.7 to immediately conclude the first second-order determinant, having a row of zeros, has a
value of zero. Similarly for the second-order determinant. For the second cross product, we could
have used (6) in Theorem 1(c) on p. 370 and gotten quickly thatw =¢cxb=—-b xc= —v =

—[0, 0, 7] =[O0, 0, —7]. Since ¢ x b = —b x ¢, the cross product is not commutative but
anticommutative. This is much better than with matrix multiplication which, in general, was neither
commutative nor anticommutative. We could have used these comments to simplify our calculations,
but we just wanted to show you that the straightforward approach works.
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Scalar triple product. The scalar triple product is the most useful of the scalar products that have
three or more factors. The reason is its geometric interpretation, shown in Figs. 193 and 194 on
p. 374. Using (10), p. 373, and developing the determinant by the third column gives

1 0 0
1 0
i j k=i-(jxk)=[0 1 0/=1 J=rar-00=1
0 0 1

Note that since the first column of the determinant contained two zeros, the other two determinants
did not have to be considered. (If you are familiar with Example 3, on p. 295 in Sec. 9.7, you could
have solved the determinant immediately, by noting that it is triangular (even more, diagonal), and

thus its value is the product of its diagonal entries). We also are required to calculate

1 0 0 0
i k j=i-kxj)=1[0 0 1:11 —1-00-0—1-1)=—1.
0 1 0

Instead of developing the determinant by the first row, we could have gotten the last result in

two more elegant ways. From (16) in Team Project 24 on p. 375 of Sec. 9.3, we learn that

(a b c)=—(a c b), which we could have used to evaluate our second scalar triple
product. Another possibility would have been to use Theorem 1(a) on p. 295 in Sec. 7.7, which states
that the interchange of two rows of a determinant multiplies the value of the determinant by —1.

Application of vector product: Moment of a force. This a typical application in mechanics.
We are given a forcep=1[2, 3, 0] abouta point Q : (2, 1,  0)acting on a line through

A : (0, 3, 0). We want to find the moment vector m and its magnitude m. We follow the
notation in Fig. 190 on p. 371. Then

r=QA=[0—23-1, 0-0]=[-2 2, O]

Since we are given the force p, we can calculate the moment vector. Since r and p lie in the xy-plane
(more precisely: are parallel to this plane, that is, have no z-component), we can calculate the
moment vector with m; = 0, my = 0, and

2 2
msy = —(=2)-3—2.2=—10.
2 3

This is a part of (2**), p. 370, which here looks as follows.

2 3 0
This “symbolic” determinant is equal to
2 0 -2 0 -2 2
i— J+ k.
3 0 0 3
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Since the determinants next to i and j both contain a column of zeros, these determinants have a
value of zero by Theorem 2(b) on p. 297 in Sec. 7.7. The third determinant evaluates to —10 from
before. Hence, together, we have

m = —10k = [O, O, _10] == [m19 m2, m3]’

which is in agreement with our reasoning toward the beginning of our problem. It only remains to
compute m. We have

m=|m| = |r x p| =\/02+02+(—10)2 =+/100 = 10.
Note that the orientation in this problem is clockwise.

Application of vector product: Area of a triangle. The three given points A : (0,0, 1),
B:(2,0,5),and C : (2,3,4) form a triangle. Sketch the triangle and see whether you can figure out
the area directly. We derive two vectors that form two sides of the triangle. We have three
possibilities. For instance, we derive b and ¢ with common initial point A and terminal points B
and C, respectively. Then by (1), p. 356, or Prob. 3 of Sec. 9.3 we have

—

b=AB=[2-0, 0-0, 5-11=1[2, 0, 4],
c=AC=[2-0, 3-0, 4-1]1=[2, 3, 3]

Then [by (2%%*), p. 370] their vector product is

i j k
0 4 2 4 2 0
v=bxc=|2 0 = i— i+ k
3 3 2 3 2 3
2 3 3

=0-3-4-3)i—-(2-3-4-2j+(2-3-0-2k
— —12i+2j+6k=[-12, 2 6]

Then the length of vector v [by (2), p. 357] is

vl = (=122 + 22+ 62 = V184 = v/23 - 23 = 2. V/46.

We also know that vector product v = b x c is defined in such a way that the length |v| of vector v
is equal to the area of the parallelogram formed by b and ¢, as defined on p. 368 and shown in
Fig. 185, p. 369. We also see that the triangle is embedded in the parallelogram in such a way that

B_C)‘ forms a diagonal of the parallelogram and as such cuts the parallelogram precisely into half.
Hence the area of the desired triangle is

v = 12 - V46) = V46,

Sec. 9.4 Vector and Scalar Functions and Their Fields.

Vector Calculus: Derivatives

The first part of this section (pp. 375-378) explains vector functions and scalar functions. A vector
function is a function whose values are vectors. It gives a vector field in some domain. Take a look at
Fig. 196, p. 376, Fig. 198, p. 378, and the figure of Prob. 19 to see what vector fields look like. To sketch
a vector field by hand, you start with a point P in the domain of the vector function v. Then you obtain a
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vector v(P) which you draw as vector (an arrow) starting at P and ending at some point, say Q, such that

P_Q) = v(P). You repeat this process for as many points as you wish. To prevent the vectors drawn from
overlapping, you reduce their length proportionally. Thus a typical diagram of vector field gives the
correct direction of the vectors but has their length scaled down. Of course, your CAS draws vector fields
but sketching a vector field by hand deepens your understanding and recall of the material. A scalar
function (p. 376) is a function whose values are scalars, that is, numbers. Example 1, p. 376, and Prob. 7
give examples of scalar function.

The second part of this section (pp. 378—380) extends the calculus of a function of one variable to vector
functions. Differentiation is done componentwise as given in (10), p. 379. Thus no basically new
differentiation rules arise; indeed (11)—(13) follow immediately by writing the products concerned in
terms of components (see Prob. 23). Partial derivatives of a vector function are explained on p. 380. Partial
derivatives from calculus are reviewed on pp. A69-A71 in Appendix A.

Problem Set 9.4. Page 380

7. Scalar field in the plane. Isotherms. We are given a scalar function T = T'(x, y) = 9x? + 4y?
that measures the temperature T in a body. Isotherms are curves on which the temperature 7 is
constant. (Other curves of the type f(x,y) = const for a given scalar function f include curves of
constant potential (“equipotential lines”) and curves of constant pressure (“isobars”).) Thus

9x> + 4y2 = const.

Division by 9 - 4 gives

x? y2 const

T 9 36

Denoting const/36 by a constant ¢, we can write

Sec. 9.4 Prob. 7. Some isotherms of the form (E)

with k = %, 1, %, 2 of the scalar function T
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From analytic geometry, we know that for ¢ = 1, this is the standard form of an ellipse. Hence the
isotherms are ellipses that lie within each other as depicted above. Note that for any ¢ # 0, we can
divide both sides by ¢ and write it in standard form for ellipses, that is,

2 y2 B

NG

This can be further beautified by setting constant ¢ = k2, where k = /c is a constant and obtaining

x2 y2

(E) WJr@:l.

Scalar field in space. Level surfaces. We are given a scalar field in space
fx,y,2) =4x —3y -2z
and want to know what kind of surfaces the level surfaces are:
f(x,y,2) = 4x — 3y — 2z = const.
From Sec. 7.3, Example 1, pp. 273-274, and especially the three-dimensional Fig. 158 we know that
for any constant ¢
4x -3y —2z=c

is a plane. We also know that if we choose different values for ¢, say ¢ = 1, ¢ = 2, we obtain a
system of two linear equations:

4x -3y —2z=1,
4x — 3y — 2z =12.
Such a system of linear equations is inconsistent because it shares no points in common. Thus it

represents two parallel planes in 3-space. From this we conclude that in general the level surfaces are
parallel planes in 3-space.

Vector field. We can express the given vector field as
v =v(x,Yy,2) = xi —yj + Ok.

This shows that the unit vector k does not make any contribution to v so that the vectors are parallel
to the xy-plane (no z-component). We can write

vexi—yj=x[1, 0, 0]—y[0, 1, 0]
= [X, 09 0] - [O’ Yy, O]
=[x, —y, O]

Now take any point P : (x,y,0). Then to graph any such vectors v would mean that if v has initial
point P : (x,y,0), v would go x units in the direction of i and —y units in the direction of j. Its
terminal point would be Q : (x + x,y — y,0), that is, QO : (2x, 0, 0). Together we have that the vectors
are parallel to the xy-plane and, since y = 0, have their tip on the x-axis.

Let us check whether our approach is correct. Consider P—Q> Its components are [by (1), p. 356]
V1(x,y,2) =2x —x =x,v2(x,y,2) =0 —y = —y,v3(x,y,2) = 0 — 0 = 0, so that by definition of a
vector function on p. 376, v = v(x,y,2) = [vi(x,Y,2), va(x,y,2), v3(x,y,2)] =
[x, —y, O]. But this is precisely the given vector function that defines the vector field!
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Sec. 9.4 Prob. 19. Vector field portrayed in two dimensions (as z = 0).
Note that the direction of the vectors is correct but their length have been reduced,
that is, scaled down. This is typical, for otherwise the vectors would overlap.

22-25. Differentiation. Remember that vectors are differentiated componentwise. This applies to
derivatives as defined in (10), p. 379, and partial derivatives as defined on p. 380 and shown in
Example 5.

23. Vector calculus. Vectors are differentiated by differentiating each of their components separately.
To illustrate this, let us show (11), p. 379, that is,

(uev) =uev+u.v.

Letu = [uy, uy, uz] and v = [vq, V2, v3] be two arbitrary vectors in 3-space. Then
their dot product [by (2), p. 361] is

uev=\[u, u, wuzlelvy, v, V3] =uv; + uov2 + uzv3.

On the left-hand side (1.h.s.) by first using the sum rule of differentiation and then the product rule
we get

(uev) = (uivy + upva + uzv3) = (urv1) + (u2v2) + (uzv3)

= ujv1 + urv] + uhva + upvh + ujvs + uzvs.
On the right-hand side (r.h.s.) we have by (10), p. 379, and the product rule

/
uev=1[u, u, w]-vi, v2, 3]
/ / /
= [ul’ uz’ u3].[vl’ U2, U3]

= u/lvl + uévz + ugv3.
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Similarly,

u-v' =[u, w, wzle[v, v, w3l
=[w, u wz]e[vy, vy, V5]
= ujvy + upvh + uzvs,

so that putting it together and rearranging terms (commutativity of addition of components) gives us
the final result:

uev4uev = ujv + uhvr + uius + ugv] + uavh + usvy
= ujv1 + u1v] + uhvy + upv) + uhvz + uzvh = (wev)'.

Derive (12) and (13), p. 379, in a similar vein and give two typical examples for each formula.
Similarly for the other given vector function.

Sec. 9.5 Curves. Arc Length. Curvature. Torsion

The topic of parametric representation on pp. 381-383 is very important since in vector calculus many
curves are represented in parametric form (1), p. 381, and parametric representations will be used
throughout Chap. 10. Examples 1-4 and Probs. 5, 13, 17 derive (1) for important curves. Typically, the
derivations of such representations make use of such formulas as (5) on p. A64 and others in Sec. A3.1,
Appendix 3. For your own studies you may want to start a table of important curves, such as this one:

Curve Dimension | xy- or xyz-coordinates | Parametric representation Graph
Circle with center 0 and radius 2 2D 2 4y? =22 r(t) = [2cost,2sint] Fig. 201, p. 382
2 2
X x
Ellipse with center O and axes a, b 2D — + e 1 r(t) = [acost,bsint,0] | Fig. 202, p. 382
a

Fill in more curves such as Example 3 (straight line in 3D), Example 4 (circular helix, 3D), etc.

More curves are in the examples and exercises of other sections in this chapter (and later in Chap. 10).
To strengthen your geometric visualization of curves, you may want to sketch the curves. If you get stuck,
use your CAS or graphing calculator or even look up the curve by name on the Internet. The table does not
have to be complete; it is just for getting used to the material.

Other salient points worth pondering about are:

1. The advantage of parametric representations (1) (p. 381) of curves over other representations. It is
absolutely crucial that you understand this completely. Look also at Figs. 200 and 201, p. 382, and
read pp. 381-383.

2. The distinction between the concepts of length (a constant) and arc length s (a function). The
simplification of formulas resulting from the use of s instead of an arbitrary parameter ¢. See
pp. 385-386.

3. Velocity and acceleration of a motion in space. In particular, look at the basic Example 7 on
pp- 387-388.

4. How does the material in the optional part (pp. 389-390) simplify for curves in the xy-plane? Would
you still need the concept of torsion in this case?

Point 4 relates to the beginning of differential geometry, a field rich in applications in mechanics,
computer-aided engineering design, computer vision and graphics, geodesy, space travel, and relativity
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theory. More on this area of mathematics is found in Kreyszig’s book on Differential Geometry,
see [GenRef8] on p. Al of Appendix A.

Problem Set 9.5. Page 390

S.

13.

17.

Parametric representation of curve. We want to identify what curve is represented by
r(t) = [x(¢), y(), z(t)]=][2+ 4cost, 1 + sint, 0].
From Example 2, p. 382 we know that
q(t) =[acost, bsint, 0]

represents an ellipse of the form

2 2
X Yy
4 = 1
Here we have and extra “2” and “1” in the components x(¢) and y(), respectively. This suggests we
try to subtract them as follows:

a2

(x() =2 (y@®)—1)? (Q+4cost—2)?
y T = 42
_ 16 cos? ¢

= 4—2+sin2t=coszt+sin2t= 1.

+ (1 +sinr — 1)?

It worked and so we see that the parameterized curve represents an ellipse

(x—2?% (y—1)7?
P P

1,

whose center is (2, 1), and whose semimajor axis has length a = 4 and lies on the line x = 2. Its
semiminor axis has length » = 1 and lies on the line y = 1. Sketch it!

Finding a parametric representation. Straight line. The line should go through A : (2,1,3) in
the direction of i + 2j. Using Example 3, p. 382, and Fig. 203, p. 383, we see that position vector
extending from the origin O to point A, that is,

a=0A=[2 1, 3]

and

Then a parametric representation for the desired straight line is
r()=a+rb=[2, 1, 3]+ 11, 2, 0]=[2+1, 1+ 2¢, 3].

Parametric representation. Circle. Make a sketch. This curve lies on the elliptic cylinder
%xz + y? = 1, whose intersection with the xy-plane is the ellipse %xz +y? = 1,z = 0. The equation
%xz + y2 = 1 can be written as

x2 y2

ST s
<\/§)2+12

This shows that the ellipse has a semimajor axis in the x-direction of length /2 and a semiminor axis
in the y-direction of length 1. Furthermore, we know that if we intersect (cut) an elliptic cylinder
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with a plane we get an ellipse. Since the curve lies on the plane z = y, its semiaxis in the x-direction

has length «/E and in the y-direction its semiaxis is 1 (the semiaxis of the cylinder) times \/5 Hence
the curve is a circle whose parametrization is given on p. A23. You may want to check the result by

substituting x = +/2cosf, y = sin ¢, z = sin 7 into the equations of the problem statement.

23. CAS PROJECT. Famous curves in polar form. Use your CAS to explore and enjoy these
curves. Experiment with these curves by changing their parameters a and b. We numbered the curves

Sec. 9.5 Prob. 23. 1. Spiral of Archimedes Sec. 9.5 Prob. 23. II. Logarithmic spiral

Sec. 9.5 Prob. 23.III. Cissoid of Diocles Sec. 9.5 Prob. 23. VI. Folium of Descartes

Sec. 9.5 Prob. 23. VII. Trisectrix of Maclaurin Sec. 9.5 Prob. 23. Remark
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27.

29.

I-VIII in the order in which they appear in the problem statement. We selected five representative
curves and graphed them. Compare the graphs to your graphs and also provide graphs for the three

other curves (IV, V, VIII) not included.

Tangent to a curve. We want to find the tangent to

r@) =[x, y@, z0l=I[, 1/,

at point P : (2, %, 0). First, we want to identify the given curve. We note that

x(t)-y(t) =1 so that xy=1,z=0.

This represents a hyperbola in the xy-plane (since z = 0). We use the approach of Example 5,

pp. 384-385. From (7), p. 384, we know that we get a tangent vector when we take the derivative

of r(t). The tangent vector is
()=, YO, ZOl=[1, -2
The corresponding unit tangent vector determined by (8), p. 384, is

1, [ 1 12
u:—/r = , — s
|r’] V14174 VA

which you may want to verify. Now the point P corresponds to t = 2 since

rQ) =[xQ2., y2, z2@l=[2 1

Hence

re)=[1, -272, o=[1, -1, 0]

By (9), p. 384, the desired tangent to the curve at P is
qw)=r+wr' =[2, 3, 0]+w[l, -,
= [2 + w, % — %w
Sketch the hyperbola and the tangent.
Length. For the catenary r = [¢, cosh ¢] we obtain
r =[1, sinht]

and hence

r'«r = 1+ sinh?¢ = cosh?+.

Then from (10), p. 385, we calculate the length of the curve from O to 1, that is, the given interval

0 <t < 1to calculate

b 1
l:/ Vr’-r’dt=/ coshtdt =sinh1 — 0.
a 0
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43. Sun and Earth. First solution. See p. A23.
Second solution. This solution is based on the same idea as the first solution. However, it is perhaps
slightly more logical and less of a trick. We start from

(19) a= [—Ra)2 cos wt, —Rw” sin wt]

on p. 387. Taking the dot product and then the square root, we have

|a| = Ro?.
The angular speed is known:
angle 2w
w = — = —
time T

where 7' = 365 - 86,400 is the number of seconds per year. Thus we have

2 2
la| = R’ :R(—”) .
T

The length 27 R of the orbit is traveled in 1 year with a speed of 30 km/sec, as given. This gives us
2mR = 30T, so that

30T
2) R=—.
2

We substitute (2) into (1), cancel R and 27, and get

la| = Rw® =

T

30T /27\> 30-2 60
SO f2m\™ _ T_ N _5.08.107° [km/sec?].
2 T 365 - 86,400

Comparison. In this derivation we made better use of w and less of the trick of relating |a| and |v| in order
to obtain the unknown R. Furthermore, we avoid rounding errors by using numerics only in the last
formula where the actual value of T is used. This is in contrast to the first derivation which uses numerics
twice. Because of rounding errors (see p. 793 in Chap. 19), the following holds: Setting up and arranging
our formulas and computations in a way that use as little numerics as possible is a good strategy in
setting up and solving models.

Sec. 9.6 Calculus Review: Functions of Several Variables. Optional

This section gives the chain rule (Theorem 1, p. 393) and the mean value theorem (Theorem 2, p. 395)
for vector functions of several variables. Its purpose is for reference and for a reasonably self-contained
textbook.

Sec. 9.7 Gradient of a Scalar Field. Directional Derivative

This section introduces the important concept of gradient. This is the third important concept of vector
calculus, after inner product (or dot product, a scalar, (1), (2), p. 361, in Sec. 9.2), and vector product
(or cross product, a vector, (2*%*), p. 370, definition, p. 368, in Sec. 9.3). It is essential that you understand
and remember these first two concepts—and now the third concept of gradient—as you will need them in
Chap. 10. The gradient of a scalar field is given by (see Definition 1, p. 396)

af af a
) v=grad f = Vf = [%8_{28_];]
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It produces a vector field v. Note that Vf (read nabla f) is just a notation. There are three ideas related to
the definition of the gradient.

1.

Vector character of the gradient. A vector v, defined in (1) above in terms of components, must
have a magnitude and direction independent of components. This is proven in Theorem 1, p. 398.

A main application of the gradient grad f is given in (5%), p. 397, in the directional derivative, which

gives the rate of change of f in any fixed direction. See Definition 2, p. 396, and Prob. 41. Special
cases are the rates of change df /dx, df /dy, and df /97 in the directions of the coordinate axes.

grad f has the direction of the maximum increase of f. It can thus be used as a surface normal vector
perpendicular to a level surface f(x, y, z) = const. See Fig. 216 and Theorem 2, both on p. 399, as
well as Prob. 33.

The section ends with potentials of a given vector field on pp. 400-401 and in Prob. 43.

Problem Set 9.7. Page 402

13.

25.

Electric force. Use of gradients. From f = In (x> + y?) we obtain by differentiation (chain rule!)

af a 1
(&) Vf =gradf = [é, %] = m[Zx, 2y].

At P : (8, 6) this equals

1
Vf(P):gradf(P):mD-& 2-6]

—[0.16, 0.12].

Note that this vector has the direction radially outward, from the origin to P because its components
are proportional to x, y, z, respectively [see (G)], and have a positive sign. This holds for any point
P #(0,0,0). The length of grad f is increasing with decreasing distance of P from the origin O and
approaches infinity as that distance goes to zero.

Heat flow. Heat flows from higher to lower temperatures. If the temperature is given by T'(x, v, z),
the isotherms are the surfaces 7 = const, and the direction of heat flow is the direction of
—grad T. For

Z

T =——
x2+y2

Sec. 9.7 Prob. 25. Isotherms in the horizontal plane z = 2
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we obtain, using the chain rule,

aT |:8T aT aT]

a_x,g’a_z

B 2xz 2yz 1
- (x2 _|_y2)2’ (xz +y2)2’ 2 +y2
1

_ 2, 2
= 2 [2xz,  2yz, =% +y?)].

The given point P has coordinates x = 0,x = 1,z = 2. Hence at P
—grad T(P)=1[0, 4, —1].

You may want to sketch the direction of heat flow at P as an arrow. The isotherms are determined

by T = ¢ = const so that their formula is z = c(x?> 4 y?). The figure shows the isotherms in the plane
z = 2. These are the circles of intersection of the parabola 7 = ¢ = const with the horizontal plane

z = 2. The point P is marked by a small circle on the vertical y-axis.

33. Surface normal. Vf = grad f is perpendicular to the level surfaces f (x,y,z) = ¢ = const, as

explained in the text. For the ellipsoid 6x? + 2y 4 z°> = 225 we obtain the following variable
normal vector:

N=gradf = Vf = [%, %, %] =[12x, 4y, 2z].

AtP :(5,5,5) the
gradf(P)=1[12-5, 4.5, 2.-5]1=[60, 20, 101,

which is one of the surface normal vectors, the other one being —[60, 20, 10].
The length of the normal vector is

IN| = \/(12x)2 +(4y)? + (22?2 = \/144x2 + 16y? + 422

= 2\/ 36x2 + 4y2 + 72

and, hence, a unit normal vector by the scalar multiplication by 1/|N]|,

1 1
n=(—|N= [12x, 4y, 2z7].
<|NI) (2\/36x2 +4y? + z2>

Then —n is the other unit normal vector.
The length of the normal vector at P is

2\/36-(52)+4-(5)2 +52=2-5V36+4+1=10/41,

so that a unit vector at P is

1 1 1
n=(—|N= [60, 20, 10]=—[6, 2, 1].
(INI) 10441 NZT]
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41.

43.

Directional derivative. The directional derivative gives the rate of change of a scalar function f in
the direction of a vector a. In its definition (5%), p. 397, the gradient Vf gives the maximum rate of
change, and the inner product of Vf and the unit vector (1/]a|) a in the desired direction gives the
desired rate of change (5*). This one finally evaluates at the given point.

Hence from f = xyz,a =[1, —1, 2],and P : (—1, 1, 3) we calculate

jal = 12+ (-17+22 = V6

of o of

=Vf = P s = s > )
v f [ax oy 3Zi| [yz Xz xy]

and

1 1
—vea=—|[yz, —xz, xy]-[], 1, 2]
|al |al

1
= —(yz — xz + 2xy).

N

Evaluating this at P, we obtain

1 4 8
Dyf(P) = %(3 2= (=1D342(-1) 1) = 7 = \/;

Potential. Instead of just using inspection, we want to show you a systematic way of finding a

potential f. This method will be discussed further in Sec. 10.2. We are taking the liberty of looking a
little bit ahead. Using the method of Example 2, p. 421, of Sec. 10.2, we have

vix,y,z) = [vikx), v(y), wv@l=Dbz xz, W]
v=gradf =[fx. f. [

We take the partials

(A) fr=yz.
(B) fy = xz.
©) Jfe=xy

Integrating (A) gives

(D) f :/yzdx:yz[dx:yzx+g(y,z).

Taking the partial of (D) with respect to y and using (B) gives

(E) fy=w+gy(y,2) =xz so that gy(y,2)=0.

Hence

g(v,2) = h(z) + C; (Cj a constant).
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Substituting this into (D) gives
f =y +hz)+ CL.
Taking the partial with respect to z and using (C) gives

fi=xy+H(@) =xy so that H(z) =0.
Hence h(z) = constant. Thus the potential is
f =xyz+ C (C aconstant).

Compute fy, fy, f; and verify that our answer is correct. Since C is arbitrary, we can choose C = 0
and get the answer on p. A24.

Sec. 9.8 Divergence of a Vector Field

Divergence is a scalar function and is the fourth concept of note (following gradient, a vector function of
Sec. 9.7, and the others). To calculate divergence div v by (1), p. 403 for a vector function v = v(x,y,z) =
[vi(x,y,2), v (x,y,2), v3(x,y,z)] we use partial differentiation as in calculus to get

) di v n vy n ov3
ivv= — 4+ — + —.
0x ay 0z
For a review of partial differentiation consult Appendix 3, Sec. A3.2, pp. A69—A71.

Divergence plays an important role in Chap. 10. Whereas the gradient obtains a vector field v from a
scalar field f, the divergence operates in the opposite sense, obtaining a scalar field (1) div v from a vector
field v. Of course, grad and div are not inverses of each other; they are entirely different operations,
created because of their applicability in physics, geometry, and elsewhere. The physical meaning and
practical importance of the divergence of a vector function (a vector field) are explained on pp. 403—405.
Applications are in fluid flow (Example 2, p. 404) and other areas in physics.

Problem Set 9.8. Page 406

1. Divergence. The calculation of div v by (1) requires that we take the partial derivatives of each of
the components of v = [x2, 4y2, 9z2] and add them. We have

av ov 0
divv = —1+—2+£ = 2x + 8y + 18z.
0x ay 0z
Details: v; = x2, dvy/dx = 2x, etc.
The value at P : (—1,0, %) is

divv=2-(-1)+8-0+18-3=7.

9. PROJECT. Formulas for the divergence. These formulas help in simplifying calculations as
well as in theoretical work. They follow by straightforward calculations directly from the definitions.
For instance, for (b), by the definition of the divergence and by product differentiation you obtain

div (fv) = (fv)y + (fv2)y + (fv3),
= fyv1 +fyv2 +fzv3 + f[(vDx + (v2)y + (v3),]
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11.

= (gradf).v+fdivv
=fdivv+4v.Vf.

Incompressible flow. The velocity vectoris v =yi = [y, 0, 0]. Hence div v = 0. This shows that
the flow is incompressible; see (7) on p. 405. v is parallel to the x-axis. In the upper half-plane it
points to the right and in the lower half-plane it points to the left. On the x-axis (y = 0) it is the zero
vector. On each horizontal line y = const it is constant. The speed is larger the farther away from the
x-axis we are. From v = yi and the definition of a velocity vector you obtain

dx dy dz
v=|— - 1 =1, 0, 0].
[dt’ dt’ dr} b )

This vector equation gives three equations for the corresponding components,

d d d
—xzy, —y=0, Z_o
dr dr dr

Integration of dz/dt = 0 gives
z(t) = c3 with ¢3 = 0 for the face z =0, c¢3 = 1 for the facez =1

and 0 < ¢3 < 1 for particles inside the cube. Similarly, by integration of dy/dt = 0 you obtain
y(t) = ¢ with ¢ = 0 for the face y = 0, co = 1 for the face y = 1 and 0 < ¢ < 1 for particles
inside the cube.

Finally, dx/dt = y with y = ¢y becomes dx/dt = c¢;. By integration,

x(t) =cyt+c.

From this,
x(0) = ¢1 with ¢; = 0 for the face x = 0, c; = 1 for the face x = 1.
Also
x(1) =c1 + 3.
Hence

x(1) = ¢p + O for the face x = 0, x(1) = ¢y + 1 for the face x = 1

because c; = 0 for x = 0 and ¢; = 1 for x = 1, as just stated. This shows that the distance of these
two parallel faces has remained the same, namely, 1. And since nothing happened in the y- and
z-directions, this shows that the volume at time # = 1 is still 1, as it should be in the case of
incompressibility.

Sec. 9.9 Curl of a Vector Field

The curl of a vector function (p. 406) is the fifth concept of note. Just as grad and div, the curl is motivated
by physics and to a lesser degree by geometry. In Chap. 10, we will see that the curl will also play a role in
integration. In the definition of curl we use the concept of a symbolic determinant, encountered in Sec. 9.3
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(see (2%*), p. 370). The curl v of a vector function v = [v((x, Y, 2), v (x,y,2), v3(x,y,2)] is defined
by (with all gaps filled)

i J k
(1) culv=V xv=|— 9 9

ox ay 9z

1] 1%) V3

0 0 0 0 0 |

= |dy 0z|i— |ox 9z|j+ |ox ay |k
v2 U3 V1 U3 V1 V2

vy Jduvp\ . dvy  ovr . dvy  Jdvyg
=l————)i-|———)j+|——-—])k
ay 0z ax 0z ox ay
a 0 a 0 a 0
(v 9w\ (v v\, (v dur)
ay 0z 0z ax ox ay
Details. In (1), the first equality came from the definition of curl. The second equality used the definitions
of cross product and nabla V = [d/dx, /0y, d/9z] in setting up the symbolic determinant (recall (2*%),

p- 370). To obtain the fourth equality we developed the symbolic determinant by row 1 and by the
checkerboard pattern of signs of the cofactors

+ - 4+

as shown on page 294. It is here that we would stop and indeed you can use the fourth equality to compute
curl v. However, the mathematical literature goes one step further and uses the fifth equality as the
definition of the curl. In this step, we absorb the minus sign in front of (.. .)j, that is,

dvy  dvr . — 4 R vz \ .
ox 9z )07 9z ox )V
To remember the formula for the curl, you should know the first two equalities and how to develop a

third-order determinant. Note that (1) defines the right-handed curl. (A left-handed curl is defined by
putting a minus sign in front of the third-order symbolic determinant.)

Problem Set 9.9. Page 408

5. Calculation of the curl. For the calculations of the curl use (1), where the “symbolic determinant”
helps one to memorize the actual formulas for the components given in (1) below the determinant.
We are given that

v =x%z, v =x7z vy =y

With this we obtain from (1) for the components of, say a = curl v

a1 = (v3)y — (02); = (y22)y — (y22); = xz* — xy°,
ar = (12); — (V3)y = (¥?y2); — (xyz2)y = X%y — y22,

a3 = (1) — (V1)y = (W*2)x — (y2)y = ¥z — x’z.

This corresponds to the answer on p. A24. For practice you may want to fill in the details of using the
symbolic determinant to get the answer.
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11.

Fluid flow. Both div and curl characterize essential properties of flows, which are usually given in
terms of the velocity vector field v(x, y, 7). The present problem is two-dimensional, that is, in each
plane z = const the flow is the same. The given velocity is

v=[y, —2x, 0].

Hence div v = 0 + 0 4+ 0 = 0. This shows that the flow is incompressible (see the previous section).
Furthermore, from (1) in the present section, we see that the first two components of the curl are zero
because they consist of expressions involving v3, which is zero, or involving the partial derivative
with respect to z, which is zero because v does not depend on z. There remains

curl v = ((v2)x — (v1)y)k = (=2 — Dk = -3k.

This shows that the fluid flow is not irrotational. Now we determine the paths of the particles of the
fluid. From the definition of velocity we have

dx dy

Vi = —, 2= —-.
dt dt

From this and the given velocity vector v we see that

A) dx_
a
dy
B — = —2x.
(B) 7 X

This system of differential equations can be solved by a trick worth remembering. The right side
of (B) times the left side of (A) is —2x(dx/dt). This must equal the right side of (A) times the left side
of (B), which is y(dy/dt). Hence

Sec. 9.9 Prob. 11. Vector field v = [y, —2x] of fluid flow in two dimensions (as z = 0).
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We can now integrate with respect to ¢ on both sides and multiply by —2, obtaining

2 2
X y ~
—2—==4C
2 2 +
Here C is a constant. This can be beautified. If we set C equal to the square of another constant,
say, C2, then
Y ~
4 5 = C? (where C = C?)
2 2
X
Cer
C* (vV20)?

This shows that the paths of the particles (the streamlines of the flow) are ellipses with a common
center 0:

x2 y2

T S |
(Ve
Note that the z-axis is the axis of rotation.
Can you see that the vector field is not irrotational? Can you see the streamlines of the fluid flow?



Chap. 10 Vector Integral Calculus.
Integral Theorems

We continue our study of vector calculus started in Chap. 9. In this chapter we explore vector integral
calculus. The use of vector functions introduces two new types of integrals, which are the line integral
(Secs. 10.1, 10.2) and the surface integral (Sec. 10.6) and relates these to the more familiar double
integrals (see Review Sec. 10.3, Sec. 10.4) and triple integrals (Sec. 10.7), respectively. Furthermore,
Sec. 10.9 relates surface integrals to line integrals. The roots of these integrals are largely physical
intuition. The main theme underlying this chapter is the transformation (conversion) of integrals into
one another. What does this mean? Whenever possible, we want to obtain a new integral that is easier to
solve than the given integral.

Vector integral calculus is very important in engineering and physics and has many applications in
mechanics (Sec. 10.1), fluid flow (Sec. 10.8), heat problems (Sec. 10.8), and in other areas.

Since this chapter covers a substantial amount of material and moves quite quickly, you may need
to allocate more study time for this chapter than the previous one. It will take time and practice to get
used to the different integrals.

You should remember from Chap. 9 (see chapter summary on pp. 410—412 of textbook): parametric
representations of curves (p. 381 of Sec. 9.5), dot product, gradient, curl, cross product, and divergence.
Reasonable knowledge of double integrals (reviewed in Sec. 10.3) and partial derivatives (reviewed on
pp- A69—A71 in App. A3.2 of the textbook) is required. It is also helpful if you recall some of the 3D
objects from calculus, such as a sphere, a cylinder, etc. It may be useful to continue working on your table
of parametric representations (see p. 156 of Student Solutions Manual).

Sec. 10.1 Line Integrals

The first new integral, the line integral (3), p. 414, generalizes the definite integral from calculus. Take

a careful look at (3). Instead of integrating a function f along the x-axis we now integrate a vector
function F over a curve C from a point A to a point B. The right side of (3) shows us how to convert such a
line integral into a definite integral with ¢ as the variable of integration. Furthermore, ¢ is the parameter

in C, which is represented in parametric form r(¢) (recall (1), p. 381, in Sec. 9.5). Typically, the first step is
to find such a parametric representation. Then one has to form the dot product (see (2), p. 361, of Sec. 9.2)
consisting of F(r(¢)) - r'(z). Example 1, p. 415, and Prob. 5 show, in detail, how to solve (3) when C is in
the plane and Example 2, p. 415, and Prob. 7 when C is in space. Other versions of the line integral

are (8), p. 417 (Example 5 and Prob. 15) and (8*) (Prob. 19). An important application is work done by
force, pp. 416—417.

Notation: [,. (p. 414) for regular line integral; §,. (p. 415) for line integral when C is a closed curve
(e.g., circle, starting at point A and ending at point B coincide).

The approach of transforming (converting) one integral into another integral is prevalent throughout
this chapter and needs practice to be understood fully.

The advantage of vector methods is that methods in space and methods in the plane are very similar in
most cases. Indeed, the treatment of line integrals in the plane carries directly over to line integrals in
space, serving as a good example of the unifying principles of engineering mathematics (see Theme 3 of
p. ix in the Preface to the textbook).

Problem Set 10.1. Page 418

5. Line integral in the plane. The problem parallels Example 1, p. 415, in the text. Indeed, we are
setting up our solution as a line integral to be evaluated by (3) on p. 414. The quarter-circle C, with
the center the origin and radius 2, can be represented by

@D r(t) = [2cost, 2sint], in components, x = 2cosf, y = 2sint,
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where ¢ varies from ¢ = 0 [the initial point (2, 0) of C on the x-axis] to t = /2 [the terminal point
(0,2) of C]. We can show, by substitution, that we get the correct terminal points:

fortr =0 we have r(z) =r(0) = [2cosO0, 2sin0] =1[2-1, 2-0] =12, 0],

giving us the point (2, 0). Similarly for the other terminal point. (Note that the path would be a full
circle, if t went all the way up to r = 27.)
The given function is a vector function

(IT) F=[xy, x

F defines a vector field in the xy-plane. At each point (x, y) it gives a certain vector, which we could
draw as a little arrow. In particular, at each point of C the vector function F gives us a vector. We can
obtain these vectors simply by substituting x and y from (I) into (II). We obtain

(11D F(r(t)) = [4costsint,  16cos®tsin?1].

This is now a vector function of ¢ defined on the quarter-circle C.

Now comes an important point to observe. We do not integrate F itself, but we integrate the dot
product of F in (IIT) and the tangent vector r'(¢) of C. This dot product F «r’ can be “visualized”
because it is the component of F in the direction of the tangent of C (times the factor |r/(¢)|), as we
can see from (11), p. 365, in Sec. 9.2, with F playing the role of a and r’ playing the role of b. Note
that if 7 is the arc length s of C, then r’ is a unit vector, so that that factor equals 1, and we get exactly
that tangential projection. Think this over before you go on calculating.

Differentiation with respect to ¢ gives us the tangent vector

r'(t) =[-2sint, 2cost].
Hence the dot product is

F(r(¢))+r'(t) = [4costsint, 16 cos? ¢ sin” t]+[—2sint, 2cost]
=4costsint(—2sint) + 16 cos? ¢ sin® t(2cost)
av) = —8costsin® 7 + 32 cos® ¢ sin’ ¢
= —8cos7sin’ 7 + 32 cos t(1 — sin? 1) sin’ ¢

= —8sin’tcoss + 32sin’ 7 cost — 32 sin* 7 cos .
Now, by the chain rule,
(sin® 1) = 3sin’rcost, (sin’7) = 5sin*7cost

so that the last line of (IV) can be readily integrated. Integration with respect to ¢ (the parameter in
the parametric representation of the path of integration C) from t = 0 to t = /2 gives

/2
/ F(r).dr = / F(r(t))+x'(¢) dt
C 0

/2 /2 /2
= —8[ sintcos tdt + 32/ sin®fcostdf — 32/ sin* fcos t dt
0 0 0
8 32 32 /2
= ——sin3t+ ““sindt— Zsin’¢
3 3 5 0
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Sec. 10.1 Prob. 5. Path of integration in the xy-plane

At t = 0, the sine is 0. At the upper limit of integration ¢ = 7 /2, the sine is 1. Hence the result is

8 32 2 _
=—3t3-5=

[9%]
wjoo

Line integral of the form (3) on p. 414. In space. Here the path of integration C is a portion of
an “exponential” helix, by Example 4, p. 383, of Sec. 9.5, with a = 1 and the third component
replaced by ¢'.

C :r(t) =[cost, sint, €.

Note that  varying from 0 to 277 is consistent with the given endpoints (1,0, 1) and (1,0, >™) of
the path of integration, which you can verify by substitution.
For the integrand in (3), p. 414, we need the expression of F on C

F(r(t) = [cos’>s, sin’1,  e¥].
We also need the tangent vector of C
r'(t) = [—sint, cost, 1].
Then the dot product is

F(r(r)-r'(t) = [cos?t, sin®t, eX]«[—sint, cost, 1]

= —cos2tsint + sin’tcost + e

By substitution from regular calculus with
du . .
u = cost, i —sint, du = —sint dt,

we get

3
2 _ 2, _ U _ 1 3
cos“tsintdt=— | u du_—?—i—const_—gcos t + const.



172 Linear Algebra. Vector Calculus Part B

Similarly for sin? ¢ cos t. We are ready to set up and solve the line integral:
2
/ F(r).dr = / (—cos2 tsint + sin®fcost + e3’) dt
C 0

1 1 1, 7%?
= [— cos’ 1+ —sin’ 1 + —e3’i|

3 3 39,
1 1 1 1 1 1 1
— 4+ -0+ [ 1+ 0+ =) = == 1.
37 T3 0%30e (3 t3:07%3 > 3@ =D
15. Line integral in space. Use (8) on p. 417. We have to integrate F = [y?,  z2,  x?] over the

helix C : r(t) = [3cost, 3sint, 2t] from t = 0 to t = 4x. The integrand in (8) is

F(r(n) = [y’(t), 2%, x*(1)]

= [9sin’ ¢, 47, 9 cos? 1].

Then we integrate

4
I = / [9sin®s, 412,  9cos?t]dt.
0

We have to integrate each component over ¢ from 0 to 4. We know from calculus (inside cover of
textbook) that

1 1 1 1
f sin?tdt = Et ~2 sin 2t + const; / cos?tdt = Et + 1 sin 2t + const
so that

ar 1 1 4 4
9/ sinztdt=9[—t——sin2t] = 18m; 9/ cos?tdt = 187.

Furthermore,

4 4
/ 4% dt = —(4n)>.
0 3

Thus we have
I=[187, 3@n), 187].

19. Line integral of the form (8*%), p. 417. In space. We have to integrate f = xyz over the curve
C :r(t) = [4¢, 312, 12¢] from t = —2 to t = 2, that is, from (x,y,z) = (=8, 12, —24) to
(x,y,2) = (8,12,24). The integrand is

Fx@) = x()y(D)z(t) = 4t - 31> - 121 = 1447

so that

2 2 S 144 s 144
/ f(r(t))dt:/ lartd = a2 | = 12— (-2 = —
-2 2

- -2

.20 — 1843.2.
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Sec. 10.2 Path Independence of Line Integrals

Again consider a line integral

(A) fF-dr
c

in a domain D. The question arises whether the choice of a path C (within a domain D) between two
points A and B that are fixed affects the value of a line integral (A). Usually it does, as we saw in Sec. 10.1
(Theorem 2, p. 418 with example). Then (A) is path dependent. If it does not, then (A) is path
independent.

Summary of Sec. 10.2

Equation (A) is path independent if and only if F is the gradient of some function f, called a potential
of F. This is shown in Theorem 1, p. 420, and applied to Examples 1 and 2, p. 421, and
Prob. 3.

Equation (A) is path independent if and only if it is O for every closed path (Theorem 2, p. 421).

Equation (A) is path independent if and only if the differential form F dx + F> dy 4 F3 dz is exact
(Theorem 3%*, p. 423).

Also if (A) is path independent, then curl F = 0 (Theorem 3, p. 423, Example 3, p. 424). If curl F = 0
and D is simply connected, then (A) is path independent (Theorem 3, Prob. 3).

Path independence is highly desirable in applications of mechanics and elastic springs, as discussed on
p. 419. The section summary shows that methods for checking path independence involve trying to find a
potential or computing the curl [(1), p. 407 of Sec. 9.9].

Problem Set 10.2. Page 425
3. Path Independence. Theorem 1 on p. 420 and Example 1 on p. 421 give us a solution strategy.
To solve the given integral, it would be best if we could find a potential f (if it exists) that relates

to F. Then Theorem 1 would guarantee path independence.
From the differential form under the integral

% cos %x cos 2y dx — 2 sin %x sin 2y dy.
we have

F= [% cos %x cos2y, —2sin %x sin Zy] ,

and if we can find a potential, then
(B) F=gradf =[f. Al

where the indices denote partial derivatives. We try to find f. We have

1 1
Jx = 5 cos 5xcos2y
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integrated with respect to x is

1 1 1 1
f:/icosix-cos2ydx=Ecos2y/00s§xdx

1 1
= Zcos?2y-2sin -
> cos2y - 2sin 2x + g
1
= cos 2y - sin Ex + g().
Similarly,
fy = —2sin xsin2y
integrated with respect to y is
1 1 .
f = / —2sin Ex sin 2y dy = —2sin Ex/ sin 2y dy
2 si ! ! 2y ) + h(x)
= —2sin-x- | —=cos
2\ T ) TS
1
= sin Ex - cos 2y + h(x).
Comparing the two integrals, just obtained, allows us to chose g and 4 to be zero. Thus

1
J =sin 5x - cos2y.

We see that f satisfies (B) and, by Theorem 1, we have path independence. Hence we can use (3),
p. 420, to calculate the value of the desired integral. We insert the upper limit of integration to obtain

2

1 b4
sinix-cos2y =sin5-cos(2-0)=1

x=m,y=0
and the lower limit to obtain

2 o
= s8in — - coS 2 =

1
sin —x - cos 2y
2 x=m/2,y=m

s~

is1— L
Together the answer is 1 7

A more complicated example, where g and / are not constant, is illustrated in Example 2 on p. 421
and also in Prob. 43 on p. 402 of Sec. 9.7 and solved on p. 163 in this Manual.

Note the following. We were able to choose (3) only after we had shown path independence.
Second, how much freedom did we have in choosing g and /4? Since the two expressions must be
equal, we must have g(y) = h(x) = const. And this arbitrary constant drops out in the difference
in (3), giving us a unique value of the integral.

Considerations. How far would we have come, using Theorem 3, p. 423? Since F is independent of z,
(6) in Theorem 3 can be replaced by (6”). Thus we compute

oF, 0 1 1 | .
— = — |—2sin -xsin2y ) = —2 - —cos —xsin2y = —cos —x - sin 2y
ox ox 2 2 2 2
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and
oF; 0 (1 1 . 1 1 . 1
— = — | zcoszxcos2y | =(—2sin2y)| = cos-x ) = —sin2y - cos —x.
ay ay \ 2 2 2 2 2
Hence
F, _ oF;
ax 9y’

which means that curl F = 0. By Theorem 3, we conclude path independence in a simply connected
domain, e.g., in the whole xy-plane. We could now integrate to obtain, say,

1 1
f= / —2sin Ex sin 2y dy = sin Ex - cos 2y + h(x)

and use

d 1 1 1 1 1
fi= T <sin Ex - COS Zy) + W (x) = 3 cos Ex cos2y + I (x) = > cos Ex cos 2y

to get 4'(x) = 0, hence h(x) = const as before.
15. Path Independence? From the given differential form
X%y dx — 4xy*dy + 8z°x dz
we write
F = [xzy, —4xy2, 8z2x].

Then we have to compute

i J k
F 0 0
At E = s ay 0z
x%y  —dxy 8z%x
We have
d o2 d 2
—B8z°x) = 0; —(=4xy7) =0;
ay 0z
0 0
—(x2y) = 0; —(82%x) = 8%
0z ox
] ad
—(dh) = 4yt () =%
ax ay
so that

cutl F = (0 — 0)i + (0 — 829)j + (—4y> — x>k
=10, —8z%, —4y? —¥°].
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The vector obtained is not the zero vector in general, indeed
4y X2 #£0, e, xF# -4

This means that the differential form is not exact. Hence by Theorem 3, p. 423, we have path
dependence in any domain.

Sec. 10.3 Calculus Review: Double Integrals. Optional

In Sec. 10.4 we shall transform line integrals into double integrals. In Secs. 10.6 and 10.9 we shall
transform surface integrals also into double integrals. Thus you have to be able to readily set up and
solve double integrals.

To check whether you remember how to solve double integrals, do the following problem: Evaluate
f f X3 dx dy where R is the region in the first quadrant (i.e., x > 0, y > 0) that is bounded by and lies
R

between y = x2 and the line y = x with 0 < x < 1. Sketch the area and then solve the integral. [Please
close this Student Solutions Manual (!) and do it by paper and pencil or type on your computer without
looking or using a CAS and then compare the result on p. 199 of this chapter with your solution)].

If you got the correct answer, great. If not, then you certainly need to review and practice double
integrals.

More details on Example 1, p. 430. Change of variables in double integral.

Method I: Solution without transformation. It is instructional to review how to set up the region of
integration. First, we have to determine the boundaries of the tilted blue square R in Fig. 232, p. 430. It is
formed by the intersection of four straight lines:

(A)y =x, B)y=—-—x+2,
O y=x-2, D)y = —x.

To set up the problem we break the region R into R; and R» as shown in the figure below.

Sec. 10.3 Example 1. Method I. Direct solution of double integral by breaking region R into
regions Ry and Ry

For R;: We integrate first over x and then over y. Accordingly, we express (A) and (B) in terms of x.
Equations (A) and (B) are given in the form of (3), p. 427, but we need them in the form of (4) on p. 428.
We solve for x.

Ri: (A®Hx=y, B¥)x=—y+2.
This gives us that y < x < —y + 2. Also0 <y < 1. Hence

1 —y+2 1 —y+2 1 —y+2
//(x2+y2)dxdy=/ / (x2+y2)dxdy=/ / x2dxdy+/ / v dx dy.
: 0 Jy y=0 Jx=y y=0 Jx=y

R
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We solve
1 —y+2 17,37Y+2
/ / x? dx dy :/ |:x_:| dy
y=0 Jx=y 0 3 y
' 3.3
=/ U=y +2)7 =y ldy
0
1! 1! 115 11 7
== — 23d——/ Sdy==-—4+-.—=—,
31;(y+) Y73, YT T 3176
and
1 —y+2 1 —y+2
/ / y2dxdy = / y? / dx | dy
y=0Jx=y y=0 x=y
1 1
2r.1—y+2 3 2 1 1 1
ﬂﬁyMy y A( Y’ +2y%)dy it2 3756

so that the desired integral, over Ry, has the value
7 1 8 4
6t6=6= 3
For R»: Since f (x, y) = f(x, —y) for f(x,y) = x> + y?, and by symmetry, the double integral over R,

has the same value as that over R;. Hence the double integral over the total area R has the value of
2.3 = %—giving us the final answer—or similarly, we can continue and also set up the integral for

R» (verity for practice!):
0 py+2 4
[[ @ eaar= [ [ ytava =3,
—1J—y

Ry

Wl

and add up the two double integrals for Rjand R, to again get %.

Method 11: With transformation. More details on the solution of the textbook. The problem is unusual in
that the suggested transformation is governed by the region of integration rather than by the integrand.
Equations (A), (B), (C), and (D) can be written as

(A**) x—y=0,
(B**) x+y=2,
(C*%) x—y=2,
(D**) x+y=0.

This lends itself to set (S1) x +y = u and (S2) x — y = v. Then (A**), (B**), (C**), and (D**) become
v=0, u=2, v =2, u=>0.

This amounts to a rotation of axes so that the square is now parallel to the uv-axes and we can set up the
problem as one (!) double integral which is easier to solve. Its limits of integration are 0 < u < 2 and

0 < v < 2. Look at the tilted blue square in Fig. 232, p. 430, in the textbook. Furthermore, (S1) gives us
x = u —y. From (S2) we have —y = v — x, which we can substitute intox = u —y = u + v — x, so that
2x =u + v and

(E) x = Su+v).
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Also—y:v—x,soy:—v+x=—v+%(u+v)=—v—l—%u—k%v,sothat

(F) y = 3(u— ).

The change of variables requires by (6), p. 429, the Jacobian J. For purpose of uniqueness (see p. 430), we
use |J|. We get

ox ox
Cany)  |ou v
CAu,v) ay dy
du Qv

| =
| =
—
—

1 1
= =———=-=— so that J| = =.
2 2

N =
\®)

Note that for J/ we computed the partials

ax 0 1( + o) a (1 +1 1+O 1 ¢
— = — | —(u v = — | -u -V | == = -, clcC.
du du |2 du \2 2 2 2

Substituting (E) and (F) into x>+ y2 together with |J| gives the double integral in # and v of Example 1,
p- 430.
You may ask yourself why we presented two ways to solve the problem. Two reasons:

1. If you cannot think of an elegant way, an inelegant way may also work.
2. More practice in setting up double integrals.

Problem. Set 10.3. Page 432

3. Double integral. Perhaps the only difficulty in this and similar problems is to figure out the region
of integration if it is given “implicitly” as in this problem. We first integrate in the horizontal
(x-direction) from the straight line x = —y to the straight line x = y. Then we integrate in the vertical
direction (y-direction) from y = 0 to y = 3. Thus the region lies between by the lines y = —x and
y = x above the x-axis and below the horizontal line y = 3 and includes the boundaries. Sketch it and
you see that the region of integration is the triangle with vertices (—3, 3), (3, 3), and (0, 0). We obtain

3 py 3 y 3 y
| [ wedaa= [ [ Pelas [ [ [Pale
0 J—y y=0 Jx=—y y=0 Jx=—y
3 y 3 y
= / / [xzdx] dy + / (yz / dx) dy
y=0 Jx=—y y=0 x==y
3 y

_/ x_3 d+/3 2[])’ d
~ Jy=0 3 P P ®

re—y —

3Ty3 )3 ,
/y . [? - <—?) +y°(y— (—)’))} dy

3 3 3
8
Ly dy=—/ Y dy
3 3 )

3
4y=3 4
8 /3
Y1 =2 (i 40)=2.33=5.
4 3\ 4




Chap. 10 Vector Integral Calculus. Integral Theorems 179

13.

17.

Center of gravity. The main task is to correctly get the region of integration. The given region R is
a triangle. We see that, horizontally, we have to integrate from x = 0 to x = b. Now comes some
thinking. We have to first integrate y from O to the largest side of the triangle, the hypothenuse. Now,
as we go b units to the right, we have to go & units up. Thus if we go 1 unit to the right we have to go
h/b units up, so that, the slope of the desired line is m = h/b. Since the line goes through the origin,
its y-intercept is 0, so the equation is
h
= —x.

b
Thus, vertically, we have to integrate from y = 0 to y = (h/b)x. Furthermore, the total mass of the
triangle is M = 1bh. Hence we calculate, using formulas on p. 429,

1 b hx/b 1 b h
xX=— / xdy dx=—f x-—xdx
M x=0 y=0 M x=0 b

2 hx3b

“bh b 3

2b

0_3‘

Similarly,

We have that x is independent of / and y is independent of b. Did you notice it? Can you explain it
physically?

Moments of inertia. From the formulas on p. 429 we have

Ix=//y2f(x,y)dxdy=//y2-1dxdy
R R
b hx/b b 3x/b
=L ro)e= L ([5)
x=0 \Jy=0 x=0 3 y=0

b 1 h3x3 1h3 b ;
= - ——dx=-—— x” dx
=03 b3 33 x=0
b

1h3 [xt 1,
=-—|=| = —=br’.
33 L4, 12

I, = f/xzf(x,y)dxdy = //x2 - 1dxdy
R R
b hx/b b h 1
= / / xzdy dx = / xz—x dx = ~hb.
x=0 y=0 x=0 b 4

Similarly,
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Adding the two moments together gives the polar moment of inertia Iy (defined on p. 429):

1 1 bh
=L+ = / (2 +y)f (x,y)dxdy = Ebh3 + Zhb3 = E(h2 + 3b).

Sec. 10.4 Green’s Theorem in the Plane

Green’s theorem in the plane (Theorem 1, p. 433) transforms double integrals over a region R in the
xy-plane into line integrals over the boundary curve C of R and, conversely, line integrals into double
integrals. These transformations are of practical and theoretical interest and are used—depending on the
purpose—in both directions. For example, Prob. 3 transforms a line integral into a simpler double integral.

Formula (9), p. 437, in the text and formulas (10)—(12) in the problem set on p. 438 are remarkable
consequences of Green’s theorem in the plane. For instance, if w is harmonic (V2w = 0), then its normal
derivative over a closed curve is zero, by (9). For other functions, (9) may simplify the evaluation of
integrals of the normal derivative (Prob. 13). Such integrals of the normal derivative occur in fluid flow in
connection with the flux of a fluid through a surface.

We shall also need Green’s theorem in the plane in Sec. 10.9.

Problem Set 10.4. Page 438
3. Transformation of a line integral into a double integral by Green’s theorem in the
plane. In Probs. 1-10 we use Green’s theorem in the plane to transform line integrals over a

boundary curve C of R into double integrals over a region R in the xy-plane. Note that it would be
much more involved if we solved the line integrals directly. Given

F=[F, Fl=[x%, y'l

We use Green’s theorem in the plane, that is (1), p. 433, as follows:

(GT) % (F\ + F2)dxdy = // <% - @> dx dy.

We need

oF, 0F
(A) — — L = (Fy)y — (F1)y = y?e" — x*
dx ay

e .

You should sketch the given rectangle, which is the region of integration R in the double integral on
the left-hand side of (GT). From your sketch you see that we have to integrate over x from O to 2 and
over y from 0 to 3. We have

3 2
®) // (@_ @) sy = | [ [ @zex_xzewx} o,
y=0 x=0

We first integrate (A) over x, which gives us the indefinite integral
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13.

From this we obtain the value of the definite integral by substituting the upper limit x = 2 and then
the lower limit x = 0 and taking the difference

(%e? —3e”) — (6 1 - 0) = y2e? — B — 2,
so that

2
f 2 — x2e¥)dx = y*e? — %ey —y2.
x=0

Next we integrate this over y and obtain

8 1 8 1
2,2 Sy _ 2\ gy = 232 _ Sy _ 1\3
f(ye 33 }’)y 3)’3 3€ 3)’

We substitute the upper limit y = 3 and the lower limit y = 0, and take the difference of the two
expressions obtained and get the corresponding definite integral:

3
8 27 8 27 8 8 8
/ (yzez——ey—y2>dy:<—62——e3——)—(0——-1—0):9e2——e3—9+—.
=0 3 3 3 3 3 3 3

3 2 ] 8
/ / 0" —x?)dx |dy =9¢* — =3 —9 4 =,
y=0 [ Jx=0 3 3

Integral of the normal derivative. Use of Green’s theorem in the plane. We use (9), p. 437,
to simplify the evaluation of an integral of the normal derivative by transforming it into a double
integral of the Laplacian of a function. Such integrals of the normal derivative are used in the flux of
a fluid through a surface and in other applications.

For the given w = cosh x, we obtain, by two partial derivatives, that the Laplacian of w is
V2w = wy, = coshx. You should sketch the region of integration of the double integral on the
left-hand side of (9), p. 437. It is a triangle with a 90° angle. A similar reasoning as in Prob. 13 of
Sec. 10.3 (see solution before) gives us that the hypothenuse of the triangle has the representation

= %x which implies that x =2y.

Hence we integrate the function cosh x from x = 0 horizontally to x = 2y. The result of that integral
is integrated vertically from y = 0 to y = 2. We have by (9)

0
%-wds — // VZU)dXdy
C on
R
2 2y 2
= f / coshxdx | dy = / sinh 2y dy
y:() x=0 y=0

1 2
= [5 cosh 2y}0 = E(cosh4 —1).

Note that the first equality required integration over x:

2y
( / coshxdx) = [sinhx]” = sinh 2y — sinh 0 = sinh 2y,
x=0

which gave us the integrand sinh 2y to be integrated over y (fromy = 0toy = 2).
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Sec. 10.4 Prob 13. Region of integration in double integral

19. Laplace’s equation. Here we use (12), p. 438, another consequence of Green’s theorem. From
w = ¢’ siny we find, by differentiation, that the Laplacian of w is

VZw = wy, + wyy = e siny + e*(—siny) = 0.
Since the Laplacian is zero, we can apply formula (12) (in Prob. 18, p. 438) involving
wy = € siny, wy = €' cosy.

We calculate from this

2 2

2x
wy + wy

= > sin? y + e* cos? y = .

Using (12),
ow w2 w2
o=l [(@ () }"“’y
R
5 2
:/ (/ ezxdx)dy.
y=0 x=0

Integration over x (chain rule!) from x = 0 to x = 2 yields

2 1,77 1
/ e dx = [_er] = —(e* = 1).

Integration over y from O to 5 (according to the given square) introduces a factor 5:

5

> 1 4 1 4 1 4
—(e* = Ddx = ~(¢* — 1) =5 ~(*—1).
g 2 2

—0 2 y=0

Sec. 10.5 Surfaces for Surface Integrals

Section 10.5 is a companion to Sec. 9.5, with the focus on three dimensions. We consider surfaces (in
space), along with tangent planes and surface normals, only to the extent we shall need them in connection
with surface integrals, as suggested by the title. Try to gain a good understanding of parametric
representations of surfaces by carefully studying the standard examples in the text (cylinder, p. 440; sphere,
p. 440; and cone, p. 441). You may want to continue building your table of parametric representations
whose purpose was discussed on p. 156 of this Solution Manual. If you do not have a table, start one.
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Problem Set 10.5. Page 442

3.

13.

Parametric surface representations have the advantage that the components x, y, and z of the
position vector r play the same role in the sense that none of them is an independent variable (as it is
the case when we use z = f(x,y)), but all three are functions of two variables (parameters) 1 and v
(we need two of them because a surface is two-dimensional). Thus, in the present problem,

r(u,v) = [x(u,v), y(u,v), z(u,v)] = [ucosv, usin v, cul.
In components,
(A) X = ucosv, y=usinv, z =cu (c constant).

If cos and sin occur, we can often use cos? v + sinv = 1. At present,

x? —|—y2 = u’(cos® v + sin’ v) = u’.

From this and z = cu we get

7 =cy/x2+y2.

This is a representation of the cone of the form z = f(x, y).

If we set u = const, we see that z = const, so these curves are the intersections of the cone with
horizontal planes u = const. They are circles.

If we set v = const, then y/x = tan v = const (since u drops out in (A)). Hence y = kx, where
k = tan v = const. These are straight lines through the origin in the xy-plane, hence they are planes,
through the z-axis in space, which intersect the cone along straight lines.

To find a surface normal, we first have to calculate the partial derivatives of r,

r, = [cosv, sin v, cl,

r, = [—usinv, ucosv, 0],

and then form their cross product N because this cross product is perpendicular to the two vectors,
which span the tangent plane, so that N, in fact, is a normal vector. We obtain

i j k
N=r,xr,=| Cosv sin v c
—usinv U COS U 0
sin v c COS v c CoS v sin v
=1 —j ) + k .
U COS U 0 —usinv 0 —usmuv Ccos v
= [—cucosv, —cusinv, uj.

In this calculation, the third component resulted from simplification:
(cosv)ucosv — (sinv)(—usinv) = u(0032 v + sin® V) = u.
Derivation of parametric representations. This derivation from a nonparametric representation

is generally simpler than the inverse process. For example, the plane 4x — 2y 4+ 10z = 16, like any
other surface, can be given by many different parametric representations.
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Setx = u, y = v to obtain
10z =16 —4x + 2y = 16 — 4u + 2v,
so that
z=f,y)=f(u,v) =1.6 —0.4u + 0.2v
and
r =r(u,v) =luv, f(u,v)] = [u, v, 1.6 — 0.4u 4+ 0.2v].
If, in our illustration, we wish to get rid of the fractions in z, we set x = 10u, y = 10v and write
r = [10u, 10v, 1.6 — 4u + 2v].

A normal vector N of such a representation r(u, v) = [u, v,  f(u,v)]is now obtained by first
calculating the partial derivatives

ru = [1’ 0’ fu]’
rv - [0’ 17 fU]

and then their cross product (same type of calculation as in Prob. 3, before)

i Ok
N=r,xr,=]|1 0  ful=l~fw —So. 11
0 1 Sfo

This is precisely (6) on p. 443. You should fill in the details of the derivation.

Sec. 10.6 Surface Integrals
Overview of Sec. 10.6

Definition of surface integral over an oriented surface (3)—(5), pp. 443444
Flux: Example 1, pp. 444-445

Surface orientation, practical and theoretical aspects: pp. 445-447

Surface integral without regard to orientation: pp. 448—452 (and Prob. 15)
Surface area: p. 450

Problem Set 10.6. Page 450

1. Surface integral over a plane in space. The surface S is given by
r(u,v) = [u, v, 3u — 2v].

Hence x = u, y = v, z = 3u — 2v = 3x — 2y. This shows that the given surface is a plane in space.
The region of integration is a rectangle: u varies from O to 1.5 and v from —2 to 2. Since x = u,
y = v, this is the same rectangle in the xy-plane.

In (3), p. 443, on the right, we need the normal vector N = r;, x r,. Taking, for each component,
the partial with respect to u we get

r, =[1, 0, 3].
Similarly
r, = [0, 1, -=2].
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Then by (2**), p. 370,
i j k
N=r,xr,=|1 0 3| =
0 1 =2
=-3i—(-2)j+k=[-3, 2, 1].

Next calculate F on the surface S. We do this by substituting the components of r into F. This gives

us (withx = u, y = v):
F = [—x2, yz, 0] = [—u?, v2, 0].
Hence the dot product on the right-hand side of (3) is
F.N=[-u? 2, 0]-[-3, 2, 1]=3u?+2"%

The following is quite interesting. Since N is a cross product, F +N is a scalar triple product
(see (10), p. 373 in Sec. 9.3) and is thus given by the determinant

—u?  2? 0
0 3 1 3 1 0
F r, r)=|1 0 3|=-u —v? +0
1 -2 -2 0
0 1 -2
=3u2+2v2,

agreeing with our previous calculation. Note that, in this way, we have done two steps in one!
Next we need to calculate

f/FoNdA://F(r(u,v))-N(u,v)dudv
S R
2 1.5 2 1.5 2 1.5
=/ / (3u2+2v2)dudv=f f 3u2dudv—|—/ / 20 dudv
-2J0 -2 J0 -2 J0
2

2
:/ [u3](1)'5dv+/ 2v2[u](1)'5dv
2 2

2 2
:/ (1.5)3dv+/ 20%(1.5)dv
) -2

2 2

— (1.5)3/ dv +3/ vrdv =157, + [V,
-2 -2

=157 4+2+22=135+16=1295.

15. Surface integrals of the form (6), p. 448. We are given that G = (1 + 9xz)*/2,

S:r=|[u, v, uw],0<u<1,-2 < v <2. Formula (6) gives us a surface integral without

orientation, that is,

©6) // G(r)dA = // G(r(u, v))|N(u, v)| dudv.
R R
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23.

We set up the double integral on the right-hand side of (6). From the given parametrization of the
surface S, we see that x = u and z = > and substituting this into G we obtain

G(r(u,v) = (1 +9u®)*’? = (1 + 9u*)*/?.

We also need

r,=[, 0, 3 r,=[0 1, 0]
Then
i J k
0 3u? 1 3u? 1 0
N=r,xr, =11 0 3u?| = i— j+ k
1 0 0 0 0 1
0 1 0
= 3li+k=[-3u2 0, 1],
so that

INP =N.N=[-3u? 0, 1]-[-3u% 0, 11=(=3u*)’+0>+12=9%*+1.
Hence
IN| = 9u* + 1)!/2.

We are ready to set up the integral

2 1

ff G(r(u, v)) IN(u, v)|dudv=/ f (1 + 942 9u* + D2 dudv
=—2Ju=0

R

2 1
:/ / (1 4+ 9u*)? dudv
=—2Ju=0

2 1
=/ f (1—|—18u4+81u8)dua’v
=—2Ju=0

2 W w0 1
:/ [1+18—+81—] dv
v=—2 5 9 u=0
2 18
=/ 1+ —4+9)dv
v=—2 5

2 2
272
:/ 08 = B8y 28, B 22 sy
v=—2 5 5 ) 5 5 5

Applications. Moment of inertia of a lamina. Since the axis B is the z-axis, we know from
Prob. 20, p. 451, that the moment of inertia of lamina S of density o = 1 is

(A) Ig=1I = // (% +yH)o dA = /f (x* 4 y?) dA.
S S
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We are given that § : x> 4+ y? = z2 so that S is a circular cone by Example 3, p. 441. This example
also gives us a parametrization of S as

S:r=[ucosv, usinv, ul, O<u<h, 0<v<2m.

This representation is convenient because, with x = u cos v and y = u sin v, we have

2=xt4+ y2 = (ucosv)? + (usin v)? = u®(cos? v + sin? v) = u? - 1 so that, indeed, z = u

(corresponding to the third component of ). Furthermore we are given that 0 < z < h and hence
u has the same range. Also 0 < v < 27 because it prescribes a circle. Using (6), p. 448, we need
IN(u, v)|. As before

i J k
N(u,v) =1y x ry =| cosv sin v 1| = —ucosvi — usin vj + uk.
—usinv UCOS v 0
Hence
IN(u,v)| = \/[—ucos v, —usinv, ule[—ucosv, —usinv, u]

= \/u2(0052 v + sin? v) + u? = 2u.

Putting it together by (A) and (6), p. 448,

Ip _// (x? +y 2YdA = /f G(r(u, v))IN(u,v)| dudv
21 h
// 2«/_ududv—/ (/ u? 2udu>dv.
0

This evaluates as follows. The integral over u evaluates to

V2u*
4

_ﬁh“
==

u=0

Integrating the term just obtained over v, substituting the upper and lower limits, and simplifying
gives us the final answer

V2h*
4

. [v]gn = %nh‘l,

which agrees with the answer on p. A26.

Sec. 10.7 Triple Integrals. Divergence Theorem of Gauss

We continue the main topic of transformation of different types of integrals. Recall the definition of
divergence in Sec. 9.8 (div F, see (1), p. 402), which lends the name to this important theorem. The
Divergence Theorem (Theorem 1, p. 453) allows us to transform triple integrals into surface integrals
over the boundary surface of a region in space, and conversely surface integrals into triple integrals.
Example 2, p. 456, and Prob. 17 show us how to use the Divergence Theorem.
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The proof of the divergence theorem hinges on proving (3)—(5), p. 454. First we prove (5) on
pp. 454-455: We evaluate the integral over z by integrating over the projection of the region in the
xy-plane (see the right side of (7), p. 455), thereby obtaining the surface integral in (5). Then the same idea
is applied to (3) with x instead of z, and then to (4) with y instead of z.

More applications are in Sec. 10.8.

More details on Example 2, p. 456. Verification of Divergence Theorem.
(a) By Theorem 1 [(2), p. 453], we know that

2) //F-ndA:///dideV.
S T

Here
F = [Fl’ FZ’ F3] = [7-x’ 07 _Z]9

so that by (1), p. 402,

9F, 9F, OF
divF=214 22,735 _7.0_1=6.
ox ay 0z

Thus the right-hand side of (2) becomes

4
//f divFdV = 6/// dV = 6 - [volume of given sphere of radius 2] = 6 - §7r .23 = 64n.
T

Computing the volume of a sphere by a triple integral. To actually get the volume of this sphere, we start
with the parametrization

X = rCOS v COS i, 7 Ccos v sin u, Z=rsinv
so that
r=[rcosvcosu, y=rcosvsinu, rsinv].

Then the volume element dV is J dr du dv. The Jacobian J is

0x 0x 0x
or ov ou

g2 deya oy oy By
©A(r,v,u) | or v oul

0z 9z 0z
ar ov ou

Here

ox ox . ox
— = COS U COS U, — = —rsinvcosu,

— = —rcosvsinu, etc.
or ov ou

Taking all nine partial derivatives and simplifying the determinant by applying (5), p. A64, three times
gives J = r? cos v (try it!), so that volume element for the sphere is dV = 72 cos v dr du dv. Here we use
the three-dimensional analog to (6), p. 429. Since the radius r is always nonnegative, so that J is



Chap. 10 Vector Integral Calculus. Integral Theorems

189

nonnegative, we don’t need the absolute value of J. This ties in with the discussion on p. 430 following

formula (7). Thus the desired triple integral is solved by stepwise integration (verify it!):

2 pm/2 p2m 2 )2 2 )
/ / / rzcosvdudvdr=/ / rzcosv-anvdr=/ 212 . 2dr = 47 -
0o J-=2Jo 0 Joxp2 0 3

(b) Here we use (3*) on p. 443 in Sec. 10.6:

/2 2
//F-ndA://F-Ndudv: / (56cos3vcoszu—800svsin3u)dudv,
0

—m/2

which, when evaluated, gives the same answer as in (a).

Problem Set 10.7. Page 457

3

5. Mass distribution. We have to integrate o = sin 2x cos 2 y. The given inequalities require that we
integrate over y from 17 — x to 17, then over x from 0 to }171, and finally over z from 0 to 6. You

should make a sketch to see that the first two ranges of integration form a triangle in the xy-plane

with vertices (}17[, 0), (%n, }17[), and (0, %rr). ‘We need the solution to (A):

6 pr/4 pr/d
(A) / f / sin 2x cos 2y dy dx dz.
0 JO (/4)—x

To obtain (A), we first solve the integral over y:

/4 /4
(B) / sin 2x cos 2y dy = sin 2x / cos 2y dy
(T /4)—x (/4)—x

1 77.'/4
= sin 2x - [— sin Zy]
2 (/4)—x

) 1 LT
=sin2x-—- [1 — sin (— — 2x>]
2 2
. 1
:stx-E-(l—cost)
1.
= Esm2x(1 — C0S 2x).

Note that the fourth equality in (B) used formula (6), p. A64 in App. A, that is,

. (T . T T, .
sm(E — 2x> = SlnECOSZX — cosEs1n2x =1-cos2x —0-sin2x = cos 2x.

Next we consider the integral

/4 1 1 /4 1 /4
© / —sin2x (1 — cos2x) dx = —/ sin2x dx — — / sin 2x cos 2x dx.
o 2 2 Jo 2 Jo

For the second integral (in indefinite form) on the right-hand side of (C),

/ sin 2x cos 2x dx



190

Linear Algebra. Vector Calculus

Part B

17.

we set w = sin 2x. Then dw = 2 cos x dx and the integral becomes
, 1 lw? 1.
sin2xcos2xdx = | — wdw = —— = —(sin 2x)~ + const.
2 22 4

Hence, continuing our calculation with (C),

1 /4 1 [7/4 1 1
E/(; sin 2x dx — EA sin 2x cos 2x dx = _Z[COS 2x:|g/4 _ §|:(SII'1 2x)2]g/4

= 1(0 1) l(1 O)—1 L_
4 8 4 8 8
Finally we solve (D), which gives us the solution to (A):
6 6
1 1 3
D — d = — = —.
) /O 8T8, 4
Divergence theorem. We are given F = [x2,  y?,  z?]and S the surface of the cone

x2—|—y2 <72 where 0 <z < h.
Step 1. Compute div F:

aF,  9F2  9F3
divF =div[x2, 2, 2l=—-— 424+ —oxt2y+22
ox ay 0z

Step 2. Find a parametric representation p for S. Inspired by Example 3, p. 441, a parametric
representation of a cone is x = rcos v, y = rsinv, z = u, so that

p(r,u,v) = [rcosv, rsin v, uj.

Step 3. Apply the divergence theorem:

(E) //F-ndA:///dideV:// (2x + 2y + 22)dV.
S T T

The volume element is
dV = rdrdudv

so that (E) becomes

ff 2x 4+ 2y +2z)rdrdudv.
T

Remark. We got the factor r into the volume element because of the Jacobian [see (7), p. 430]:

d(x,y,2)
- a(r,v,u)
ox ox dax
ar av u

dy dy dy
or Jv dJu

0z 0z 0z
or v u
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Ccos v —rsinv 0
. cos v —rsinv
— |sinv rCcos v 0Ol=1-
sin v rCcosv ‘
0 0 1

= rcoszv+rsin2v =r.

Note that we developed the 3 x3 determinant by the last row.
Back to our main computation:

27 ph u

/// 2x+2y+2z)rdrdudv =/ / / (2rcosv + 2rsinv + 2u) rdrdudv.
v=0 Ju=0 Jr=0

T

Note we obtained the limits of integration from the parametrization of p. In particular, r> = x* +

y2 < 72 = u?, so that, r < z = u, hence r < u. Furthermore, since 0 < z < hand 7 = u we get0 <r.
Hence 0 < r < u. The limits of integration for v are just like in a circle 0 < z < 27 (circular! cone).
The limits of integration for u are from u = z and 0 < z < h as given in the problem statement.

After multiplication by r, our integrand will be

(2rcosv + 2rsinv + 2u)r = 2r% cos v + 2r% sin v + 2ur.

First we consider

u u u u
/ (2r2cosv+2r2sinv+2ur)dr:2cosvf rzdr+2sinv/ rzdr—i—Zu/ rdr
r=0 r=0 r=0 r=0

2 r3 u+2 . r3 u+2 1’2 "
=2cosv 3], sin v 3], u 7],
2 2
=§u3cosv+§u3sinv+u3
2u e +3
= —\|cosv+sinv+ = |].
3 2
The next integral to be evaluated is
h 3 4h
/ 2u . +3 J 2 e +3 u
— |(cosv+sinv+ — Jdu = = (cosv+sinv+ = | | —
u=0 3 2 3 2) L4 ],
h4

. 3
_€<cosv+smv+§>

Finally, we obtain the final result for (E), as on p. A26 of the text book:

2 g4 3 n 2
/vzog (cosv—i—sinv—i— E)dv =% |:sinv—cosv+§v]0
= hg |:sin27r —sin0 — cos 2w + cos 0 + 3'22”:|
T
2

21. Moment of inertia. This is an application of triple integrals. The formula for the moment of inertia
I, about the x-axis is given for Probs. 19-23 on p. 458. The region of integration suggests the use of
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polar coordinates for y and z, that is, cylindrical coordinates with the x-axis as the axis of the
cylinder. We set y = ucos v, z = u sin v and integrate over v from 0 to 27, over u from O to a, and
over x from O to 4. That is, since y* + z> = u?, we evaluate the triple integral (with u from the
element of area u du dv):

h a 2 h a 2
Ix=/ / / u2udva’ua’x=/ / f u’ dv du dx
x=0 Ju=0 Jv=0 x=0 Ju=0 Jv=0

h a a4
= / / 2w’ dudx = 2w —h.
x=0 Ju=0 4

Sec. 10.8 Further Applications of the Divergence Theorem
This section gives three major applications of the divergence theorem:

1. Fluid flow. Equation (1), p. 458, shows that the divergence theorem gives the flow balance (outflow
minus inflow) in terms of an integral of the divergence over the region considered.

2. Heat equation. An important application of the divergence theorem is the derivation of the heat
equation or diffusion equation (5), p. 460, which we shall solve in Chap. 12 for several standard
physical situations.

3. Harmonic functions. By the divergence theorem, we obtain basic general properties of harmonic
functions (solutions of the Laplace equation with continuous second partial derivatives), culminating
in Theorem 3, p. 462.

Problem Set 10.8. Page 462

1. Harmonic functions. Verification of divergence theorem in potential theory. Formula (7),
p. 460, is another version of the divergence theorem (Theorem 1, p. 453 of Sec. 10.7) that arises in
potential theory—the theory of solutions to Laplace’s equation (6), p. 460. Note that (7) expresses a
very remarkable property of harmonic functions as stated in Theorem 1, p. 460. Of course, (7) can
also be used for other functions. The point of the problem is to gain confidence in the formula and to
see how to organize more involved calculations so that errors are avoided as much as possible. The
box has six faces Sy, ..., Sg, as shown in the figure below.

Sec. 10.8 Prob. 1. Surface S with six faces S, ..., Sg

To each of these faces we need normal vectors pointing outward from the faces, that is, away from
the box. Looking at the figure above, we see that a normal vector to S; pointing into the negative
x-directionisn; = [—1, 0, 0]. Similarly, a normal vector to S> pointing into the positive
x-direction is np = [1, 0, 0], etc. Indeed, all the normal vectors point into negative or positive
directions of the axes.
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Let us take a careful look at (7), p. 460:

(7 ///v%dV://%dA.
T S

On the left-hand side of (7) we have that the Laplacian for the given f = 27> — x> — y? is

*f 9
A V=S S = 24 (-2)+4=0
A) f 8x2+8y2 52 (=2)

so that the triple integral of (7) is 0.
For the right-hand side of (7) we need the normal derivative of f (see pp. 437 and 460):

o oo oL
on ox’ ay’ 0z )

— = (gradf)+n = [—
The gradient of f [see (1), p. 396 of Sec. 9.7]:

of g %] =[-2x, -2y, 4z].

d =Vf = P s
gradf ! |:8x ay 0z

In the following table we have

nye(grad f)=[-1, 0, 0] [—2x, —2y, 4z )
5o | M= o1 y | //_fdA:O
on
M

=2x=0 at x=0
9 c b
//—fdAz//(—2a)dydz
Bn 0 0

n«(grad f)=[1, 0, 0]« [—2x, —2y, 47] S3 .
=—2x=-2a at x=ua =/0 (—2ab)dz
= —2abc

n3e(grad f)=[0, -1, 0]e[—2x, =2y, 4 b
3e(grad f)=[ Je[—2x y z] f/—fdA:O
=2y=0 at y=0 ¢ an
3

Sr:x=a

S3:y=0

af C a
~dA= —2b)dx d.
ny + (grad f) =0, 1, 0]«[—2x, =2y, 47] //Bn /0/0( Jhedz
S.
=—2y=-2b at y=b»b )

Sg:y=0>b
= —2bac

ns e« (grad ) =[O0, 0, —1]e[—2x, —2y, 4z B
Ssiz=0 se(grad f) = IR y ] //—fdAzo
—4x=0 at z=0 W on

5

af b a
ng « (grad /) =0, 0, 11e[—2x, =2y, 4z] //%df\=/o /0 (4c)dx dy
Se

=4z=4c at z=c

S¢:z=c
=4cab
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From the third column of the table we get

0 0 0
//—fdA://—fdA+---+//—fdA=0—|—(—2abc)+0+(—2bac)+0+4cab
on on on
S S1 Se

Z O/T// v2fav.

We have shown that the six integrals over these six faces add up to zero.
Furthermore, from above, the triple integral is zero since the Laplacian of f is zero as shown
in (A); hence f is harmonic. Together, we have established (7) for our special case.

Sec. 10.9 Stokes’s Theorem

Stokes’s theorem (Theorem 1, p. 464) transforms surface integrals, of a surface S, into line integrals over
the boundary curve C of the surface S and, conversely, line integrals into surface integrals. This theorem is
a generalization of Green’s theorem in the plane (p. 433), as shown in Example 2, pp. 466-467. The last
part of this section closes a gap we had to leave in (b) of the proof of Theorem 3 (path independence) on
p. 423 in Sec. 10.2. Take another look at Sec. 10.2 in the light of Stokes’s theorem.

Problem 3 evaluates a surface integral directly and then by Stokes’s theorem.

Study hints for Chap. 10. We have reached the end of Chap. 10. Chapter 10 contains a substantial
amount of material. For studying purposes, you may want to construct a small table that summarizes line
integrals (3), p. 435, Green’s theorem in the plane (1), p. 433, divergence theorem of Gauss (2), p. 453, and
Stokes’s theorem (2), p. 464. This should aid you in remembering the different integrals (line, double,
surface, triple) and which theorem to use for transforming integrals. Also look at the chapter summary on
pp. 470-471 of the textbook.

Problem Set 10.9. Page 468

3. Direct evaluation of a surface integral directly and by using Stokes’s theorem. We
learned that Stokes’s theorem converts surface integrals into line integrals over the boundary of the
(portion of the) surface and conversely. It will depend on the particular problem which of the two
integrals is simpler, the surface integral or the line integral. (Take a look at solution (a) and (b).
Which one is simpler?)

(a) Method 1. Direct evaluation. We are given F = [¢%, e tcosy, e *siny] and the
surface S : z = y?/2, with x varying from —1 to 1 and y from O to 1. Note that S is a parabolic
cylinder. Using (1), p. 406, we calculate the curl of F:

i j k
ad d ad
(A) curl F = | — — —
ox dy 0z
e’ e tcosy e tsiny
[ . 0 _ .
=|—(e *siny) — —(e"*cosy)|i
L z
d
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=[e “cosy — (—e “cosy)]i — [0 — (—e 9)]j+ (0 — 0O)k

= [2e "% cosy, —e~ %, 0].

Substituting z = y?/2 into the last line of (A), we obtain the curl F on S:
curl F = 272 cosy, —e /2, 0l

To get a normal vector of S, we write S in the form

S:r= [x, v,

¥

We could also set x = u, y = v and write r = [u, v, %vz], but this would not make any
difference in what follows. The partial derivatives are

B[ —

rx:[l’ 07 0]9
r,=[0 1,

We obtain the desired normal vector by taking the cross product of r, and ry:

i
0

Ly
0 1

= [07 -y, 1]

k
N=r,xr,=]|1 0 0| =
y

Setting up the integrand for the surface integral we have
(curl F)endA = (curl F) N dx dy
= [2¢7/2 cos v, _e—y2/2’ 0]-[0, —y, 1ldxdy = ye_yz/2 dxdy.

Since x varies between —1 and 1, y between 0 and 1, we obtain the limits of the integrals. We have

1 1
(B) / / (curl F) +ndA = / / ye 12 dx dy.
y=0 Jx=—1
S

Now

l 2/2 2/2 1 2/2
/ ye ¥ 2 dx = ye '/ / dx = 2ye ™ /2.
x=—1

x=—1

Consider
/2yey2/2 dy = 2/yey2/2 dy = 2f eV dw = —2e7V = —2¢7/2,
with w = y?/2 so that dw = y dy. The next step gives us the final answer to (B):

1 1 2

2 2
2072 dy = [—2 —y/z] =22 12=2_ 2,
\/y‘:O ¢ y ye 0 ¢ \/E
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The answer on p. A27 also has a second answer with a minus sign, that is, —(2 — 2/4/e). This answer
is obtained if we reverse the direction of the normal vector, that is, we take

N =-—-N= —[0, -y, 1] = [0’ Vs 1]

and proceed as before. (Note that only (a) is required for solving this problem. Same for Probs. 1-10.
However, do take a careful look at (b) or, even better, try to solve it yourself and compare. We
give (b) for the purpose of learning.)

(b) Method 2. By Stokes’s Theorem (Theorem 1, p. 464). The theorem gives us

2) / (curl F).ndA = ?§ F.r'(s)ds.
C

S

The boundary curve of S has four parts. Sketch the surface S so that you see what is going on. The
surface looks like the blade of a snow shovel (see figure below), of the type used in northern and
northeastern parts of the United States and in Canada.

The first part, say Cj, is the segment of the x-axis from —1 to 1. On it, x varies from —1 to 1,
y=0,and z = %yz = 0. Hence F, evaluated at that segment, is

F=[e7?, e tcosy, e tsiny] =1, 1, 0].

Sec. 10.9 Prob. 3. Surface S of a cylinder and boundary curves Cy, C;, C3, and Cy4

Since s = x on Cy, we have the parametrization for Cy:

Ci:r=|x 0, 0].

and
r =1, 0, 0]
Hence
F.r' =1, 1, 0].[1, 0, 0]=1
Then

1

/F.r/(s)ds=/ dr=1—(—1)=2.
Ci x=—1
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The next part of the boundary curve that we will consider, call it C3, is the upper straight-line edge
from (—1,1, %) to (1,1, %). (This would be the end of the blade of the “snow shovel.”) Onit, y =1,

z= % and x varies from 1 to —1 (direction!). Thus F, evaluated at Cs, is

F=[e7?, e tcosy, e tsiny] = [e—1/2, e V2cosl, e Y2gin1].

We can represent C3 by r = [x, 1, %] (sincey=1,z= %, with x varying as determined

before). Also r’ = [, 0, 0]. We are ready to set up the integrand:
F.r' =[e1/2 e V2cos1, e Y2sin1]+[1, 0, 0] = 12,

Then

-1 —1
/ F.r'(s)ds = / e V2dx = e_l/z/ dx = (=1 —=1)e 12 = —2¢7172,
C3 x=1 1

Xx=

The sum of the two line integrals over C; and Cs, respectively, equals 2 — 2¢~1/2 which is the result
as before.

But we are not yet finished. We have to show that the sum of the other two integrals over portions

of parabolas is zero.
We now consider the curved parts of the surface. First, C, (one of the sides of the blade of the

“snow shovel”) is the parabola z = %yz in the plane x = 1, which we can represent by

Cy:r= [1, v, %yz] .

The derivative with respect to y is

Furthermore, F on C; is
F=[e1/27" =120 cosy,  =(1/2¥giny]

and
Fer' = [~/ o=(1/2)° cosy, =172y gin y]+ [0, Lyl
— o~ (1/2)? cosy + ye_l/zy2 sin y.

This must be integrated over y from O to 1, that is,

1
/ F.r'(s)ds = / (e—(1/2)y2 cosy+y e=1/2¥% gin y)dy.
C y=0

However, for the fourth portion C4, we obtain exactly the same expression because C4 can be
represented by

Cy:r=[-1, y sothat ' =1[0, 1, 2yl
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13.

Furthermore, here F -1’ is the same as for C», because F does not include x. Now, on Cy4, we have to
integrate over y in the opposite sense from 1 to 0, so that the two integrals do indeed cancel each
other and their sum is zero.

Conclusion. We see, from this problem, that the evaluation of the line integral may be more
complicated if the boundary is more complicated. On the other hand, if the curl is complicated or if
no convenient parametric representation of the surface integral can be found, then the evaluation of
the line integral may be simpler.

Notice that for (b), Stokes’s theorem, we integrate along the boundary curves Cy, C2, C3, and C4
in the directions marked with arrows in the figure.

Evaluation of a line integral using Stoke’s theorem. First approach by using
formula (2), p. 464. We convert the given line integral into a surface integral by Stokes’s
theorem (2):

(2) % F.r'(s)ds = // (curl F)endA.
C
S

We define the surface S bounded by C : x* 4+ y? = 16 to be the circular disk x> + y*> < 16 in the
plane z = 4. We need the right-hand side of (2) with given F = [—5y, 4x, z]:

i i k

0 0 0
(A) curl F = P 8_y 8_z [by (1), p. 406]

—5y 4x Z

9 84 i 9 8(5)'—i— 84 8(5)k
=|—z——4dx|)1—|—z2——(— —4x — —(—
ayz 0z BxZ 0z et ox ay Y
=0-0i+0—-0)j+[4—-(-5]k
= [0, 0, 9] onS.
From the assumption of right-handed Cartesian coordinates and the z-component of the surface

normal to be nonnegative, we have, for this problem, a unit normal vector n to the given circular disk
in the given plane:

(B) n=k =0, 0, 1].

Hence the dot product [formula (2), p. 361]:

©) (curl F)en = [0, 0, 9110, 0, 11=09.
Hence the right-hand side of (2) is

/ (curlF)-ndA://9dA

S S

=9 . [Area of the given circular disk x>+ y2 < 42]

2 with radius r = 4

=9.7r
=9.7 47

= 144x.
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Remark. Note that the calculations (A), (B), and (C) can be simplified, if we first determine that
n = K, so that then (curl F) «n is simply the component of curl F in the positive z-direction. Since F,

with z = 4, has the components F; = —5y, F, = 4x, F3 = 4 we obtain the same value as before:
oF, 0F]
(curl F)em= — — — =4 —(-5)=0.
ox ay

Second approach by using formula (2%), p. 464. In this approach, we can use the plane of the circle
given by r = [x(u, v), y(u, v), zZ(u,v)] = [u, v, 4]. Thenr, =[1, 0, 0] and

r, = [0, 1, 0]. This gives us a normal vector N to the plane:
i j k
0 0 1 0 1 0
N=r,xr,=1|1 0 0| = i— j+ k =k = [0, 0, 1].
1 0 0 0 0 1
0 1 0
Hence

(curl F)«N =[O0, 0, 9]-10, 0, 11=09.

Now 9 times the area of the region of integration in the uv-plane, which is the interior of the circle
u? + v> = 16 and has area 7 - (radius)? = 7 - 4> = 167, so that the answer is 167 - 9 = 1447, as
before.

Solution for the Double Integral Problem (see p. 176 of the Student Solutions Manual). The
shaded area in Fig. 10.3 (a) and (b) is the area of integration. We note that, for 0 < x < 1, the straight
line is above the parabola.

There are two ways to solve the problem. Perhaps the easier way is to integrate first in the

y-direction (vertical direction) from y = x% to y = x and then in the x-direction (horizontal direction)
from x = 0 to x = 1. See Fig. 10.3(a). [Conceptually, this is (3), p. 427, and Fig. 229, p. 428]:

1 px 1 X
/ / x° dydx = / x° </ dy) dx
0 Jx2 x=0 y=x2

1
_ f S dx

=0

1
/ [xs(x — xz)] dx
0

-[2]-[5].

5 Jo 6 lo Fig. 10.3(a). Integrating first in
11 6 5 y-direction and then in x-direction
5 6 30 30

1
= — = 0.03333

We can also integrate in the reverse order: first integrating in the x-direction (horizontal direction)
from x = y to x = ,/y and then integrating in the y-direction from O to 1. Because we are integrating
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first over x, the limits of integration must be expressed in terms of y. Thus y = x> becomes x = VY
(see (4) and Fig. 230, p. 428, for conceptual understanding):

1 5 1 Sy
/ / x> dx dy = / / x> dx dy
0 Jy y=0 \Jx=y

Fig. 10.3(b). Integrating first in

391 591
M N R x-direction and then in y-direction
3 1o 5o



PART C

Fourier Analysis.
Partial Differential

__ \ Equations (PDEs)

Chap. 11 Fourier Analysis

Rotating parts of machines, alternating electric circuits, and motion of planets are just a few of the
many periodic phenomena that appear frequently in engineering and physics. The physicist and
mathematician Jean-Baptiste Joseph Fourier (see Footnote 1, p. 473 of textbook) had the brilliant idea
that, in order to model such problems effectively, difficult periodic functions could be represented
by simpler periodic functions that are combinations of sine and cosine functions. These
representations are infinite series called Fourier series. Fourier’s insight revolutionized applied
mathematics and bore rich fruits in many areas of mathematics, engineering, physics, and other fields.
Examples are vibrating systems under forced oscillations, electric circuits (Sec. 11.3), Sturm-Liouville
problems, vibrating strings (11.5), convolution, discrete and fast Fourier transforms (Sec. 11.9). Indeed,
Fourier analysis is such an important field that we devote a whole chapter to it and also use it in

Chap. 12.

Section 11.1, pp. 474-483 on Fourier series and orthogonality is the foundation from which the rest
of the chapter evolves. Sections 11.2—-11.4 complete the discussion of Fourier series. The concept of
orthogonality of systems of functions leads to the second topic of Sturm—Liouville expansions in
Secs. 11.5 and 11.6, pp. 498-510. In another line of thought, the concept of Fourier series leads directly
to Fourier integrals and transforms in Secs. 11.7-11.9, pp. 510-533.

In terms of prior knowledge, you should know the details about the sine and cosine functions (if you
feel the need, review pp. A63—A64 in Sec. A3.1 of App. 3 of the textbook). You should have a good
understanding of how to do integration by parts from calculus (see inside the front cover of the text) as
you will have to use it frequently throughout the chapter, starting right in the first section. (However, in
some of our answers to solved problems, integration by parts is shown in detail.) Some knowledge of
nonhomogeneous ODEs (review Secs. 2.7-2.9) for Sec. 11.3 (pp. 492-495) and homogeneous ODEs
(review Sec. 2.2) for Secs. 11.5 (pp. 498-504) and 11.6 (pp. 504-510). Some knowledge of special
functions (refer back to Secs. 5.2-5.5, as needed) and a modest understanding of eigenvalues for
Sec. 11.5 (pp. 498-504) would be useful.
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Sec. 11.1 Fourier Series

Important examples of periodic functions are cos nx, sin nx, where n = 1,2, 3, ... (natural numbers),
which have a period of 277 /n and hence also a period of 27. A trigonometric system is obtained if we
include the constant function 1, as given by (3), p. 475, and shown in Fig. 259. Next we use (3) to build a
system of trigonometric series, the famous Fourier series (5), p. 476, whose coefficients are determined
by the Euler formulas (6). Example 1, pp. 477-478, and Prob. 13 show how to use (6) to calculate Fourier
series. Take a careful look. The integration uses substitution and integration by parts and is a little bit
different from what you are used to in calculus because of the n. Formula (6.0) gives the constant ag; here,
aop = 0. Equation (6a) gives the cosine coefficients ay, az, as,as,as, . .. and (6b) the sine coefficients
b1,by, b3, by, bs, . .. of the Fourier series. You have to solve a few Fourier series problems so that (5)
and (6) stick to your memory. It is unlikely that in a closed book exam you will be able to derive (5)
and (6). The periodic function in typical problems are given either algebraically (such as Probs. 12-15,
p- 482) or in terms of graphs (Probs. 16-21).

The rest of Sec. 11.1 justifies, theoretically, the use of Fourier series. Theorem 1, p. 479, on the
orthogonality of (3), is used to prove the Euler formulas (6). Theorem 2, p. 480, accounts for the great
generality of Fourier series.

Problem Set 11.1. Page 482
3. Linear combinations of periodic functions. Vector space. When we add periodic functions
with the same period p, we obtain a periodic function with that period p. Furthermore, when we
multiply a function of period p by a constant, we obtain a function that also has period p. Thus all
functions of period p form an important example of a vector space (see pp. 309-310 of textbook).

More formally, if (i) f (x) and g(x) have period p, then (ii) for any constants a and b, h(x) =
af (x) + bg(x) has the period p.

Proof. Assume (i) holds. Then by (2), p. 475, with n = 1 we have
(A) fx+p)=fk), g(x+p) =g).
Take any linear combination of these functions, say

h=af +bg (a,b constant).

To show (i1) we must show that

(B) h(x + p) = h(x).
Now
h(x +p) =af (x + p) + bg(x + p) (by definition of /)
= af (x) + bg(x) [by (A)]
= h(x) (by definition of ).
Hence (B) holds.

Note that when doing such proofs you have to strictly follow the definitions.
9. Graph of function of period 2. We want to graph f (x), which is assumed to have a period of 27 :

-1 <x<0,

T —X O<x<mm.

=]
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13.

Sec. 11.1 Prob. 9. Graph of given function f (x) with period 27. Note the discontinuity
at x = 0. Since the function is periodic with period 27, discontinuities occur
at...,—4n,-3n,2n,—n,0,7,2m,3m,4m, ...

In the first part of the definition of f as —7 < x < 0, f(x) = x varies —7 < f(x) < 0. Graphically,
the function is a straight line segment sloping upward from (but not including) the point (—, ) to
(not including) the origin. In the second part as 0 < x < 7, f(x) = 7w — x varies 0 < f(x) < w. Here
the function is a straight line segment sloping downward from (but not including) (0, ) to (not
including) (77, 0). There is a jump at x = 0. This gives us the preceeding graph with the smallest
period (defined on p. 475) in a thick line and the extension outside that period by a thin line. Notice
that Fourier series allow discontinuous periodic functions.

Note: To avoid confusion, the thick line is the given function f with the given period 2. So, in
your answer, you would not have to show the extension.

Determination of Fourier series. We compute in complete detail the Fourier series of function
f(x) defined and graphed in Prob. 9 above.

Step 1. Compute the coefficient ag of the Fourier series by (6.0), p. 476.

Using (6.0), we obtain by familiar integration

1 T 1 0 b4
ag = — f)dx = — / xdx+f (r —x)dx
27 — 2 —7T 0
1 [ 0
AW

os)) = () e
PN O S S P S
. 21y) 22\ 2 2 2

This answer makes sense as the area under the curve of f(x) between —m and 7 (taken with a minus
sign where f'(x) is negative) is zero, as clearly seen from the graph in Prob. 9.

Step 2. Compute the cosine coefficients ay,, where n = 1,2, 3, ... (natural numbers) of the Fourier
series by (6a), p. 476.

Using (6a), we have

1 s 1 0 b4
a, = — f(x)cosnxdx = — / xcosnxdx—i—/ (mr —x)cosnxdx | .
g T 0

—TT -7

The integration is a bit different from what you are familiar with in calculus because of the n. We go
slowly and evaluate the corresponding indefinite integrals first (ignoring the constants of integration)
before evaluating the definite integrals. To evaluate [ x cos nx dx we set
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d
U = nx; —M=n; du = ndx;
dx
x=-.
n

Hence

1 1 [u 1
fxcosnxdx:f(xcosnx)—ndx:—/—cosudu: —2/ucosudu.
n n n n

Integration by parts yields
/ucosudu =usinu — / 1-sinudu =usinu — 1-(—cosu) = usinu + cos u.
Remembering what the substitution was,
1 . | 1
xcosnxdx = —(nxsinnx 4+ cos nx) = —x sin nx + — COS nx.
n? n n?

The corresponding definite integral is

0 1 1 0

/ xcosnxdx = |:—x sin nx + — €os nx] .
n n

. o

The upper limit of integration of 0 gives

1 1 1
ﬁCOSOZJ-IZﬁ.

The lower limit of —m gives
1 _ 1
— ) (—=m)[sin(—nm)] + - cos(—nm).
n n

This lower limit can be simplified by noticing that
sin(—nm) = —sin(nm),
and that
sin(nr) =0 forallm =1,2,3,... (natural numbers).
Similarly, for cos
cos(—nm) = cos(nrw).

Thus the lower limit simplifies to

— cosnr.
n
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Subtracting the upper limit from the lower limit, we get
0 11
xcosnxdx = — — — COSNT.
- n n

The next integral breaks into two integrals:

b3 b4 b3
f (mr —x)cosnxdx =m / cosnx dx — / xcosnxdx.
0 0 0

Using the substitution u = nx as before, the first of these, in indefinite form, is

n n n n

1 1 1 1
/cosnxdx:f—cosnxndx:—/cosudu:—sinu: — sin nx.

Hence

v

1
= —sinnwr — —sin0 = 0.

T 1
cosnxdx = —sinnx
0 0 n n

n

Using the calculations from before, we get

T 1 . 1 T 1 . 1 1
xcosnxdx = | —xsinnx + —5 Cos nx =—nsmnn+—zcosnn——coso
0 n n

n o n n?
1 1
= — COSNT — —.
n? n?
Putting the three definite integrals together, we have
1 0 b4 b4
ay, = — / xcosnxdx + 1 / cosnxdx — / X cosnx dx
T - 0 0

1711 1 !
=— ﬁ—n—zcosnn—l—n-O— ;cosnn—;
1 /1 1
= ;—;cosnn—’?cosnﬂ%—’?
1 /2 2
= — —2——20081177
T \n n
2
= — (1 — cosnr)

We substitute n = 1,2,3,4,5... in the previous formula and get the cosine coefficients ay, az, as,
as.as, . .. of the Fourier series, that is, for

2
[ —(=D]

2
n=1 ar=—( —cosm) = —
T T

:;,
. 2
.22

1
(1—-cos2nr)=—(1-1)=0,
2
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1 4
n=23 ay = (1—c0s3n)=g[1—(—1)]=—

732 o’

n=4 a4 =0,

n=5  as= o[l (-] =
257 257
ajcosx + apcos2x + azcos3x 4+ agcosdx + ascosSx +
= i COS X + i cos 3x + ——cosSx +
T 9 251
4 1 1
:;(cosx + §cos3x + Ecos5x + )

Step 3. Compute the sine coefficients b,, where n = 1,2, 3, ... (natural numbers) of the Fourier
series by (6b), p. 476.

Formula (6b) gives us

-7 - 0

1 T 1 0 T
b, = — f@)sinnxdx = — / xsinnxdx+/ (mr —x)sinnxdx | .
T b4

As before, we set u = nx and get

1 1 1
/xsinnxdx:/—(xsinnx)ndx:—/Esinuduz—2/usinudu.
n n) n n

Integration by parts gives us
/ usinudu = u(—cosu) — / 1-(—cosu)du = —ucosu — (—sinu) = —ucosu + sin u.

Expressing it in terms of x gives us

. 1 ) 1 , 1 1 .
xsinnxdx = —(—ucosu + sinu) = —(—nx cos nx + sin nx) = ——x cos nx + — sin nx.
n2 I’l2 n n2

The corresponding definite integral evaluates to

0 1 1 0
/ xsinnx dx = |:——xcosnx+ — sinnx]
_ n n?

T —TT

1 1
= — [——(—n) cos(—nm) + — sin(—njr):| (upper limit contributes 0)
n n

T 1 .
= ——cos(—nm) — — sin(—n)
n n

T 1 .

= ——cosnm + — sinnw
n n
T

= ——cosnrm,

n
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where again we used that cos(—nm) = cos(nrr), sin(—nm) = —sin(nr), and sin(nmr) = 0 for natural
numbers 7.
Next

v
(m —x)sinnxdx = 71/

g g
sin nx dx — / X sin nx dx.
0 0

1
/sm nxdx = —— cos nx;
n

T 1 T 1 1 1 1
sinnxdx =|——cosnx| =——cosnm —|——cos0) = ——cosnm + —.
0 n 0 n n n n

Also, from before,

T T 1 1
/ xsinnxdx:[——xcosnx+—251nnx] =——ncosnn+—251nnn—O_——ncosnn
0 n n 0 n n n
Thus
T g T
f (n—x)sinnxdx:rr/ sinnxdx—f x sin nx dx
0 0 0
(oo +) = (o)
=m|—-cosnmw + — | ——m cosnm
n n
1 T 1
= ——T7T COSnmT + — + —m cosnmw
n n n
T
=
We get
1 0 T
b, = — / xsinnxdx—l—/ (7r — x) sin nx dx
T -7 0
1 b4 T
= — (——cosm'r + —)
T n n
1 1
= ——cosnmw + —.
n n

We substitute n = 1,2,3,4,5... in the previous formula and get the sine coefficients by, b, b3,
ba bs, . .. of the Fourier series, that is, for

n=1 by=—-cosmt+1=1+4+1=2,

n=2 by = — é0082ﬂ+2——% 1+%=O,
n=3 by=—fcos3m+3=—3(-1)+3=13,
n=4 by = — }tcos4n+4— % 1+41T:O’
n=>5 bs = — 5c05571+5_——( 1+ %:%,
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bisinx + bysin2x + bzsin3x + bgsindx + bssinSx  +
=2sinx + %sin3x + %sinSx +

=2(sinx + %sin3x + %sinSx + )
Step 4. Using the results from Steps 1-3, which used (6.0), (6a), and (6b), p. 476, write down the final

answer, that is, the complete Fourier series of the given function. Taking it all together, the desired
Fourier series of f(x) is

o
fx) =ap+ Z (a, cos nx 4 by, sin nx)

n=1

o o
=a0—|—Zancosnx +ansinnx
n=1

n=1

4 1 1 1 1
=04 —[cosx+ —cos3x+ —cosS5x+--- |+2(|sinx+ =sin3x + —=sinS5x+--- ).
T 9 25 3 5

You should sketch or graph some partial sums, to see how the Fourier series approximates the
discontinuous periodic function. See also Fig. 261, p. 478.

Note that cos nzt = —1 for odd n and cos nzt = 1 for even n, so we could have written more
succinctly

cosnm = (—1)" wheren=1,2,3,...

in some of the formulas above.
Be aware that in Probs. 16-21 you first have to find a formula for the given function before being
able to calculate the Fourier coefficients.

Sec. 11.2 Arbitrary Period. Even and Odd Functions. Half-Range Expansions

Section 11.2 expands Sec. 11.1 in three straightforward ways. First, we generalize the period of the Fourier
series from p = 2m to an arbitrary period p = 2L. This gives (5) and (6), p. 484, which are slightly more
difficult than related (5) and (6) of Sec. 11.1. This is illustrated in Prob. 11 and by the periodic rectangular
wave in Examples 1 and 2, pp. 484485, and the half-wave rectifier in Example 3.

Second, we discuss, systematically, what you have noticed before, namely, that an even function has a
Fourier cosine series (5%), p. 486 (no sine terms). An odd function has a Fourier sine series (5**) (no
cosine terms, no constant term).

Third, we take up the situation in many applications, namely, that a function is given over an interval of
length L and you can develop it either into a cosine series (5%), p. 486, of period 2L (not L) or a sine series
(5**) of period 2L; so here you have freedom to decide one way or another. The resulting Fourier series
are called half-range expansions and are calculated in Example 6, pp. 489—490.

Problem Set 11.2. Page 490

3. Sums and products of even functions. We claim that the sum of two even functions is even. The
approach we use is to strictly apply definitions and arithmetic. (Use this approach for Probs. 3-7).

Proof. Let f, g be any two even functions defined on a domain that is common (shared by) both
functions.
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Then, by p. 486 (definition of even function),

(ED) f(=x) =f); g(—=x) = g(x).
Let & be the sum of f and g, that is,
(E2) h(x) = f(x) + g(x).

Consider h(—x):

h(—=x) = f(—=x) + g(—x) [by (E2)]
=f(x)+gkx) [by (ED)]
= h(x) [by (E2)].

Complete the problem for products of even functions.

11. Fourier series with arbitrary period p = 2L. Even, odd, or neither? f (x) = x* (-1 < x < 1),
p = 2. To see whether f is even or odd or neither we investigate

f(=x) = (—x)? = (=D*x* =x* =f(x) onthedomain —1<ux<1.

Thus f(—x) = f(x) which, by definition (see p. 486), means that f is an even function.

Aside: more general remark. The function g(x) = x> where —a < x < a for any positive real number
a is an odd function since

g(—x) = (=) = (= 1P’x* = —* = —g().

This suggests that any function x”, where # is a natural number and —a < x < a (as before) is an
even function if n is even and an odd function if n is odd.

Caution: The interval on which g is defined is important! For example, g(x) = x> on 0 < x < a,
as before, is neither odd nor even. (Why?)

Fourier series. p = 2 = 2L means that L = 1. Since f is even, we calculate ag by (6*), p. 486:

1 [t 1! X’
aoz—ff(x)dXZ—f dx = —
L Jy 1 0 3

We obtain the cosine coefficients by (6*), p. 486, and evaluate the integral by integration by parts

1

0 3

2 L T 1
anz—/ f(x)cosudx=2/ x% cos nrx dx
L Jo L 0

1 ) 1

- — 2x sin nx dx.
0 ni 0

x2
= 2—sinnwx
nw

The first term in the last equality is zero. The integral is calculated by another integration by parts:

1

- 2xsinnwx dx = 3
nw Jo (nm)

— . / cos nmwxdx.
0 ni 0

The integral is zero, as you should verify. The lower limit of the first term is 0. Hence we have

xXcosnmwx

1

—=XCOSnmwx

(nm)? = w22 = W(_l)n‘

0 T n2x2
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Sec. 11.2 Prob. 11. Given periodic function f (x) = x> of period p = 2

This gives us the desired Fourier series:
! + ! + ! 2 ! 3mx+
-+ — | —cosmx+ —cos2mx — —cos3mx+ —--- ).
3 n? 4 9

Remark. Since f was even, we were able to use the simpler formulas of (6*), p. 486, instead of
the more general and complicated formulas (6), p. 484. The reason is given by (7a) and the text at the
bottom of p. 486. In brief, since f is even, it is represented by a Fourier series of even functions,

hence cosines. Furthermore, for an even function f, the integral | fL ) dx =2 fOL £ (x) dx.

19. Application of Fourier series. Trigonometric formulas. Our task is to show that
(A) cos® x = % cosx + zlt cos 3x

using Fourier series. To obtain the formula for cos> x from the present viewpoint, we calculate
ag = 0, the average of cos> x (see the figure). Next we have

T 1 [T 1 37 3
ap = — cos> x cosxdx = — cos*xdx=—. == =",
T J 5 T J_n T 4 4

In a similar vein, calculations show a, = 0. We can also show that

1
ay = — cos” x cos3xdx = —.
T J_n 4

Sec. 11.2 Prob. 19. Graph of cos> x
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Also, as = 0 and so further Fourier coefficients are zero. This leads to (A). Proceed similarly for

sin® x and cos® x. Compare your answer for cos* x with the one given on p. A28 of App. 2. Here is

a rare instance in which we suggest the use of a CAS or programmable calculator (see p. 789 of
textbook for a list of software) for calculating some of the Fourier coefficients for Prob. 19 since they
are quite involved. The purpose of the problem is to learn how to apply Fourier series.

Sec. 11.3 Forced Oscillations

The main point of this section is illustrated in Fig. 277, p. 494. It shows the unexpected reaction of a
mass—spring system to a driving force that is periodic but not just a cosine or sine term. This reaction is
explained by the use of the Fourier series of the driving force.

Problem Set 11.3. Page 494
7. Sinusoidal driving force. We have to solve the second-order nonhomogeneous ODE:
y' 4+ o’y =sint, ©=05,09,1.1,1.5,10.

The problem suggests the use of the method of undetermined coefficients of Sec. 2.7, pp. 81-84.
Step 1. General solution of homogeneous ODE

The ODE y” + w?y = 0 is a homogeneous ODE with constant coefficients [see (1), p. 53]. It has the
characteristic equation

AV 4+wr=0
so that

A =EV-—0w?=Ztoi
This corresponds to Case III in the table on p. 58 of Sec. 2.2:

A = —%a +iw =iw (sincea =0),

A = —iw.
Hence
yp=Acoswt + Bsinwt  (where e= /% = &0 = 1),

Step 2. Solution of the nonhomogeneous ODE
We have to find the particular solution y,(#). By Table 2.1, p. 82,

yp(t) = Kcost+ M sint,
y;,(t) = —Ksint+ M cost,
y[’;(t) = —Kcost — M sint.

Substituting this into the given ODE, we get
—Kcost —M sint + wz(Kcost + M sint) = sint,
which, regrouped, is

—Kcost+ w’K cost — M sint + w*M sint = sin t.
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Comparing coefficients on both sides,

—M 4+ o*M =1,
(> — 1M =1,
1
M = 3 where |w| # 1.
w- —1
Also
—K 4+ o?’K =0,
K =0,
so that together
=Msint = sin z.
yp(x) Cl)2 _

Step 3. Solution of the given ODE

Putting it all together, we get the solution of our given ODE, that is,

sint.

Yy=Yn+yp=Acoswx + Bsinwx + —
a) —

This corresponds to the solution given on p. A29.

Step 4. Consideration of different values of @

Consider
@ = —
alw) = wz_].
Then
05=—+ L _ i3
=0 1T o5 T T
1
a0.9) = —— = =526,
1
1= — =476,
a.l) =577
1
a(ls) = =< =080,
1
al0)= 55 = 00101

Step 5. Interpretation

Step 4 clearly shows that a(w) becomes larger in absolute value the more closely we approach the
point of resonance w? = 1. This motivates the different values of w suggested in the problem. Note
also that a(w) is negative as long as w (>0) is less than 1 and positive for values > 1. This illustrates
Figs. 54, p. 88, and 58, p. 91 (with ¢ = 0), in Sec. 2.8, on modeling forced oscillations and resonance.
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15. Forced undamped oscillations. The physics of this problem is as in Example 1, p. 492, and in
greater detail on pp. 89-91 of Sec. 2.8. The driving force of the differential equation

M Yty +y =0 =1x~ 1)

is odd and is of period 27. Hence its Fourier series is a Fourier sine series, with the general term of
the form

(II) b, sinnt.

We shall determine b, later in the solution. We want to determine a particular solution (I) (review
pp. 81-84; see also pp. 85-91) with r(¢) replaced by (II), that is,

qQn y' 4+ ¢y +y = by,sinnt.
Just as in Example 1, pp. 492-493, we set
Iv) y = Acosnt + Bsinnt.

Note that, because the presence of the damping term ¢y’ in the given ODE, we have both a cosine
term and a sine term in (IV). We write y, A, B instead of y,,A,, B, and thereby keep the formulas
simpler. Next we calculate, from (IV),

y' = —nAsinnt + nB cos nt,

y' = —n%A cosnt — n’Bsinnt.

We substitute y, y’,y” into (IIT). Write out the details and rearrange the terms by cosine and sine. We
compare coefficients. The coefficients of the cosine terms must add up to 0 because there is no cosine
term on the right side of (III). This gives

A+ cnB — n*A = 0.

Similarly, the sum of the coefficients of the sine terms must equal the coefficient b, on the right side
of (IIT). This gives

B —cnA —n’B = b,.
See that you get the same result. Ordering the terms of these two equations, we obtain

1—-nHA+ cn B=0,
—cn A+ (1 —n®B =b,.

One can solve for A and B by elimination or by Cramer’s rule (Sec. 7.6, p. 292). We use Cramer’s
rule. We need the following determinants. The coefficient determinant is

1 —n? cn
© D= =(1—n??+ .
—cn 1 —n?

The determinant in the numerator of the formula for A is

0 cn

b - = —cnb,,.
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The determinant in the numerator of the formula for B is

1 —n?

= —nby.

—cn by

Forming the ratios of the determinants, with the determinant of the coefficient matrix in the
numerator, gives us the solution of the system of linear equations (see Example 1, p. 292). Hence

_ —cnb, B (1— n2)b,,'

D’ D

We finally determine b,, from the second formula of the summary on the top of p. 487, and we get
2 b
bn=—f f(x)sin nx dx n=1,2,3,...
7 Jo

2 T
V) == f t(r? — t*)sinnt dt
T Jo

T 2 T
=2nf tsinntdt——f £3 sin nt dt.
0 7 Jo

The first integral (indefinite form) is solved by integration by parts. Throughout the integrations we
shall ignore constants of integration.

. t 1
/tsmntdt:——Cosm‘+—/cosntdt
n n

t .
= ——cosnt + — sinnt

n n?
from which
” t i 1 T
27 / tsinntdt = 2w [—— cosnti| + 27 |:——2 sin nt]
0 n 0 n 0
(VI) =2 <—z cos nn)
n
2 2
= (-1
n

The second integral is solved similarly. It requires repeated use of integration by parts.

3
. t 3
ft3smnta't=——cosnt+—/tzcosntdt

n n
r 3, . 6 ,
=——cosnt+ —t-sinnt — — t sin nt dt

n n n

3 3, . 6 ( ¢t 1.
=——Cosnt+—2t smnt — — | —— cosnt+—2s1nnt
n

n n n? n

& 3, . 6 6 .
:——cosnt+—2t s1nnt—|——3t cosnt——43mnt

n n n n
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from which, making use of cos nwr = (—1)" and sin n0 = 0,

2 (7 5. 2z2 12
(VII) —= [ sinnrdi = —(=1)" — 5 (=1)".
T Jo n n
Hence, from VI and VII,
272 27?2 12
by=——D"+ —(D"— 5 (=1)"
n n n
12
= —n—3(—1)”
_ 12(_1)n+1
==
Hence
_—cnb,  —cn- 12(=1"TN en - 12(=1y"12 12¢-(—1)"
- D n3-D a n3.D - n2.Dp
Similarly,

(A —nH)12- (=D

B
n3-D

with D as given by (C) from before. This is in agreement with the steady-state solution given on
p- A29 of App. 2 of the textbook. Putting it all together, we obtain the steady-state solution

o0 n 2 n+l1
12¢ - (-1 1 —n9)12- (-1
y= E [gcosnt—l—( ") =D sinnt]

n?-D n3-D
n=1

where

D=(1- nz)2 + n.

Sec. 11.4 Approximation by Trigonometric Polynomials

Approximations by trigonometric polynomials are suitable in connection with Fourier series as shown in
Example 1, p. 497, and Prob. 7. Similarly, we shall see, in numerics in Secs. 19.3 and 19.4, that
approximations by polynomials are appropriate in connection with Taylor series. Parzeval’s identity (8),
p. 497, is used to calculate the sum of a given series in Prob. 11.

Problem Set 11.4. Page 498
5. Minimum square error. The minimum square error E* is given by (6), p. 496, that is,
x N
E* = fzdx—n|:2a(2)+2(a,%+bﬁ):|.

- n=1

All of our computations revolve around (6).
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To compute E* we need ffﬂ f? dx. Here

-1 if—m <x <0,
f(x)_{ 1 if 0<x<m.

Hence
T 0 b4 0
Pav= [ s [T Pac= [, + [y =2n
-7 -7 0

Next we need the Fourier coefficients of f. Since f is odd, the a, are zero by (5**), p. 486, and
Summary on p. 487. We compute the coefficients by the last formula of that Summary:

2 (" 2 ("
b,,:—/ f(x)sinnxdxz—/ 1-sinnxdx
T Jo T Jo

_ 2 x
—nn[ COSI’UT]O

2
=——I[(=D"—1].
nmw

Whenn =2,4,6,...,then(—1)' —1=1—1=0sothat b, =0.
Whenn =1,3,5,..., then
2 4
by=—(>-1—-1)=—.
nm ni
Hence
4 .
— ifnisodd,
b, = { nw
0 if n is even.

(This is similar to Example 1, pp. 477478, in Sec. 11.1.)
By (2), p. 495,

N
F(x)=Ap+ Z (A, cos nx + By, sin nx)

n=1

I
M=

b, sin nx
1

3
Il

E N

1 1 1
(sinx—i—gsin3x+gsin5x+---+ﬁsian) for N odd.

Together we get

1 1 1
=2n—n(;)<1+0+§+0+g+---+m> for N odd.
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Complete the problem by computing the first five values for E* and, if you use your CAS, compute
the 20th value for £*. Comment on the result and compare your answer with the one on p. A29 of the
textbook.

9. Monotonicity of the minimum square error. The minimum square error E* given by (6),
p- 496, is monotone decreasing, that is, it cannot increase if we add further terms by choosing a larger
N for the approximating polynomial. To prove this, we note that the terms in the sum in (6) are
squares, hence they are nonnegative. Since the sum is subtracted from the first term in (6), which is
the integral, the whole expression cannot increase. This is what is meant by “monotone decreasing,”
which, by definition, includes the case that an expression remains constant, in our case,

Ey <Ey if N>M,
where M and N are upper summation limits in (6).

11. Parseval’s identity is given by (8), p. 497. It is

N
1 b4
2a§ + E (a,% + b,%) = f(x)2 dx.
—T

n=1
We want to use (8) to show that

2

e L T 233700550
32 52 8 ’

We are given the hint to use Example 1, pp. 477-478, of Sec. 11.1 It defines

—k if—m<x<O,
f(x)—{ k if0<x<m,

and f (x + 2m) = f(x) (i.e., f is periodic with 27r). First we compute the integral on the right-hand
side of (8):

b4 0 b4

f)?dx = / (—k)* dx + f K2 dx = [k]° + [k2]] = 27k,
- - 0

Hence the right-hand side of (8) is equal 2k2. From Example 2, p. 485, we also know that

4k 4k 4k
b1:_7 b2:09 b3:_’ b4:0, b5:_7
T 3 Sm

Alsoag =0and a, = 0forn =1,2,3,.... Thus the left-hand side of (8) simplifies to

o0
Yot o= ¥ o+ B+ B+ b+ B+
n=1

= b + b + b3+
(4 4k \? 4k \?
N g 3 S

_16k? L
- x2 9 25 '
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Parzeval’s identity gives us
Lo UM Qe
m? 9 25 S

2
. . b4
We multiply both sides by 62 and get

LR _ 2k%m? m?
9 25 T 16k2 8

You should check how fast the convergence is.

Sec. 11.5 Sturm-Liouville Problems. Orthogonal Functions

Sections 11.5 and 11.6 pursue a new idea of what happens when we replace the orthogonal trigonometric
system of the Fourier series by other orthogonal systems. We define a Sturm-Liouville problem, p. 499,
by an ODE of the form (1) with a parameter XA, and two boundary conditions (2) at two boundary points
(endpoints) a and b and note that the problem is an example of a boundary value problem. We want to
solve this problem by finding nontrivial solutions of (1) that satisfy the boundary conditions (2). These are
solutions that are not identically zero. The solutions are eigenfunctions y(x). The number A (read
“lambda,” it is a Greek letter, standard notation!) for which such an eigenfunction exists, is an eigenvalue
of the Sturm-Liouville problem. Thus the Sturm—Liouville problem is an eigenvalue problem for ODEs
(see also chart on p. 323).

Example 1, p. 499, and Prob. 9 solve a Sturm-Liouville problem. We define orthogonality and
orthonormality for sets of functions on pp. 500-501. Theorem 1, p. 501, shows that, if we can formulate
a problem as a Sturm—Liouville problem, then we are guaranteed orthogonality. Note that in Example 1 the
cosine and sine functions constitute the simplest and most important set of orthogonal functions because,
as we know, they lead to Fourier series—whose invention was perhaps the most important progress ever
made in applied mathematics. Indeed, these series turned out to be fundamental for both ODEs and PDEs
as shown in Chaps. 2 and 12.

Example 4 on p. 503 is remarkable inasmuch as no boundary conditions are needed when dealing with
Legendre polynomials.

Problem Set 11.5. Page 503

1. Orthogonality of eigenfunctions of Sturm—Liouville problems. Supplying more details
to the proof of Theorem 1, pp. 501-502.

Proof of Case 3. In this case the proof runs as follows. We assume Case 3, that is,

pla) =0, p(b) # 0.

As before, the starting point of the proof is (9) on p. 502, which consists of two expressions, denoted
in the textbook and here by “Line 1” and “Line 2.” Since p(a) = 0, we see that (9) reduces to

)] (Line 1) p(D)[y,(B)ym(b) — y,,(B)yn(D)],
and we have to show that this expression is zero. Now from (2b), p. 499, we have

(BI) l1yn(b) + by, (b) = 0,
(B2) liym(b) + by, (b) = 0.
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At least one of the two coefficients must be different from zero, by assumption, say,
I #0.
We multiply (B1) by y,,(b) and (B2) by —y,(b) and add, thereby obtaining
L1y, (B)ym(b) = ¥u(B)ya(b)] = 0.

Since /5 is not zero, the expression in the brackets must be zero. But this expression is identical with
that in the brackets in (9) (Line 1). The second line of (9), p. 502, that is,

©) (Line 2) — p@I y,(@)ym(@) = yp(@)yn(a)]

is zero because of the assumption p(a) = 0. Hence (9) is zero, and from (8), p. 502, we obtain the
orthogonality relationship (6) of Theorem 1, which had to be proved. To complete the proof of
Case 3, assume that

I #0

and proceed similarly. You should supply the details. This will help you learn the new material and
show whether you really understand the present proof. Furthermore, following the lead on p. 502,
develop the proof for Case 4 p(a) # 0, p(b) # 0.

3. Change of x. To solve this problem, equate ¢ + k to the endpoints of the given interval. Then solve
for ¢ to get the new interval on which you can prove orthogonality.

9. Sturm-Liouville problem. Step 1. Setting up the problem

The given equation
Y 4+ ry=0
with the boundary condition
y0) =0, Y(@)=0
is indeed a Sturm-Liouville problem: The given equation is of the form (1), p. 499,
€] [p()y']+ [g(x) + Ar(x)]y =0

with p = 1, ¢ = 0, r = 1. The interval in which solutions are sought is given by a = 0 and b = L as
its endpoints. In the boundary conditions

(2a) kiy+ky =0 at x=a=0,
(2b) hy+hby=0 at x=b=1L,
where

ki=1, k=0, 1 =0, L=0.

Step 2. Finding a general solution

The given second-order linear ODE is of the form y” + ky = 0 (with constant k = 1) and is solved
by setting up the corresponding characteristic equation (3), p. 54, in Sec. 2.2, that is,

M+k=0
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so that
A= 4vV—k = £/—1Vk = +ivk.

This corresponds to Case III of Summary of Cases I-III on p. 58 of Sec. 2.2 with —(%)a = 0 so that
e~ /2 = ¢0 = 1 jw = iv/k giving @ = ~/k. Thus the general solution is

y(0) = Acoskx + Bsinkx where k = /A
so that

© y = A cos v/Ax + Bsin v/Ax.

Step 3. Find the eigenvalues and eigenfunctions

We obtain the eigenvalues and eigenfunctions by using the boundary conditions. We follow
Example 5, p. 57, of the textbook. The first initial condition, y = 0 at x = @ = 0, substituted into (C)
gives

y(0) = A cos Vx + Bsin vAx
=AcosO+Bsin0=A-1+0

(D) =A=0.
(D) into (C) gives
(E) y = Bsin v/Ax.

Applying the chain rule to (E) yields

(F) y' = (Bcos VAx)VA = v/ABcos VAx.

We substitute the boundary condition y’(L) = 0 into (F) and get

(G) Y/ (L) = v/AB cos VAL = 0.

This gives the condition

(G) cos v/AL = 0.

We know that cosz = 0 for z = £n /2, 237 /2, £57 /2, ... (odd). This means that

=&t

n=0,1,2,3,....
2

However, the cosine is an even function on the entire real axis, that is, cos(—z) = cos z, so we would
get the same eigenfunctions. Hence

2 1
cosvVAL =0 for \/XL:% n=0,1,2,3,...).
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Sec. 11.5 Prob. 9. First four eigenfunctions of the Sturm-Liouville problem

This gives us

B 2n+ O
V= —r

Hence the eigenvalues are

2n+ D
Ay = | ——
2L

2
] (n=0,1,2,3,...).
The corresponding eigenfunctions are

2 1
y(x) = yu(x) = Bsin+/Ay,x = Bsin %

If we choose B = 1, then

Qn+ D

= = sin /A,x = sin
y(x) = yu(x) nX 3L
Graph. The figure shows the first few eigenfunctions assuming that L = 1. All of them start at O
and have a horizontal tangent at the other end of the interval from O to 1. This is the geometric
meaning of the boundary conditions. y; has no zero in the interior of this interval. Its graph
shown corresponds to }t of the period of the cosine. y, has one such zero (at %), and its graph shown

corresponds to % of that period. y3 has two such zeros (at 0.4 and 0.8). y4 has three, and so on.

Sec. 11.6 Orthogonal Series. Generalized Fourier Series

Here are ideas about Sec. 11.6 worth considering. In Example 1, pp. 505-506, the first two terms have the
coefficients that are the largest in absolute value, much larger than those of any further terms, because
a1 P1(x) + a3 P3(x) resembles sin wx very closely. Make a sketch, using Fig. 107 on p. 178. Also notice that
ar» = a4 = --- = 0 because sin 7 x is an odd function.

Example 2 and Theorem 1, both on p. 506, concern Bessel functions, infinitely many for every fixed n.
So in (8), n is fixed. The smallest n is n = 0. Then (8) concerns Jy. Equation (8) now takes the form

R
f xJo(kmo x)Jo(kjo x)dx = 0 (j # m, both integer).
0
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If n = 0 were the only possible value of n, we could simply write k,, and k; instead of ko and k;o; write it
down for yourself to see what (8) then looks like. Recall that kg is related to the zero «,, of Jo by

kmo = amo/R. In applications, R can have any value depending on the problem. For instance, in the
vibrating drumhead, on pp. 586—590 in Sec. 12.10, the number R can have any value, depending on the
problem. In Sec. 12.10, R is the radius of the drumhead. This is the reason for introducing the arbitrary
near the beginning of the example; it gives us the flexibility needed in practice.

Example 3, p. 507, shows a Fourier—Bessel series in terms of Jy, with arguments of the terms
determined by the location of the zeros of Jy. The next series would be in terms of J1, the second next in
terms of J>, and so on.

The last part of the section on pp. 507-509 concerns mean square convergence, a concept of
convergence that is suitable in connection with orthogonal expansions and is quite different from the
convergence considered in calculus. The basics are given in the section, and more details, which are not
needed here, belong to special courses of a higher level; see, for instance, Kreyszig'’s book on functional
analysis (see [GenRef7], p. Al in App. 1).

Problem Set 11.6. Page 509

1. Fourier-Legendre series. In Example 1, on p. 505 of the text, we had to determine the
coefficients by integration. In the present case this would be possible, but it is much easier to
determine the coefficients directly by setting up and solving a system of linear equations as follows.
The given function

F(x) = 63x> — 90x° + 35x

is of degree 5, hence we need only Py, P1, P2, ..., Ps. Since f is an odd function, that is,
f(—x) = —f(x), we actually need only P, P3, P5. We write

(A) (%) = asPs5(x) + azP3(x) + a1 Pi(x) = 63x° — 90x° + 35x.
Now from (11’), p. 178 in Sec. 5.2, we know that the Legendre polynomials Py, P3, Ps are

Ps(x) = §(63x° — 70x + 15x),
P3(x) = 5(5x° = 30),
Pi(x) =x.

Substitution into (A) and writing it out yields

63x° — 90x3 4 35x = @asxs — %a5x3 + %asx

+ %agxs— %a3x
+ ax.

The coefficients of the same power of x on both sides of the equation must be equal. This gives us the
following system of equations:

35x = %a5x — %agx + ax,
—90x3 = —%a5x3 + %a3x3,

63x° = %asxs.
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Comparing the coefficients we obtain a linear system in ay, a3, and as, which we can write as an
augmented matrix:

1 -3 2 35

5 70
0 3 -® | —90].
o o ¢ 63

The augmented matrix is already in echelon form, so we are just going to do the back substitution
step (see p. 276 of the textbook):

%a5 =63, hence as= % -63 = 8.

Then

5

Ja3— 2 .8=-90, hence a3=3-2-90-2=2.14—18.-2=-38.

And finally

ar—3-(-8)+ ¢ -8=35 hence aj+12+15=35 sothat a =35-27=38.

Hence

f(x) = asPs5(x) + az3P3(x) + a1 P1(x)
= 8P5(x) — 8P3(x) + 8P1(x)
= 8[Ps(x) — P3(x) + P1(x)],

which corresponds to the answer on p. A29.

5. Fourier-Legendre series. Even function. The Legendre polynomials P,,(x), with odd m,
contain only odd powers (see (117), p. 178, Sec. 5.2). Hence P, is an odd function, that is,
P,(—x) = —Py,(x) because the sum of odd functions is odd. You should show this for our problem,
noting that the odd functions consist of odd powers of x multiplied by nonzero constants.
Consider (3), p. 505,

2m+ 1
2

1
3) = f F(0) Poy() .
—1

Let f be even, that is, f (—x) = f(x). Consider a,, in (3) with m an odd natural number. Denote the
corresponding integrand by g, that is, g(x) = f (x)P,(x). The function g is odd, since

8(=x) = f(=x)Ppu(—x)

=f(xX)Ppu(—x) (since f is even)
=f)[—Pnx)] (since m is odd, Py, is odd)
= —f (X)Pm(x)

= —8(x).
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Let w = —x. Thendw = —dx and w = —1---0 corresponds tox = 1--- 0. Hence
0 0
/ g(w)dw =f g(=x)(—dx)
-1 1
1
= / g(—x)dx (minus sign absorbed by switching limits of integration)
0
1
= / —g(x)dx (since g is an odd function)
0

1
:—/ g(x)dx.
0

This shows that the integral of g from —1 to 0 is equal to (—1) times the integral of g from O to 1, so
that the integral of g over the entire interval, that is, from —1 to 1 is zero. Hence a,, = 0.

9. Fourier-Legendre series. The coefficients are given by (3), p. 505, in the form

_2m+1
2

am

1
/ (sin 27 x) Py, (x) dx.
-1

For even m these coefficients are zero (why?). For odd m the answer to this CAS experiment will
have the coefficients

—0.4775, —0.6908, 1.844, —-0.8236, ...,
which decrease rather slowly. Nevertheless, it is interesting to see, in the figure below, that
convergence to f(x) = sin 2w x seems rather rapid. The figure shows the partial sums up to and

including P3, Ps, P7. Explore with your CAS and see whether you can get a similar graph. Keep
going until you find S,,,. What is mg?

Sec. 11.6 Prob. 9. Partial sums as mentioned for Fourier—Legendre series of f (x) = sin 2w x

Sec. 11.7 Fourier Integral

Overview. The Fourier integral is given by (5), p. 513, with A(w) and B(w) given in (4). The integral is
made plausible by Example 1 and the discussion on pp. 507-508. Problem 1 solves such an integral.
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Theorem 1 states sufficient conditions for the existence of a Fourier integral representation of a given
function f (x).

Example 2 shows an application leading to the so-called sine integral Si(x) given by (8) [we write Si(u)
since x is needed otherwise], which cannot be evaluated by the usual methods of calculus.

For an even or odd function, the Fourier integral (5) becomes a Fourier cosine integral (10), p. 515, or a
Fourier sine integral (11), respectively. These are applied in Example 3, Prob. 7 and Prob. 19.

Problem Set 11.7. Page 517

1. Fourier integral.
First solution. Working in the real. Integration by parts. If only the integral were given, the
problem would be difficult. The function on the right gives the idea of how we should proceed. The
function is zero for negative x. For x = 0 it is 7/2, which is the mean value of the limits from the left
and right as x approaches 0. Essential to us is that f (x) = we™ for x > 0. We use (4), p. 513.
7 cancels, and we have to integrate from 0 to oo because f (x) is zero for negative x. Thus

0
A=/ e Y coswvdv.
0

This integral can be solved as follows.
From calculus, using integration by parts, we get

/ e coskxdx =—e " coskx — / (=k)(sin kx)(e ™) dx
= —e “coskx+k / (sin kx)(e ™) dx.

Integration by parts on the last integral gives

/ (sinkx)(e ) dx = —e " sinkx — / k(cos kx)(e ™) dx

= —e “sinkx — k / (cos kx)(e ) dx.
Thus we have two integrals that are the same (except for a constant).
/ e *coskxdx = —e ™ cos kx — ke sin kx — k? / (cos kx)(e ") dx.
Adding the second integral to the first, one gets
(1+k?) / e *coskxdx = —e *coskx — ke ¥ sin kx = e *(—cos kx + k sin kx).

Hence

—X

/e‘xcoskxdx: le (—coskx 4 k sinkx) + C.

+ k2
The (definite) integral A is

o

o0 e—l)
/ e 'coswvdv = | ———(—cos wv + w sin wv)
0 1+ w2 0

1
1+ w?
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since
—v
v—>o00 | + w? v—o00 eV(1 + wz)

and the lower limit evaluates to
-0

14 w?’

1=

Similarly, also from (4), p. 513, and evaluated in a likewise fashion

o0

o0 —v
B = / e Usinwvdv = ¢ (—cos wv + w sin wv) = .
0 14+ w? o 1+w?

w

Substituting A and B into (5), p. 513, gives the integral shown in the problem.

Second solution. Working in the complex. Integration by parts can be avoided by working in
complex. From (4), using cos wv + i sin wv = "V, we obtain (with a factor —1 resulting from the
evaluation at the lower limit)

OO .
A+iB = / e~ 0miw) gy
0

1 . o
: ef(lflw)v
— (1 —iw) 0
1 B 1 +iw
l—iw 14+ w?

where the last expression is obtained by multiplying numerator and denominator by 1 + iw.
Separation of the real and imaginary parts on both sides gives the integrals for A and B on the left and
their values on the right, in agreement with the previous result.

7. Fourier cosine integral representation. We calculate A by (10), p. 515, and get [noting that
f(x) = 0forx > 1, thus the upper limit of integration is 1 instead of oo]

1
A(w):g/ f(v)coswvdv
T Jo

2 1
:—/ 1-coswvdv
T Jo

2 [sinwv 1!
T n w 0
2 sinw

7w

Hence the Fourier integral is
o0
fx) = / A(w) cos wx dw
0

® 2 sinw
= — cos wx dw
o T w

2 [ sinw
= — cos wx dw.
T Jo w
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19. Fourier sine integral representation. We calculate B by (11), p. 515, and get

2 1
B(w) = —/ e’ sin wv dv.
T Jo

Let us solve the integral, using a more convenient notation from calculus. Integration by parts
gives us

/ e’ sin kx dx = e sin kx — / k(cos kx)(e") dx.
Another integration by parts on the second integral:
f e* coskx dx = e* cos kx — f (—k)(sin kx)(e") dx.
Putting it together
/ e*sinkxdx = e*sinkx — k |:ex coskx + k / (sin kx)(e*) dx:| .
Writing it out
f ¢* sin kx dx = e sin kx — ke* cos kx — k> f (sin kx)(e*) dx.
Taking the two integrals together
U+ﬂfﬂMhﬂszh—Mm%n

Thus

e’ sin kx — ke* cos kx
1 + k2

/ex sin kx dx =

In the original notation we have

1 . eV sin wv — we' cos wv
e’ sinwvdv = 5

esinw — wecos w N w
1+ w? 14+ w?’

1

Hence by (11), p. 515, the desired Fourier sine integral is

fx) = /00 B(w) sin wx dw
0

2 [ 1 ) .
= — [e(sinw — w cos w) + w] sin wx dw,
T Jo 1+ w?

which corresponds to the answer on p. A30 in App. 2 of the textbook.
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Sec. 11.8 Fourier Cosine and Sine Transforms

Fourier transforms, p. 518, are the second most important transforms after Laplace transforms in Chap. 6,
pp- 203-253. For even functions we get the related Fourier cosine transforms (1a), p. 518, illustrated in
Example 1, p. 519, and Prob. 1. Similarly, for odd functions we develop Fourier sine transforms (2a),
p. 518, shown in Example 1, p. 519, and Prob. 11. Other topics are inverse Fourier cosine and sine
transforms, linearity, and derivatives, similar to Laplace transforms.

Indeed, the student who has studied the Laplace transforms will notice similarities with the Fourier
cosine and sine transforms. In particular, formulas (4a,b), p. 520, and (5a,b), p. 521, have their counterpart
in (1) and (2), p. 211.

Important Fourier cosine and sine transforms are tabulated in Sec. 11.10, pp. 534-535.

Problem Set 11.8. Page 522

1. Fourier cosine transform. From (1a), p. 518, we obtain (sketch the given function if necessary)

fc(w) = \/Z/oof(x) cos wx dx
T Jo

so that, by definition of f, noting that f = 0 forx > 2

2 1 2
=,/— / cos wx dx +/ (—1) coswxdx
T |Jo 1
/2 [ sinwx ! 2
“Vr w 1

0 w
2 (sinw sin2w  sin w)
+

sin wx

T w w w
_ 2 ) sinw  sin2w
Vo w w )
11. Fourier sine transform. We are given
2 .
x> f0<x<1,
fw = {0 if x > 0.

The Fourier sine transform given by (2a), p. 518, is

J;s(w)z\/zfoof(x)sin wx dx
T Jo
1
=\/§/ x2 sin wx dx.
T Jo

Tabular integration by parts. Consider [ x? sin wx dx. It requires two successive integration by parts.
To do so we set up the following table:

a. Differentiate the first column repeatedly as we go down. We start with x2. Differentiate
(x2)' = 2x. Differentiate (2x)’ = 2, etc.
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__coswx

b. Integrate the second column repeatedly as we go down. Integrate [ sin wx dx = o

Integrate [ (—<S2%) dx = —SHI‘U#, etc.

c. We stop the process, when the derivative is 0. This happens because (2)' = 0.

d. Multiply the entries diagonally as indicated by the arrows. Alternate the signs of the resulting

products, that is, + — + — . ... Thus we have the terms
n [(xz) . (_ cos wx)] 2 cos wx; |y _sinwx) | oy sin wx, ete.
w w w? w?
d rod
—_— . s e e x
dx

Derivatives with respect to x Integrals with respect to x

Working through the tabular integration by parts, we obtain

5 . 5 COS WX sin wx COS Wx
x“sinwxdx = —x + 22— +2———.
w w w
Hence
P Cos W sin w cosw 2
x“sinwxdx = — +2—+2—5 - —,
0 w w w w

where the last term comes from cos O = 1. Hence

~ 2 cos w sin w cos w 2
w w w w

T

2 (1,

=./— Xx“ sin wx dx
T Jo

from which, by taking the common denominator of w>, compares to the answer on p. A30. The
tabular approach, where applicable, is much simpler and safer than the standard approach.

Can you identify other places in this Manual where we could have used tabular integration, e.g., in
Prob. 15, Sec. 11.3 on p. 214?

Sec. 11.9 Fourier Transform. Discrete and Fast Fourier Transforms
This section concerns four related topics:
1. Derivation of the Fourier transform (6), p. 523, which is complex, from the complex Fourier integral

(4), the latter being obtained by Euler’s formula (3) and the trick of adding the integral (2) that is zero
(pp- 518-519).
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2.
3.
4.

The physical aspect of the Fourier transform and spectral representations on p. 525.
Operational properties of the Fourier transform on pp. 526-528.

Representation of sampled values by the discrete Fourier transform on pp. 528-532 and Prob. 19.
Computational efficiency leads from discrete Fourier transform (18), p. 530, Example 4 to fast
Fourier transform on pp. 531-532 and Example 5.

Problem Set 11.9. Page 533

3. Fourier transforms by integration. Calculation of Fourier transforms amounts to evaluating the

15.

defining integral (6), p. 523. For the function in Prob. 3 this simply means the integration of a
complex exponential function, which is formally the same as in calculus. We integrate from a to b,
the interval in which f(x) = 1, whereas it is zero outside this interval. According to (6) we obtain

N 1 b . 1 e—iwx b 1 - '
f(w) = _/ l.e7W gy = —— |: : ] = (Wb _ pmiway
2” a V 27T —lw x=a —lwv 27[
Now
1 1 i i i

I A

Hence

1

(e
wA/ 27

—iwb _ pmiway if g < p and 0 otherwise.

fw) =

Table III in Sec. 11.10 contains formulas of Fourier transforms, some of which are related. For
deriving formula 1 from formula 2 start from formula 2 in Table III, p. 536, which lists the transform

e—ibw _ e—icw
iw~ 2w

of the function / if b < x < ¢ and 0 otherwise. Since we need / for —b < x < b, it is clear that we
should set +5 instead of —b in the first term, and ¢ = b in the second term. We obtain

elbw _ e*tbw

A _—
@) iw/2m

Euler’s formula (3), p. 523, states that
e™ = cosx + isinx.
Setting x = bw in Euler’s formula gives us
eV = cos bw + i sin bw.
Setting x = —bw in Euler’s formula yields
eV — cos(—bw) + i sin(—bw) = cos bw — i sin bw
since cos is even and sin is odd. Hence the numerator of (A) simplifies to

B) PV — eV — cosbw + i sin bw — (cos bw — i sin bw)

= 2isin bw.
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19.

Substituting (B) into (A) and algebraic simplification gives us

eV — e~ Disinbw _ 2sinbw 2 sinbw _ \/3 sin bw
iw~/2m iwa/2m w27 V2 T ow T ow

which is precisely the right side of formula 1 in Table III, p. 536, as wanted.
Discrete Fourier transform. The discrete Fourier transform of a given signal is
f = Fyf

where Fy is an N x N Fourier matrix whose entries are given by (18), p. 530. In our problem the
given digital signal is

t=th A A Al
Furthermore, here Fy is a 4 x 4 matrix and is given by (20), p. 530. Thus

w? w? w? wd A
0 1 2 3
N 2
f— = w w w w N
w? w? w* wé | | f3
w? w3 wo w? | | fa
where
W= e—2m’/4 — e—m’/2
= cos(—%) + isin(—%) (by Euler’s formula)
=0—1i
= —i
The entries in Fy4 are
w? = 1,
wl= —i
w2 — (_1)2 — i2 — _17
wi=w?w = (=)= = i
wt=w? - wr=(-I)(-D= 1,
wl = w3 w3 = i-1 =—1,
w=wl-wl= (=1)-i = —i.
Thus
(1 1 1 U|[A] [A+ A+HB+ fi]
. I —i -1 i fi—ifh—f3+ifs
f =Fuf = =

1 -1 1 —-1||4A f— hLh+H— fu
1 i =1 —i|[/fs | fitifa—fa—ifa]

Note that we verified the entries of F4 by our calculations of exponents of w.
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Partial differential equations arise when the functions underlying physical problems depend on two or
more independent variables. Usually, these variables are time ¢ and one or several space variables. Thus,
more problems can be modeled by PDEs than ODEs. However, your knowledge of ODEs is important
in that solving PDEs may lead to systems of ODEs or even just one ODE. Many applications in fluid
mechanics, elasticity, heat transfer, electromagnetic theory, quantum mechanics, and other areas of
physics and engineering lead to partial differential equations.

Thus, it is important the engineer and physicist learn about important PDEs, such as the one-
dimensional wave equation (Secs. 12.2-12.4, 12.12), the heat equation (Secs. 12.5-12.7), the two-
dimensional wave equation (Secs. 12.8-12.10), and the Laplace equation (Sec. 12.11). The beauty of
this chapter is that knowledge of previous areas such as ODEs, Fourier analysis, and others come
together and show that engineering mathematics is a science with powerful unifying principles, as
discussed in the third theme of the underlying themes on p. ix of the textbook.

For this chapter, you should, most importantly, know how to apply Fourier analysis (Chap. 11), know
how to solve linear ODEs (Chap. 2), recall the technique of separating variables (Sec. 1.3), have some
knowledge of Laplace transforms (only for Sec. 12.12), and, from calculus, know integration by parts and
polar coordinates.

Since this chapter is quite involved and technical, make sure that you schedule sufficient study
time. We go systematically and stepwise from modeling PDEs to solving them. This way we separate the
derivation process of the PDEs from the solving process. This is shown in the chapter orientation table
on the next page, which summarizes the main topics of this chapter and is organized by PDEs, modeling
tasks (MTs), and solution methods (SMs).

Sec. 12.1 Basic Concepts of PDEs

We introduce basic concepts of PDEs (pp. 540-541) and list some very important PDEs ((1)-(6)) on
p. 541. They are the wave equation in 1D, 2D (1), (5), the heat equation in 1D (2), the Laplace equation in
2D, 3D (3), (6) and the Poisson equation in 2D (4).

Many concepts from ODEs carry over to PDEs. They include order, linear, nonlinear, homogeneous,
nonhomogeneous, boundary value problems (Prob. 15, p. 542), and others. However, there are differences
when dealing with PDEs. A PDE has a much greater variety of solutions than an ODE. Whereas the
solution of an ODE of second order contains two arbitrary constants, the solution of a PDE of second order
generally contains two arbitrary functions. These functions need to be determined from initial conditions,
which are given initial functions, say, given initial displacement and velocity of a mechanical system.

Finally, we explain the first method on how to solve a PDE. In the special case where a PDE involves
derivatives with respect to one variable only (Example 2, p. 542, Probs. 17 and 19, p. 543) or can be
transformed to such a form (Example 3, p. 542), we set up the corresponding ODE, solve it by methods of
Part A of the textbook, and then use that solution to write down the general solution for the PDE.

Problem Set 12.1. Page 542

15. Boundary value problem. Problem 15 is similar to Probs. 2-13 in that we verify solutions to
important PDEs selected from (1)—(6), p. 541. Here we verify a boundary value problem instead of
an individiual solution to PDE (3), p. 541.
The verification of the solution is as follows. Observing the chain rule, we obtain, by
differentiation,

2ax

Uy = ————
X x2+y2
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Summary of content of Chap. 12

Modeling Tasks (MTs)/
PDEs Section Solution Methods (SMs)
General 12.1 SMs: separating variables,
pp. 540-543 treat special PDEs as ODEs
1D wave equation (3), p. 545 12.2 MTs: vibrating string (e.g., violin string)
pp. 543-545
12.3 SMs: separating variables, Fourier series,
pp. 545-553 eigenfunctions
124 SMs: D’ Alembert’s solution method of characteristics,
pp. 553-556 pp. 555-556
Heat equation (3), p. 558 12.5 MTs: temperature in a (finite) body
pp. 557-558
1D heat equation (1), p. 559 12.6 MTs: temperature in long thin metal bar, Fig. 294, p. 559
pp. 558-567 SMs: separating variables, Fourier series,
eigenfunctions, pp. 559-561
2D heat equation (14), p. 564 MTs: Dirchlet problem in a rectangle, Fig. 296, p. 564
(Laplace’s equation) SMs: separating variables, eigenfunctions, Fourier series,
pp. 564-566
1D heat equation (1), p. 568 12.7 MTs: temperature in very long “infinite” bar
pp. 568-574 or wire, p. 568
SMs: Fourier integrals pp. 569-570
SMs: Fourier transforms, convolutions, pp. 571-574
2D wave equation (3), p. 577 12.8 MTs: vibrating membrane, Fig. 301, p. 576
pp- 575-577
2D wave equation (1), p. 577 129 MTs: vibrating rectangular membrane, see Fig. 302, p. 577
pp. 577-585 SMs: separating variables, p. 578
(2D Helmholtz equation, p. 578),
eigenfunctions,
double Fourier series, p. 582
2D wave equation in polar 12.10 MTs: vibrating circular membrane, Fig. 307, p. 586
coordinates (6), p. 586 pp- 585-592 SMs: Bessel’s ODE (12), p. 587,
Bessel functions, pp. 587-588,
eigenfunctions, p. 588,
Fourier—Bessel series, p. 589
Laplace’s equation (1), p. 593 12.11 MTs: potential within a sphere, p. 596
Laplacianin ... pp. 593-600 potential outside a sphere, p. 597
... cylindrical coordinates (5), p. 594 spherical capacitor, Example 1, p. 597
... spherical coordinates (7), p. 594 and others (see problem set, p. 598)
SMs: Dirchlet problem, separating variables, p. 595
Euler—Cauchy equation (13), p. 595,
Legendre’s equation (15"), p. 596,
Fourier—Legendre series, p. 596
1D wave equation (1), p. 601 12.12 MTs: vibrating semi-infinite string, p. 600
pp- 600-603 SMs: Laplace transforms, p. 601

and, by another differentiation, with the product rule applied to 2ax and 1/(x> + y2),

A)

2a

—1.

2ax - 2x

Uxx

:x2+y2+

(o2

+ y2)2
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17.

Similarly, with y instead of x,

2a 4ay?

Uyy = — .
yy x2 +y2 (x2 +y2)2

(B)

Taking the common denominator (x* + yz)z, you obtain, in (A), the numerator

2a(x2 + y2) — dax? = —2ax* + 2ay2
and, in (B),
2a(x* + yz) - 4ay2 = —Zay2 + 2ax>.
Addition of the two expressions on the right gives 0 and completes the verification.
Next, we determine a and b in u(x,y) = a In(x% + yz) + b from the boundary conditions. For
2+ y2 =1, we have In 1 = 0, so that » = 110 from the first boundary condition. From this, and the
second boundary condition 0 = a In 100 + b, we obtain a In 100 = —110. Hence, a = —110/ In 100,

in agreement with the answer on p. A31.

PDE solvable as second-order ODE. We want to solve the PDE u,, + 167%u = 0.
Step 1. Verify that the given PDE contains only one variable and write the corresponding ODE.
In the given PDE y does not appear explicitly. Hence, we can solve this PDE like the ODE

(C) W +167%u = 0.

Step 2. Solve the corresponding ODE.

We identify this as a homogeneous ODE (1), p. 53, in Sec. 2.2. To solve (C), we form the
characteristic equation

A+ 1672 =0, A=+ —1672 = +47i.

From the Table of Cases I-I1I, p. 58, we have Case IlI, that is, y = e~ /2(A cos wx + Bsin wx). Here
a = 0 and w = 47 so that (A) has the solution

u = A cos (4mx) + B sin (4mx).

Step 3. Go back to PDE and write solution for the PDE.

Since we are dealing with a PDE, we look for a solution u = u(x, y) so that we can have arbitrary
functions A = A(y) and B = B(y). Hence, the solution to the PDE is

(D) u(x,y) = A(y) cos (4mx) + B(y) sin (4mx).

Step 4. Check solution.
To show that (D) is a solution to the PDE we take partial derivatives of (D). We have (chain rule!)

uy = A(y)(—sin (4rx)) - 4w + B(y)(cos (4mx)) - 4w
= —47 A(y) sin (4mx) + 4w B(y) cos (47mx).



Chap. 12 Partial Differential Equations (PDEs)

235

19.

From this we take partial derivatives again and recognize u:

Uy = —4m - 4w A(y) cos (4mx) — 4m - 4w B(y) sin (47x)

(E) = —167%A(y) cos (47x) — 167 2B(y) sin (47x)
= —167%(A(y) cos (47x) + B(y) sin (47x))
= —167%u

Hence,

iy + 167%u = —167%(u) + 167%u = 0
Can you immediately give the solution for uy, + 1677%u = 0?

PDE solvable as first-order ODE.
Step 1. Identification of PDE as ODE. Write ODE.

PDE contains no x variable. Corresponding ODE is
(F) W +y*u =0.

Step 2. Solve the corresponding ODE.

W = _yzu’
d

_u — _yzu’
dy

du

— = —y2 dy.
u

This separation of variables (p. 12, Sec. 1.3) gives

1 2
—du=— | y°dy,
u

3

Inu = _y? +C, where C is a constant.

Solve for u by exponentiation:
elnu — e—y3/3+C’
u=e13C.
Call €€ = ¢, where ¢ is some constant, and get
u=ce 3

Step 3. Go back to PDE and write solution of PDE.

(G) u(x,y) = c(x)e_y3/3.

Step 4. Check answer.
You may want to check the answer, as was done in Prob. 17.

[by (D)].

[by last line of (E)].
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Sec. 12.2 Modeling: Vibrating String. Wave Equation

We introduce the process of modeling for PDEs by deriving a model for the vibrations of an elastic string.
We want to find the deflection u(x, ¢) at any point x and time ¢. Since the number of variables is more than
one (i.e., two), we need a partial differential equation. Turn to p. 543 and go over this section very
carefully, as it explains several important ideas and techniques that can be applied to other modeling
tasks. We describe the experiment of plucking a string, identifying a function u(x, ) with two variables,
and making reasonable physical assumptions. Briefly, they are perfect homogeneity and elasticity as, say,
in a violin string, negligible gravity, and negligible deflection.

Our derivation of the PDE on p. 544 starts with an important principle: We consider the forces acting
on a small portion of the string (instead of the entire string). This is shown in Fig. 286, p. 543. This
method is typical in mechanics and other areas. We consider the forces acting on that portion of the string
and equate them to the forces of inertia, according to Newton’s second law (2), p. 63 in Sec. 2.4. Go
through the derivation. We obtain the one-dimensional wave equation (3), a linear PDE. Understanding
this section well carries the reward that a very similar modeling approach will be used in Sec. 12.8, p. 575.

Sec. 12.3 Solution by Separating Variables. Use of Fourier Series

Separating variables is a general solution principle for PDE:s. It reduces the PDE to several ODEs to be
solved, two in the present case because the PDE involves two independent variables, x and time ¢. We will
use this principle again, twice for solving the heat equation in Sec. 12.6, p. 558, and once for the
two-dimensional wave equation in Sec. 12.9, p. 577.

Separating variables gives you infinitely many solutions, but separating alone would not be enough to
satisfy all the physical conditions. Indeed, to completely solve the physical problem, we will use those
solutions obtained in the separation as terms of a Fourier series (review Secs. 11.1-11.3, in particular
p- 476 in Sec. 11.1 and Summary on p. 487 in Sec. 11.2), whose coefficients we find from the initial
displacement of the string and from its initial velocity.

Here is a summary of Sec. 12.3 in terms of the main formulas. We shall use it in presenting our
solutions to Probs. 5,7, and 9.

1. Mathematical description of problem. The general problem of modeling a vibrating string fastened at
the ends, plucked and released, leads to a PDE (1), p. 545, the one-dimensional wave equation

92u 282u
(D =c

FIZr Tk

where ¢ = T/p. Furthermore, since the string is fastened at the ends x = 0 and x = L, we have two
boundary conditions (2a) and (2b), p. 545:

2) (@ u,1r) =0, (b) u(L,t)=0.

Also, the plucking and release of the string gives a deflection at time ¢+ = O (“initial deflection”) and
a velocity at t = 0, which is expressed as two initial conditions (3a) and (3b), p. 545:

3) (@ ux,0=fx, (O wx0)=gx) 0=<x=<L

Formulas (1), (2), and (3) describe the mathematical problem completely.
2. Mathematical solution of problem. The solution to this problem is given by (12), p. 548, that is,

o

o0
(12) ue, ) =3 un(r,t) = 3 (B, cos hyt + BE sin hyt) sin %x.

n=1 n=1
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Substituting (9), p. 547, into (12) gives

o0 o0

A) ue, ) =3 unrty =Y (Bn cos %r + B*sin %z) sin %x,
n=1 n=1
and, from (3a),
> nm nmw nmw ad nmw
f(x) = u(x,0) = Z (Bn cos TO + B} sin TO> sin 7= ZBn sin %
n=1 n=1
so that, by (6™), p. 486,
2 L
(14) B”:Z/ f(x)sin%dx, n=1,2,3,--
0

Similarly, the B}’s are chosen in such a way that S—Lt‘ | o becomes the Fourier sine series (15), p. 549,
of g(x), that is

2 L
(15) By = — g(x)sin@dx, n=1,23,---.
cnm Jo L

Problem Set 12.3. Page 551

5. Vibrating string. In this problem we are given that the initial velocity is 0, that is,

gx) =0
so that B} becomes
2 (L bd 2 (L
(15) Bi=— | 0sindx=—"—"| 0-dx=0, n=123--.
cnm Jy L cnm Jo

Together with L = 1 and ¢ = 1, equation (A) (see beginning of this section) simplifies to
o0 o0

(A1) w(x, 1) =Y _up(x,t) =Y  (Bycos nt)sin nrmx.
n=1 n=1

Now, since the given initial deflection is k sin 3rx with £ = 0.01, we have

(B) u(x,0) = k sin 37x.

However, (B) is already in the form of a Fourier sine series of f(x) (with B,, = 0 for all n # 3 and
B3 = k), so we do not have to compute anything for (14). Hence (A1) simplifies further to

(A2) u(x,t) = (k cos3mt) sin 37wx
= (0.01 cos 37¢) sin 37x,

corresponding to the answer on p. A31.
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7. String with given initial deflection. We use the same approach as in Prob. 5. The only difference
is the value of the initial deflection, which gives us

0<x<1) u(x,0) = kx(1 — x),

so we use (14) to compute the coefficients By,
1
(B) B, = 2/ kx(1 — x) sin nmwx dx.
0

This is the Fourier series of the initial deflection. We obtain it as the half-range expansion of period
2L = 2 in the form of a Fourier sine series with the coefficients (6**), p. 486 of Sec. 11.2. We
multiply out the integrand and get

kx(1 — x) sinmx = (kx — kxz) sin 7mx = kx sin nx — kx? sin nrx.
This leads us to consider the two indefinite integrals

/ x sin nmx dx and / x2 sin nx dx.

From Prob. 11, Sec. 11.8 on p. 228 of this Manual with w = nmw, we obtain

> . 5 COS NTX sin nx COS NITX
x° sinnmxdx = —x + 2x +2 .

ni n2m? n3m3

Using the technique of tabular integration by parts, demonstrated in Prob. 11, we set up the following
table:

so that

cosnmx  sinnmwx

/x sinnmxdx = —x 55
nm n4mw

Substituting the limits of integration

cosnm  sin niw

ni n2m?
cos nw

1
/ x sinnmxdx = —1
0

nmw

="

nmw
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! 2 . cos nw sin i cos nw cos0
x“ sinnmxdx = —1 —
0 nmw nm? n3m3 n3m3
_ cosnn+zcosnn ) 1
- nmw n3m3 n3m3
(=" =" 1
= — 2 -2 .
nmw + n3m3 n3m3
Hence (B) is
(=" (=" (=" 1 (=" (=" 1
2k | ——— | =2k | — 2 -2 = (—2k + 2k — 4k 4k
|: nm P n3m3 (=2k +2k) nm PEP A
(=" 1
= —4k 373 +4kn3n3

1— (="

The numerator of the fraction in the last line equals

8k for odd n,
0 forevenn.

4k[1 = (—1)"] = {

This gives you the Fourier coefficients

8k 8k 8k

bi=—, b=0, by=-——, by=0, b
1= 2 =0, 3= 503 4 =0, 5

Using the same approach as in Prob. 5 of this section, formula (A1) of Prob. 5 becomes here

o

u(x,t) = Z (B,, cos nrrt) sin nirx
n=1
8k

= — costsin wx +
73 2773

8k
cos 37t sin 3mwx + 12573 cosSmtsinSax + - - -,

as on p. A31 of the textbook, where k = 0.01.

9. Use of Fourier series. Problems 7—13 amount to the determination of the Fourier sine series of the
initial deflection. Each term b,, sin nx is then multiplied by the corresponding cos nf (since ¢ = 1; for
arbitrary c it would be cos cnt). The series of the terms thus obtained is the desired solution. For the
“triangular” initial deflection in Prob. 9, we obtain the Fourier sine series on p. 490 of Example 6 in
Sec. 11.2 with L = 1 and &k = 0.1 and get

08/ Diiamr s L sinsmr o
— | SInTx — — SIn — SIN JD7TX — LI .
72 T M T oS *

Multiplying each sin ((2n 4+ 1)mx) term by the corresponding cos ((2n + 1)7t), we obtain the answer
on p. A31.
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Sec. 12.4 D’Alembert’s Solution of the Wave Equation. Characteristics

Turn to pp. 553-556 of the textbook as we discuss the salient points of Sec. 12.4. D’ Alembert’s ingenious
idea was to come up with substitutions (“transformations”) (2), p. 553. This allowed him to transform the
more difficult PDE (1)—the wave equation—into the much simpler PDE (3). PDE (3) quickly solves to
(4), p- 554. Note that to get from (1) to (3) requires several applications of the chain rule (1), p. 393.

Next we show that d’ Alembert’s solution (4) is related to the model of the string of Secs. 12.2 and 12.3.
By including initial conditions (5), p. 554 (which are also (3), p. 545), we obtain solution (12). In addition,
because of the boundary conditions (2), p. 545, the function f in (12) must be odd and have period 2L.

D’ Alembert’s method of solving the wave equation is simple, as we saw in the first part of this section.
This raises the question of whether and to what PDEs his method can be extended. An answer is given in
the method of characteristics on pp. 555-556. It consists of solving quasilinear PDEs of the form

(14) Aty + 2Buyy + Cuyy = F(x,y, u, iy, uy).

These PDEs are linear in the highest derivatives but may be arbitrary otherwise. We set up a
characteristic equation of (14), which is

(15) Ay? — 2By + C = 0.

(Be aware of the minus sign in front of 2B: we have —2B, not +2B!)

We identify what type of PDE (14) is. If the discriminant AC — B? < 0, then we obtain a hyperbolic
PDE. If the discriminant = 0, then we have a parabolic PDE. Finally, if the discriminant > 0, then (14) is
an elliptic PDE.

Look at the table on p. 556. Based on the discriminant, we use different substitutions (“transformations”)
and obtain the normal form, a PDE much simpler than (14). We solve the normal form.

D’ Alembert’s method of solving the wave equation is more elegant than that of Sec. 12.3 but restricted
to fewer PDEs.

Example 1, p. 556, shows how the method of characteristics can be used to arrive at d’ Alembert’s
solution (4), p. 554.

Problem 11 shows, in great detail, how to transform a PDE (14) of the parabolic type into its normal
form and then how to solve it. In doing so, it also shows several times how to apply the chain rule to
partials and sheds more light on how to get from (1) to (3) on p. 553.

Problem Set 12.4. Page 556

1. Speed. This is a uniform motion (motion with constant speed). Use that, in this case, speed is
distance divided by time or, equivalently, speed is distance traveled in unit time. Equivalently,
d(x +ct)/ot = c.

11. Normal form.
Step 1. For the given PDE identify A, B, C of (14), p. 555.
The given PDE

(Pl) uxx — 2uxy + uyy - 0
is of the form (14) with
A=1, 2B =2, C=1.

Step 2. Identify the type of the given PDE by using the table on p. 555 and determine whether
AC — B% is positive, zero, or negative.

AC—B*=1-1-1*=0.

Hence by the table on p. 555, the given PDE is parabolic.
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Step 3. Transform given PDE into normal form.
Using

(15) AY? —2By +C =0,

we obtain
y2 =2y +1=0.

This can be factored:
(A) o' =1 =0.

From the table on p. 556, we see that, for a parabolic equation, the new variables leading to the
normal form are v = x and z = W (x, y), where W = const is a solution y = y(x) of (A). From (A) we
obtain

y —1=0, y — x = const, Z=x—y.

(Note that z = y — x would do it equally well; try it.) Hence the new variables are

(T)

We are following the method on p. 553 with our z playing the role of w on that page. The remainder
of the work in Step 3 consists of transforming the partial derivatives that occur, into partial
derivatives with respect to these new variables. This is done by the chain rule. For the first partial
derivative of (T) with respect to x we obtain

av 0z
T* — =, =1 — =z = 1.
( ) ax Ux ’ 8)( Zx
From (T) and (T*), with the help of the chain rule (1), p. 393, we have

ou oudv 0udz

ﬁ_ﬁaﬁa_zax
ou Ju

_+_,
Jv 0z

This can be written as
Uy = Uy + U.

Then

Uy = (Uy + ug)x
= (Uy + u)pvx + (uy + uz);2x (chain rule!)
= (uyy + Uzp)Vx + (Uy; + Uz)2x
= Uyy + Ugy + Uy + Uz (we=12z=1)

= Uyy + 2Uy; + Uy.

(To test your understanding, can you write out these above equations in 9%u/dx> notation (instead of
the u,, notation), using the chain rule for partials and see that you get the same result!)
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Now we turn to partial differentiation with respect to y. The first partial derivative with respect to y is

Uy = UyVy + UzZy
=uy-0+u, - (—1) (sincevy =0 and gz, =-—1)

= —u;.
We take the partial derivative of this with respect to x, obtaining

Uyx = Uxy
= (—ug)x
= (—ug)yvx + (—Ug); 2y (chain rule)
= —Uyy - 1+ (—uy)-1
= TUzy — Uz

= —Uyz — Uz
Finally, taking the partial derivative of u, with respect to y gives

Uyy = (—tz)y
= (—uy)yvy + (—uz); 2y (chain rule)
= —uzy - 0+ (—uz) - (—1)

= Uzz-
We substitute all the partial derivatives just computed into the given PDE (P1)

Uy + 2Mxy + Uy = Uyy +2uy; +ug
—2uy;  —2uz
+ Uz

= Uy

=0 [by right-hand side of (P1)].
This is the normal form of the parabolic equation.

Step 4. Solve the given PDE that you transformed into a normal form.

We now solve u,,, = 0 by two integrations. Using the method of Sec. 12.1, we note that u,, can be
treated like an ODE since it contains no z-derivatives. We get

u// — O
from which
A= 0, AMoA2 =0 (characteristic equation solved, Sec. 2.1)
Case II e 0 1, e Ox (table, p. 58)
U =cy—+ cyx.
Now back to the given PDE:

u(v,z) = c1(z) + c2(2)v

and recalling, from (T), what v and z are
u=cilx—y)+cx —ym.

Call c; = f> and cp = f and get precisely the answer on p. A32.
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Sec. 12.5 Modeling: Heat Flow from a Body in Space. Heat Equation

In a similar vein to Sec. 12.2, we derive the heat equation (3), p. 558 in Sec. 12.5. It models the
temperature u(x, y, z,t) of a (finite) body of homogeneous material in space.

Sec. 12.6 Heat Equation: Solution by Fourier Series.
Steady Two-Dimensional Heat Problems. Dirichlet Problem

The first part of Sec. 12.6 models the one-dimensional heat equation (1), p. 559, and solves it by (9),
p. 560, and (10) on the next page. This separation of variables parallels that for the wave equation, but,
since the heat equation (1) involves u;, whereas the wave equation involves u;, we get exponential
functions in time in (9), p. 560, rather than cosine and sine in (12), p. 548, Sec. 12.3.

A single sine term as initial condition leads to a one-term solution (Example 1, p. 561, Prob. 5),
whereas a more general initial condition leads to a Fourier series solution (Example 3, p. 562).

The second part of Sec. 12.6, pp. 564—566, models the two-dimensional time-independent heat
problems by the Laplace equation (14), p. 564, which is solved by (17) and (18), p. 566.

Also check out the different types of boundary value problems on p. 564: (1) First BVP or Dirchlet
problem (Prob. 21), (2) second BVP or Neumann problem, and (3) third BVP, mixed BVP, or Robin
problem.

Problem Set 12.6. Page 566

5. Laterally insulated bar. For a better understanding of the solution, note the following: The
solution to this problem shares some similarities with that of Prob. 5 of Sec. 12.3 on p. 237 of this
Manual. There are two reasons for this:

o The one-dimensional heat equation (1), p. 559, is quite similar to the one-dimensional wave
equation (1), p. 545. Their solutions, described by (9) and (10), pp. 560-561, for the heat equation
and (12), (14), and (15), pp. 548 and 549, for the wave equation, share some similarities, the
foremost being that both require the computing of coefficients of Fourier sine series.

 In both our problems, the initial condition u(x, 0) (meaning initial temperature for the heat
equation, initial deflection for the wave equation, respectively) consists only of single sine terms,
and hence we do not need to compute the coefficients of the Fourier sine series. (For Prob. 7 we
would need to compute these coefficients as required by (10)).

From (9), p. 560, we have

o0
u(x,0) = ZB” sin ? = sin (0.1mx).
n=1
We are given that L = 10 so that, by comparison,
sin (0.1mx) = sin <E> = sin (@)
10 L

from which we see that n = 1. This means that the initial condition is such that the solution is given
by the first eigenfunction and, just like in Prob. 5 of Sec. 12.3, we do not have to compute anything
for (10). Indeed,

B =1, B, =0, B3 =0, etc.

This reduces (9), p. 560, to

niwx
9% u(x,t) = B sin Te*)‘%t.
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We also need
1
»_ K WGEel s [@]
1 g * 0
op  0.056[ ;5c] - 10.6[ 5] sec

21.

where K is thermal conductivity, o is specific heat, and p is density. Now

c-1-m
L

A =
so that
2
2122 17520201 (3.14159)2 [&
12 - 102 [cmz]

We have computed all the parts for (9*) and get the answer

C

A= ] = 0.172917[sec™ 1.

. MTX 52,
u(x,t) = By sin Te 1

= 1 -sin (0.17x) exp (—1.75202 - 1 - 7%/100) = sin (0.17x) - e 172171 [°C] |

which corresponds to the answer on p. A32 by taking one step further and noting that
721.75202/100 = 0.172917.

Heat flow in a plate. Dirichlet problem. Setting up the problem. We put the given boundary
conditions into Fig. 297, p. 567, of the textbook, and obtain the following diagram for a thin plate:

Sec. 12.6 Prob. 21. Square plate R with given boundary values

Solution. The problem is a Dirichlet problem because u is prescribed (given) on the boundary, as
explained on p. 546. The solution to this steady two-dimensional heat problem is modeled on
pp- 564-566 of the textbook, and you should take a look at it before we continue.

Our problem corresponds to the one in the text with f(x) = 25 = const. Hence we obtain the
solution of our problem from (17) and (18), p. 566, with a = b = 24. We begin with (18), which for
this problem takes the form

2 24
A= —— / 25 sin <_n7rx> dx
24 sinhnr J 24

50 / 24 . /NTTX
= sin (—) dx
24 sinh nr J 24
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50 24 norx |4
= —— — | —— ) cos —
24sinhnm \  nm 24 |,
50
=————(cosnmr — 1)
nir sinh n
50
- [ 1]
nir sinh n
100
=4+— forn=1,3,5,---
nir sinh n

and O for even n. We substitute this into (17), p. 566, and obtain the series

100 1 . nmx nwy
Uu=— — h .
b4 n sinh n 24 24
nodd
Note that we sum only over odd n because A} = 0 for even n. If, in this answer, we write 2n — 1

instead of n, then we automatically have the desired summation and can drop the condition “n odd.”
This is the form of the answer given on p. A32 in App. 2 of the textbook.

Sec. 12.7 Heat Equation: Modeling Very Long Bars.
Solution by Fourier Integrals and Transforms

In this section we return to the heat equation in one dimension.

In the previous section the x-interval was finite. Now it is infinite. This changes the method of solution
from Fourier series to Fourier integrals on pp. 569-570, after the PDE has been separated on p. 568.

Example 1, p. 570, gives an application. Examples 2 and 3, pp. 571-573, solve the same model by
operational methods.

Examples 1-3 concern a bar (a very long wire) that extends to infinity in both directions (that is, from
—o00 to 00). Example 4, p. 573, shows what happens if the bar extends to co in one direction only, so that
we can use the Fourier sine transform.

Problem Set 12.7. Page 574

5. Modeling heat problems in very long bars. Use of Fourier integrals. We are given that the
initial condition for our problem is

ulx,0)=fx) = x| if x| <1, 0 otherwise.

Sec. 12.7 Prob. 5. Initial condition
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Since f(—x) = f(x), f is even. Hence in (8), p. 569, B(p) = 0. We have to compute A(p), as reasoned
on p. 515 of Sec. 11.7 of the textbook. By (8),

A(p) = %/Oof(v)cos pv dv

1[0 1!
:—/ —vcospvdv+—/ v cos pv dv
T J T Jo

1

—1 1 1
:—f vcospvdv—l——/ v cos pv dv.
T Jo T Jo

Integration by parts (verify by tabular integration as in Prob. 7, Sec. 12.3, p. 238 of this Manual) gives

/ vcos pvdv = i s1npv2+ cospu + const.
4
Then
-1 p(=1)sin(—p) +cos(—p) cosO psinp+cosp—1
vcos pvdv = 5 —— = 3 .
0 p 4 D
Similarly,

/1 psinp +cosp — 1
vcos pvdv = 5 .
0 P

Putting them together

_ 1psinp+cosp—1+ 1 psinp+cosp—1 2psinp+cosp —1
= — —_ = — ) .

Ap)

T p? T p? T p

Hence by (6), p. 569, we obtain the desired answer as the Fourier integral:

1'2 psinp +cosp — 1
u(e. 1) :/ 2 psinp ‘ P efczpztdp.
(VI p

Remark. We could have used symmetry (that is, that the initial condition is an even function and

that the area under the curve to the left of the origin is equal to the area under the curve to the right of
the origin) and thus written

2 1
Ap) = —/ v cos pv dv
T Jo

and shortened the solution. But you do not need to always come up with the most elegant solution to
solve a problem! We shall use the more elegant approach of symmetry in Prob. 7.

7. Modeling heat problems in very long bars. Use of Fourier integrals. We note that
hi(x) = sin x is an odd function (p. 486). hx(x) = 1/x is an odd function. Hence

sin x
f) =hi(x)-hx) = = u(x, 0)

is an even function, being the product of two odd functions (verify!). Hence B(p) in (8), p. 569, is
zero, as reasoned on p. 515 of Sec. 11.7.
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For A(p) we obtain, from (8),

A(p) = %/oof(p) cos pvdv

v

—1
Usinv
—— cos pvdv.
0 v

1 (! sinv
(Iv) = — cos pvdv
T
2
B

This is precisely integral (7) on p. 514 of Sec. 11.7, also know as the Dirichlet discontinuous factor.
Its value is w/2 for 0 < p < 1 and O for p > 1. Hence multiplication by 2/w—the factor in
(IV)—gives the values A(p) = 1 for0 < p < 1 and A(p) = 0 for p > 1. (The valueatp = 11is
(w/4)2/m) = %; this is of no interest here because we are concerned with integral (6).)

Substituting A(p), just obtained, and B(p) = 0 from the start of the problem into (6), p. 569,
gives us

o
ux,t) = / [A(p) cos px + B(p) sin px] N dp
0
! 2.2
= / cos (px) e~ P dp.
0

Sec. 12.8 Modeling: Membrane, Two-Dimensional Wave Equation

Here we are modeling a vibrating membrane, such as a drumhead (see Fig. 301, p. 576), and get the
two-dimensional wave equation (3), p. 577. Compare this section with Sec. 12.2 (pp. 543-445), the
analogy of the one-dimensional case of the vibrating string, where the physical ideas are given in greater
detail.

Good modeling is the art of disregarding minor factors. Disregarding is done to get a model that is still
faithful enough but also simple enough so that it can be solved. Can you find passages in the present
derivation where we disregarded minor factors?

Sec. 12.9 Rectangular Membrane. Double Fourier Series

We set up the two-dimensional wave equation (1) with boundary condition (2), and initial conditions (3a)
and (3b), p. 577, and solve the problem for a rectangular membrane R in Fig. 302, p. 577. Pay close
attention to the steps in solving this problem, as similar steps will be used in Sec. 12.10, where we solve
the more difficult problem of a circular membrane. For the rectangular membrane we proceed as follows:

Step 1, pp. 578-579. We make two separations of variables to get three ODEs involving the three
independent variables x, y (rectangular coordinates), and time ¢.

Step 2, pp. 579-580, Example 1, p. 581. We find infinitely many solutions satisfying the boundary
condition “membrane fixed along the boundary” (a rectangle). We call these solutions “eigenfunctions”
of the problem.

Step 3, pp. 582-583, Example 2, pp. 583-584. We solve the whole problem by Fourier series.

Problem Set 12.9. Page 584

5. Coefficients of a double Fourier series can be obtained following the idea in the text. For
f(x,y)=y,inthe square 0 < x < 1,0 < y < 1, the calculations are as follows. (Here we use the
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formula numbers of the text.) The desired series is obtained from (15) with @ = b = 1 in the form

fx,y)=y= Z (Z By sin mrx sin nny)

(15) = Z K, (y)sinmmx  (sum over m)

where the notation
(16) Kn(y) = Z By sinnmy  (sum over n)

was used. Now fix y. Then the second line of (15) is the Fourier sine series of f (x,y) = y considered
as a function of x (hence as a constant, but this is not essential). Thus, by (4) in Sec. 11.3, its Fourier
coefficients are

1
(17) by = Kp(y) = 2/ y sin mix dx.
0

We can pull out y from under the integral sign (since we integrate with respect to x) and integrate,
obtaining

Kn(y) = 2
m(y) = %(—COS mw + 1)

2
= (=" +1]
mim

4
= i if m is odd and O for even m
mir

(because (—1)" = 1 for even m). By (6¥*) in Sec. 11.3 (with y instead of x and L = 1) the
coefficients of the Fourier series of the function K;,,(y) just obtained are

1
By, = 2/ K, (y) sin nmy dy
0

1 .
4 ysin nw
5 / dysinnmy
0 mi

8 1
= — ysinnwy dy.
mi Jo

Integration by parts gives

8 1
Bun = (—y cos m'ry|;=0 + / COS NIy dy) .
0

nm?

The integral gives a sine, which is zero at y = 0 and y = nmr. The integral-free part is zero at the
lower limit. At the upper limit it gives

8 -1 n+18
(—-m =20

nmm? nmim

Remember that this is the expression when m is odd, whereas for even m these coefficients are zero.
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Sec. 12.10 Laplacian in Polar Coordinates. Circular Membrane. Fourier—Bessel Series

Here we continue our modeling of vibrating membranes that we started in Sec. 12.9, p. 577. Here R is a

circular membrane (a drumhead) as shown in Fig. 307, p. 586.

We transform the two-dimensional wave equation, given by PDE (1), p. 585, into suitable coordinates
for which the boundary of the domain, in which the PDE is to be solved, has a simple representation. Here

these are polar coordinates, and the transformation gives (5), p. 586. Further steps are:

Step 1, p. 587. Apply separation of variables to (7), obtaining a Bessel ODE (12) for the radial
coordinate r = s/k and the ODE (10) for the time coordinate 7.

Step 2, pp. 587-589. Find infinitely many Bessel functions Jo(k;,r) satisfying the boundary condition

that the membrane is fixed on the boundary circle » = R; see (15).

Step 3, p. 589, Example 1, p. 590. A Fourier—Bessel series (17) with coefficients (19) will give us the

solution of the whole problem (7)—(9), defined on p. 586, with initial velocity g(r) = 0 in (9b).

Problem Set 12.10. Page 591

3. Alternate form of Laplacian in polar coordinates. We want to show that (5), p. 586, that is,

) o2 <‘a2u+1au_Jr 1 3%u

U= —+-——+——
arz  ror  r?2oo?
can be written as (5')

/ 2 1 1
(59 Viu = r(rur)r + 66

We proceed as follows. By the product rule we get that

(rup)r = )y - up + 1 - (Ur)r

=1-u+r-u,.

Hence, multiplying both sides by 1/r

1 1
—(rup)r = = - up + Uty
r r
Now
1 1 1 1 e .
— (ruy), + —lgg = — - Uy + U + —Ulgo (substituting the last equation)
r r r r
1 1 .
=Uy+ - u+ — oo (rearranging terms)
r r

2y 1ou 1 0%u

ﬁ — 5 7@ (equivalent notation ...)
r ror r

= Vu (... which is the right-hand side of (5)).

This shows that (5) and (5') are equivalent.
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5. Electrostatic potential in a disk. Use of formula (20), p. 591. We are given that the boundary
values are

u(l,0) =f(0) =220 if —im <6 <im and 0  otherwise.

We sketch as shown below. We note that the period p of £(6) is 27, which is reasonable as we are
dealing with a disk r < R = 1. Hence the period p = 2L = 25 so that L = 7. Furthermore, f (0) is
an even function. Hence we use (6*), p. 486, to compute the coefficients of the Fourier series as
required by (20), p. 591. Since f(0) is even, the coefficients b, in (20) are 0, that is, f(6) is not
represented by any sine terms but only cosine terms.

We compute

1 L
apg = Z/o fx)dx

1 [7/? b4
- —/ £(0)do [sincef(e) —0,0> —]
T Jo 2
1 /2
- / 22046
7 Jo
220, 122
=—1[0l
20 7
— . T _ 1.
T 2

2 L
anzzfo f(x)cos%dx

2 (72 nm6

= - f(@)cos — db
L Jy L
2 /2

= —/ f(0)cosnb do
T Jo

2 /2 2 /2
=—/ 220~cosn9d9=—-220/ cos nb do
T Jo T 0

= —Sim —.

440 [sinn@ ] 440 . nm
B 0 nm 2

T n

For even n thisis 0. Forn = 1, 5,9, - - - this equals 440/(nr), and forn = 3,7, 11, - - - it equals
—440/(nmr). Writing the Fourier series out gives the answer shown on p. A33.

Sec. 12.10 Prob. 5. Boundary potential

11. Semidisk. The idea sketched in the answer on p. A34 is conceived by symmetry. Proceeding in that
way will guarantee that, on the horizontal axis, we have potential 0. This can be confirmed by noting



Chap. 12 Partial Differential Equations (PDEs) 251

13.

that the sine terms are all 0 when 6 = 0 or 7, the horizontal axis. See also Example 2, p. 485. You
may want to write down the details.

Circular membrane. Frequency and tension. We want to know how doubling the tension 7 of
a drum affects the frequency f;, of an eigenfunction u,,. Our intuition and experience of listening to
drums tells us that the frequency must also go up. The mathematics of this section confirms it and
tells us by how much.

From p. 588, the vibration of a drum corresponding to u,, (given by (17)) has the frequency
fm = Am/2m cycles per unit time. Hence

A) Sin X A,
where A, is the eigenvalue of the eigenfunction uy,.
By (6), p. 586,
T
==
p
so that the tension 7 is
T = czp,

where p is the density of the drum. Furthermore,

ca
A = T’" (p. 588).
Hence
A
c=""R.
(0977]
Thus
2 2
A R
- (- ()
o o,
This means that
T o A2,
so that
(B) Am X AT
(A) and (B) give
fn X JVT.

Thus if we increase the tension of the drum by a factor of 2, the frequency of the eigenfunction only
increases by a factor of /2.

Sec. 12.11 Laplace’s Equation in Cylindrical and Spherical Coordinates. Potential

Cylindrical coordinates are obtained from polar coordinates by adding the z-axis, so that (5) for V2u (see
p. 594) follows immediately from (5) on p. 586 in Sec. 12.10. Really new, and not so immediate, is the
transformation of V2u to the form (7), p. 594, in spherical coordinates. Separation in these coordinates
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leads to an Euler ODE and to Legendre’s ODE. This accounts for the importance of the latter and the
corresponding development (17), p. 596, in terms of Legendre polynomials, called a Fourier-Legendre
series. The name indicates that its coefficients are obtained by orthogonality, just as the Fourier
coefficients; see pp. 504-507.

Problem 9 shows how your knowledge of ODEs comes up all the time—here it requires solving an
Euler—Cauchy equation (1), p. 71 in Sec. 2.5.

Problem Set 12.11. Page 598

9. Potentials depending only on r. Spherical symmetry. We show that the only solution of
Laplace’s equation (1), depending only on r = /x2 + y2 + 72, is

S) U= ¢ + k, where ¢, k const.
r

We use spherical coordinates. In that setting, we have by (7), p. 594, and (1) that

2u  20u 1 0%u  cotf du 1 0%u

A Vig=—4+7%2 g v, 0 9%
@ et T et T T2 50 T Zsing 062

Now, for (A), u depends on r, 0, ¢, i.e., u = u(r,6, ¢). In our problem u depends only on r, that is,
u = u(r). Thus in (A)

ou ou

= 0’ -, = 0’
a6 09
and hence
92 92
' _o, 2.
062 A2
Thus (A) simplifies to
2u  20u
B Vi=_—+-—=0.
(B) " arz  raor

However, since u depends only on r, the partials are ordinary derivatives, that is,

0%u _ d*u ou . du
a2 dr?’ ar  dr’
Hence (B) is
@) 2 d*u  2du 0
U= —+-——=0.
dr? = rdr

We have to solve (B’). We can write it in a simpler notation:
2
W'+ =Zu =0.
r
Multiplying both sides by r? gives

(B") r2u” +2rd = 0.
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But this is precisely an Euler—Cauchy equation of the form (1), p. 71 in Sec. 2.5 (in that notation!)
(C) x%y" + 2xy’ + 0y = 0.

(Notation switching: Here x, y are the regular notations for ODEs in Part A of the text.) We solve (C)
as given. The auxiliary equation (with a = 2) is

m*+@a—Dm+b=m>+m+0=0.
The equation m?+m = 01ism(m— 1) = 0 so that
mp = —1, my = 0.
Hence by (4), p. 71, the solution to (C) is

y = c1xX™ 4 cpx™
0

= clx_1 + cox
= clx_1 + c3.
Back to our original notation. Thus (B”) has the solution

U= Z]F_l +Ca,

which is precisely (S) with ¢} = ¢ and ¢, = k.

Remark. Note that the solution on p. A34 of the textbook uses separation of variables instead of
identifying the resulting ODE as an Euler—Cauchy type.

Potential between two spheres. The region is bounded by two concentric spheres, which are kept
at constant potentials. Hence the potential between the spheres will be spherically symmetric, that is,
the equipotential surfaces will be concentric spheres. Now a spherically symmetric solution of the
three-dimensional Laplace equation is

c
u=u(r)y=-+k%k, where ¢, k constant,
r

as we have just shown in Prob. 9. The constants ¢ and k can be determined by the two boundary
conditions u(2) = 220 and u(4) = 140. Thus

(D) mm:§+k=mo

Furthermore,
m®:2+k:MQ

or, multiplied by 2,
(E) mm=§+%=%0

Subtracting equation (E) from (D) gives
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From this and (D) we have

g =160,  hence ¢ = 320.
Hence the solution is
u(r) = 320 + 60.
r

You should check our result, sketch it, and compare it to that of Prob. 12.

19. Boundary value problems in spherical coordinates. Special Fourier—Legendre series.

These series were introduced in Example 1 of Sec. 11.6, pp. 505-506, of the textbook. They are of
the form

aoPo + a1Py +aPr + - - -,

where Py, Py, P, are the Legendre polynomials as defined by (11), p. 178. Since x is one of our
coordinates in space, we must choose another notation. We choose w and use ¢ obtained by setting
w = cos ¢. The Legendre polynomials P, (w) involve powers of w: thus P,(cos ¢) involves powers
of cos ¢. Accordingly, we have to transform cos 2¢ into powers of cos ¢.

From (10), p. A64 of Part A3.1 of App. 3 of the textbook, we have

cos’ 6 = %(1 — c0s 20).
Solving this for cos 26 we have

1

1 _ 24
ZCOSZG_COS 6 3

Multiply by 2
(E) c0s20 =2cos’ 6 — 1 =2w* — 1.
This must be expressed in Legendre polynomials. The Legendre polynomials are, by (117), p. 178:
Po=1, Pi=x, Py=33x*—1.
Since our expression (E) involves powers of 0 and 2, we need Py and P,. Thus we set
(F) 2w?> —1=A-Py(w)+ B Py(w).
Hence
2w® —1=A+3Bw* - }B.

Comparing coefficients we have

[w?] A— JB=—1,
[w?] = 2

The second equation gives

oy
Il
NS}
W
Il
Wl
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which we substitute into the first equation to get
A=-1+1.4=-1
We put the values for the constants A and B, just obtained, into (F) and get the result
(G) 2w — 1= -1 Po(w) + 3 - Pa(w).
We also need (16a), p. 596, which is
(16a) uy(r, @) = Apr" Py(cos ).
From (G) and (16a) we see that the answer is

u(r, ) = —% - Po(cos ¢) + %er - Py(cos ¢).

Remark. Be aware that, in the present case, the coefficient formulas (19) or (19%*), p. 596, were not
needed because the boundary condition was so simple that the coefficients were already known to us.
Note further that P = 1 = const, but our notations Po(w) and Pg(cos ¢) are correct because a
constant is a special case of a function of any variable.

Sec. 12.12 Solution of PDEs by Laplace Transforms

We conclude this chapter on ODEs by showing that Laplace transforms (Chap. 6, pp. 203-253) can also be
used quite elegantly to solve PDEs, as explained in Example 1, pp. 600-602, and Prob. 5. We hope to
have conveyed to you the incredible richness and power of PDEs in modeling important problems from
engineering and physics.

Problem Set 12.12. Page 602

5. First-order differential equation. The boundary conditions mean that w(x, ) vanishes on the
positive parts of the coordinate axes in the x¢-plane. Let W be the Laplace transform of w(x, t)
considered as a function of ¢; write W = W (x, s). The derivative w; has the transform sW because
w(x,0) = 0. The transform of 7 on the right is 1/s%. Hence we first have

X
XWX+SW=—2.
A}

This is a first-order linear ODE with the independent variable x. Division by x gives

sW 1
Wit — =
X s
Its solution is given by the integral formula (4), p. 28 in Sec. 1.5 of the textbook. Using the notation
in that section, we obtain

s
pP=- h=/pdx=s1nx, eh:x“, eh= .
X

Hence (4) in Sec. 1.5 with the “constant” of integration depending on s, gives, since 1/s does not
depend on x,

Wi, ) = — /x—sd+() _®,x
x,s—xs 52 rr el xS s2(s+1)
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(note that x* cancels in the second term, leaving the factor x). Here we must have c(s) = 0 for
W (x, s) to be finite at x = 0. Then

X
W)= —
®)= 26T
Now
1 111

26+ 2 ststr

This has the inverse Laplace transform ¢ — 1 + e~ and gives the solution w(x, 1) = x(t — 1 +¢7").
You should work out the details of the steps by identifying the techniques of Laplace transforms used
(see Chap. 6, pp. 203-253 of the text and this Manual pp. 79-106).



PART D

Complex
Analysis

Chap. 13 Complex Numbers and Functions.
Complex Differentiation

Complex numbers appeared in the textbook before in different topics. Solving linear homogeneous ODEs
led to characteristic equations, (3), p. 54 in Sec. 2.2, with complex numbers in Example 5, p. 57, and
Case III of the table on p. 58. Solving algebraic eigenvalue problems in Chap. 8 led to characteristic
equations of matrices whose roots, the eigenvalues, could also be complex as shown in Example 4, p. 328.
Whereas, in these type of problems, complex numbers appear almost naturally as complex roots of
polynomials (the simplest being x2 + 1 = 0), it is much less immediate to consider complex analysis—the
systematic study of complex numbers, complex functions, and “complex” calculus. Indeed, complex
analysis will be the direction of study in Part D. The area has important engineering applications in
electrostatics, heat flow, and fluid flow. Further motivation for the study of complex analysis is given on
p. 607 of the textbook.

We start with the basics in Chap. 13 by reviewing complex numbers z = x + yi in Sec. 13.1 and
introducing complex integration in Sec.13.3. Those functions that are differentiable in the complex, on
some domain, are called analytic and will form the basis of complex analysis. Not all functions are
analytic. This leads to the most important topic of this chapter, the Cauchy-Riemann equations (1),

p- 625 in Sec. 13.4, which allow us to test whether a function is analytic. They are very short but you have
to remember them! The rest of the chapter (Secs. 13.5-13.7) is devoted to elementary complex functions
(exponential, trigonometric, hyperbolic, and logarithmic functions).

Your knowledge and understanding of real calculus will be useful. Concepts that you learned in real
calculus carry over to complex calculus; however, be aware that there are distinct differences between
real calculus and complex analysis that we clearly mark. For example, whereas the real equation e* = 1
has only one solution, its complex counterpart e* = 1 has infinitely many solutions.
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Sec. 13.1 Complex Numbers and Their Geometric Representation

Much of the material may be familiar to you, but we start from scratch to assure everyone starts at the
same level. This section begins with the four basic algebraic operations of complex numbers (addition,
subtraction, multiplication, and division). Of these, the one that perhaps differs most from real numbers is
division (or forming a quotient). Thus make sure that you remember how to calculate the quotient of two
complex numbers as given in equation (7), Example 2, p. 610, and Prob. 3. In (7) we take the number z,
from the denominator and form its complex conjugate z, and a new quotient Z,/Z,. We multiply the given
quotient by this new quotient Z,/Z, (which is equal to 1 and thus allowed):

21 _ @1 | = 71 In
2z I I
which we multiply out, recalling that ;> = —1 [see (5), p. 609]. The final result is a complex number in a
form that allows us to separate its real (Re z) and imaginary (Im z) parts. Also remember that 1/i = —i

(see Prob. 1), as it occurs frequently. We continue by defining the complex plane and use it to graph
complex numbers (note Fig. 318, p. 611, and Fig. 322, p. 612). We use equation (8), p. 612, to go from
complex to real.

Problem Set. 13.1. Page 612

1. Powers of i. We compute the various powers of i by the rules of addition, subtraction,
multiplication, and division given on pp. 609-610 of the textbook. We have formally that

i? =i

= (0,1)(0, 1) [by (1), p. 609]
an =@0-0-1-1,0-14+1-0) [by (3), p. 609]

= (0-1,0+0) (arithmetic)

= (-1,0)

= -1 [by (D],

where in (3), that is, multiplication of complex numbers, we used x; = 0,x, =0, y; =1, y, = 1.
(I12) iP=i%=(=1)-i =—i.

Here we used (I1) in the second equality. To get (I3), we apply (I2) twice:

(13) i*=i%?=(-1)-(-1) = 1.

14) iP=iti=1-i=i,

and the pattern repeats itself as summarized in the table below.
We use (7), p. 610, in the following calculation:

1 1i 1(-=i) ((A40i)O0—i) 1-0+0-1 0-0—1-1 _ ,
I5) T == = ; — = + i =0—1i =—i.
i ii i(=i) 0+i)(0—1i) 02+ 12 02 + 12
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By (I5) and (I1) we get
1 11
(16) S = =EDED) = (=Di (=D =107 =1,
i i
1 1\ (1 L
=1 - =D(=i) =i [from (I6) and (I5)],
i i i

—

IS

and the pattern repeats itself. Memorize that ;% =

2 2
1 (1) (1) — (D=1,
1 1 1

—1land 1/i = —i as they will appear quite

frequently.
i8 i°

i* i° i® i’

Start—> | i° i i’ i3

1 i —1 —i

1/i* | 1/i%| 1/i* | 1/i | < Start
1/i8 | 1/i7 | 1/i® | 1/i°
1/it% | 1/i°
Sec. 13.1. Prob. 1. Table of powers of

3. Division of complex numbers
a. The calculations of (7), p. 610, in detail are

. 21 _ X + iy
Z  Xo+iys
X1+ iy X2 —iy2
Xo +1iys Xo2—iys
(1 + iy1)(x2 — iy2)
(2 + iy2)(x2 —iy2)
X1Xo — X1iy2 + iy1X2 — iy1iy2
XoXo — Xalya + iyaXo — iy2iy2
X1X2 —iX1y2 4+ ix2y1 — 212
X2 —iXpys +ixpys —i2y2
X1X2 —iX1y2 +ix2y1 + y1)2
x3+3
X1X2 + +Y1y2 | . X2y1— X1)2
x3+3 x3+3

b. A practical example using (7) is

(by definition of z; and z,)

(N.B. corresponds to multiplication by 1)

(multiplying it out: (3) in notation (4), p. 609)
(grouping terms, using commutativity)
(using i%2 = —1 and simplifying)

(breaking into real part and imaginary part).

26— 18i (26— 18i) (6+2i)  26-6+26-2i —18-6i — 18-2i>

6—2i

(6—2i) (6+2i) 62 + 22
156 +52i —108i +36 _ 192 —56i
B 36 +4 40

=4.8—1.4i.
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S.

11.

Pure imaginary number a. If z = x + iy is pure imaginary, then z = —z.

Proof. Let z = x + iy be pure imaginary. Then x = 0, by definition on the bottom of p. 609.
Hence

(A) z =1y and (B) z =—iy (by definition. of complex conjugate, p. 612).
If we multipy both sides of (A) by —1, we get

—z = —iy,

which is equal to z, hence
—z =7z
b.If Z = —z then z = x + iy is pure imaginary.
Proof. Letz = x + iy sothat z = x —iy. We are given that Z = —z, so

Zz=x—iy=—z=—(x+1iy)=—x—1iy.

By the definition of equality (p. 609) we know that the real parts must be equal and that the
imaginary parts must be equal. Thus

Rez = Re(—2z),
X = —x,
2x =0,
x =0,

and
Imz = Im(—z2),
-y=-)
which is true for any y. Thus
z=x4+1iy =iy.

But this means, by definition, that z is pure imaginary, as had to be shown.

Complex arithmetic
Zl—Zz=(—2+lll)—(2—l)
=24+ 1li—24i=(2-2)+ 11+ 1)i = —4+12i
(z1 — 22)% = (=4 + 12i)(—4 + 12i) = 16 — 48i — 48 — 144 = —128 — 96i
(z1 — 22)? 128 96 8-16 25.3 ,
sl o T = Lt T 86l
16 16 16 16 24
Next consider
-3
4 4
We have
1 1 ) 2 11 Zy 2 1.
do (241l =S40, 2=
g~ gD =g 44 4
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Their difference is

2om_ 2 2 (0
— = === — 4+ )i =- i.
4 44
Hence
2
(%—%) = (1431 43)=1-3I —3i +9i2=1—6i —9=—8— 6i,

which is the same result as before.

19. Real part and imaginary part of z/Z. For z = x + iy, we have by (7), p. 610,

zZz

Zz

INTRIN]
Nl N

z
z

since the conjugate of the conjugate of a complex number is the complex number itself (which you
may want to prove!). Then

22 (x+iy)?  xP42ixy—y>  x2—y> . 2xy

Zz_xz—i-yz_ x2+y2 _x2+y2+lx2+y2'

NN

Hence we get the result as shown on p. A34 of the textbook:

z x2—y? z 2xy
Re|— )| = ——"; Im|{—)=—"—.
z X2+ y2 z X2+ y2

Sec. 13.2 Polar Form of Complex Numbers. Powers and Roots

Polar coordinates, defined by (1) and (2) on p. 613, play a more important role in complex analysis than
in calculus. Their study gives a deeper understanding of multiplication and division of complex numbers
(pp. 615-616) and absolute values. More details are as follows.

The polar angle 6 (taken counterclockwise, see Fig. 323, p. 614) of a complex number is determined
only up to integer multiples of 2;r. While often this is not essential, there are situations where it matters.
For this purpose, we introduce the concept of the principal value Arg z in (5), p. 614, and illustrate it in
Example 1, Probs. 9 and 13.

The triangle inequality defined in (6), p. 614, and illustrated in Example 2, p. 615, is very important
since it will be used frequently in establishing bounds such as in Chap. 15.

Often it will be used in its generalized form (6*), p. 615, which can be understood by the following
geometric reasoning. Draw several complex numbers as little arrows and let each tail coincide with the
preceding head. This gives you a zigzaging line of n parts, and the left side of (6*) equals the distance
from the tail of z; to the head of z,. Can you “see” it? Now take your zigzag line and pull it taut; then you
have the right side as the length of the zigzag line straightened out.

In almost all cases when we use (6*) in establishing bounds, it will not matter whether or not the right
side of (6*) is much larger than the left. However, it will be essential that we have such an upper bound for
the absolute value of the sum on the left, so that in a limit process, the latter cannot go to infinity.

The last topic is roots of complex numbers, illustrated in Figs. 327-329, p. 617, and Prob. 21. Look at
these figures and see how, for different 7, the roots of unity (16), p. 617, lie symmetrically on the unit
circle.

Problem Set 13.2. Page 618

1. Polar form. Sketch z = 1 + i to understand what is going on. Point z is the point (1, 1) in the
complex plane. From this we see that the distance of z from the origin is |z| = +/2. This is the
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absolute value of z. Furthermore, z lies on the bisecting line of the first quadrant, so that its argument
(the angle between the positive ray of the x-axis and the segment from O to z) is 45° or /4.

Now we show how the results follow from (3) and (4), p. 613. In the notation of (3) and (4) we
have z = x 4+ iy = 1 + i. Hence the real part of z is x = 1 and the imaginary partof z is y = 1.

From (3) we obtain
|z | = \/m =2,
as before. From (4) we obtain
tan9=z=1, 0=45°orz.
b 4
Hence the polar form (2), p. 613, is

= V2(cos T i sin 7).
z Cos4+lsm4

Note that here we have explained the first part of Example 1, p. 614, in great detail.

Sec.13.2 Prob.1. Graphofz = 1+ in the complex plane

5. Polar form. We use (7), p. 610, in Sec. 13.1, to obtain

V24350 N2+50 =B+
—V8—2%i —8-2%i —B8+2Zi

(A)

The numerator of (A) simplifies to

(V2+14i) (—v8+2i) = V16 + (3v2- 1v8)i -

ol
Il
ols
+
N
WIN

N
|
W=
\]

S
—

Il

|
ols

The denominator of (A) is
2
2\2 _ 4 _ 72 , 4 _ 76
(-v8) +(@) =8+8=2+i=7%
Putting them together gives the simplification of (A), that is,

V245 =5 (O3 (9 _ B8 _ 1
8- % U 9)\76) 76 2

Hence z = —1 corresponds to (—%, O) in the complex plane. Furthermore, by (3), p. 613,

2
lzZ|=r=+vx2+y =\/(—%)2+02=%
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and by (4), p. 613,

0
tan@zzz—:O; f = 180° = m.

=3
Hence by (2), p. 613, the desired polar form is

z=r(cosf +isinf) = %(cosn +isinm).

Sec.13.2 Prob.5. Graphofz = —% in the complex plane
Polar form. For the given z we have

|z] = /17 %n =4/1+3 n2

1

= 1

tan@—zziz T 0 = arctan | -7 | .
X 1 2

\S] \

The desired polar form of z is

z = |z|(cos@ +isinf) = ,/1+ inz [cos (arctan %n) + i sin (arctan %n)] .

Principal argument. The first and second quadrants correspond to 0 < Argz < . The third and
fourth quadrants correspond to — < Arg z < 0. Note that Arg z is continuous on the positive real
semiaxis and has a jump of 27 on the negative real semiaxis. This is a convenient convention. Points
on the negative real semiaxis, e.g., —4.7, have the principal argument Argz = 7.

To find the principal argument of z = —1 + i, we convert z to polar form:

2l = VEIDP + 12 = V2,

1
tan0=z=—=—l.

Hence

Hence z, in polar form, is
z= «/E(COS%JT +isin%n).
As explained near the end of p. 613, 6 is called the argument of z and denoted by arg z. Thus 6 is

9=argz=%ﬂ:|:2nn, n=0,12,---.
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13.

17.

21.

The reason is that sine and cosine are periodic with 277, so 135° looks the same as 135° + 360°, etc.
To avoid this concern, we define the principal argument Arg z [see (5), p. 614]. We have

Arg z =

NN

.
You should sketch the principal argument.

Principal argument. The complex number 1 + i in polar form is

1+i= \/E(COSZ + i sin Z) by Prob. 1.

Then, using DeMoivre’s formula (13), p. 616, with r = V2 and n = 20,

1+i)* = (\/5)20 [cos (20~ %) + i sin (20- Z)i| by Prob. 1.

= 2!%(cos 57 + i sin 57)

=2'"%(cosw +isinm).

Hence
argz = £+ 2nm, n=0,12---; Argz = .

Furthermore, note that
(1+0)2° =2"0cosm +isinm) =2"0—14i-0)=-21"=—-1024.
Graph the prinicipal argument.

Conversion to x +iy. To convert from polar form to the form x + iy, we have to evaluate
sin 6 and cos 6 for the given 6. Here

1 1 2 2 V16 /16

Roots. From Prob. 1 and Example 1, p. 614 in this section, we know that 1 + i in polar form is
141 = ﬁ(cos%n+icos%n).

Hence by (15), p. 617,

1/3 Io 2k ir 4+ 2k
\3/1+i=(1+i)1/3=(«/§) (cos“ﬂ—;n-l-icos“n—gn).

Now we can simplify
(\/5)1/3 = (21/2)1/3 =21/

and
%n+2kn_n/4 2kw _w 8k71_71(1+8k)‘

3 _3+3_12+12_ 12
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Hence

1+ 8k 1+ 8k
«3/1—-1-i=21/6[cosn(1—; )+isinn(1—; )i|,

where k =0,1,2 (3 roots; thus 3 values of k). Written out we get

Fork =0 20:21/6(cos£+isin£).

12 12
9 9
Fork =1 21=21/6 cos—n+isin—n .
12 12
17 17
Fork =2 22:21/6 cos—ﬂ—i-isin—n .
12 12

The three roots are regularly spaced around a circle of radius 2!/¢ = 1.122 5 with center 0.

Sec. 13.2. Prob.21. The three roots zg, z;,z, of z = J/1 + i in the complex plane

29. Equations involving roots of complex numbers. Applying the usual formula for the solutions
of a quadratic equation

—b £ v/b?% —4ac
z =
2a
to
(Eq) 22—z41—i=0,

we first have

-1+ /12—4-1-(1—-i)  —1+£/-3+4

(A) = 2.1 2

Now, in (A), we have to simplify «/—3 4 4i . Let z = p 4 gi be a complex number where p, g are
real. Then

22 =(p+qi)?=p*—q>+2pgi = -3 +4i.
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We know that for two complex numbers to be equal, their real parts and imaginary parts must be
equal, respectively. Hence, from the imaginary part

2pqg = 4,
(B) rqg =2,
2
p=-.
q
This can then be used, in the real part,
pP—q>= -3,
4
2
p + s = — 37
p2
p4 + 4 = — 3p29

p*—3p*+4=0.
To solve this quartic equation, we set 4 = p? and get the quadratic equation
h*+3h—4=0,
which factors into

(h—Dh+4=0 sothat h=1 and h = —4.

Hence

=1 and p* = —4.
Since p must be real, p? = —4 is of no interest. We are left with p? = 1 so
© (@ p=1, () p=-1L

Substituting [C(a)] into (B) gives

pg=1-q=2 SO q =2.
Similarly, substituting [C(b)] into (B) gives

pg=(=D-q=2  so q=-2.
Wehave p =1,g =2 and p = —1, g = —2. Thus, for z = p + gi (see above), we get
14 2i and —1-2i = —(1+ 2i).
Hence (A) simplifies to
L —1+V=3+4 —1+£/0+2)> —1%(+2i)

2 2 2

This gives us the desired solutions to (Eq), that is,

1+ 04+2i) 2i .
1 =—""=-—=1

2 2

and

1= +2)  -2-20
B 2 2
Verify the result by plugging the two values into equation (Eq) and see that you get zero.

=—1—1i.

Z
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Sec. 13.3 Derivative. Analytic Function

The material follows the calculus you are used to with certain differences due to working in the complex
plane with complex functions f(z). In particular, the concept of limit is different as z may approach zg
from any direction (see pp. 621-622 and Example 4). This also means that the derivative, which looks
the same as in calculus, is different in complex analysis. Open the textbook on p. 623 and take a look at
Example 4. We show from the definition of derivative (4), p. 622, which uses the concept of limit, that
f(z) = z is not differentiable. The essence of the example is that approaching z along path I in Fig. 334,
p. 623, gives a value different from that along path II. This is not allowed with limits (see pp. 621-622).

We call those functions that are differentiable in some domain analytic (p. 623). You can think of them
as the “good functions,” and they will form the preferred functions of complex analysis and its
applications. Note that f(z) = Z is not analytic. (You may want to build a small list of nonanalytic
functions, as you encounter them. In Sec. 13.4 we shall learn a famous method for testing analyticity.)

The differentiation rules are the same as in real calculus (see Example 3, pp. 622—623 and Prob. 19).
Here are two examples

fz)y=(010-2)'",
f(z) = 16(1 —2)'3(=1) = —16(1 — 2)*°,
where the factor (—1) comes from the chain rule;
f@=i.  fl2=0

since i is a constant.
Go over the material to see that many concepts from calculus carry over to complex analysis. Use this
section as a reference section for many of the concepts needed for Part D.

Problem Set 13.3. Page 624

1. Regions of practical interest. Closed circular disk. We want to write
lz+1-5i| <2
in the form
|z—al=p
as suggested on p. 619. We can write
|z 4+1-=5i] = |z 4+ (1 =5i)]

= |z = (=1 =5i))|

= |z —(—1+45i)]|.
Hence the desired region

|z = (=1+50)| < %

is a closed circular disk with center —1 4+ 5i (not 1 — 5i!) and radius %

7. Regions. Half-plane. Let z = x + yi. Then Re z = x as defined on p. 609. We are required to
determine what
Rez > —1
means. By our reasoning we have Re z = x > —1 so that the region of interest is

x > —1.
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11.

17.

Sec. 13.3. Prob. 1. Sketch of closed circular disk |z + 1 — 5i| < %

This is a closed right half-plane bounded by x = —1, that is, a half-plane to the right of x = —1 that
includes the boundary.

Sec. 13.3. Prob.7. Sketch of half-plane Rez > —1

Function values are obtained, as in calculus, by substitution of the given value into the given
function. Perhaps a quicker solution than the one shown on p. A35 of the textbook, and following the
approach of p. 621, is as follows. The function

1
f(z)=17 evaluatedatz = 1 —i
—z
is
1 1 1
1—': e = - = —1,
AUl p s Sl iy e

with the last equality by (I5) in Prob. 1 of Sec. 13.1 on p. 258 of this Manual. Hence
Re f =Re(i) =0,Im f =Im(i) = —1.

Continuity. Let us use polar coordinates (Sec. 13.2) to see whether the function defined by

Re(z)

f(@)=41—-]z|
0 for z=0

for z#0
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is continuous at z = 0. Then x = r cos 6, y = r sin 8 by (1), p. 613, and, using the material on
p. 613, we get

_Re(z)  x  rcosb
S l—z|  1—lz|  1—r"

f(@)

We note that as r — 0,
l1—r -1 and rcosf —0

so that

rcos6

1 —0 as r — 0, forany value of 6.
—-r

By (3), p. 622, we can conclude that f is continuous at z = 0.

19. Differentiation. Note that differentiation in complex analysis is as in calculus. We have

f(2) = (z = 41)°,

f(2) = 8(z — 4i)’.
f'3+4i) =803 +4i —4i)" =837 =8-2187 = 17, 496.
Remark. Be aware of the chain rule. Thus if, for example, we want to differentiate

g(z) = (—2z —4i)'°,  then

g'(z) = 10(=2z — 4i)° - (=2) = —20(—2z — 4i)°,

where the factor —2 comes in by the chain rule.

Sec. 13.4 Cauchy-Riemann Equations. Laplace’s Equation

We discussed the concept of analytic functions in Sec. 13.4 and we learned that these are the functions that
are differentiable in some domain and that operations of complex analysis can be applied to them.
Unfortunately, not all functions are analytic as we saw in Example 4, p. 623. How can we tell whether a
function is analytic? The Cauchy—Riemann equations (1), p. 625, allow us to test whether a complex
function is analytic. Details are as follows.

If a complex function f(z) = u(x,y) + iv(x, y) is analytic in D, then u and v satisfy the
Cauchy—Riemann equations

(1) Ux = Vy, Uy = —Ux

(Theorem 1, p. 625) as well as Laplace’s equations V?u = 0, Vv = 0 (Theorem 3, p. 628; see also
Example 4, p. 629, and Prob. 15). The converse of Theorem 1 is also true (Theorem 2, p. 627), provided
the derivatives in (1) are continuous. For these reasons the Cauchy—Riemann equations are most important
in complex analysis, which is the study of analytic functions.

Examples 1 and 2, p. 627, and Probs. 3 and 5 use the Cauchy—Riemann equations to test whether the
given functions are analytic. In particular, note that Prob. 5 gives complete details on how to use the
Cauchy-Riemann equations (1), p. 625, in complex form (7), p. 628, and even how to conclude
nonanlyticity by observing the given function. You have to memorize the Cauchy—-Riemann
equations (1). Remember the minus sign in the second equation!
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Problem Set 13.4. Page 629
3. Check of analyticity. Cauchy—Riemann equations (1), p. 625. From the given function

f(z) = e * (cos2y —isin2y)
=e *cos2y +i(—e **sin2y)

we see that the real part of f is
u =e **cos2y
and the imaginary part is
v =—e sin2y.

To check whether f is analytic, we want to apply the important Cauchy—Riemann equations (1),
p. 625. To this end, we compute the following four partial (real) derivatives:

Uy = —2e > cos 2y,

vy = —e ** (2cos2y) = —2e > cos 2y,

Uy, = —e **[(—sin2y) - 2] = —2¢ > sin 2y,

Uy = —e 2 (=2)(sin2y) = 2e **sin2y.

Note that the factor —2 in u, and the factor 2 in v,, result from the chain rule. Can you identify the
use of the chain rule in the other two partial derivatives? We see that

Uy = COS2y = v,

and
Uy, = —2e ¥ sin2y = —vy.

This shows that the Cauchy—Riemann equations are satisfied for all z = x + iy and we conclude that
f is indeed analytic.

In Sec. 13.5 we will learn that the given function f defines the complex exponential function
e, with z = —2x + i2y and that, in general, the complex exponential function is analytic.

5. Not analytic. We show that f(z) = Re (z2) — i Im (z?) is not analytic in three different ways.
Solution 1. Standard solution in x,y coordinates. We have that, if z = x 4 iy, then
22 = (x+iy)(x +iy) =x% +2ixy +i%y? = (x> — y?) +i(2xy).
Thus we see that
Re(z?) = x*—y? and Im(z?) = 2xy.
Thus the given function is
f(z)=x*—y? —i2y.
Hence
u=x*—y? v =—2xYy.

To test whether f(z) satisfies the Cauchy—Riemann equations (1), p. 625, we have to take four
partial derivatives

Uy =2x and v, =-2x
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so that
(XCR1) Ux F V.

(We could stop here and have a complete answer that the given function is not analytic! However, for
demonstration purposes we continue.)

u, =2y and vy =-2y
so that
(CR2) Uy = —Vy.
We see that although the given function f(z) satisfies the second Cauchy—Riemann equation (1),
p. 625, as seen by (CR2), it does not satisfy the first Cauchy—Riemann equation (1) as seen by
(XCR1). We note that the functions u(x, y), v(x, y) are continuous and conclude by Theorems 1,

p. 625, and 2, p. 627 that f(z) is not analytic.

Solution 2. In polar coordinates. We have z = r(cos 0 + i sin 8) by (2), p. 613, so that x = r cos 6,
y = rsin 8. Hence

x2 —y% =r?cos? 0 — r?sin? 0 = r?(cos® § — sin? 0),

2xy = 2r?cos 6 sin 6.

Together, we get our given function f(z) in polar coordinates
f(z) = r*(cos? @ — cos®> ) —i2r? cos O sin @ = r?(cos®> 6 — cos? @ — 2i cos O sin 6).
We have

u = r*(cos® § —sin’ 0),

v = —2r%cos 6 sinb.

Then the partial derivatives are
u, = 2r(cos? 6 —sin” 9)

and, by the product rule,

vg = (—2r?)(—sin 0)(sin ) + (—2r?) cos 6 cos 6

= 2r?(sin* § — cos? ),
and
—vg = 2r(sin? 6 — cos? ),
r

We see that u, = —(1/r)vg so that

1
U, # —vg.
r



272

Complex Analysis Part D

15.

This means that f does not satisfy the first Cauchy—Riemann equation in polar coordinates (7),
p. 628, and f is not analytic. (Again we could stop here. However, for pedagogical reasons we
continue.)

v, = —4r cos 0 sin 0,
ug = r2(2sin 6 cos @) — 2 cos 6(—sin 6)
= 4r%(sin @ cos 0)
and
1 .
——ug = —4r(sin 0 cos 9).
r

This shows that f(z) satisfies the second Cauchy—Riemann equation in polar coordinates (7), that is,

1

v = ——Ug.
r

However, this does not help, since the first Cauchy—Riemann equation is not satisfied. We conclude
that f(z) is not analytic.

Solution 3. Observation about f(z). We note that
(2)? = (x —iy)(x —iy) = x2 = 2ixy — y? = x% — y2 = 2ixy.
We compare this with our given function and see that

f@=@>=z-z
Furthermore,

f(x) = ()= ().
From Example 4, p. 623 in Sec. 13.3, we know that Z is not differentiable so we conclude that the
given f(x) = (z?) is also not differentiable. Hence f(z) is not analytic (by definition on p. 623).

Remark. Solution 3 is the most elegant one. Solution 1 is the standard one where we stop when the
first Cauchy—Riemann equation is not satisfied. Solution 2 is included here to show how the
Cauchy—-Riemann equations are calculated in polar coordinates. (Here Solution 2 is more difficult
than Solution 1 but sometimes conversion to polar makes calculating the partial derivatives simpler.)

Harmonic functions appear as real and imaginary parts of analytic functions.
First solution method. Identifying the function.
If you remember that the given function u = x/(x? + y?) is the real part of 1/z, then you are done.

Indeed,
1 1
z  x+iy
1 X —1iy
x4+iy x-—iy
X —1y
x2 4 y2
by .=y
i
x2+y2+ x2+y2
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R : al
cl — = 07,
z X2+ y2

and hence the given function u is analytic. Moreover, our derivation also shows that a conjugate
harmonic of u is —y/(x? + y?).

Second solution method. Direct calculation as in Example 4, p. 629.

If you don’t remember that, you have to work systematically by differentiation, beginning with
proving that u satisfies Laplace’s equation (8), p. 628. Such somewhat lengthy differentiations, as
well as other calculations, can often be simplified and made more reliable by introducing suitable
shorter notations for certain expressions. In the present case we can write

so that clearly

u=—, where G = x>+ y%
Then
(A) Ge=2x, G,=2y.

By applying the product rule of differentiation (and the chain rule), not the quotient rule, we obtain
the first partial derivative.

1 x(2x)
(B) Uy = G oz
By differentiating this again, using the product and chain rules, we obtain the second partial
derivative:
. 2x 4x 87
©) Mxx—_a—a'i‘?.

Similarly, the partial derivative of u with respect to y is obtained from (A) in the form

2xy
The partial derivative of this with respect to y is
2x  8xy?
(E) Yy = 762 + G3

Adding (C) and (E) and remembering that G = x2 + y? gives us

8x  8x(x*+y*)  8x 8

T e TTeteT

uxx+uyy = -

This shows that u = x/G = x/(x? +y?) satisfies Laplace’s equation (8), p. 628, and thus is
harmonic.

Next we want to determine a harmonic conjugate. From (D) and the second Cauchy—Riemann
equation (1), p. 625, we obtain

2xy

My = —? = —UVy.
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Integration of 2x/G? = G,/ G?, with respect to x, gives —1/G, so that integration of v, with
respect to x, gives

y Y
F = - = —
() PTG T a4y

+ h(y).

Now we show that /(y) must be a constant. We obtain, by differentiating (F) with respect to y and
taking the common denominator G2, the following:

1 2y?2  —x24y?
= T 1Y)
¢t cz T )

Uy=

On the other hand, we have from (B) that

1 2x2 2 —x?

=G T T G
By the first Cauchy—Riemann equation (1), p. 625, we have
Uy = Uy,

which means, written out, in our case

—x2 4 y? / y2 — 2
S =

But this means that
W' (y) =0 andhence h(y) = const,

as we claimed. Since this constant is arbitrary, we can choose /(y) = 0 and obtain, from (F), the
desired conjugate harmonic

y Y
= — h = —F,
v x2+y2+ (y) x2+y2

which is the same answer as in our first solution method.

Sec. 13.5 Exponential Function

Equation (1), p. 630, defines the complex exponential function. Equations (2) and (3) on that page are as
in calculus. Note that equation (4), p. 631, is a special case of equation (3). The Euler formula (5), p. 631,
is very important and gives the polar form (6) of

z=x+iy=r(cos 0 +i sin 0) = re'?.

It would be useful for you to remember equations (7), (8), and (9). The periodicity (12), p. 632, has no
counterpart in real. It motivates the fundamental region (13), p. 632, of €.

Solving complex equations, such as Prob. 19, gives practice in the use of complex elementary functions
and illustrates the difference between these functions and their real counterparts. In particular, Prob. 19
has infinitely many solutions in complex but only one solution in real!
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Problem Set 13.5. Page 632

5. Function values. We note that

€2+37” — ez — ex-Hy.

Thus we use (1), p. 630, with x = 2 and y = 37 and obtain

e2 3™l = ¢2(cos 3w + i sin37)
= e?(cos (7 + 2m) + i sin(w + 27)) (since cos(3m) = cos(m + 27), same for sin(37))
= e%(cos 7w + i sin ) (cos and sin both have periods of 277)
=e*(=1+4i-0)
= —e® ~ —7.389.

From (10), p. 631, we have the absolute value
‘e2+3”i‘ =|e?| = e* = e? ~ 7.389.

9. Polar form. We want to write z = 4 + 3i in exponential form (6), p. 631. This means expressing it
in the form

We have

r=lzl=Vx2+y2 =42 432=125=75.
We know, by Sec. 13.2, pp. 613-619, that the principal argument of the given z is

3
Arg z = arctan (X) = arctan (4) = 0.643501.
X

Hence, by (6), p. 631, we get that z in polar form is

7 = Sei arctan(3/4) _ 560'643501i

Checking the answer. By (2), p. 613, in Sec. 13.2, we know that any complex number z = x 4 iy has
polar form

z =r(cosf +isinb).
Thus, for z = 4 4+ 3i, we have

z = 5(cos0.643501 + i sin 0.643501)
= 5(0.8 + 0.6i)
=4+ 3i.

15. Real and imaginary parts. We want to find the real and imaginary parts of exp (z2). From the
beginning of Sec. 13.5 of the textbook we know that the notation exp means

exp (z?) = e

Now forz = x + iy,
22 = (x +iy)(x +iy) = x* — y? +i2xy.
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Thus
eF = X Y Hi2xy _ px?=y? idxy [by (3), p. 630].
Now
€2 = cos(2xy) + i sin(2xy) [by (1), p. 630; (5), p. 631].

19.

Putting it together

2

e = exz_yz[cos(2xy) + i sin(2xy)]
= e cos 2xy + i(exz_y2 sin2xy).
Hence
Re [exp(zz)] = 7 cos 2xy; Im [exp(zz)] = ¢ gin 2xy,
as given on p. A36 of the textbook.
Equation. To solve
(A) e’ =1
we set z = x 4 iy. Then
e = et = e¥e” = e¥(cosy +isiny)  [by (5),p.631]
=e cosy+ie*siny
=1 [by (A)]
=1+41i-0.

Equate the real and imaginary parts on both sides to obtain
(B) Re(e’) =e cosy =1, (C) Im(e?) =e*siny =0.
Since e¢* > 0 but the product in (C) must equal zero requires that
siny =0 whichmeansthat (D) y =0,+n, £27, £3n7,....

Since the product in (B) is positive, cos y has to be positive. If we look at (D), we know that cos y is
—1 for y = £m, 37, £57x,... but +1 for y = 0, +27, £4m,.... Hence (B) and (D) give

(E) y =0,+2r, +47,. ...

Since (B) requires that the product be equal to 1 and the cosine for the values of y in (E) is 1, we
have e* = 1. Hence

(F) x =0.
Then (E) and (F) together yield
x=0 y=0,+£2n,+4m,...,
and the desired solution to (A) is
z=Xx+yi = £2nmi, n=0,12,....

Note that (A), being complex, has infinitely many solutions in contrast to the same equation in real,
which has only one solution.
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Sec. 13.6 Trigonometric and Hyperbolic Functions. Euler’s Formula

In complex, the exponential, trigonometric, and hyperbolic functions are related by the definitions (1),

p- 633, and (11), p. 635, and by the Euler formula (5), p. 634, as well as by (14) and (15), p. 635. Thus we
can convert them back and forth. Formulas (6) and (7) are needed for computing values. Problem 9 uses
such a formula to compute function values.

Problem Set 13.6. Page 636
1. Formulas for hyperbolic functions. To show that
coshz = coshxcosy +isinhxsiny

we do the following. We start with the definition of cosh z. Since we want to avoid carrying a factor
% along, we multiply both sides of (11), p. 635, by 2 and get

2coshz = e* +¢77
S (setting z = x + iy)
= e (cosy +isiny)+e *(cosy —isiny) (by (1), p. 630)
=cosy(e* +e ) +isiny(e* —e™)
= cos y(2 cosh x) + i sin y(2sinh x) (by (17), p. A65 of Sec. A3.1 of App. 3)

= 2 cosh x cos y + 2i sinh x sin y.

Division by 2 on both sides yields the desired result. Note that the formula just proven is useful
because it expresses cosh z in terms of its real and imaginary parts.

The related formula for sinh z follows the same proof pattern, this time start with
2sinh z = e* — ¢~ . Fill in the details.

9. Function values. The strategy for Probs. 612 is to find formulas in this section or in the problem
set that allow us to get, as an answer, a real number or complex number. For example, the formulas
in Prob. 1 are of the type we want for this kind of problem.

In the present case, by Prob. 1 (just proved before!), we denote the first given complex number
by z; = —1 + 2i sothat x; = —1 and y; = 2 and use

cosh z; = cosh xy cos y; + i sinh x; sin y;.
Then

cosh z; = cosh (—1 4 2i) = cosh(—1) cos2 + i sinh(—1) sin 2.
Now by (11), p. 635,
1+e* 1—e?

e sinh x; = sinh(—1) = 2

1
cosh x; = cosh(—1) = E(e_1 +el) =

Using a calculator (or CAS) to get the actual values we have

1 2 1 —e?
cosh (—1 4 2i) = +e cos2 +i ¢
2e 2e

1.543081 - (—0.4161468) + i (—1.752011) - (0.9092974)
= —0.642148 — 1.068607i,

sin 2
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which corresponds to the rounded answer on p. A36.
For the second function value z, = —2 — i we notice that, by (1), p. 633,

cosz = %(eiz + e_iz)
and, by (11), p. 635,

coshz = %(ez +e77).
Now
(A) iz =i(—2—i)=-2i —i2=1-2i = z;.
Hence

COSZp = % (e"Z2 + e_izz)
=1( +e) [by (A)]

= cosh z;
= cosh(1 — 2i)

so we get the same value as before!

Equations. We want to show that the complex cosine function is even.
First solution directly from definition (1), p. 633.
We start with

cos(—z) = 3 (ei(_z) + e_i(_z)) .

We see that for any complex number z = x + iy:

i(—2) =i[-(x +iy)] = i(=x —iy) = —ix — i’y = y —ix.

Similarly,
—iz=—i(x+iy)=ix—i’y =y —ix =i(-2).
So we have
—iz =i(-z).
Similarly,
—i(—z)=—i(—x—yi)=—y +xi
and
iz=i(x+iy)=ix+i’y = —i(-2)
so that

iz =—i(—2).

Putting these two boxed equations to good use, we have

cos(—z) = 1 (ei(_z) + e_i(_z)) =1(e7 +e') =1 (" +e7%) = cosz.

Thus cos(—z) = cos z, which means that the complex cosine function (like its real counterpart) is

cven.
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Second solution by using (6a), p. 634. From that formula we know
cosz = cos X cosh y — i sin x sinh y.
We consider

cos(—z) = cos(—x —iy)
= cos(—x +i(-y))
= cos(—x) cosh(—y) — i sin(—x) sinh(—y)
= cos x cosh y — i (—sin x)(—sinh y)
= cosh x cosh y —i sinx sinh y

= COSZz.

The fourth equality used that, for real x and y, both cos and cosh are even and sin and sinh are odd,

that is,
cos(—x) = cos x; cosh(—y) = cosh y;
sin(—x) = —sinx sinh(—x) = —sinh x.
Similary, show that the complex sine function is odd, that is, sin(—z) = —sin z.

17. Equations. To solve the given complex equation, cosh z = 0, we use that, by the first equality in
Prob. 1, p. 636, of Sec. 13.6, the given equation is equivalent to a pair of real equations:

Re (coshz) = coshxcosy =0,

Im (cosh z) = sinh x siny = 0.
Since cosh x # 0 for all x, we must have cos y = 0, hence y = +(2n + 1)7/2 where
n=20,1,2,....For these y we have sin y # 0, noting that the real cos and sin have no common

zeros! Hence sinh x = 0 so that x = 0. Thus our reasoning gives the solution

z=1(x,y) =0, £2n + )x/2), that is, z==x02n+ 1)wi/2 where n=0,1,2,....

Sec. 13.7 Logarithm. General Power. Principal Value
Work this section with extra care, so that you understand:
1. The meaning of formulas (1), (2), (3), p. 637.
2. The difference between the real logarithm In x, which is a function defined for x > 0, and the
complex logarithm In z, which is an infinitely many-valued relation, which, by formula (3),

p. 637, “decomposes” into infinitely many functions.

Example 1, p. 637, and Probs. 5, 15, and 21 illustrate these formulas.
General powers z¢ are defined by (7), p. 639, and illustrated in Example 3 at the bottom of that page.
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S.

15.

21.

Principal value. Note that the real logarithm of a negative number is undefined. The principal
value Ln z of In z is defined by (2), p. 637, that is,

Lnz=In|z| +iArgz

where Arg z is the principal value of arg z. Now recall from (5), p. 614 of Sec. 13.2, that the
principal value of the argument of z is defined by

- <Argz <m.

In particular, for a negative real number we always have Arg z = 4+, as you should keep in mind.
From this, and (2), we obtain the answer

Ln(—11) =In|-11|+ix =Inll +im.

All values of a complex logarithm. We need the absolute value and the argument of ¢’ because,
by (1) and (2), p. 637,

In(e’) = In|e’| + i arg(e’)
= 1n|ei|+iArg(ei):|:2njri, where n=0,1,2,....

Now the absolute value of the exponential function e? with a pure imaginary exponent always equals
1, as you should memorize; the derivation is

le”| = |cosy +isiny| = y/cos?y +sin’y = 1.

(Can you see where this calculation would break down if y were not real?) In our case,
(A) le’| =1, hence Inle'| = In(1) = 0.
The argument of ¢’ is obtained from (10), p. 631 in Sec. 13.5, that is,
arg (e¢?) = Arg(e’) £ 2nw = y +2nmw where n=0,1,2,....
In our problem we have z =i = x + iy, hence y = 1. Thus
B) arg (') = 1 £ 2nm, where n=0,1,2,....
From (A) and (B) we obtain the answer

In(e') = Inle’| +i arg(e")
=04 i(1 £2nm), where n=0,1,2,---.
Equation. We want to solve
Inz =0.6+0.4i
=In|z| +iargz [by (1), p. 637].

We equate the real parts and the imaginary parts:

0.6 = In|z|, thus |z| = €.

04 = argz.
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23.

Next we note that
7 = ehlZ — eln|z|+largz — 30'680'41.

We consider

¥4 = 0104 — 0(c0s0.4 +isin0.4)  [by (1), p. 630, Sec. 13.5]
= c0s0.4 4+ isin0.4.

Putting it together, we get

7 = 60.6e0.4t

= ¢%%(cos 0.4 + i sin 0.4)
= 1.822119-(0.921061 + 0.389418i)
= 1.6783 4 0.70957i.

General powers. Principal value. We start with the given equation and use (8), p. 640, and the
definition of principal value to get

(1+ i)l_l — (=) Ln(1+i)
Now the principal value

Ln(14+i)=In|l +i|+iArg(l +1i) [by (2), p. 637].

Also

N+il=VI124+12=42
and

Arg(l +1i) = % [see (5) and Example 1, both on p. 614].
Hence
. LT

Ln(l +1i) = ln«/z%—lz

so that

(1—i)Ln(1 4 i) = (l—i)(lnﬁ—i—i%)
- 1n\/§+i%—i1n«/§—i2%

ln«/i—i-%—l—i(%—ln«/i).
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Thus

A+t = exp[lnﬁ—i— % +i (%—lnﬁ)]
= exp <1n«/§+ %) - exp [i (% —1In ﬁ)]
= exp (ln «/5) - exp (%) . [cos (% —In «/5) + i sin (% —In «/5)] [by (1), p. 630]
= 2e7/* [cos (% —1In ﬁ) + i sin (% —In \/5)] .

Numerical values are

cos (% “In ﬁ) — c0s(0.4388246) = 0.9052517,
sin (% “In «/E) — 5in(0.4388246) = 0.4248757,
V2e™* = 3.1017664.

Hence (1 4 i)'~! evaluates to

(1+i)'"' =2.8079 + 1.3179i.
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The first method of integration (“indefinite integration and substitution of limits”) is a direct analog of
regular calculus and thus a good starting point for studying complex integration. The focal point of
Chap. 14 is the very important Cauchy integral theorem (p. 653) in Sec. 14.2. This leads to Cauchy’s
integral formula (1), p. 660 in Sec. 14.3, allowing us to evaluate certain complex integrals whose
integrand is of the form f(z)/(z — zo) with f being analytic. The chapter concludes with the surprising
result that all analytic functions have derivatives of all orders. Complex integration has a very distinct
flavor of its own and should therefore make an interesting study. The amount of theory in this chapter is
very manageable but powerful in that it allows us to solve many different integrals.

General orientation. Chapter 13 provides the background material for Chap. 14. We can broadly
classify the material in Chap. 14 as a first approach to complex integration based on Cauchy’s integral
theorem and his related integral formula. The groundwork to a second approach to complex integration is
given in Chap. 15 with the actual method of integration (“residue integration”) given in Chap. 16.

Prerequisite. You should remember the material of Chap. 13, including the concept of analytic
functions (Sec. 13.3), the important Cauchy—Riemann equations of Sec. 13.4, and Euler’s formula (5),
p.- 634 in Sec. 13.6. We make use of some of the properties of elementary complex functions when solving
problems—so, if you forgot,—consult Chap. 13 in your textbook. You should recall how to solve basic
real integrals (see inside cover of textbook if needed). You should also have some knowledge of roots of
complex polynomials.

Sec. 14.1 Line Integral in the Complex Plane

The indefinite complex integrals are obtained from inverting, just as in regular calculus. Thus the starting
point for the theory of complex integration is the consideration of definite complex integrals, which are
defined as complex line integrals and explored on pp. 643-646. As an aside, the reader familiar with real
line integrals (Sec. 10.1, pp. 413419 in the text, pp. 169172 in Vol. 1 of this Manual) will notice a
similarity between the two. Indeed (8), p. 646, can be used to make the relationship between complex line
integrals and real line integrals explicit, that is,

/Cf(Z)dZ=/Cudx—/cvderi[fCuder/Cvdx]
=/(udx—vdy)+i[/udy+vdx],
c c

where C is the curve of integration and the resulting integrals are real.

(However, having not studied real line integrals is not a hindrance to learning and enjoying complex
analysis as we go in a systematic fashion with the only prerequisite for Part D being elementary calculus.)

The first practical method of complex integration involves indefinite integration and substitution of
limits and is directly inspired from elementary calculus. It requires that the function be analytic. The
details are given in Theorem 1, formula (9), p. 647, and illustrated below by Examples 1-4 and Probs. 23
and 27.

A prerequisite to understanding the second practical method of integration (use of a representation of a
path) is to understand parametrization of complex curves (Examples 1-4, p. 647, Probs. 1, 7, and 19).
Indeed, (10), p. 647, of Theorem 2 is a more general approach than (9) of Theorem 1, because Theorem 2
applies to any continuous complex function not just analytic functions. However, the price of generality is
a slight increase in difficulty.
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Problem Set 14.1. Page 651
1. Path. We have to determine the path of
z(t) = (1 + 3i)t 2<t<5).
Since the parametric representation
z(t) = x(1) +iy(r) = (1 + i) ¢

=1+4i- 3t

is linear in the parameter ¢, the representation is that of a straight line in the complex z-plane. Its

slope is positive, that is
y@o 5t 1
x(t) ¢t 2

The straight-line segment starts at # = 2, corresponding to
z20=2(2)=2+4i-3-2=2+i

and ends att = 5:
z1=z(5 =5+ 2i.

Sketch it.
7. Path. To identify what path is represented by
z(t) =2+ 4€™?2  with  0<r<2
it is best to derive the solution stepwise.
From Example 5, p. 648, we know that
with 0<t<2m

z(t) = e

represents a unit circle (i.e., radius 1, center 0) traveled in the counterclockwise direction. Hence
with 0<tr<4

Z(t) — en’it/2

also represents that unit circle. Then
z(t) = 4e™?  with  0<t<2

represents a semicircle (half circle) of radius 4 with center O traversed in the counterclockwise

0<tr=<2

direction.
with

Finally
z(1) = 2 + 4e™i1/?

is a shift of that semicircle to center 2, corresponding to the answer on p. A36 in App. 2 of the

textbook.
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19.

21.

Sec. 14.1 Prob.7. Semicircle

Remark. Our solution demonstrates a way of doing mathematics by going from a simpler problem,
whose answer we know, to more difficult problems whose answers we infer from the simple problem.

Parametric representation. Parabola. We are given that
y:l—ix2 where —2<x<2.

Hence we may set

x=t so that y=1—%x2=1—%t2.

Now, for x =t = —2, we get

y=1-1r=1-1-=2?=0
so that

zo = —2 + 0i.
Similarly, z; = 2 4 0i and corresponds to t = 2. Hence
z(t) = x() +iy(t)
=r+i(1-3%)., (-2<1<2).

Integration. Before we solve the problem we should use the Cauchy—Riemann equations to
determine if the integrand Re z is analytic. The integrand

w=u-+iv= f(z) =Rez=x
is not analytic. Indeed, the first Cauchy—Riemann equation
Uy = Vy [by (1), p. 625 in Sec. 13.4]
is not satisfied because

Uy =1 but v=_0 so that v, = 0.

(The second Cauchy—Riemann equation is satisfied, but, of course, that is not enough for analyticity.)
Hence we cannot apply the first method (9), p. 647, which would be more convenient, but we must

use the second method (10), p. 647.

The shortest path from zo = 1 +i to z; = 3 + 37 is a straight-line segment with these points as

endpoints. Sketch the path. The difference of these points is

(A) Zi—zo=(3+3i)— (1 +i)=2+2i.
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We set
(B) z(t) = zo + (z1 — zo)t.
Then, by taking the values t = 0 and ¢ = 1, we have
z(0) = zq and zZ() =z,
because zy cancels when ¢ = 1. Hence (B) is a general representation of a segment with given
endpoints zy and z;, and ¢ ranging from O to 1.

Now we start with Equation (B) and substitute (A) into (B) and, by use of zg = z(0) = 1 + i,
we obtain

z(t) = x(t) + iy (1)
=zo + (21 — zo)t
©) =14i+Q2+2i)
=1+2t+i(1+22).

We integrate by using (10), p. 647. In (10) we need

fz(1) = x(1) =1+ 21,
as well as the derivative of z(¢) with respect to ¢, that is,

d
ﬂ0=3§=2+%-

Both of these expressions are obtained from (C).
We are now ready to integrate. From (10), p. 647, we obtain

b
/ £(z) dz = / Fl20)] 2(0) di
C a
::/%1+mxz+y)m
0

=2+ 2i)/1(1 + 2¢) dt.
0

Now
IZ
/(1+2t)dt=/dt+2/tdt=t+22=t+t2,
so that

/f&)ﬂ::@+200+ﬂﬂ;
C

= (24 2i)(1 +?)
=2(2 + 2i)
=4+ 4i,
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23.

27.

which is the final answer on p. A37 in App. 2 of the textbook (with a somewhat different
parametrization).

Integration by the first method (Theorem 1, p. 647). From (3), p. 630 of Sec. 13.5 of the text,

we know that e is analytic. Hence we use indefinite integration and substitution of upper and lower
limits. We have

[ez dz = e* + const [by (2), p. 630].
2mi 27 . )
an / efdz = [ez] = 2™ _ o™,
i
Euler’s formula (5), p. 634, states that
e'? =cosz +isinz.
Hence

2™ =cos2n +isin2r =1+4i-0=1,

™ =cosm+isint =—-14+0=—1.

Hence the integral (I1) evaluates to 1 — (—1) = 2.

Integration by the first method (Theorem 1, p. 647). The integrand sec? z is analytic except
at the points where cos z is 0 [see Example 2(b), pp. 634-635 of the textbook]. Since

(tanz) = sec?z [by (4), p. 634],
mi/4 wi/4 1 1
12) / sec’zdz = [tanz] = tan - i — tan - 7.
71’/4 7'[/4 4 4

This can be simplified because

. 1
1 sin 17 -
tan —7 = i = # =1
COS Z?T E
Also
1 . sin %ni I sinh %n . 1
tan —mwi = = — =1 tanh -,
cos ;i cosh i 4

since, by (15), p. 635 of Sec. 13.6 of textbook,

siniz =1isinhz
and

cosiz = coshz

with z = <.

IS
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A numeric value to six significant digits of the desired real hyperbolic tangent is 0.655794. Hence
(I2) evaluates to

i tanh 37 —1 = 0.655794i — 1.

Remember that the real hyperbolic tangent varies between —1 and 1, as can be inferred from the
behavior of the curves of sinh x and cosh x in Fig. 551 and confirmed in Fig. 552, p. A65 (in Part
A3.1 of App. 3 of the textbook).

Sec. 14.2 Cauchy’s Integral Theorem

Cauchy’s integral theorem, p. 653, is the most important theorem in the whole chapter. It states that the
integral around a simple closed path (a contour integral) is zero, provided the integrand is an analytic
function. Expressing this in a formula

(1) ¢ f(z)dz=0 where C is a simple closed path
c

and C lives in a complex domain D that is simply connected. The little circle on the integral sign ¢ marks
a contour integral.

Take a look at Fig. 345, p. 652, for the meaning of simple closed path and Fig. 346, p. 653, for a simply
connected domain. In its basic form, Theorem 1 (Cauchy’s integral theorem) requires that the path not
touch itself (a circle, an ellipse, a rectangle, etc., but not a figure 8) and lies inside a domain D that has no
holes (see Fig. 347, p. 653).

You have to memorize Cauchy’s integral theorem. Not only is this theorem important by itself, as a
main instrument of complex integration, it also has important implications explored further in this section
as well as in Secs. 14.3 and 14.4.

Other highlights in Sec. 14.2 are path independence (Theorem 2, p. 655), deformation of path (p. 656,
Example 6, Prob. 11), and extending Cauchy’s theorem to multiply connected domains (pp. 658-659). We
show where we can use Cauchy’s integral theorem (Examples 1 and 2, p. 653, Probs. 9 and 13) and
where we cannot use the theorem (Examples 3 and 5, pp. 653—654, Probs. 11 and 23). Often the decision
hinges on the location of the points at which the integrand f(z) is not analytic. If the points lie inside C
(Prob. 23) then we cannot use Theorem 1 but use integration methods of Sec. 14.1. If the points lie outside
C (Prob. 13) we can use Theorem 1.

Problem Set 14.2. Page 659
3. Deformation of path. In Example 4, p. 654, the integrand is not analytic at z = 0, but it is

everywhere else. Hence we can deform the contour (the unit circle) into any contour that contains
z = O1in its interior. The contour (the square) in Prob. 1 is of this type. Hence the answer is yes.

9. Cauchy’s integral theorem is applicable since f(z) = ¢~ is analytic for all z, and thus entire
(see p. 630 in Sec. 13.5 of the textbook). Hence, by Cauchy’s theorem (Theorem 1, p. 653),

_;2 . . .
¢ e dz=0 with C unit circle, counterclockwise.
c

More generally, the integral is 0 around any closed path of integration.

11. Cauchy’s integral theorem (Theorem 1, p. 653) is not applicable. Deformation of path.
Weseethat2z — 1 =0atz = % Hence, at this point, the function

1
2z —1

flz) =
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is not analytic. Since z = % lies inside the contour of integration (the unit circle), Cauchy’s theorem

is not applicable. Hence we have to integrate by the use of path. However, we can choose a most
convenient path by applying the principle of deformation of path, described on p. 656 of the
textbook. This allows us to move the given unit circle e’ by % We obtain the path C given by

z(t) =1 +¢" where 0<t<2m.

Note that 7 is traversed counterclockwise as ¢ increases from 0 to 2, as required in the problem.
Then

1 1
- 1 it = it
22(1) =1 2-(3+€7)—1 2e

fl2) = fz@) =

Differentiation gives
() =ie", (chain rule!).

Using the second evaluation method (Theorem 2, p. 647, of Sec. 14.1) we get

b
/Cf(x) dz = / flz@®)]z(t) dt [by (10), p. 647]

2 1
= / lle”dt
0 et
s
0 26”
2w
1
l/ — dt
0
t
2 0

Note that the answer also follows directly from (3), p. 656, withm = —1 and zy = 5

13. Nonanalytic outside the contour. To solve the problem, we consider z* — 1.1 = 0, so that
4 = 1.1. By (15), p. 617 of Sec. 13.2,

0 + 2k 0 + 2k
f/zzr(cos-‘_‘ln+isin+ﬂ), k=0,1,2,3,
where r = /1.1 = 1.0241 and the four roots are
zo = v/1.1(cos 0 + i sin 0) = J1.1,
z = Y11 (cosg +isin%) - Y11-i,
2, = V1.1 (cosr + i sin ) =11,

3n 3
Z3:V411(0082+lsin2ﬂ) =—Y1.1-i.
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Sec. 14.2 Prob. 13. Area of integration C versus location of roots
Z0, Z1, Z2, z3 of denominator of integrand

Since 2, 21, 25, z3 all lie on the circle with center (0, 0) and radius r = v/1.1 = 1.0241 > 1, they
are outside the given unit circle C. Hence f(z) is analytic on and inside the unit circle C. Hence
Cauchy’s integral theorem applies and gives us

éf(z)dz=¢cz4_ll'ldz=0.

23. Contour integration. We want to evaluate the contour integral

2z —1
¢ i dz where C as given in the accompanying figure on p. 659.
Cc Z2°—2Z

We use partial fractions (given hint) on the integrand. We note that the denominator of the integrand
factors into z2 — z = z(z — 1) so that we write

2m-1_4A B
72—z z  z—1

Multiplying the expression by z and then substituting z = 0 gives the value for A:

27 -1 B -1
T Ay T T avo, [A=1)
z—1 z—1 —1

Similarly, multiplying z — 1 and then substituting z = 1, gives the value for B:

22-1_AG=D 5 1=0+B, [B=1]

z z

Hence
2z —1 1 1

Z(z—l)=;+z—1'

The integrand is not analytic at z = 0 and z = 1, which clearly lie inside C. Hence Cauchy’s
integral theorem, p. 653, does not apply. Instead we use (3), p. 656, with m = —1 for the two
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integrands obtained by partial fractions. Note that zo = 0, in the first integral, and then zo = 1 in the
second. Hence we get

2z —1 1 1
¢ i dz = —dz +¢dz=2m'+2m’=4m'.
cz°—z c Z cz—1

Sec. 14.3 Cauchy’s Integral Formula

Cauchy’s integral theorem leads to Cauchy’s integral formula (p. 660):

1) SC) 4z~ amif(zo).
cZ—Zo
Formula (1) evaluates contour integrals
@ ¢ ¢ra
c
with an integrand
g(2) = O] with f(z) analytic.
Z—2Z

Hence one must first find

f(2) = (2 —20)8(2).
For instance, in Example 1, p. 661 of the text,

eZ

g2) = hence f(z) =(z—-2)g(z) = ¢€°.

z —

The next task consists of identifying where the point z lies with respect to the contour C of
integration. If z lies inside C (and the conditions of Theorem 1 are satisfied), then (1) is applied directly
(Examples 1 and 2, p. 661). If zq lies outside C, then we use Cauchy’s integral theorem of Sec. 14.3
(Prob. 3). We extend our discussion to several points at which g(z) is not analytic.

Example 3, pp. 661-662, and Probs. 1 and 11 illustrate that the evaluation of (A) depends on the
location of the points at which g(z) is not analytic, relative to the contour of the integration. The section
ends with multiply connected domains (3), p. 662 (Prob. 19).

Problem Set 14.3. Page 663

1. Contour integration by Cauchy’s integral formula (1), p. 660. The contour |z + 1| = 1 can
be written as |z — (—1)| = 1. Thus, it is a circle of radius 1 with center —1. The given function to be
integrated is

22

g(z) = T

22
Our first task is to find out where g(z) is not analytic. We consider
22—-1=0 so that 22 =1.
Hence the points at which g(z) is not analytic are

z=1 and z = —1.
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Our next task is to find out which of these two values lies inside the contour and make sure that
neither of them lies on the contour (a case we would not yet be able to handle). The value z = 1 lies

outside the circle (contour) and z = —1 lies inside the contour. We have
z? z2
§@) = 22—1 (+D@E-1)
Also
_ 2 f@_ f@
g@) =5 — = = .
z2—1 z—z9 z—(-1
Together
f@) _ z?

z+1  C+DE-1)

Multiplying both sides by z + 1 gives

fe) =

which we use for (1), p. 660. Hence

2
¢ ZZZ T dz = zf(zz) dz [in the form (1), p. 660]
czi®— cZ— 2o

. z22/(z = 1) .
= sﬁc Fayany dz [Note zg = —1]
= 2mi f(2o)

= 27i f(~1)
-2

= —i.

Sec. 14.3 Prob. 1. Contour C of integration
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3.

11.

Contour integration. Cauchy’s integral theorem, p. 653. The contour C5 : |z +i | = 1.4 s
a circle of radius 1.4 and center zo = i. Just as in Prob. 1, we have to see whether the points z; = 1
and z, = —1 lie inside the contour C3. The distance between the points zo = i and z; = 1 is, by (3)
and Fig. 324, p. 614 in Sec. 13.2, as follows.

lzZo— zi|=i— 1| =|-14i|=Vx2+ 2= /(=12 + 12 =2 > 14.

Hence z; lies outside the circle Cs.

By symmetry z, = 1 also lies outside the contour.

Hence g(z) = z2/(z — 1) is analytic on and inside C3. We apply Cauchy’s integral theorem and
get, by (1) on p. 653 in Sec. 14.2,

52 52
¢ dz=0 |:by setting f(z) = ] in (1)] .
- _

L 22— 1 z2
Contour integral. The contour C is an ellipse with focal points 0 and 2i. The given integrand is

1
22+ 4

g(z) =

We consider z2 + 4 = 0 so that z = £2i. Hence the points at which g(z) is not analytic are z = 2i
and z = —2i.
To see whether these points lie inside the contour C we calculate for z = 2i = x + yi so that
x =0and y = 2and
424+ (y—22=4-0>+(2-2>=0<4,

so that z = 2i lies inside the contour. Similarly, z = —2i corresponds to x = 0, y = —2 and

4x2 4+ (y =22 =(-2-22=16> 4,

so that z = —2i lies outside the ellipse.
We have
S R A ) R A €
g(Z) - .2 - - . "
z2+4 z—z z—2i
Together
Sz 1 1

z—2i 2244 - (z + 2i)(z — 2i)

where

f(Z):Z—i-Zi'
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Cauchy’s integral formula gives us

dz . [ f(2)
¢c 72 4 4dZ - ¢c Z+ ZOdZ [by (1), p. 660]

=¢1/(z+2i) i
C

z —2i
= 2mif(2o)
=2nwif(2i)

13. Contour integral. We use Cauchy’s integral formula. The integral is of the form (1), p. 660, with
z —zo =z —2,hence zg = 2. Also, f(z) = z + 2 is analytic, so that we can use (1) and calculate

2rif(2) = 8.
19. Annulus. We have to find the points in the annulus 1 < |z | < 3 at which

72

B B e
8(2) = 22(z—1—1i)  z2[z—(141)]

is not analytic. We see that z = 1 4 7 is such a point in the annulus. Another point is z = 0, but this
is not in the annulus, that is, not between the circles, but in the “hole.” Hence we calculate

22

f@) == +lgl) = %5
We evaluate it at z = 1 4 i and also note that
(©) 22 =(14i)* =2i.
We obtain by Cauchy’s integral formula, p. 660,

o142

2rif(1 +1i) =2mi

)2
— ne(l-ﬁ-z)

= e [by ()]
= m(cos2 + i sin2) [by Euler’s formula].

A numeric value is

w(—0.416147 4 0.909297i) = —1.30736 + 2.856641.
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Sec. 14.4 Derivatives of Analytic Functions

The main formula is (1), p. 664. It shows the surprising fact that complex analytic functions have
derivatives of all orders. Be aware that, in the formula, the power in the denominator is one degree higher
(n + 1) than the order of differentiation (n).

Problem Set 14.4. Page 667

1. Contour integration. Use of a third derivative. Using (1), p. 664, we see that the given
function is

sinz f(z)

74 - (Z _ Zo)n+1

with f(z) =sinz; 7o =0 and n+1=4.

Thus n = 3. By Theorem 1, p. 664, we have

f(z) 2w
@) P Tz = V)
Since f(z) =sinz, f/'(z) = cosz, f”(z) = —sin z, so that
f® = (=sinz) = —cosz.

Furthermore zy = 0 and
f(3)(zo) = —cos(0) = —1.

Hence, by (A), we get the answer that

¢ sinde _ E(—l)
C z4 3!

5. Contour integration. This is similar to Prob. 1. Here the denominator of the function to be

. . 4 4 . AR .
integrated is (z — 1)"; and (z — §)” = 0 gives zo = 3 which lies inside the unit circle. To use

Theorem 1, p. 664, we need the third derivative of cosh 2z. We have, by the chain rule,
f(z) = cosh2z
f'(z) = 2sinh 2z
f"(z) = 4sinh 2z
f®(z) = 8sinh2z.
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We evaluate the last equality at zg = % and get

f(3) (;) = 8sinh (2- ;)

= 8sinh 1

1
—8. 5 (e' —e™") [by (17), p. A65 of Sec. A3.1 in App. 3]

()

=4|le——
e

= 9.40161.

Thus

cosh?2z 2mi

——— dz = ——-9.40161
_1 3!
c(z—3) :

1
= gni -9.40161

=3.13387 -7 i
= 0.84534i.

9. First derivative. We have to solve

tanmwz . . 5 2 .
> dz, with C the ellipse 16x° + y~ = 1 traversed clockwise.
C Z

The first derivative will occur because the given function is (tan 7z)/z2. Now

sinmz

tanmwz = is not analytic at the points ~ + (2n + 1)7r/2.

Ccosmz

But all these infinitely many points lie outside the ellipse

whose semiaxes are % and 1. In addition,

tanmz

> is not analyticat z = zy =0,
z

where it is of the form of the integrand in (1), p. 664. Accordingly, we calculate
f(z) = z%g(z) = tanmz
and the derivative (chain rule)

T

@) =

cos?2mz’
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13.

Hence (1), p. 664, gives you the value of the integral in the counterclockwise direction, that is,

2wl -7
1

= 27%.

(B) 2if’(0) =

Since the contour is to be traversed in the clockwise direction, we obtain a minus sign in result (B)
and get the final answer —272i.

First derivative. Logarithm. The question asks us to evaluate

Lnz .
W dz, C : |z — 3| = 2 traversed counterclockwise.
c (z —

We see that the given integrand is Ln(z)/(z — 2)? and the contour of integration is a circle of
radius 2 with center 3. At 0 and on the ray of the real axis, the function Ln z is not analytic, and it is
essential that these points lie outside the contour. Otherwise, that is, if that ray intersected or touched
the contour, we would not be able to integrate. Fortunately, in our problem, the circle is always to the
right of these points.

In view of the fact that the integrand is not analytic at z = zo = 2, which lies inside the contour,
then, according to (1), p. 664, withn + 1 = 2, hence n = 1, and z¢y = 2, the integral equals 27
times the value of the first derivative of Ln z evaluated at at zo = 2. We have the derivative of Ln z is

1
(Lnz) = —
z

which, evaluated at z = zy = 2, is % This gives a factor % to the result, so that the final answer is

1 A .
> 2wi = mi.



Chap. 15 Power Series, Taylor Series

We shift our studies from complex functions to power series of complex functions, marking the beginning
of another distinct approach to complex integration. It is called “residue integration” and relies on
generalized Taylor series—topics to be covered in Chap. 16. However, to properly understand these topics,
we have to start with the topics of power series and Taylor series, which are the themes of Chap. 15.

The second approach to complex integration based on residues owes gratitude to Weierstrass (see
footnote 5, p. 703 in the textbook), Riemann (see footnote 4, p. 625 in Sec. 13.4), and others. Weierstrass,
in particular, championed the use of power series in complex analysis and left a distinct mark on the field
through teaching it to his students (who took good lecture notes for posterity; indeed we own such a
handwritten copy) and his relatively few but important publications during his lifetime. (His collected
work is much larger as it also contains unpublished material.)

The two approaches of complex integration coexist and should not be a source of confusion. (For more
on this topic turn to p. x of the Preface of the textbook and read the first paragraph.)

We start with convergence tests for complex series, which are quite similar to those for real series.
Indeed, if you have a good understanding of real series, Sec. 15.1 may be a review and you could move on
to the next section on power series and their radius of convergence. We learn that complex power series
represent analytic functions (Sec. 15.3) and that, conversely, every analytic function can be represented by
a power series in terms of a (complex) Taylor series (Sec. 15.4). Moreover, we can generate new power
series from old power series (of analytic functions) by termwise differentiation and termwise integration.
We conclude our study with uniform convergence.

From calculus, you want to review sequences and series and their convergence tests. You should
remember analytic functions and Cauchy’s integral formula (1), p. 660 in Sec. 14.3. A knowledge of
how to calculate real Taylor series is helpful for Sec. 15.4. The material is quite hands-on in that you will
construct power series and calculate their radii of convergence.

Sec. 15.1 Sequences, Series, Convergence Tests

This is similar to sequences and series in real calculus. Before you go on—test your knowledge of real
series and answer the following questions: What is the harmonic series? Does it converge or diverge? Can
you show that your answer is correct? Close the book and work on the problem. Compare your answer
with the answer on p. 314 at the end of this chapter in this Manual. If you got a correct answer, great! If
not, then you should definitely study Sec. 15.1 in the textbook.

Most important, from a practical point of view, is the ratio test (see Theorem 7, p. 676 and Theorem 8,
p. 677).

The harmonic series is used in the proof of Theorem 8 (p. 677) and in the Caution after Theorem 3,
p. 674. One difference between calculus and complex analysis is Theorem 2, p. 674, which treats the
convergence of a complex series as the convergence of its real part and its complex part, respectively.

Problem Set 15.1. Page 679

3. Sequence. The sequence to be characterized is

nmw

Iy — —.
" 44 2ni
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First solution method:
niw
Ip = N
4+ 2ni
nmw 4 —2ni

: by (7). p. 610 of Sec. 13.1
dtani d—2n YO p-0l00fSee 3]
_ nm(4—2ni)
424 (2n)2

dnm . n2m
=———+i|l-———].
42 + 4n? 8 + 2n?
We have just written z, in the form

Zn = Xp + iyn.

By Theorem 1, p. 672, we treat each of the sequences {x,} and {y,} separately when characterizing
the behavior of {z, } . Thus

. ) dnm
lim x, = lim
n—>00 n—oo 4 4+ 4n?
nm
= lim 1"2 5 (divide numerator and denominator by 4n?)
n—>00 +£1
n
n
= lim 7%
lim %
_ n—o00
= BN
Jom, ) + fim !
0
=——=0.
0+1

Furthermore,

. , n’m
lim y, = lim [ ———
n—00 n—o00 8 + 2n?

n?m
. 2
= — lim -~
n—co 8+2n2
n2

= — lim

Hence the sequence converges to



300 Complex Analysis Part D

Second solution method (as given on p. A38):

nmw
Zy =
4 4 2ni
nx
— _2ni ivisi i j
= 4o (division of numerator and denominator by 2ni)
2ni
Fi4 T 1 Fig ; | —
25 2i _ o) —pmi
2 =2 =2 = 2
=+1 =+1 =4+1 1+5
Now
. 1 .
L lim (—5mi L;
lim z, = lim — 2 = At (o) g __La
n—o0 n—00

Since the sequence converges it is also bounded.

5. Sequence. The terms z, = (—1)" + 10i, n=1,2,3,---, are
z1 = —1+ 10i, z, = 1+ 101, z3 = —1 + 101, zp=1+104, --- .

The sequence is bounded because

zn] = [(=1)" + 10i|
= VIED) P + 102
= /14100

= /101
< 11.

For odd subscripts the terms are —1 + 10i and for even subscripts 1 + 10i. The sequence has two
limit points —1 + 10 and 1 + 10i, but, by definition of convergence (p. 672), it can only have one.
Hence the sequence {z, } diverges.

9. Sequence. Calculate

|Zo| = 0.9+ 0.1i >
= (]0.9 4 0.1 [*)"
= (0.81 + 0.01)"

=082"—=0 as n—0.

Conclude that the sequence converges absolutely to 0.

13. Bounded complex sequence. To verify the claim of this problem, we first have to show that:

(1) If a complex sequence is bounded, then the two corresponding sequences of real parts and
imaginary parts are also bounded.

Proof of (i). Let {z, } be an arbitrary complex sequence that is bounded. This means that there is a
constant K such that

lz,| < K forall n (i.e., all terms of the sequence).
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Set
Z,=Xx,+iy,

as on p. 672 of the text. Then

|zal = /x2+ y2  [by (3), p. 613 of Sec. 13.2]

and
|2al* = X3 + v
Now
X2 <xI+yr= |zn|? since x> > 0, y2 > 0.
Furthermore,
x2 = |x, | since x2 > 0.

Thus

xal® < |zaf?

|xn| < [zal
so that

|x| < K.
Similarly,
lyal? < 92 <|z.|*> < K?

so that

|yn| < K.

Since n was arbitrary, we have shown that {x,} and {y,} are bounded by some constant K.
Next we have to show that:

(i1) If the two sequences of real parts and imaginary parts are bounded, then the complex sequence is
also bounded.

Proof of (ii). Let {x,} and {y, } be bounded sequences of the real parts and imaginary parts,
respectively. This means that there is a constant L such that

<yl <
X —_—, —.
it Mt
Then
L2 L?
|Xn|2<7, |yn|2<7,
so that
12, > = x; + i
L* 12
<7 PR
2 + 2
< L2,

Hence {z, } is bounded.
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19. Series convergent? Comparison test.

l'n

|zn| =

nz—i
i
o n2—i|

[by (10), p. 615 in Sec. 13.2]

= [by (3), p. 613 in Sec. 13.2]

Since
|
Z — converges [see p. 677 in the Proof of (c) of Theorem 8],

2
n=1n

we conclude, by the comparison test, p. 675, that the series given in this problem also converges.

23. Series convergent? Ratio test. We apply Theorem 8, p. 677. First we form the ratio z,41/z, and

simplify algebraically. Since

_ (_l)n (1 +i)2n+l
n = 2n)!

’

the test ratio is

Znpr _ (=D"PH(L 4+ 0)20FDH / 2(n 4 1))!
Zn (=1)n(1 +i)2m+1 / (2n)!
B (=) H1(1 4 )2 +3 (2n)!
T+ 1) (=Dl 4 i)zt
(1+i)2 (2n)!
Qn+2)! 1
(14+i)?
n +2)2n + 1)
(2i)
2n+2)2n+1)

= (=D

=D

= (D)

Then we take the absolute value of the ratio and simplify by (3), p. 613, of Sec. 13.2:

2i

2n+2)2n +1)
1

BCES RSN

Zn+1

~ ‘(—1)

n

Hence
1

:(n+1)(2n+1):L:0'

. Zn+1
lim

n—>oo

Zn



Chap. 15 Power Series, Taylor Series 303

because

1 1 1
lim = lim - lim =0-0=0
n—oo\ (n 4+ 1)2n +1) n—»oo\n+2) n-oo\2n+1

Thus, by the ratio test (Theorem 8), the series converges absolutely and hence converges.

Sec. 15.2 Power Series

Since analytic functions can be represented by infinite power series (1), p. 680,
(1) a0+ ai(z = z0) + az(z = 20)* + -+ .

such series are very important to complex analysis, much more so than in calculus. Here zg, called the
center of the series, can take on any complex number (once chosen, it is fixed). When zo = 0, then we
get (2), p. 680. An example is

- i1, ? z?

( ) e = +'Ti+'if'+"'.

More on this in Sec. 15.4. We want to know where (1) converges and use the Cauchy—-Hadamard
formula (6), p. 683, in Theorem 2 to determine the radius of convergence R, that is,

©6) R = lim

n—>oo

[remember that the (n + 1)st term is in the denominator!].

Ap+1

Formula (6) shows that the radius of convergence is the limit of the quotient | @, /a,+1 | (if it exists). This
in turn is the reciprocal of the quotient L* = | a,+1/a, | in the ratio test (Theorem 8, p. 677). This is
understandable; if the limit of L* is small, then its reciprocal, the radius of convergence R, will be large.
The following table characterizes (6).

Table. Area of convergence of power series (1)

Value of R Area of convergence of series (1) Lllustrative examples
R = ¢ (c aconstant: real, positive) | Convergence in disk |z — zg| < ¢ Ex. 5, p. 683, Prob. 13
R =00 Convergence everywhere Ex. 2, p. 680, series (E), Prob. 7
R=0 Convergence only at the center z = zg | Ex. 3, p. 681
Remarks: R = oo means the function is entire. R = 0 is the useless case.

Problem Set 15.2. Page 684

7. Radius of convergence. The given series

o D" (1
2. () (Z_ 2”)

n=0

is in powers of z — %n, and its center is %71. We use the Cauchy—Hadamard formula (6), p. 683, to

determine the radius of convergence R. We have

an _ (=D)" Q@+ (=)' Qe+ 1)
anyr  2m)! o (=DrF (=D (2n)!
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13.

We simplify the two fractions in the last equality:

L A e
(=D T (=)

and

Cr+1)  @2n+2)! @2n+2)2n+1)2n---1
en)! @) 2n---1

=(2n+2)2n +1).

Together, the desired ratio simplifies to

I — _on+2)@2n+1),
apn+1
and its absolute value is
(273
=2n+2)(2n+1).
An+1
Now as n — oo
dap
= (2n+2)2n+1) - oo.
an+1

Hence
R = oc.

This means that the series converges everywhere, see Example 2, p. 680, and the top of p. 683, of the
textbook.
We were fortunate that the radius of convergence was oo because our series is of the form

o0
Z a,z".
n=0
Had R been finite, the radius of convergence would have been +/R (see the next problem).
Remark. Plausibility of result. From regular calculus you may recognize that the real series

(=) 1\ 1
Z (2}1)' (X—zﬂ') —COS(X—zﬂ)

n=0

is the Taylor series for cos (x — %71) The complex analog is cos (z — %n) . Since the complex

cosine function is an entire function, its has an infinite radius of convergence.

Radius of convergence. The given series is
o
16"z + i)Y
n=0
Since z + i = z — (—i), the center of the series is —i. We can write the series as
o o0 o0
D6z + )" =) 16" [+ )] =D 16"
n=0 n=0 n=0
where

(A) t = (z+i)%
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We use the Cauchy—Hadamard formula (6), p. 683, to determine the radius of convergence R,
[where the subscript ¢ refers to the substitution (A)]:

a, 16" 16" 1
Ane1 L6717 16716 16
Hence by (6), p. 683,
. 1 1
R, = lim — = —.
n—oo 16 16

This is the radius of convergence of the given series, regarded as a function of ¢. From (A) we have
z4i =14

Hence the radius of convergence R, for the given series in z, is

_ 1/4 _ (1\1/4 _ 1 _ 1
R:=R)""=(3)" = Vic=1

We denote R, by R to signify that it is the wanted radius of convergence for the given series. Hence
the series converges in the open disk

|z —(=i)] < % with center i and radius R = %

15. Radius of convergence. Since the given series

o0

(2n)! \n
Z (1)’ (z —2i)

is in powers of z — 2i, its center is 2i. We use (6), p. 683, to determine R

an _ (@n)! 4" ((n + D2
anp1 4" (n)> Q20+ 1)

which groups, conveniently, to

_ 2n)! 471 ((n+ D2
T Qe+ 4 @)

To avoid calculation errors, we simplify each fraction separately, that is,

em! 2n(2n—1)---1 _ 1
Qn+1D) @n+2)Qn+1)2n---1 (Q2n+2)2n+1)’
4n+1
= 4,
4n

and

(@t

(n!)? n---1
Hence, putting the fractions together and further simplification gives us

an 4(n +1)2 A+ D+ 2m+1)  2n42
np1 QCn+2)2n+1) 2+DQRn+1)  2n+1  2n+1
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so that the final result is

lim an | = im 2n+2=hm Zn’jzzlimz—i_%
n—o00 | @ n—>oo 2n + 1 n—soo 21+l n—oo 2 + 1
n+1 n n
. 2
lim 24+1) 2+0 2
n—->oo

Thus the series converges in the open disk |z — 2i | < 1 of radius R = 1 and center 2i.

Sec. 15.3 Functions Given by Power Series

We now give some theoretical foundations for power series and show how we can develop a new power
series from an existing one. This can be done in two ways. We can differentiate a power series term by
term without changing the radius of convergence (Theorem 3, p. 687, Example 1, p. 688, Prob. 5).
Similarly, we can integrate (Theorem 4, p. 688, Prob. 9). Most importantly, Theorem 5, p. 688, gives the
reason why power series are of central importance in complex analysis since power series are analytic and
so are “differentiated” power series (with the radius of convergence preserved).

Problem Set 15.3. Page 689

5. Radius of convergence by differentiation: Theorem 3, p. 687. We start with the geometric series

o0 _ . n _ . . . 2 _ . 3
(A) g(z)=2(2 221) =1+2221+(z 221) +(z 221) N

n=0

Using Example 1, p. 680, of Sec. 15.2, we know that it converges for

|z —2i |
2

Theorem 3, p. 687, allows us to differentiate the series in (A), termwise, with the radius of
convergence preserved. Hence we get

®) ) Y E e AN SN 2 L
Aeoal L LT
& 2 2 2 2 2

o0 .
-2 n—1
:Zn(zznl) where |z —2i| <2.
n=1

<1 and thus for |z —2i| < 2.

Note that we sum from n = 1 because the term for n = 0 is 0.
Applying Theorem 3 to (B) yields

o0 _ _ A\n—2
(©) ' =3 n(n 1)(22,1 21) where |z —2i|<2.

n=2

From (C) it follows that

2 n(n—1)(z —2i)"

(D) (z-2i)%g"(z) =) o
n=2
> z—2i\" .
:Zn(n—l)( 7 ) where |z —2i| < 2.
n=2

But (D) is precisely the given series.
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Complete the problem by verifying the result by the Cauchy—Hadamard formula (6), p. 683, in
Sec. 15.2.

9. Radius of convergence by integration: Theorem 4, p. 688. We start with the geometric series (see
Example 1, p. 680) which has radius of convergence 1:

o0
Zw”=1+w+w2+w3--- |w]| < 1.
n=0
Hence,
> 1
Z(—2w)”:1—2w+4w2—8w3--- |w|<§,
n=0
and then,
= 1
Z(—2w)” = 2w + 4w? — 8w?--. |w| < X
n=1

We substitute w = z2 into the last series and get
oo
(E) D ()" =227 4z -8 —
n=1

which converges for

1
V2
Our aim is to produce the series given in the problem. We observe that the desired series has
factors n + 2, n + 1, and n in the denominator of its coefficients. This suggests that we should use

three integrations to determine the radius of convergence. We use Theorem 4, p. 688, to justify
termwise integration. We divide (E) by z

2y !
|z |<2 and hence |z| <

o0
274422 -84+ —-.. = Z (=2)" 221,
n=1

We integrate termwise (omitting the constants of integration)

2 4 6
—2/2dz=—22, 4/Z3dZ:4Z, —S/ZSdZ:—SZ, e
2 4 6

which is

z2n 1

0o
; (—2)" S, Wwhere  |z]< ek

However, we want to get the factor 1/n so we multiply the result by 2, that is,

- ) o0 oy 22n 00 oy Z2n

() ;()2}1—;()”.

Next we aim for the factor 1/(n + 1). We multiply the series obtained in (F) by z

2n+1

o0 nZ
;(—2) —,
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17.

and integrate termwise

2n+1 A\
/ o g = &2 / 221 gz
n n

(_2)n 22n+1+1

n 2n+1+4+1
and get the series
Z2n+2

Z(_ ) 2n(n+1)°

We multiply the result by 2 (to obtain precisely the factor 1/n) and get (G)

L2n+2 00 Z2n+2
G 2 ) ——.
© Z( )2n(n+1) ,;( )n(n+1)
We multiply the right-hand side of (G) by z:
22n+3
Z (-2)"
n(n +1)

n=1

and integrate

" 22n+3 _ ( 2) 2n+3 ( 2);1 2n+3+1
/(_2) n(n+1)d _n(n—i-l)/ Tam+ D) 2n+3 41

We get

2n+4

" z
Z( 2 nn+1)2n+2)°

We have an unwanted factor 2 in the denominator but only wanted (n + 2), so we multiply by 2 and
get

2n+4

Z( 2" nn+1)(n+2)

However, our desired series is in powers of z2” instead of z2"*#. Thus we must divide by z* and get
] & S2n+4 Z2n

H — -2)"

(H) z4 ’;( ) nn+D(n+2) Z( n(n +1)(n+2)

But this is precisely the desired series. Since our derivation from (E) to (H) did not change the radius
of convergence (Theorem 4), we conclude that the series given in this problem has radius of
convergence |z | < 1/+/2, that is, center 0 and radius 1/+/2.

Do part (a) of the problem, that is, obtain the answer by (6), p. 683.

10, 13, 14, 18 Hint. For problems 10, 13, 14, and 18, the notation for the coefficients is
explained on pp. 1026-1028 of Sec. 24.4, of the textbook.

Odd functions. The even-numbered coefficients in (2), p. 685, are zero because f(—z) = — f(z)
implies

m
a2m(_z)2m — a2m(_1)2m22m = dom [(_1)2] ZZm — azmlmzzm — aszZm — _aszZm
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But
a2m22m =__a2m22m
means
om = —dom
so that
aym + aom =0 hence azm = 0,

Complete the problem by thinking of examples.

Sec. 15.4 Taylor and Maclaurin Series

Every analytic function f(z) can be represented by a Taylor series (Theorem 1, p. 691) and a general way
of doing so is given by (1) and (2), p. 690. It would be useful if you knew some Taylor series, such as for
e? [see (12), p. 694], sin z, and cos z [(14), p. 695]. Also important is the geometric series (11) in
Example 1 and Prob. 19. The section ends with practical methods to develop power series by substitution,
integration, geometric series, and binomial series with partial fractions (pp. 695-696, Examples 5-8,
Prob. 3).

Example 2, p. 694, shows the Maclaurin series of the exponential function. Using it for defining e”
would have forced us to introduce series rather early. We tried this out several times with student groups of
different interests, but found the approach chosen in our book didactically superior.

Problem Set 15.4. Page 697

3. Maclaurin series. Sine function. To obtain the Maclaurin series for sin 2z we start with (14),
p. 695, writing ¢ instead of z

—_— n —_— —_—— —_— — ...
smt—Z( 1) (2 ) =t 3!+5! 4

Then we set ¢ = 2z2 and have

(222)2n+1

sin 222 Z( ny-——— an + 1)

22n+1 4n+2

- Z 1" @2n +1)!

2326 25210
=27ty

4 o 4
=272 — %+ 10—
3 15
The center of the series thus obtained is zo = 0 (i.e., z = z — z9 = z — 0) by definition of Maclaurin
series on p. 690. The radius of convergence is R = oo, since the series converges for all z.

4+,

15. Higher transcendental functions. Fresnel integral. It is defined by

S(z):/ sint? dt.
0
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19.

To find the Maclaurin series of S(z) we start with the Maclaurin series for sin w, and set w = #2.
From Prob. 3 of this section we know that

2 - t4n+2 2 1 6 1 10
int” = ) =t"— " =+
S ;( ) an 1 1)1 STHEE T

Theorem 4, p. 688, allows us to perform termwise integration of power series. Hence
an+2

s 2dz=/Z Sy
[0 st ; ;( V an

z
t4n+3

- ;(_l)n @n+DIGn+3)|

Z4n+3

- ;(_l)n Qn+ ) (4n+3)

which we obtained by setting ¢ = z as required by the upper limit of integration. The lower limit
t = 0 contributed 0. Hence

4n+3
4 1 1
3_ 1 7, oo

o0 . 1
S(Z)zg(_l) Cnt D @Gnt3 13 370 Teans T

Since the radius of convergence for the Maclaurin series of the sine function is R = 00, so is R for
S(z).

Geometric series.
First solution: We want to find the Taylor series of 1/(1 — z) with center zg = i. We know that we
are dealing with the geometric series

1 o0

= z" [by (11), p. 694],
1—1z

n=0

with zg = 0.
Thus consider
I 1 . 1
l—z l—z—i4+i (A-i)—(z—i)

Next we work on the 1 — i in the denominator by removing it as a common factor. We get

1 1 o

1
(I-i)—(—i) (A-D[I-=] 1-i 1-(F)

This looks attractive because

1 . 1 . z—1
is of the form — with w =

1— () 1—w 1—i

and
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Thus we have the desired Taylor series, which is

S 1 i z—i\" 1
l—iz=\1-i) — 1-i

This can be further simplified by noting that

o0

1 o
Z (l—i)”(z—l) .

n=0

I 1+

= y®.p.610)

so that (S) becomes

1+i§:(l+i)” .
(z—0)".
2 =\ 2

This is precisely the answer on p. A39 of the textbook with the terms written out.

The radius of convergence of the series is

. z—1i
lw| <1, that is, ' - < 1.
1—i
Now
z—i| |z—il _ |z—i]
1—i| |1—i] J1+1
Hence
|z —i]

<1 and z—1 <\/§
7 | |

so that the radius of convergence is R = /2.

Second solution: Use Example 7, p. 696 withc = 1 and zy = i.

Remark. The method of applying (1), p. 690, directly is a less attractive way as it involves

differentiating functions of the form 1/(1 —i)”.

21. Taylor series. Sine function. For this problem, we develop the Taylor series directly with (1),

p. 690. This is like the method used in regular calculus. We have for f(z) = sinz and zy = 7/2:

f(z) = sinz f(z0) = sing T
f/(Z) = COSZ f’(zo) = cos% = 0
f(z) = —sinz f(z0) = —sin 7 = —I:
f"(z) = —cosz " (z0) = —cosg = 0

f@ @) = sinz F@(z9) = Sm% = 1
f®@z) = cosz fO(z0) = cosg = 0;

fO() = —sinz fOz0) = —sin T = —1.
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Hence the Taylor series for sin z with zg = /2 :

fo=1 s () D) )

o0

=) D" (2:1)! (Z - g)zn ’

n=0

The radius of convergence is R = oo.

Sec. 15.5 Uniform Convergence. Optional

The material in this section is for general information about uniform convergence (defined on p. 698) of
arbitrary series with variable terms (functions of z). What you should know is the content of Theorem 1,
p. 699. Example 4 and Prob. 13 illustrate the Weierstrass M-test, p. 703.

Problem Set 15.5. Page 704

3. Power series. By Theorem 1, p. 699, a power series in powers of z — z, converges uniformly in the
closed disk |z — z,| < r, where r < R and R is the radius of convergence of the series. Hence,
solving Probs. 2-9 amounts to determining the radius of convergence.

In Prob. 3 we have a power series in powers of

(A) Z=(z+i)
of the form
o0
(B) Z anZ"
n=0

with coefficients a, = 3%, Hence the Cauchy—Hadamard formula (6), p. 683 in Sec. 15.2, gives the
radius of convergence R* of this series in Z in the form

an 3" _
_-3—M+D -

3,
An+1

so the series (B) converges uniformly in every closed disk |Z| < r* < R* = 3. Substituting (A) and
taking square roots, we see that this means uniform convergence of the given power series in powers
of z 4+ 1 in every closed disk:

(C) Iz+i| Sr<R=43.
We can also write this differently by setting
(D) §=R-r.
We know that
R>r.
Subtracting r on both sides of the inequality gives

R—r>r—r
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13.

and by (D) and simplifying
=R—-r>r—-r=0 thus s> 0.

Furthermore, (D) also gives us

Together,
lz+i] SR-8§=~3-6 (§>0).

This is the form in which the answer is given on p. A39 in App. 2 of the textbook.

Power series. No uniform convergence. We have to calculate the radius of convergence for

We want to use the Cauchy—Hadamard formula (6), p. 683 of Sec. 15.2. We start with

ap, _n! (n+1)?
An+1 B n? (n + 1)' ’

which is written out

_nel m+ D)+ 1)
T2 =+ D@1

and, with cancellations, becomes

_n+ 1
=
Thus
1 11 1 1
lim S P L 1 (+2):1im+lim2:O.
n—>00 | @y 41 n—>00 n n—>o00 \ n n n—>o0o n n—>o00 i
——

0 0

Hence R = 0, which means that the given series converges only at the center:

— _ 1

Zg = 21 .

Hence it does not converge uniformly anywhere. Indeed, the result is not surprising since
n! >> n?,

and thus the coefficients of the series

2 6 24 120 720  n!
=Ty ce— —> 00 as n — oo.

Uniform convergence. Weierstrass M-test. We want to show that

i sin” |z|
2
n=1 n

converges uniformly for all z.
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Since |z| = r = {/x? + y? is a real number, sin |z| is a real number such that
—1 <sin|z|] <1 and —1<sin™|z] <1,

where m is a natural number. Hence

[sin|z|| <1 and |sin™ |z|]| < 1.
Now
sin”™ |z| _ |sin™ |z]] _ [sin™ |z] | - B for any .
m? |m?| m? T m?
Since

[e.e]
1
Z — converges (see Sec. 15.1 in the proof of Theorem 8, p. 677),
m?

we know, by the Weierstrass M-test, p. 703, that the given series converges uniformly.

Solution for the Harmonic Series Problem (see p. 298 of the Student Solutions Manual) The
harmonic series is

11
HS 1 E:*
(HS) tot3tg +

The harmonic series diverges. One elementary way to show this is to consider particular partial sums
of the series.

S1:1
52=1+%
sa=1+1+14+i=14+14+(1+1
——
2 terms
>1+i+(3+)=1+1+2=1+2.1
ss=1+3+1+2 4141l 4+ )+(QE+21+1+))
2 terms 4 terms
S R R R R I E e o O B Iy
~——— S S—
2 terms 4 terms

3 fractions of Value%
s=1+3+3+31+s+s+i+s+s+m+tatntotutests
1 1,1 1,1 ,1 41 1 1
:1+§+(§+Z)+(§+€+7+§)+( +10+11+12+13+14+_5+R)
N——

2 terms 4 terms 8 terms
1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
>1+2+(4+4)+(8+8+8+8)+(16+16+16+16+16+16+16+16)
2 terms 4 terms 8 terms

— 1 2 4 8 _ 1
=1+1+2+3+8=1+4.1
~_—

4 fractions of value %
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e LR R (O L R R R L),
N——_————
31 terms 4 terms 8 terms 16 terms

ST ) A Gt ) (ot ) (St )
2 terms 4 terms 8 terms 16 terms

=l+4+2+4-14+8- L4165 =1+14+2424+ 8 4 18-145.1

5 fractions of value %

Thus in general

s >1+n-%.

2]’1

As n — oo, then

l+n-1—o00 and hence s, — o00.

This shows that the sequence of partial sums s, is unbounded, and hence the sequence of all partial
sums of the series is unbounded. Hence, the harmonic series diverges.

Another way to show that the hamonic series diverges is by the integral test from calculus
(which we can use since f(x) is continuous, positive, and decreasing on the real interval [1, co])

oo t
(A) / —dx=lim [ —dx = lim [Inx]’_, = lim Int — In1 = lim Int — oo.
1 X t—oo J1 X t—00 t—o00 T t—o00

Since the integral in (A) does not exist (diverges), the related harmonic series (HS) [whose nth term
equals f(n)] diverges.

Remark. The name harmonic comes from overtones in music (harmony!). The harmonic series is so
important because, although its terms go to zero as m — o0, it still diverges. Go back to p. 298.



Chap. 16 Laurent Series. Residue Integration

In Chap. 16, we solve complex integrals over simple closed paths C where the integrand f(z) is analytic
except at a point z, (or at several such points) inside C. In this scenario we cannot use Cauchy’s integral
theorem (1), p. 653, but need to continue our study of complex series, which we began in Chap. 15. We
generalize Taylor series to Laurent series which allow such singularities at z,. Laurent series have both
positive and negative integer powers and have no significant counterpart in calculus. Their study provides
the background theory (Sec. 16.2) needed for these complex integrals with singularities. We shall use
residue integration, in Sec. 16.3, to solve them. Perhaps most amazing is that we can use residue
integration to even solve certain types of real definite integrals (Sec. 16.4) that would be difficult to solve
with regular calculus. This completes our study of the second approach to complex integration based on
residues that we began in Chap. 15.

Before you study this chapter you should know analytic functions (p. 625, in Sec. 13.4), Cauchy’s integral
theorem (p. 653, in Sec. 14.2), power series (Sec. 15.2, pp. 680-685), and Taylor series (1), p. 690. From
calculus, you should know how to integrate functions in the complex several times as well as know how to
factor quadratic polynomials and check whether their roots lie inside a circle or other simple closed paths.

Sec. 16.1 Laurent Series

Laurent series generalize Taylor series by allowing the development of a function f(z) in powers of z —zg
when f(z) is singular at z, (for “singular,” see p. 693 of Sec. 15.4 in the textbook). A Laurent series (1),
p- 709, consists of positive as well as negative integer powers of z — zo and a constant. The Laurent
series converges in an annulus, a circular ring with center zo as shown in Fig. 370, p. 709 of the textbook.

The details are given in the important Theorem 1, p. 709, and expressed by (1) and (2), which can be
written in shortened form (1) and (2'), p. 710.

Take a look at Example 4, p. 713, and Example 5, pp. 713-714. A function may have different Laurent
series in different annuli with the same center z,. Of these series, the most important Laurent series is the
one that converges directly near the center zg, at which the given function has a singularity. Its negative
powers form the so-called principal part of the singularity of f(z) at zo (Example 4 with zy = 0 and
Probs. 1 and 8).

Problem Set 16.1. Page 714

Hint. To obtain the Laurent series for probs. 1-8 use either a familiar Maclaurin series of Chap. 15 or a
series in powers of 1/z.

1. Laurent series near a singularity at 0. To solve this problem we start with the Maclaurin series
for cos z, that is,

72z ¢
(A) cosz=1—2—!+4—!—a+—--- [by (14), p. 695].
Next, since we want
Ccos z
z4

we divide (A) by z*#, that is,
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15.

The principal part consists of

1 1

z4 2727

Furthermore, the series converges for all z # 0.

Laurent series near a singularity at 0. We start with

2 w4

We set w = 1/z. Then

coshw=1+%+j+--- [by (15), p. 695].
h-=1+ L1 + L1
€08 z 21z2 41 z4

Multiplication by z> yields

1 11 11
3 _ .3 - 3 = 3.,
z cosh;_z +2!zzz +4!Z4z +
. 1 n 11 n 11
=z —7z - JE
2! 41z  61z2

1 1 1
=24z

2 24 720

We see that the principal part is

Furthermore, the series converges for all z # 0, or equivalently the region of convergence is

0 < |z| < o0.

Laurent series. Singularity at z, = 7. We use (6), p. A64, of Sec. A3.1 in App. 3 of the

textbook and simplify by noting that cosw = —1 and sinzw = 0:

(B)

Now

We set

and get

Then

—cos(z—m) =—-1+

cosz = cos((z —m) + m)

= cos(z —m)cosm + sin(z — ) sinnw

= —cos(z —m).
w?  w* wd
cosw=1—j+4—!—?+—
w=z-—m

G N Gt M Gt O

cos(z =m) =1="—, 4! 6!

2! 41 6!

+_

G-n? G-m' G-m°
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We multiply by
1
(z —m)?

and get

cos(z —m 1 1 z—m)? (z—mn)?

Ccos(z—m) _ N Gt SN Gt M

(z—m)? (z—m)2 2! 4! 6!
Hence by (B)

sz _ el Vo e b e

Conp (z —m) +2 24(2 ) +720(Z ) — 4

The principal part is —(z — 7) 2 and the radius of convergence is 0 < |z — 7| < oo (converges for
all z # 7).

19. Taylor and Laurent Series. The geometric series is
1 [e.e]
- = " <1 by (11), p. 694].
—w n§=0w |w| [by (11), p. 694]

‘We need

SO we set w=2Zz".

oo
=Zzz" or }22‘=|Z|2<1 sothat [z | < 1

=1+22+z" 4204,

Similarly, we obtain the Laurent series converging for |z | > 1 by the following trick, which you

should remember:
)Ty
72 T\ z
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23. Taylor and Laurent series. We want all Taylor and Laurent series for

ZS

ﬁ Wlth Zg = 0.
—Z

We start with

o0
=> w lw| <1  [by(11), p. 694].
n=0

We set w = z* and get

1_24 224" |z | < 1.

We multiply this by z® to obtain the desired Taylor series:

ZS [ele) [e%s)
4228§:Z4n:§:z4n+8 |Z|<1
1—z
n=0

n=0

=84z 4204

From Prob. 19 we know that the Laurent series for

1 1 .
l_wz__zwznﬂ jw|>1.
n=0
We set w = z?2
21
_ L 2
1_24_ 2(22)2n+2_ 2;)24n+4 |Z ‘>1 sothat |z | > 1.
n—
Multiply the result by z3:
.8 — z°
1_24 = Zz4n+4 =_224n+4'
n=0
Now
8
2 L8—(n+d) _ _4—dn
Z4n+4 T - :

Hence the desired Laurent series for

z .
with center zo =0
1—z
is
z8 >
_ 4—4n 4 1 _—4__-8
[_ .4 Zz =—z 1—z z
n=0
so that the principal part is
—z 778

and |z | > 1.
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Note that we could have developed the Laurent series without using the result by Prob. 19 (but in
the same vein as Prob. 19) by starting with

1 1

[ 4= e I , etc.

Sec. 16.2 Singularities and Zeros. Infinity

Major points of this section are as follows. We have to distinguish between the concepts of singularity and
pole. A function f(z) has a singularity at z, if f(z) is not analytic at z = zy, but every neighborhood of
z = zo contains points at which f(z) is analytic.

Furthermore, if there is at least one such neighborhood that does not contain any other singularity, then
z = zj is called an isolated singularity. For isolated singularities we can develop a Laurent series that
converges in the immediate neighborhood of z = zy. We look at the principal part of that series. If it is of
the form

b

Z—2Z

(with by # 0),

then the isolated singularity at z = z, is a simple pole (Example 1, pp. 715-716). However, if the
principal part is of the form

by b, bm
+ 4o ,
z—zo (z2—29)? (z —zo)™

then we have a pole of order m. It can also happen that the principal part has infinitely many terms; then
f(z) has an isolated essential singularity at z = z, (see Example 1, pp. 715-716, Prob. 17).

A third concept is that of a zero, which follows our intuition. A function f(z) has a zero at z = z, if
f(z0) = 0.

Just as poles have orders so do zeros. If f(z9) = 0 but the derivative f'(z) # 0, then the zero is a
simple zero (i.c., a first-order zero). If f(z9) =0, f'(z9) = 0, but f”(z) # 0, then we have a
second-order zero, and so on (see Prob. 3 for fourth-order zero). This relates to Taylor series because,
when developing Taylor series, we calculate f(zo), f'(z0), f"(20),+ . f ™ (z0) by (4), p. 691, in
Sec. 15.4. In the case of a second-order zero, the first two coefficients of the Taylor series are zero. Thus
zeros can be classified by Taylor series as shown by (3), p. 717.

Make sure that you understand the material of this section, in particular the concepts of pole and order
of pole as you will need these for residue integration. Theorem 4, p. 717, relates poles and zeros and will
be frequently used in Sec. 16.3.

Problem Set 16.2. Page 719

3. Zeros. We claim that f(z) = (z + 81i)* has a fourth-order zero at z = —81i. We show this directly:
fz)=(z+81i)*=0 gives z =z9 = —8li.

To determine the order of that zero we differentiate until £ (zq) # 0. We have

f2) = (z+81)*, Jf(=8li) = f(z0) = 0;
f'(z) = 4(z +81i)%, f(=81i) = 0;
f7(z) = 12(z +81i)%,  f"(-8li) = 0;
f"(z) = 24(z + 81i), f(=81i) = 0;
fiv(z) = 24, fv(=81i) # 0.

Hence, by definition of order of a zero, p. 717, we conclude that the order at z is 4. Note that we
demonstrated a special case of the theorem that states that if g has a zero of first order (simple zero)
at zo, then g” (n a positive integer) has a zero of nth order at z,.
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S.

11.

17.

Zeros. Cancellation. The point of this, and similar problems, is that we have to be cautious. In the
present case, z = 0 is not a zero of the given function because

z72sin? wz = z72 ((nz)2+---) =24,

Zeros. Show that the assumption, in terms of a formula, is

(A) f(2) =(z—z)"¢(z)  with  g(z0) #0,
so that
f(z0) =0, f'(z0) =0, e FV(z0) =0,
as it should be for an nth-order zero.
Show that (A) implies

h(z) = f2(2) = (z — 20)*"8°(2),

so that, by successive product differentiation, the derivatives of /#(z) will be zero at zy as long as a
factor of z — zg is present in each term. If n = 1, this happens for / and /’, giving a second-order
zero zg of h. If n = 2, we have (z — zo)* and obtain f, 1/, f”, " equal to zero at z, giving a
fourth-order zero z, of 4. And so on.

Singularities. We start with cot z. By definition,

1 CcoSs Z
cotz = = — .
tanz sin z

By definition on p. 715, cot z is singular where cot z is not analytic. This occurs where sinz = 0,
hence for

(B) z=0,+n,+2n,... = *+nm, where n=20,12,....

Since cos z and sin z share no common zeros, we conclude that cot z is singular where sin z is 0, as
given in (B). The zeros are simple poles.
Next we consider
4 cos* z

cot” z = 4 -
sin” z
Now sin* z = 0 for z as given in (B). But, since sin® z is the sine function to the fourth power and
sin z has simple zeros, the zeros of sin* z are of order 4. Hence, by Theorem 4, p. 717, cot* z has
poles of order 4 at (B).

But we are not finished yet. Inspired by Example 5, p. 718, we see that cos z also has an essential
singularity at co. We claim that cos* z also has an essential singularity at co. To show this we would
have to develop the Maclaurin series of cos* z. One way to do this is to develop the first few terms of
that series by (1), p. 690, of Sec. 15.4. We get (using calculus: product rule, chain rule)

©) cos*w = 1—l4w2—|—l40w4_+...
2! 4! ’
The odd powers are zero because in the derivation of (C) these terms contain sine terms (chain rule!)

that are zero at wo = 0.
We set w = 1/z and multiply out the coefficients in (C):

1 5
(D) cos* - =1—-2:24 7% 4.,
z 3

We see that the principal part of the Laurent series (D) is (D) without the constant term 1. It is
infinite and thus cot* z has an essential singularity at co by p. 718. Since multiplication of the series
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by 1/ sin* z does not change the type of singularity, we conclude that cot* z also has an essential
singularity at co.

Sec. 16.3 Residue Integration Method

This section deals with evaluating complex integrals (1), p. 720, taken over a simple closed path C. The
important concept is that of a residue, which is the coefficient b; of a Laurent series that converges for all
points near a singularity z = z, inside C, as explained on p. 720. Examples 1 and 2 show how to evaluate
integrals that have only one singularity within C.

A systematic study of residue integration requires us to consider simple poles (i.e., of order 1) and poles
of higher order. For simple poles, we use (3) or (4), on p. 721, to compute residues. This is shown in
Example 3, p. 722, and Prob. 5. The discussion extends to higher order poles (of order m) and leads to
(5), p. 722, and Example 4, p. 722. It is critical that you determine the order of the poles inside C
correctly. In many cases we can use Theorem 4, on p. 717 of Sec. 16.2, to determine m. However, when
h(z) in Theorem 4 is also zero at zg, the theorem cannot be applied. This is illustrated in Prob. 3.

Having determined the residues correctly, it is fairly straightforward to use the residue theorem
(Theorem 1, p. 723) to evaluate integrals (1), p. 720, as shown in Examples 5 and 6, p. 724, and Prob. 17.

Problem Set 16.3. Page 725

3. Use of the Laurent series. The function

sin 2z

() =

c has a singularity at z = zo = 0.
z

However, since both sin 2z and z° are 0 for z, = 0, we cannot use Theorem 4 of Sec. 16.2, p. 717, to
determine the order of that zero. Hence we cannot apply (5), p. 722, directly as we do not know the

value of m.
We develop the first few terms of the Laurent series for f(z). From (14) in Sec. 15.4, p. 695, we
know that
wd  w w’
smw=w—§+§—7+—“'-

We set w = 2z and get

(22)3 N (2z)° B (2z)7 L

(A) sin2z =2z — 3l 51 T

Since we need the Laurent series of sin 2z /2% we multiply (A) by z7¢ and get

B (22)3 N (2z2)° B (2z)7 N _)

3! 5! 7!
2 81 321 128

(B) z7%sin2z =z7° (22

The principal part of (B) is (see definition on p. 709)
2 81 321

25 31723 51z
We see that

sin2z

f(z) = has a pole of fifth order at z=12z9p=0 [by (2), p. 715].

Z6

Note that the pole of f is only of fifth order and not of sixth order because sin 2z has a simple zero
atz = 0.
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Using the first line in the proof of (5), p. 722, we see that the coefficient of z™! in the Laurent
series (C) is

32 32 4

' %5 T 5.4.3.2.1 15

Hence the desired residue at O is %.
Checking our result by (5), p. 722. Having determined that the order of the singularity at
z = zo = 01is 5 and that we have a pole of order 5 at zo = 0, we can use (5), p. 722, with m = 5. We

have
sin 2z 1 ) 6-1 p
2% T T 6oy lli%{dzﬁ—l (-0 f(z)]}
1 i d® [ ¢sin2z
T 5150 dzs | 26
_ ! li “ 2
= 521_13%) ESIH Z .
We need
g(z) = sin2z;
g'(z) = 2cos2z;
g"(z) = —4sin2z;
g"(z) = —8cos2z;
g¥(z) = 16sin2z;
g®(z) = 32cos2z.
Then
lim {32 cos2z} = 32 - lim {cos2z} = 32 1.
z—0 z—0
Hence
sin 2z 1 4
Res ——=_-32-1=—, as before.
z=2z0=0 Z 5! 15

Remark. In certain problems, developing a few terms of the Laurent series may be easier than using
(5), p- 722, if the differentiation is labor intensive such as requiring several applications of the
quotient rule of calculus (see p. 623, of Sec. 13.3).

5. Residues. Use of formulas (3) and (4), p. 721.
Step 1. Find the singularities of f(z). From

8 L . .
f(z) = 52 we see that 1+z>2 =0 implies z2=—1,hence z =i and z = —i.
z
Hence we have singularities at zo = i and zy = —i.

Step 2. Determine the order of the singularities and determine whether they are poles. Since the
numerator of f is 8 = h(z) # 0 (in Theorem 4), we see that the singularities in step 1 are simple,
i.e., of order 1. Furthermore, by Theorem 4, p. 717, we have two poles of order 1 ati and —i,
respectively.
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Step 3. Compute the value of the residues. We can do this in two ways.

Solution 1. By (3), p. 721, we have

Ris f(z) = hm{

8
:?i“l{ (z—z)(z+l>}
:hm{ }
Z—>1 Z—l
= ,:_41.
2i I
Also
Res /() = Jim = =00
z=e—si 2= 1 - —i)(z+1)

8
= le)ml {(Z +1i)- (z—i)(z+ 1)}

= 4i.
—21

Hence the two residues are

Res f(z) = —4i and Res f(z) = 4i.
z=i z=—i
Solution 2. By (4), p. 721, we have

. p(z) _ p(zo) _ 8
ZRes fz) = ZReZSoq(Z) G~ ()

zZ=20

For zo = i we have

Res f(z) = — = —4i,
zo=i
and for zg = —i
Res f(z) = = 4i,
zo=—1 2i
as before.
Residue theorem. We note that
in 2
f(z) =tan 27z = i
cos2mz
is singular where cos 2z = 0. This occurs at
x 3w 5w
nz=4+—,+—,£—---,
2 2 2
and hence at
(A) RIS S 0
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Since sin 2z # 0 at these points, we can use Theorem 4, p. 717, to conclude that we have infinitely
many poles at (A).

Consider the path of integration C : |z — 0.2| = 0.2. It is a circle in the complex plane with
center 0.2 and radius 0.2. We need to be only concerned with those poles that lie inside C. There is
only one pole of interest, that is,

z=12025 (e, [0.25—02 = 0.05 < 0.2).

We use (4) p. 721, to evaluate the residue of f at zo = i. We have

) o 1 . 1
z) = sin2nz, — | =sin- =1,
P P\4 2
q(z) = cos2nz, q' (z) = =2 sin2mz (chain rule!), q' (3) = 27wsin2ri = 27
Hence
() 1 1

p —_— —_
g -2 21’

Res f(z) =
:

Thus, by (6) of Theorem 1, p. 723,

¢ f(z)dz = ¢ tan 2wz dz
C C:|z—0.2|=0.2:
=2mi - Resl f(2)

Z0=14

()
=2mwi|—+—
21

= —1

17. Residue integration. We use the same approach as in Prob. 15. We note that

T 3 5w
cosz =0 at z=*— +£— +£—---.
2 2 2

Also €7 is entire, see p. 631 of Sec. 13.5.
From Theorem 4, p. 717, we conclude that we have infinitely many simple poles at

T R¥4 5
z=f+— +—, +—--.-
2 2 2

Here the closed path is a circle:

C:

(SN}

i T
z— 2’ =45 and only zZ=— and z= Y lie within C.

This can be seen because for

2 2 272 2
z‘ﬂ_,-q:\/(”) N 212 _ VI 14 <4,
2 2 2 2 4 2

T i

2 2

Same for z = —mx /2. Hence, by (4) p. 721,

en/z 1
Res f(z) = ———~ = —€™",
z:zr/Zf( ) —sinn/2
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and

e—rr/Z e—ﬂ/2

—sin(—n/2) sinnw/2 ’

Res f(z) =
z=—%
Using (6), p. 723,

$ 1z = ¢ < 4
C C:lz—mi/2|=4.5 COSZ

= 2m'|: Res f(z) + Res f(z)i|
z=m/2 z=—m/2

=2mi (—e”/2 + e_”/z)
= 27i (2 sinh (—%)) [by (17), p. A65, App. 3]
=2mi (—2 sinh %) [since sinh is an odd function]

= —4mi sinh il
2

= —28.919i.

Sec. 16.4 Residue Integration of Real Integrals

It is surprising that residue integration, a method of complex analysis, can also be used to evaluate certain
kinds of complicated real integrals. The key ideas in this section are as follows. To apply residue
integration, we need a closed path, that is, a contour. Take a look at the different real integrals in the
textbook, pp. 725-732. For real integrals (1), p. 726, we obtain a contour by the transformation (2), p. 726.
This is illustrated in Example 1 and Prob. 7.

For real integrals (4), p. 726, and (10), p. 729 (real “Fourier integrals™), we start from a finite interval
from —R to R on the real axis (the x-axis) and close it in complex by a semicircle S as shown in Fig. 374,
p. 727. Then we “blow up” this contour and make an assumption (degree of the denominator > degree of
the numerator +2) under which the integral over the blown-up semicircle will be 0. Note that we only take
those poles that are in the upper half-plane of the complex plane and ignore the others. Example 2,

p.- 728, and Prob. 11 solve integrals of the kind given by (4). Real Fourier integrals (10) are solved in
Example 3, pp. 729-730, and Prob. 21.

Finally, we solve real integrals (11) whose integrand becomes infinite at some point a in the interval of
integration (Fig. 377, p. 731; Example 4, p. 732; Prob. 25) and requires the concept of Cauchy principal
value (13), p. 730. The pole a lies on the real axis of the complex plane.

Problem Set 16.4. Page 733

7. Integral involving sine. Here the given integral is

2w a 2n 1
/0 a—sin@de:a/o a—sinede'

1 1
a—sin@za—,(z—)
2i z

dz
dj = — [see textbook after (2)].
iz

Using (2), p. 726, we get

and
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Hence

] idz
/0 a—sinf de:ﬁiz[a—;(z—;)]’

where C is the unit circle.
Now

21
:lza_f—i_i
= —7(22—2aiz—1)

so that the last integral is equal to

d
_zgg SR
c z2—2aiz—1

We need to find the roots of z2 — 2aiz — 1. Using the familiar formula for finding roots of a
quadratic equation,

—b £+ Vb% —4ac

az> + bz +c =0, 1,22 =
2a
witha = 1,b = —2ai,c = —1 we obtain
2ai £ /(—2ai)?2 —4-1-(-1 2ai £ /4 (1 —a?
Z1p = @ \/( a12) ( )= ar 2( a)zai:i: 1 —a2.

By Theorem 4 of Sec. 16.2 on p. 717, we have two simple poles at

z1 =ai + V1 —a? and at Zy =ai — V1 —ad2.

However, z; is outside the unit circle and thus of no interest (see p. 726). Hence, by (3), p. 721, in
Sec. 16.3 of the textbook, we compute the residue at z;:

1
R = R
z =eZSzf(Z) z =eZSQ (Z — Zl) (Z — Zz)
1
= | —
B P S YOS
1
= lim
z—>2> 7 — 23
_ ! }
Aai — V1= 2)
o\ ) iimvica
_ 1
ai — 1 —a? —ai — V1 —a?
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Thus by Theorem 1, p. 723, (Residue Theorem),

2r
1 d
/ ST _2a9§ -
o a—sinf c z2—2aiz —1

= —2a-2xi Res f(z)

z=2p

_ _4am-.(_1)
241 —a?

_ 2ami

V1 —a?

We can get rid of the i in the numerator by

Vi—a?2= /()@ -1 =iva2—1

so that the answer becomes

2am
> (as on p. A41 of the text).
a J—

11. Improper integral: Infinite interval of integration. Use of (7), p. 728. The integrand,
considered as a function of complex z, is

1

1O aay

We factor the denominator and set it to O
(1422 =@+ DE+ D) =(-DE+)E-)z+) = (- +)*=0.

This shows that there are singularities (p. 715) at z =i and z = —i, respectively.

We have to consider only z = i since it lies in the upper half-plane (defined on p. 619, Sec. 13.3)
and ignore z = —i since it lies in the lower half-plane. This is as in Example 2, p. 728 (where only
zq1 and z; are used and z3 and z,4 are ignored).

Furthermore, since the numerator of f(z) is not zero for z = i, we have a pole of order 2 at z = §
by Theorem 4 of Sec. 16.2 on p 717. (The ignored singularity at z = i also leads to a pole of order 2.)
The degree of the numerator of f(z) is 1 and the degree of the denominator is 4, so that we are
allowed to apply (7), p. 728.

We have by (5%), p. 722,

2—-1

1 . [
1m
(2 — 1)! z—i |dz?71

Res /() = G-ir renf.

Now we first do the differentiation
d 1 d 1
e s = s
dz (z—i)2(z +10)? dz | (z +1)?

= [z + i)_z]/
= —2(z+ i)_3
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and then find the residue

Res f(z) = lim [-2(z + )]

z—>1

_ -2 _ -2
B [(z +i)3]z=,- (i +i)
-2 -1 i

T 233 43 4

Hence by (7), p. 728, the real infinite integral is

21. Improper integral: Infinite interval of integration. Simple pole in upper-half plane.
Simple pole on real axis. Fourier integral. We note that the given integral is a Fourier integral
of the form

/_: f(x)sinsx dx with fx) = = 1)(1x2 T and s =1 [see(8),p.729].

The denominator of the integrand, expressed in z factors, is
z-DE*+4) =E-1)(z-2i)(z+2i)=0.
This gives singularities of z = 1, 2i, —2i, respectively. The pole at z = 2i lies in the upper
half-plane (defined in Sec. 13.3 on p. 619), while the pole at z = 1 lies on the contour. Because of
the pole on the contour, we need to find the principal value by (14) in Theorem 1 on pp. 731-2 rather

than using (10) on p. 729. (The simple pole z = —2i lies in the lower half-plane and, thus, is not
wanted.)

Sec. 16.4 Prob. 21. Fourier integral. Only the poles at z = 1 and 2i that lie
in the upper half-plane (shaded area) are used in the residue integration

We compute the residues

[ (s=1)
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as discussed on p. 729, and in Example 3. Using (4), p. 721, we get

iz __ ; iz _ p(Z)
Res J@em =R 8¢ = [a/(z)Ll

where
p(z) = e'%; g2)=Gz-D)E?+4) =22 —22 44z — 4 q'(z) =322 -2z + 4.
Hence

Res f(z)e'” = r() = ¢ = e—i
z=1 g() 3-2+4 5°

Now by (5), p. 634, in Sec. 13.6 (“Euler’s formula in the complex™),

e’ =cosl +isinl

so that
¢ D lcost4isint) = Leosl+ilsint
s = 3 (cos isinl) = zcos izsinl.
Hence
, 1 1 1
Re {1}3 f(z)e‘z} = Re {5 cos 1+ igsin 1} = COSS
Also
: p(2)
Res f(z)e'* = [ i|
z=2i q/(Z) z=2i
oi2i

©3(20)2-2Qi)+ 4

8 —4i

e 3(—8+4i)

82442

_ —8e™? +4de7?

B 80

e e?

10 20
Hence

Using (14), p. 732, the solution to the desired real Fourier integral (with s = 0) is

o [ b = e g ] o Dre g s

cosl _e™2 /e Y
=7 —2—— | = < (cos1—e7?) = 0.254448.
5 10 5
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Note that we wrote pr.v., that is, Cauchy principal value (p. 730) on account of the pole on the
contour (x-axis) and the behavior of the integrand.

25. Improper integrals. Poles on the real axis. We use (14) and the approach of Example 4, p. 732.
The denominator of the integrand is

x3—x =x(x2—1) =x(x—1D(x+1).
Considering this in the complex domain, we have
(A) P —z=zz-D(E+1)

so that there are singularities at z = 0, 1, —1.
Since the numerator is x 4+ 5 and in the complex domain z 4 5, we see that z 4 5 is not zero for
z = 0,1, —1. Hence by Theorem 4 of Sec. 16.2 on p. 717,
z+4+5
3 _

f2) =

has three simple poles at 0, 1, —1.

We compute the residues as in Sec. 16.3, by using (4), p. 721,
p(z) =z +5; qg(z) =23 -z so that q'(z) =322 —1.

Henceatz =0

0 _ 5
Res /)=o) T3 0221~ >
Atz =1
_p 6
Res/G) =y T3-1° %
Finally atz = —1
Cp=D) 145 4
R TG = 0 T3 -1 272

We are ready to use (14), p. 732. Note that there are no poles in the upper half-plane as (A) does
not contain factors with nonzero imaginary parts. This means that the first summation in (14) is
zero. Hence

o0
5
pr.v./ Xt dx =i (-54+34+2)=7mi-0=0.

3
00 X3 —X



Chap. 17 Conformal Mapping

We shift gears and introduce a third approach to problem solving in complex analysis. Recall that so far
we covered two approaches of complex analysis. The first method concerned evaluating complex
integrals by Cauchy’s integral formula (Sec. 14.3, p. 660 of the textbook and p. 291 in this Manual).
Specific background material needed was Cauchy’s integral theorem (Sec. 14.2) and, in general, Chaps. 13
and 14. The second method dealt with residue integration, which we applied to both complex integrals
in Sec. 16.3 (p. 719 in the textbook and p. 291 in this Manual) and real integrals in Sec. 16.4 (p. 725,
p. 326 in this Manual). The background material was general power series, Taylor series (Chap. 15), and,
most importantly, Laurent series which admitted negative powers (Sec. 16.1, p. 708) and thus lead to the
study of poles (Sec. 16.2, p. 715).

The new method is a geometric approach to complex analysis and involves the use of conformal map-
pings. We need to explain two terms: (a) mapping and (b) conformal. For (a), recall from p. 621 in Sec. 13.3
that any complex function f(z), where z = x + iy is a complex variable, can be written in the form

(D w= f(z) =ux,y)+iv(x,y) (see also p. 737 in Sec. 17.1).

We want to study the geometry of complex functions f(z) and consider (1).

In basic (real) calculus we graphed continuous real functions y = f(x) of a real variable x as curves in
the Cartesian xy-plane. This required one (real) plane. If you look at (1), you may notice that we need to
represent geometrically both the variable z and the variable w as points in the complex plane. The idea is
to use two separate complex planes for the two variables: one for the z-plane and one for the w-plane.
And this is indeed what we shall do. So if we graph the points z = x + iy in the z-plane (as we have done
many times in Chap. 13) and, in addition, graph the corresponding w = u + iv (points obtained from
plugging in z into f') in the w-plane (with uv-axes), then the function w = f(z) defines a correspondence
(mapping) between the points of these two planes (for details, see p. 737). In practice, the graphs are
usually not obtained pointwise, as suggested by the definition, but from mappings of sectors, rays, lines,
circles, etc.

We don’t just take any function f(z) but we prefer analytic functions. In comes the concept of (b)
conformality. The mapping (1) is conformal if it preserves angles between oriented curves both in
magnitude as well as in sense. Theorem 1, on p. 738 in Sec. 17.1, links the concepts of analyticity with
conformality: An analytic function w = f(z) is conformal except at points z¢ (critical points) where its
derivative f”(z¢) = 0.

The rest of the chapter discusses important conformal mappings and creates their graphs. Sections 17.1
(p. 737) and 17.4 (p. 750) examine conformal mappings of the major analytic functions from Chap. 13.
Sections 17.3 (p. 746) and 17.4 deal with the novel linear fractional transformation, a transformation that
is a fraction (see p. 746). The chapter concludes with Riemann surfaces, which allow multivalued relations
of Sec. 13.7 (p. 636) to become single-valued and hence functions in the usual sense. We will see the
astonishing versatility of conformal mapping in Chapter 18 where we apply it to practical problems in
potential theory.

You might have to allocate more study time for this chapter than you did for Chaps. 15 and 16.
You should study this chapter diligently so that you will be well prepared for the applications in Chap. 18.

As background material for Chap. 17 you should remember Chap. 13, including how to graph complex
numbers (Sec. 13.1, p. 608), polar form of complex numbers (Sec. 13.2, p. 613), complex functions
(pp- 620-621), e* (Sec. 13.5, p. 630), Euler’s formula (5), p. 634, sin z, cos z, sinh z, cosh z, and their
various formulas (Sec. 13.6, p. 633), and the multivalued relations of Sec. 13.7, p. 636 (for optional
Sec. 17.5). Furthermore, you should know how to find roots of polynomials and know how to
algebraically manipulate fractions (in Secs. 17.2 and 17.3).



Chap. 17 Conformal Mapping 333

Sec. 17.1 Geometry of Analytic Functions: Conformal Mapping

We discussed mappings and conformal mappings in detail in the opening to Chap. 17 of this Manual.
Related material in the textbook is: mapping (1), p. 737, and illustrated by Example 1; conformal, p. 738;
conformality and analyticity in Theorem 1, p. 738. The section continues with four more examples of
conformal mappings and their graphs. They are w = z" (Example 2, p. 739), w = z 4 1/z (Joukowski
airfoil, Example 3, pp. 739-740), w = e¢* (Example 4, p. 740), and w = Ln z (Example 5, p. 741). The
last topic is the magnification ratio, which is illustrated in Prob. 33, p. 742.

In the examples in the text and the exercises, we consider how sectors, rays, lines, circles, etc. are
mapped from the z-plane onto the w-plane by the specific given mapping. We use polar coordinates
and Cartesian coordinates. Since there is no general rule that fits all problems, you have to look over,
understand, and remember the specific mappings discussed in the examples in the text and supplemented
by those from the problem sets. To fully understand specific mappings, make graphs or sketches.

Finally you may want to build a table of conformal mappings:

Mapping Region to be Mapped Image of Region Reference
w=2z" Sector 0 < 6 < il Upper half plane v > 0 Example 2, p. 739
n
Graph in z-plane Graph in w-plane

Put in more mappings and graphs or sketches. The table does not have to be complete, it is just to help
you remember the most important examples for exams and for solving problems.

Ilustration of mapping. Turn to p. 621 of Sec. 13.3 and look at Example 1. Note that this example
defines a mapping w = f(z) = z? + 3z. It then shows how the point zy = 1 + 3i (from the z-plane) is
being mapped onto wg = f(zo) = f(1+3i) = (1 +3i)>+3(1+3i)=1+6i +9i2+3+9i =
—5 + 157 (of the w-plane). A second such example is Example 2, p. 621.

More details on Example 1, p. 737. Turn to p. 737 and take a look at the example and Fig. 738. We
remember that the function f(z) = z?2 is analytic (see pp. 622—-624 of Sec. 13.3, Example 1, p. 627 of
Sec. 13.4). The mapping of this function is

w= f(z) =z%
It has a critical point where the derivative of its underlying function f is zero, that is, where
f'(z) =0 here f(z)=(z*)'=2z=0 hence z=0.
Thus the critical point is at z = 0. By Theorem 1, p. 738, f(z) is conformal except at z = 0. Indeed, at

z = 0 conformality is violated in that the angles are doubled, as clearly shown in Fig. 378, p. 737. The
same reasoning is used in Example 2, p. 739.
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Problem Set 17.1. Page 741

3. Mapping. To obtain a figure similar to Fig. 378, p. 737, we follow Example 1 on that page. Using
polar forms [see (6), p. 631 in Sec. 13.5]

z = re'? and w = Re'?

we have, under the given mapping w = z3,

Re'® =w = f(z) = f(re') = (re'®)> = re’*.
We compare the moduli and arguments (for definition, see p. 613) and get

R=r? and ¢ = 36.
Hence circles r = ry are mapped onto circles R = rJ and rays § = 6 are mapped onto rays ¢ =
36p. Note that the resulting circle R = rg is a circle bigger than r = ry when ro > 1 and a smaller
one when ry < 1. Furthermore, the process of mapping a ray 8 = 6, onto a ray ¢ = 36, corresponds
to a rotation.
We are ready to draw the desired figure and consider the region

2
1<r<13 with zf@f—n.
9 9
It gets mapped onto the region 13 < R < (1.3)3 with 3-7/9 < ¢ < 3-27/9. This simplifies to
. b4 2
1<R<2.197 with Efqﬁf?.

Sec.17.1 Prob. 3. Given region and its image under the mapping w = z>

7. Mapping of curves. Rotation. First we want to show that the given mapping w = iz is indeed a
rotation. To do this, we express z in polar coordinates [by (6), p. 631], that is,

(A) z =re'? where r>0.
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11.

Then we obtain the image of (A) under the given mapping by substituting (A) directly into the
mapping and simplifying:

w=f(z) = f(re')

= iZ|z=rei‘9

— oi7/2,,i0 [using i = ™2 by (8), p. 631]
— rei®+n/2)

— rel? where 6=0+m/2.

This shows that this mapping, w = iz, is indeed a rotation about 0 through an angle of 7 /2 in the
positive sense, that is, in a counterclockwise direction.

We want to determine the images of x = 1, 2, 3, 4, and so we consider the more general
problem of determining the image of x = ¢, where c is a constant. Then for x = ¢, z becomes

z=x+iy=c+iy

so that under the mapping

(B) w:f(z)ziZ|Z=C+,-y=i(c+iy)=ic+i2y=—y+ic.
This means that the image of points on a line x = ¢ is w = —y + ic. Thus x = 1 is mapped onto
w=-—-y-+i;x=2ontow = —y + 2i, etc. Furthermore, z = x = ¢ on the real axis and is

mapped by (B) onto the imaginary axis w = ic. So z = x = 1 is mapped onto w = i, and
z = x = 2 is mapped onto w = 2i, etc.
Similar steps for horizontal lines y = k = const give us

z=x+1ik so that w=i(x+ik)=—k+ix.

Hence y = 1 is mapped onto w = —1 + ix, and y = 2 onto w = —2 + ix. (Do you see a
counterclockwise rotation by 7z /2?). Furthermore, z = y = k is mapped onto w = —k and
z=y=1ontow = —1;z =y = 2 onto w = —2. Complete the problem by sketching or graphing
the desired images.

Mapping of regions. To examine the given mapping, w = z2, we express z in polar coordinates,
that is, z = re’? and substitute it into the mapping

Rei¢ —w = f(Z) — f(reie) — 22’2=rei9 — (rei9)2 — r2(ei9)2 — r2ei20‘
This shows that the w = z2 doubles angles at z = 0 and that it squares the moduli. Hence for our
problem, under the given mapping,
Tog<” becomes _E<¢<E
8 8 4 4
or equivalently (since 6 = Arg z and ¢ = Arg w)

—% <Argz < % becomes — % <Argw < % [for definition of Arg, see (5), p. 614].
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Furthermore, r = % maps onto R = i. Since

|z| =r [by (3), p. 613 in Sec. 13.2]
we get
which becomes |lw| < %,

z| < 3.

which corresponds to the answer on p. A41 in Appendix 2 of the textbook.

Together we obtain the figures below.

Sec. 17.1 Prob. 11. Given region and its image under the mapping w = f(z) = z>

15. Mapping of regions. The given region (see p. 619 in Sec. 13.3)

1
— < 1
73l =3

N[ —=

The corresponding circle can be expressed as

Written out
W ox4lpyr=l
and rearranged is
(@4 —xt b=t
Subtract i from both sides of the equation and get
(x> +y*)—x=0.

But

x*+y?=z=zz  [by(3),p.6130f Sec. 13.2].

is a closed circular disk of radius % with center at x = 1
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Furthermore,

z4+z
7

Substituting these last two relations into our equation yields

X =

_ z4z

) 7z — =0.

Now we are ready to consider the given mapping, w = 1/z, so that z = 1/w and obtain

1 1
ZE—Z+Z: 11_54—5
2 w w 2
w+
_ 1 S
w w 2

=-—(2-w-
2ww ( v w)
11 , . .. —
= 57(2 —[u—iv]—[u—+iv]) [by (1), p. 737 and definition of w]
w
11
w w
=0 [from the Lh.s of (*)].

For the last equality to hold, we see that
2-2u=0 so that u=1.

This shows that, for the given mapping, the circle maps onto u = 1.
The center of the circle (%, 0) maps onto

=2=u++iv so that u=72.

fO=1| =

z=

(S
N[ =

This is > 1 so that the inside of the circle maps to u > 1.
17. Mapping of regions. Exponential function. We take the exponents of
—Ln2 <x < Ln4, which is equivalent to Ln (2_1) <x < Ln4
and, because the logarithm Ln x is monotone increasing with x, we obtain

3 <e" <4
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21.

33.

Now
e =|ef|=|w] [by (10) in Sec. 13.5, p. 631].
Hence the given region gets mapped onto

<lw|=<4

N[—=

Failure of conformality. Cubic polynomial. The general cubic polynomial (CP) is
(CP) a3z3 +0222+a12+(10.

Conformality fails at the critical points. These are the points at which the derivative of the cubic
polynomial is zero. We differentiate (CP) and set the derivative to zero:

(a3z° + az? + a1z + ag) = 3azz*> + 2a,z +a, = 0.

We factor by the well-known quadratic formula for a general second-order polynomial
az? + bz + ¢ = 0 and obtain

—b £ Vb% —dac —2a, + \/4a2 —4-3as-a; _ —ay £ a3 —3-a3-a

2a 2- 3613 3613

21,2 =

Thus the mapping, w = f (z), is not conformal if f’ (z) = 0. This happens when

—a, a§—3-a3~a1

3613

Remark. You may want to verify that our answer corresponds to the answer on p. A41 in
Appendix 2 of the textbook. Set

a3=1, a, = da, Cl]zb, dg = C.

Note that we can set a; = 1 in (CP) without loss of generality as we can always divide the cubic
polynomial by a3 if 0 < |az| # 1.

Magnification ratio. By (4), p. 741, we need
| (€)' | =le"|=¢*  (bySec. 13.5, p. 630).
Hence M = 1 when x = 0, which is at every point on the y-axis.
Also, M < 1 everywhere in the left half-plane because e* < 1 when x < 0, and M > 1

everywhere in the right half-plane.
By (5), p. 741, we show that the Jacobian is

T=f O =) P =P = (%) = .

Confirm this by using partial derivatives in (5).
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Sec. 17.2 Linear Fractional Transformations. (Mobius Transformations)

This new function on p. 473

b
(1) LFT w=2" (where ad — be # 0)
cz+d

is useful in modeling and solving boundary value problems in potential theory [as in Example 2 of
Sec. 18.2, where the first function on p. 765, of the textbook, is a linear fractional transformation (LFT)
(1) witha=b=d =1and ¢ = —1].

LFTs are versatile because—with different constants—LFTs can model translations, rotations, linear
transformations, and inversions of circles as shown in (3), p. 743. They also have attractive properties
(Theorem 1, p. 744). Problem 3 (in a matrix setting) and Prob. 5 (in a general setting) explore the
relationship between LFT (1) and its inverse (4), p. 745. Fixed points are defined on p. 745 and illustrated
in Probs. 13 and 17.

Problem Set 17.2. Page 745

3. Matrices. a. Using 2 x 2 matrices, prove that the coefficient matrices of (1), p. 743, and (4), p. 745,
are inverses of each other, provided that

ad —bc = 1.

Solution. We start with

az+b

1 =
M w cz+d

(where ad — bc # 0),

and note that its coefficient matrix is

a b
(M1) A= [c d].

Using formula (4*) in Sec. 7.8 on p. 304, we have that the inverse of matrix A is

1 _
(M2) Al = Tl A [ f 2] , (wheredet A = ad — bc).
. _

We are given that the inverse mapping of (1) is

dw—>b
(4) 7 = aw =0
—cw +a
so that its coefficient matrix is
d —b
M3) B = [_C ai| .

Looking at (M2) and (M3) we see that if the only way for A~! = B is for

[ 1 B
det A ad —bc

1, that is, ad —bc = 1.



340

Complex Analysis Part D

Conversely, if ad — bc = 1, then

1 1 1
= =— =1 that A '=1.-B=B by (M2), (M3)].
det A ad —be 1 50 tha [by (M2), (M3)]

This proves a.
b. The composition of LFTs corresponds to the multiplication of coefficient matrices.
Hint: Start by defining two general LFTs of the form (1) that are different from each other.

Inverse. a. Derive (4), p. 745, from (1), p. 743.
We start with

b
(D) w = az—i—l:d (where ad — bc # 0)
cz

and multiply both sides of (1) by ¢z + d, thereby obtaining
(cz+d)yw=az+b.
Next we group the z-terms together on the left and the other terms on the right:
czw—az=b—dw
so that
(A) z(cw—a) =b—dw.
We divide both sides of (A) by (cw — a) and get

_b—dw

(A" z .
cCWw—da

This is not quite (4) yet. To obtain (4), we multiply (A’) by :—i (which we can always do) and get

_—(b—-dw) —b+dw dw->b
- —(cw—a) —cw4+a —cwHa

But this is precisely (4)! (Note that the result is determined only up to a common factor in the
numerator and the denominator).

b. Derive (1) from (4).
This follows the same approach as in a, this time starting with (4) and deriving (1). For practice you
should fill in the steps.

Inverse mapping. The given mapping is a linear fractional transformation. Using (1), p. 743, we
have

i 0-z+1i az+b
w = = =
2z — 1 2z — 1 cz+d

so that, by comparison,



Chap. 17 Conformal Mapping 341

We now use (4), p. 745, with the values of a, b, ¢, d just determined and get that the inverse
mapping of (1) is

dw—>b _—l-w—i_—w—i
—cw+a -2-w+0 2w’

z=z(w) =
This compares with the answer in the textbook on p. A41 since

2w —Qw) 2w

—w—i —(w+i) w+i

To check that our answer is correct, we solve z(w) for w and have

—w—1

and hence z(-2w) = —w — i,
—2w

z =

or
2wz = —w —1I.
Adding w gives us
2wz +w=—i so that w(=2z+1) =—i.

We solve the last equation for w and then factor out a minus sign both in the numerator and
denominator to get

—i —() i
w = = = .
—-2z4+1 —-Qz—-1) 2z—-1

The last fraction is precisely the given mapping with which we started, which validates our answer.

13. Fixed points. The fixed points of the mapping are those points z that are mapped onto themselves
as explained on p. 475. This means for our given mapping we consider

from given

mapping
——

16z° =w = f(z) = z.
—_—

by definition
of fixed point

Hence our task is to solve
16z =z  orequivalently 16z°—z=0  sothat z(l6z*—1)=0.
The first root (“fixed point”) is immediate, that is, . We then have to solve
(B) 16z*—1=0.
For the next fixed point, from basic elementary algebra, we use that

(©) x> —a?=(x—a)(x +a).
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17.

In (B) we set
16z = (4z)> =¢*  toobtain  (*>—1=0 and (Z*—1)(@E*+1)=0 [by (O]
Written out we have
(D) (422 —1) (42> + 1) = 0.
For the first factor in (D) we use (C) again and, setting to zero, we obtain
(422 -1)=Qz—-1)(Q2z—-1)=0

so that two more fixed points are

2z—1=0 giving z = % and similarly z = —% .

Considering the second factor in (D)

1 1 V-1 ]

(4z24+1)=0 gives z’=-—- and z=Z4 - =" = 4+

4 4 V4

This means we have two more fixed points
_ 1 _ _1:
z =5 and z=—5i|.

We have found five fixed points, and, since a quintic polynomial has five roots (not necessarily
distinct), we know we have found all fixed points of w.

Remark. We wanted to show how to solve this problem step by step. However, we could have
solved the problem more elegantly by factoring the given polynomial immediately in three steps:

1625—222(1624—1)22(422—1)(422+1)=Z(22—1)(2Z+1)(22+i)(22—i)IO.

Another way is to solve the problem in polar coordinates with (15), p. 617 (whose usage is illustrated
in Prob. 21 of Sec. 13.2 on p. 264, in this Manual).

Linear fractional transformations (LFTs) with fixed points. In general, fixed points of
mappings w = f(z) are defined by

(E) w= f(z) =z.
LFTs are given by (1), p. 743,

az +b
cz+d’

(1) w =

Taking (E) and (1) together gives the starting point of the general problem of finding fixed points for
LFTs, that is,

az+b .
cz+d

Z.
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This corresponds to (5), p. 745. We obtain

az+b
cz+d

z=0 so that az+b—z(cz+d)=0.

The last equation can be written as
(F) cz’4+d—-a)z—b=0 [see formula in (5), p. 745].

For our problem, we have to find all LFTs with fixed point z = 0. This means that (F) must
have a root z = 0. We have from (F) that

(F*) z(cz+d—a)=b

and, with the desired fixed point, makes the left-hand side (F*) equal to O so that the right-hand side
of (F*) must be 0, hence

b=0.
Substitute this into (1) gives the answer

az+b_az+0_ az
cz+d cz+d cz+d

G) w =

To check our answer, let us find the fixed points of (G). We have

az
cz+d

=z so that az =z(cz 4+ d).

This gives
z(cz+d—a)=0

which clearly has z = 0 as one of its roots (“fixed point™).

Sec. 17.3 Special Linear Fractional Transformations

The important formula is (2), p. 746 (also stated in Prob. 5 below). It shows that by showing how three
points zy, z,, z3 are mapped onto w;, w,, w3 we can derive an LFT in the form (1) of Sec. 17.2. In the
textbook, we give six examples of LFTs that are useful in Chap. 18. Note that we allow points to take on
the value of oo (infinity), see Examples 2, 3, and 4 on p. 748 and Probs. 5 and 13. Moreover, the
approach of Sec. 17.3, as detailed in Theorem 1, p. 746, assures us that we obtain a unique transformation.

Remark on standard domain. By “standard domains,” on p. 747, we mean domains that occur frequently
in applications, either directly or after some conformal mapping to another given domain. For instance,
this happens in connection with boundary value problems for PDEs in two space variables. The term is not
a technical term.

Problem Set 17.3. Page 750

3. Fixed points. To show that a transformation and its inverse have the same fixed points we proceed
as follows. If a function w = f(z) maps z; onto wy, we have w; = f(z1), and, by definition of the
inverse f ~!, we also have z; = f ~!(w;). Now for a fixed point z = w = z, we have z; = f(z;),
hence z; = f ~1(z;), as claimed.



344 Complex Analysis Part D

5. Filling in the details of Example 2, p. 748, by formula (2), p. 746. We want to derive the
mapping in Example 2, p. 748, from (2), p. 746. As required in Example 2, we set

z1 =0,z = 1,2z3 = o0; w; =—1,w, =—i,w; =1
in
(2) w—w; Wy — W3 Z—Z1 Zp—Z3
wW—w; W2 — W, Z—2Zy Zp—2Z,
and get
w+1 —i—1 z—0 1—-00
(A) = : .

w—1 —i+1 z—o00 1-0
On the left-hand side, we can simplify by (7), p. 610, of Sec. 13.1, and obtain
—i—1 —-1—-i —=1—-i 1+i —-1-2i+1 =2i

= = = = —i.

i1l 11— 1—i 14 12 4+ 12 2

On the right-hand side, as indicated by Theorem 1, p. 746, we replace

1 -0
zZ — 00
by 1. Together we obtain, from (A),
w+1 z—0
i) = 1
w1 V=120
so that
w4+ 1
=
w—1
This gives us the intermediate result
w+ 1 z .
= —F =1Z.
w—1 —i

Note that we used 1/i = —i (by Prob. 1, p. 612, and solved on p. 258 in this Manual).
We solve for w and get

w+1=iz(w-1); w4+ 1=izw—iz; w—izw=—iz—1; w(l—iz)=—iz—1,
so that
—iz—1 %1_1 z—_%. Z+% z—1i
_—iz—kl_%;rl_z%—}l_Z—ll oz 40’

or, alternatively,

—iz—1 i(—iz—1)  z—i

iz 1 i(—iz+ 1) z4i]

both of which lead to the desired result.
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13.

17.

LFT for given points. Our task is to determine which LFT maps 0, 1, oo into oo, 1, 0.
First solution by Theorem 1, p. 746. By (2), p. 746, with

z1=0,2z, = 1,23 = o0; w; =00, Wy =1, w3 =0

we have

w—oo 1—-0 z—0 1—o00
(B) : _ . .
w—0 1—00 z—oo 1-0

As required by Theorem 1, we have to replace, on the left-hand side,

w — 00
by 1
1—-00
and also, on the right-hand side,
1—
by 1
Z—00
This simplifies (B)
1-0 z—0 z
l.—— = 1 so that — ==z
w—0 1-0 w
Hence
1
w=—
z
is the desired LFT.

Second solution by inspection. We know that
z > w= f(2) [read z gets mapped onto w = f(z)]

and here

0 oo,
1—1,
oo — 0.

Looking at how these three points are mapped, we would conjecture that w = 1/z and see that this
mapping does fulfill the three requirements.

Mapping of a disk onto a disk. We have to find an LFT that maps |z| < 1 onto |w| < 1 so that
z =1/2 is mapped onto w = 0. From p. 619, we know that |z| < 1 and |w| < 1 represent disks,
which leads us to Example 4, pp. 748-749. We set
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in (3), p. 749, and obtain
Z—12Zp Z—% 227_’ 2z —1 2 2z —1i
w = = - = - = . = .
cz—1 Fz-1 === 2 —iz—=2 —iz-2

19.

Complete the answer by sketching the images of the lines x = const and y = const.

Mapping of an angular region onto a unit disk. Our task is to find an analytic function,

w = f(z), that maps the region 0 < arg z < 7/4 onto the unit disk | w | < 1. We follow Example 6,
p- 749, which combines a linear fractional transformation with another transformation. We know,
from Example 2, p. 739 of Sec. 17.1, that ¢ = z* maps the given angular region 0 < argz < 7 /4
onto the upper ¢-half-plane. (Make a sketch, similar to Fig. 382, p. 739.) (Note that the
transformation t = ¢® would map the given region onto the full z-plane, but this would of no help in
obtaining the desired unit disk in the next step.)

Next we use (2) in Theorem 1, p. 746, to map that 7-half-plane onto the unit disk |w | < 1 in the
w-plane. We note that this is the inverse problem of the problem solved in Example 3 on p. 748 of
the text.

Clearly, the real ¢-axis (boundary of the half-plane) must be mapped onto the unit circle

| w| = 1. Since no specific points on the real #-axis and their images on the unit circle |w | = 1 are
prescribed, we can obtain infinitely many solutions (mapping functions).
For instance, if we map t; = —1,¢, = 0,13 = lonto w; = —1, w, = —i, w3 =1,

respectively—a rather natural choice under which —1 and 1 are fixed points—we obtain, with these
values inserted into (2) in modified form (2%*), that is, inserted into

w—w; Wy — W3 t—1t th—13

W—w, Wy—w, [—1t; lh—t
equation (C):

wH+l —i—1 t+1 0-1 1+1 —t—1

R — . = (=1 = )
w—1 —i+1 t—1 041 t—1 t—1

©
We want to solve (C) for w. Cross-multiplication and equating leads to
w+DH=i—-Dt=-1)=w-=1D(—i +1)(—-t-1).

This gives us

w—i—-Det-D+Hi—-Dt-D=w-"+1)(—t—-1)—(—i+1)(-t-1)
and

w=i—-DHt—-—D)—w—=i+D—t-1D)=—(—i—-Dt—-1)—(—i +D(-t—1).
We get

w(—it+i—t+1—it—i+t+1)=it—i+t—1—it—i+t+1,

which simplifies to

w(=2it +2) = =2i + 2t and 2w(—it + 1) = 2(—i +1).
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Solving for w gives us

-+t r—i

D - = .
D) T 1T S+

From above we know that the mapping ¢ = z*, which substituted into (D). gives us

t—i ozt
—it+1  —izv4 1

(E) w =

which is the answer given on p. A42. Note that the mapping defined by (E) maps t =i onto w = 0,
the center of the disk.

Sec. 17.3 Prob.19. :z-,t-, and w-planes and regions for the given LFT

Sec. 17.4 Conformal Mapping by Other Functions

We continue our discussion of conformal mappings of the basic analytic functions (from Chap. 13) that
we started in Sec. 17.1. It includes w = sin z (pp. 750-751, Prob. 11), w = cos z (p. 752, Prob. 21),

w = sinh z and w = cosh z (p. 752), and w = tan z (pp. 752-753). Take your time to study the examples,
as they are quite tricky.

We expand the concept of transformation by introducing the composition of transformations (see Fig.
394, p. 753, three transformations). It allows us to break a more difficult conformal mapping problem into
two or three intermediate conformal mapping problems—one following the other. (Aside: We encountered
this concept before, but in a different setting, that is, in Sec. 7.9, Composition of Linear Transformations,
pp. 316317 of the textbook, as the more theoretically inclined reader may note.)
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Problem Set 17.4. Page 754
3. Mapping w = e”. The given region to be mapped by w = e is a (solid)
rectangle R defined by —

<x < and —n<y<m.

N[—=

1
2
Since

|lw|=|e’|=e*  [by(10), p. 631 in Sec. 13.5],

we have that the inequality

—<x< % implies that e V2 =0.607 < |w| < el/? = 1.649.

=

This is an annulus in the w-plane with center 0. The inequality

T <y=nm
gives no further restriction, since y ranges between —m and 7. Indeed, the side x = —% of Ris
mapped onto the circle e~'/2 in the w-plane and the side x = 1 onto the circle of radius e!/2. The

—-1/2 1/2

images of the two horizontal sides of R lie on the real w-axis, extending from —e to —e'/“ and

coinciding.

Remark. Take another look at Example 4 in Sec. 17.1 on p. 740 to see how other rectangles are
mapped by the complex exponential function.

Sec.17.4 Prob. 3. Region R and its image

11. Mapping w = sinz. The region to be mapped is
rectangle R givenby 0 <x < % and O<y<?2.

We use the approach of pp. 750-751 of the textbook, which discusses mapping by the complex sine
function. We pay attention to Fig. 391 on p. 751. We use

) w = sinz = sinx cosh y 4+ i cos x sinh y [p. 750 or (6b), p. 634, in Sec. 13.6].
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Since

v .
O<x<§ we have sinx >0

and, because
coshy > 0, we obtain u = sinh x cosh y > 0.
This means that the entire image of R lies in the right half-plane of the w-plane. The
originz =0 maps onto the origin w = 0.

On the bottom edge of the rectangle (z4 = 0to zp = 7/2)

w = sinx cosh 0 4 cos x sinh 0 = sin x
so it goes from w = 0 to 1. On the vertical right edge (zg = x = n/2toz¢ = /2 + 2i)

w =sinnw/2coshy + i cosm/2sinh y = cosh y

so it is mapped from

w=1 to w = cosh 2 & 3.76.

The upper horizontal side y = 2, /2 > x > 0 is mapped onto the upper right part of the ellipse

2 2

u n v
cosh?2 ~ sinh?2

=1 (u > 0), (v <0).
Finally, on the left edge of R (from zp = 0+ 2i to z4 = 0),
w = sin0cosh y + i cosOsinh y =i sinh y,
so it is mapped into the v-axis u = 0 from i sinh 2 to 0. Note that, since the region to be mapped

consists of the interior of a rectangle but not its boundary, the graphs also consist of the interior of
the regions without the boundary.

Sec. 17.4 Prob. 11. Rectangle and its image under w = sin z
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21.

Mapping w = cos z. We note that the rectangle to be mapped is the same as in Prob. 11. We can
solve this problem in two ways.

Method 1. Expressing cosine in terms of sine. We relate the present problem to Prob. 11 by using
cosz = sin(z + %n).
We set
t=z+ %n.

Then the image of the given rectangle [x in (0, 7/2), y in (0, 2)] in the ¢-plane is bounded by Re ¢
in (37.x + 3m) or (37, 7). and Im 7 in (0,2), i.e. shifted 7r/2 to the right. Now

w = sint = sin (x + %n) coshy + i cos (x + %n) sinh y.

Now proceed as in Prob. 11.

Method 2. Direct solution. To solve directly, we recall that
w = cosz = cosx cosh y —isinxsinhy

and use z4, zg, z¢, and zp as the four corners of the rectangle as in Prob. 11. Now,

Z4 maps to  cos0cosh0 —isin0sinh0 =1,

ZB maps to  cos % cosh 0 — i sin % sinh 0 = 0,

zZc maps to  cos % cosh2 — i sin % sinh2 = —i sinh 2,
Zp maps to cos0cosh2y — i sin0sinh 2 = cosh 2.

On the bottom edge of the rectangle (z4 = 0to zp = 7/2)
w = cosx cosh0 —isinxsinh0 = cosx soitgoesfrom w =1to0.
On the vertical right edge (zp = x = n/2to z¢ = /2 + 2i)
w = cos % cosh y —i sin % sinhy = —isinhy soitis mapped from w = 0tow = —i sinh?2.

The upper horizontal side y = 2, 7/2 > x > 0 is mapped onto the lower right part of the ellipse:

2 2

u L v
cosh?2  sinh?2

=1 (u>0).

Finally, on the left edge of R (from zp = 0 + 2i to z4 = 0)
w = cos0cosh y —i sin0sinh y = cosh y,

so it is mapped into the v-axis ¥ = 0 from cosh 2 to 0.
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As in Prob. 11, our solution consists only of the interior of the regions depicted.

Sec.17.4 Prob. 20. Given region in the z-plane and its images in the ¢- and
w-planes for the mapping of w = cosz

Sec. 17.5 Riemann Surfaces. Optional
Problem Set 17.5. Page 756

Riemann surfaces (Fig. 395, p. 755) contain an ingenious idea that allows multivalued relations, such as
w = 4/z and w = In z (defined in Sec. 13.7, pp. 636-640) to become single-valued. The Riemann
surfaces (see Fig. 395 on p. 755) consist of several sheets that are connected at certain points (“branch
points”). On these sheets, the multivalued relations become single-valued. Thus, for the complex square
root being double-valued, the Riemann surface needs two sheets with branch point 0.

1. Square root. We are given that z moves from z = % twice around the circle |z| = % and want to

know what w = 4/z does.
We use polar coordinates. We set

z =re'? [by (6), p. 631 in Sec. 13.5].
On the given circle,
lz| =r=1% [see p. 619 and (3), p. 613],

so that we actually have

(A) z = Letf,
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Hence the given mapping

!
S

\1/2
e'?) [by (A)].

Il
/N
A=

_ % 0i0/2
Since z moves twice around the circle |z| = 1,
0 increases by 22w = 4.
Hence
. 4r
— increases by -5 = 2.

This means that w goes once around the circle |w| =
the w-plane.

%, that is, the circle of radius % centered at 0 in



Chap. 18 Complex Analysis and Potential Theory

We recall that potential theory is the area that deals with finding solutions (that have continuous second
partial derivatives)—so-called harmonic functions—to Laplace’s equation. The question that arises is how
do we apply complex analysis and conformal mapping to potential theory. First, the main idea which links
potential theory to complex analysis is to associate with the real potential ® in the two—dimensional
Laplace’s equation

V20 = ®,, + @, =0
a complex potential F
2 F(z) = ®(x, y) +i V(x, y).

This idea is so powerful because (2) allows us to model problems in distinct areas such as in electrostatic
fields (Secs. 18.1, p. 759, 18.2, p. 763, 18.5, p. 777), heat conduction (Sec. 18.3, p. 767), and fluid flow
(Sec. 18.4, p. 771). The main adjustment needed, in each different area, is the interpretation of ® and W
in (2), specifically the meaning of ® = const and its associated conjugate potential ¥ = const. In
electrostatic fields, ® = const are the electrostatic equipotential lines and ¥ = const are the lines of
electrical force—the two types of lines intersecting at right angles. For heat flow, they are isotherms and
heat flow lines, respectively. And finally, for fluid flow, they are equipotential lines and streamlines.

Second, we can apply conformal mapping to potential theory because Theorem 1, p. 763 in Sec. 18.2,
asserts “closure” of harmonic functions under conformal mapping in the sense that harmonic functions
remain harmonic under conformal mapping.

Potential theory is arguably the most important reason for the importance of complex analysis in
applied mathematics. Here, in Chap. 18, the third approach to solving problems in complex analysis—the
geometric approach of conformal mapping applied to solving boundary value problems in
two—dimensional potential theory—comes to full fruition.

As background, it is very important that you remember conformal mapping of basic analytic
functions (power function, exponential function in Sec. 17.1, p. 737, trigonometric and hyperbolic
functions in Sec. 17.4, p. 750), and linear fractional transformations [(1), p. 743, and (2), p. 746]. For
Sec. 18.1, you may also want to review Laplace’s equation and Coulomb’s law (pp. 400-401 in Sec. 9.7),
for Sec. 18.5, Cauchy’s integral formula (Theorem 1, p. 660 in Sec. 14.3), and the basics of how to
construct Fourier series (see pp. 476479, pp. 486—487 in Secs. 11.1 and 11.2, respectively).

The chapter ends with a brief review of complex analysis in part D on p. 371 of this Manual.

Sec. 18.1 Electrostatic Fields

We know from electrostatics that the force of attraction between two particles of opposite or the same
charge is governed by Coulomb’s law (12) in Sec. 9.7, p. 401. Furthermore, this force is the gradient of a
function ® known as the electrostatic potential. Here we are interested in the electrostatic potential ®
because, at any points in the electrostatic field that are free of charge, ® is the solution of Laplace’s
equation in 3D:

V2P =0, + Py, + P, =0 (see Sec. 12.11, pp. 593-594, pp. 596-598).
Laplace’s equation is so important that the study of its solutions is called potential theory.
Since we want to apply complex analysis to potential theory, we restrict our studies to two dimensions

throughout the entire chapter. Laplace’s equation in 2D becomes

(D V20 = &,y + ®,, =0 (see p. 759 in Sec. 18.1 of textbook).
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Then the equipotential surfaces ®(x, y, z) = const (from the 3D case) appear as equipotential lines in the
xy-plane (Examples 1-3, pp. 759-760).

The next part of Sec. 18.1 introduces the key idea that it is advantageous to work with complex
potentials instead of just real potentials. The underlying formula for this bold step is

2) F(z) = ®(x, y) +i ¥(x, y),
where F' is the complex potential (corresponding to the real potential ®) and W is the complex conjugate

potential (uniquely determined except for an additive constant, see p. 629 of Sec. 13.4).
The advantages for using complex potentials F are:

1. It is mathematically easier to solve problems with F in complex analysis because we can use conformal
mappings.

2. Formula (2) has a physical meaning. The curves W = const (“lines of force”) intersect the curves
® = const (“equipotential lines”) at right angles in the x y-plane because of conformality (p. 738).

[lustrations of (2) are given in Examples 4-6 on p. 761 and in Probs. 3 and 15. The section concludes
with the method of superposition (Example 7, pp. 761-762, Prob. 11).

Problem Set 18.1. Page 762
3. Potential between two coaxial cylinders. The first cylinder has radius r; = 10 [cm] and potential
U, = 10 [kV]. The second cylinder has radius r, = 1 [m] = 100 [cm] and potential
U, = —10 [kV]. From Example 2, p. 759 in Sec. 18.1, we know that the potential ®(r) between two
coaxial cylinders is given by
d(r)y=alnr+» where a and b are to be determined from given boundary conditions.
In our problem we have from the first cylinder with r; = 10 and U; = 10
®(ry) = &(10) =aln 10+ b = U, = 10,

so that
(C1) ®(10) =aln 10+ b = 10.
Similarly, from the second cylinder we have
(C2) ®(100) = aln 100 + b = —10.

We determine a and b. We subtract (C2) from (C1) and use that
(L) aln100 = a1n(10?) = 241n 10

to get

®(10) — ®(100) = aln 10 + b — (aln 100 + b)
=aln 10 —aln100
=alnl0—2aln10 [by (L)]
=—alnl0 [from the r.h.s. of (C1) and (C2)]
=10—(—10) =20 [from the L.h.s. of (C1) and (C2)].
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11.

Solving this for a gives

-20

—aln 10 = 20; a=——.
In 10

We substitute this into (C1) and get

—-20
alnl0+b=—-)In104+b=-20+bH=10 or b = 30,
In 10

and the real potential is

20
d(r)=alnr+b=———=|Inr+30.
In10

Thus, by Example 5, p. 761, the associated complex potential is

20
F(z)=30—--——]Lnz where ®(r) =Re F (2).
In10

Two source lines. Verification of Example 7, pp. 761-762. The equipotential lines in Example 7,
p. 761, are

j —T—f: =k = const (k and c real).
Hence
lz—c|l=k|z+c]|.
We square both sides and get
(A) |z—c|>=K|z+c|> where K is a constant (and equal to k?).

We note that, by (3), p. 613,
lz—c]P=|x+iy—c]P=|(x—c)+iy|*=(x—c)*+y*> and lz+c]? =(x+c)*+y%

Using this, and writing (A) in terms of the real and imaginary parts and taking all the terms to the
left, we obtain

(x—c)?+y?—K[x+c)?+y3=0.
Writing out the squares gives
(B) x2=2cx+c?+y?—K(x?24+2cx+c2+y?) =0.

We consider two cases. First, consider k = 1, hence K = 1, most terms in (B) cancel, and we are
left with

—4cx =0 hence x = 0 (because ¢ # 0).
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This is the y-axis. Then
mePelztcl=y+es 2=y ai=o
|z + c|
This shows that the y-axis has potential 0.
We can now continue with (B), assuming that K # 1. Collecting terms in (B), we have
A—-K)@x*+y*+c*)—2cx(1+K)=0.
Division by 1 — K (5 0 because K # 1) gives
1+ K
x> 4+y24+c>—2Lx =0 where L:w.
1-K
Completing the square in x, we finally obtain
(x—L)*4+y?=L%-c%
This is a circle with center at L on the real axis and radius v L? — ¢2.
We simplify +/ L2 — ¢? as follows. First, we consider
1+K)7?
L? —c* = |:C(+)i| —c? (by inserting L)
1-K
_c*1+K)?
- (1-K)
1+ K)?
= C2 7( + ) - 1
(1-K)?
[+ K)? (1-K)?
= C —
(1-K)> (1-K)?
,1+2K + K*>—(1-2K—K?)
=c
(1-K)?
4K
(1= K)%
Hence
24K? 2K 2ck?
Jiz—ez= | € = C == (using K = k?).
1-K)? 1-K 1-k?
Thus the radius equals 2ck? /(1 — k?).
15. Potential in a sector. To solve the given problem, we note that

22 = (x +iy)? = x*>—y* + 2ixy
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gives the potential in sectors of opening 77 /2 bounded by the bisecting straight lines of the quadrants
because

x2—y2=0 when y = £x.

Similarly, higher powers of z give potentials in sectors of smaller openings on whose boundaries the
potential is zero. For

23 = (x+iy)® = x> +3ix%y —3xy? —iy?
the real potential is
®, = Re z° = x> —3xy? = x(x* — 3y?)

and
x .
ﬁ ’

these are the boundaries given in the problem, the opening of the sector being /3, that is, 60°.
To satisfy the other boundary condition, multiply ®, by 220 [V] and get

=0 when y==

® = 220 (x* — 3xy?) = Re(2202°%) [V].

Sec. 18.2 Use of Conformal Mapping. Modeling

Here we experience, for the first time, the full power of applying the geometric approach of conformal
mappings to boundary value problems (“Dirichlet problems,” p. 564, p. 763) in two-dimensional potential
theory. Indeed, we continue to solve problems of electrostatic potentials in a complex setting (2), p. 760
(see Example 1, p. 764, Example 2, p. 765; Probs. 7 and 17). However, now we apply conformal
mappings (defined on p. 738 in Sec. 17.1) with the purpose of simplifying the problem by mapping a
given domain onto one for which the solution is known or can be found more easily. This solution, thus
obtained, is mapped back to the given domain.

Our approach of using conformal mappings is theoretically sound and, if applied properly, will give us
correct answers. Indeed, Theorem 1, p. 763, assures us that if we apply any conformal mapping to a given
harmonic function then the resulting function is still harmonic. [Recall that harmonic functions (p. 460 in
Sec. 10.8) are those functions that are solutions to Laplace’s equation (from Sec. 18.1) and have
continuous second-order partial derivatives.]

Problem Set 18.2. Page 766

7. Mapping by w = sin z. Look at Sec. 17.4, pp. 750-751 (also Prob. 11, p. 754 of textbook and solved
on p. 348 of this Manual) for the conformal mapping by

w=1u-+iv=sinz =sinx coshy +icosx sinh y.

We conclude that the lower side (z4 to zg) 0 < x < /2 (y = 0) of the given rectangle D maps

onto 0 <u < 1 (v = 0) because cosh0 = 1 and sinh 0 = 0. The right side (zptoz¢) 0 <y < 1
(x = /2) mapsonto 1 < u < coshw/2 (v = 0). The upper side (z¢ to zp) maps onto a quarter
of the ellipse

u? v?

+ =1
cosh?’1 = sinh?1
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in the first quadrant of the w-plane. Finally, the left side (zp to z4) maps onto sinh1 > v > 0
(u =0).

Now the given potential is

O* (u,v) = u?—0?

2 2

= sin? x cosh? y —cos? x sinh? y.

Hence ® = sin? x on the lower side (y = 0), and grows from O to 1. On the right side, ® = cosh? y,
which increases from 1 to cosh? 1.

On the upper side we have the potential

2 2

® = sin® x cosh?1 — cos? x sinh?1,
which begins with the value cosh? 1 and decreases to — sinh? 1. Finally, on the left side it begins with

—sinh? 1 and returns to its value 0 at the origin.

Note that any y = ¢ maps onto an ellipse

u? v?

=1

+ —
cosh?’c¢  sinh?c¢

and any x = k maps onto an hyperbola

D (0
A B
0 /2

Sec. 18.2 Prob.7. Given region and image under conformal mapping w = sin z

17. Linear fractional transformation. We want to find a linear fractional transformation
(LTF) z = g(Z) that maps |Z| < 1 onto |z| < 1 with Z = i/2 being mapped onto z = 0. Our task
is to find an LTF with such properties. The candidate is the LTF defined by (3) on p. 749 in Sec. 17.3.
Here Z plays the role of z in (3), and z plays the role of w. Thus,

(A) =2
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We can multiply both the numerator and denominator in (A) by 2 and get the answer on p. A43 in
App. 2:

2Z —i
(A2) z=———.
—iZ -2
To complete the problem, we evaluate (A2) with Z = 0.6 4+ 0.87 and —0.6 4 0.8i, respectively.
We get for Z = 0.6 4 0.8i

®) 2Z—i  2(0.6+0.8i)—i 1.2 4 1.6i —i 1.2 4 0.6 |
7z = = = = = —1,
—iZ—-2 —i(0.64+08i)—2 —0.6i +0.8—2 —(0.6i +1.2)

which is the desired value. Similarly, you can show that for Z = 0.6 — 0.8i, one gets z = 1. Thus

|Z| = 10.6 £ 0.8i| = v/0.62 +0.82 =1 <1,

which means that |Z| < 1. And (B), with a similar calculation, shows that our chosen Z’s get
mapped by (A2) onto z = £1, so that indeed |z| < 1. Together, this shows that (A2) is the desired
LTF as described in Prob. 17 and illustrated in Fig. 407, p. 766. Convince yourself that Fig. 407 is
correct.

Sec. 18.3 Heat Problems

Complex analysis can model two-dimensional heat problems that are independent of time. From the top
of p. 564 in Sec.12.6, we know that the heat equation is

(H) T, = ¢*V?T.

We assume that the heat flow is independent of time (“steady’’), which means that 7; = 0. Hence (H)
reduces to Laplace’s equation

() V2T = Tyx + Tyy = 0.

This allows us to introduce methods of complex analysis because 7" [or T'(x, y)] is the real part of the
complex heat potential

F(z)=T(x,y) +iVY(x,y).

[Terminology: T (x, y) is called the heat potential, ¥(x, y) = const are called heat flow lines, and
T (x, y) = const are called isotherms.]

It follows that we can reinterpret all the examples of Secs. 18.1 and 18.2 in electrostatics as problems of
heat flow (p. 767). This is another great illustration of Underlying Theme 3 on p. ix of the textbook of the
powerful unifying principles of engineering mathematics.

Problem Set 18.3. Page 769

7. Temperature in thin metal plate. A potential in a sector (in an angular region) whose sides are kept
at constant temperatures is of the form

T(x,y)=ab +b
(A) = g arctan 24 +b
X

=aArgz+b (see similar Example 3 on pp. 768-769).
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15.

Here we use the fact that
Argz =6 =Im(Lnz) is a harmonic function.

The two constants, a and b, can be determined from the given values on the two sides Arg z = 0 and
Argz = 7 /2. Namely, for Arg z = 0 (the x-axis) we have

T=b=T,.
Then for Argz = /2 we have
b4
T=a-§+Tl =T2.

Solving for a gives

2(T, —T)
a=———>=
b4

Hence a potential giving the required values on the two sides is

_ 2(T, - Tv)
T

T(x,y) Argz + T;.

Complete the problem by finding the associated complex potential F(z) obeying
Re F(z) = T(x, y) and check on p. A43 in App. 2 of the textbook.

Temperature in thin metal plate with portion of boundary insulated. Mixed boundary value
problem. We start as in Prob. 7 by noting that a potential in an angular region whose sides are kept
at constant temperatures is of the form

B) T(x,y) =aArgz + b,

and using the fact that Argz = 6 = Im (Ln z) is a harmonic function. We determine the values for
the two constants a and b from the given values on the two sides Argz = 0 and Argz = /4. For
Argz = 0 (the x-axis) we have T = b = —20 and for Argz = /4 we have

T 320
T=a-z—20=60 so that a=—.

Hence a potential that satisfies the conditions of the problem is
320
© T = — Argz —20.
T

Now comes an important observation. The curved portion of the boundary (a circular arc) is
insulated. Hence, on this arc, the normal derivative of the temperature 7 must be zero. But the
normal direction is the radial direction; so the partial derivative with respect to r must vanish. Now
formula (C) shows that T is independent of r, that is, the condition under discussion is automatically
satisfied. (If this were not the case, the whole solution would not be valid.)

Finally we derive the complex potential F'. From Sec. 13.7 we recall that

(D) Lnz=1In|z|+iArgz [by (2), p. 637].
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Hence for Arg z to become the real part (as it must be the case because F = T + i V), we must
multiply both sides of (D) by —i. Indeed, then

—i Inz=—iIn|z|+ Argz.

Hence from this and (C) we see that the desired complex heat potential is

320
(E) F(z) =-20+ — (—i Lnz)
b4
320 .
=-20— —1i Lnz,
b4

which, by (C) and (E), leads to the answer given on p. A43 in App. 2 of the textbook.

Sec. 18.4 Fluid Flow

The central formula of Sec. 18.4 is on p. 771:

3) V=V +iV,=F(z).
It derives its importance from relating the complex velocity vector of the fluid flow
(1) V=r+iV
to the complex potential of the fluid flow
2 F(z) = ®(x, y) +1 ¥(x, y),
whose imaginary part W gives the streamlines of the flow in the form
W(x, y) = const.
Similarly, the real part @ gives the equipotential lines of the flow:
®(x, y) = const.

The use of (3), p. 771, is illustrated in different flows in Example 1 (“flow around a corner,” p. 772),
Prob. 7 (“parallel flow”) and in Example 2, and Prob. 15 (“flow around a cylinder”).

Flows may be compressible or incompressible, rotational or irrotational, or may differ by other general
properties. We reach the connection to complex analysis, that is, Laplace’s equation (5) applied to @ and
W of (2), written out
5) V20 = &, + &, =0, VAU =W, + W, =0 [on p. 772]

by first assuming the flow to be incompressible and irrotational (see Theorem 1, p. 773).

Rotational flows can be modeled to some extent by complex logarithms, as shown in the textbook on
pp. 776777 in the context of a Team Project.

We encounter a third illustration in Chap. 18 of Underlying Theme 3 of the textbook on p. ix because
the model (2), p. 760, developed for electrostatic potentials is now the model for fluid flow. More details
are given in the paragraph on “basic comment on modeling” on p. 766 in Sec. 18.2.
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Problem Set 18.4. Page 776
7. Parallel flow. Our task is to interpret the flow with complex potential
F(z)=z.
We start by noting that a flow is completely determined by its complex potential
2 F(z) =®(x, y)+i¥(x, y) (p- 771).
The stream function W gives the streamlines W = const and is generally more important than the
velocity potential ®, which gives the equipotential lines & = const. The flow can best be visualized

in terms of the velocity vector V', which is obtained from the complex potential in the form (3),
p.- 771,

3) V=V +iV,=F(z).
(We need a special vector notation, in this case, because a complex function V can always be
regarded as a vector function with components V; and V,.)

Hence, for the given complex potential

(A) F(z) =z=x+1y,

we have

F'(z) =1 and F'(z) =1+ 0i;
thus,
B) V=Vr=1 and Vo, =0.

The velocity vector in (B) is parallel to the x-axis and is positive, i.e., V' = V; points to the right (in
the positive x-direction).

Hence we are dealing with a uniform flow (a flow of constant velocity) that is parallel (the
streamlines are straight lines parallel to the x-axis) and is flowing to the right (because V is positive).
From (A) we see that the equipotential lines are vertical parallel straight lines; indeed,

®(x,y) = Re F(z) = x = const; hence X = const.
Using our discussion, sketch the flow.
15. Flow around a cylinder. Here we are asked to change F(z) in Example 2, p. 772, slightly to obtain

a flow around a cylinder of radius ry that gives the flow in Example 2 if ry — 1.

Solution. Since a cylinder of radius r, is obtained from a cylinder of radius 1 by a dilatation (a
uniform stretch or contraction in all directions in the complex plane), it is natural to replace z by az
with a real constant a because this corresponds to such a stretch. That is, we replace the complex
potential
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in Example 2, p. 772, by

F(z) = ®(r,0) +iV(r,0)

1
=az+ —
az

. 1 .
=are’® + —e7%  [by (6), p. 631 applied to both terms].
ar

The stream function W is the imaginary part of F. Since, by Euler’s formula,

e = cos § + i sin 0 [by (5), p. 631 in Sec. 13.5]

we obtain

Y(r,0) = Im(F)

. 1 .
= Im (are’e + e_’e)
ar

1
= Im [ar (cos@ +i sinf ) + — (cos@ —i sin 9):| (by Euler’s formula applied twice)
ar

1 1
= Im [(ar cos + — cos 9) + (ar i sinf — —i sin 9)] (regrouping for imaginary part)
ar ar

1
=ar sinf — — sinf
ar

1
= (ar — ) sin 6.
ar

The streamlines are the curves 6 = const. As in Example 2 of the text, the streamline W = 0
consists of the x-axis (f = 0 and ), where sin # = 0, and of the locus where the other factor of W
is zero, that is,

1 1
ar—— =0, thus (ar)*=1 or a=—.
ar r

Since we were given that the cylinder has radius r = r,, we must have

1
a=—.
o
With this, we obtain the answer
1 zZ T
Fzy=az+ —=—+ —.
az 1, z
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Sec. 18.5 Poisson’s Integral Formula for Potentials

The beauty of this section is that it brings together various material from complex analysis and Fourier
analysis. The section applies Cauchy’s integral formula (1), p. 778 (see Theorem 1, p. 660 in Sec. 14.3), to
a complex potential F'(z) and uses it on p. 778 to derive Poisson’s integral formula (5), p. 779.

Take a look at pp. 779—780. Formula (5) yields the potential in a disk D. Ordinarily such a disk has a
continuous boundary |z| = R, which is a circle. However, this requirement can be loosened: (5) is
applicable even if the boundary is only piecewise continuous, such as in Figs. 405 and 406 of a typical
example of a potential between two semicircular plates (Example 2 on p. 765).

From (5) we obtain the potential in a region R by mapping R conformally onto D, solving the problem
in D, and then using the mapping to obtain the potential in R. The latter is given by the important formula
(7), p- 780,

7 d(r, ) =ap + Z (%)n (a, cosnx + b, sinnx)
n=1

where, typically, we consider the potential over the disk r < R.

In Example 1, p. 780, and Probs. 5-18 (with Probs. 7 and 13 solved below) the potential ®(r, 8) in the
unit disk is calculated. In particular note, for the unit disk » < 1 and given boundary function ®(1, ), we
have that

Fr=R (=1) sothatin(7) (1)" - (f) —1

and (7) simplifies to a genuine Fourier series:

(7)  ®(r, 0) = a0+ )_(ancos n6 + by sin n).

n=1

To determine (7’) requires that we compute the Fourier coefficients of (7) by (8), p. 780, under the
simplification of r = R. Hence the techniques of calculating Fourier series explained in Sec. 11.1,
pp. 474483 of the textbook and pp. 202-208 of Vol. 1 of this Manual, and furthermore, in Sec. 11.2,
pp- 483-491 of the textbook and pp. 208-211 of Vol. 1 of this Manual come into play. This is illustrated
in Prob. 13 and Example 1.

Problem Set 18.5. Page 781

7-19. Harmonic functions in a disk. In each of 7-19 Harmonic functions in a disk. In each of Probs.
7-19 we are given a boundary function ®(1, 6). Then, using (7), p. 780, and related formula (8),
we want to find the potential ®(r, ) in the open unit disk » < 1 and compute some values of
®(r, 0) as well as sketch the equipotential lines. We note that, typically, these problems are solved
by Fourier series as explained above.

7. Sinusoidal boundary values lead to a series (7) that, in this problem, reduces to finitely many terms
(a “trigonometric polynomial”). The given boundary function

d(1, 0) = a cos* 40

is not immediately one of the terms in (7), but we can express it in terms of a cosine function of
multiple angle as follows. Indeed, in App. 3, p. A64 of the textbook, we read

(10) cos? x = % + %COS 2x.
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13.

In (10), we set

and get
cos® 46 = % + %COS 86.
Hence we can write the boundary function as
®(1, ) = a cos* 40

1 1
=a (2 + 2cos89) =%+%c0380.

From (7) we now see immedately that the potential in the unit disk satisfying the given boundary
condition is

d(r, 0) = % + %rs cos 86.

Note that the answer is already in the desired form so we do not need to calculate the Fourier
coefficients by (8)!

Piecewise linear boundary values given by

_z k4
0 2<9<2

ot 00=

otherwise
lead to a series (7) whose coefficients are given by (8).
We follow Example 1, p. 780, and calculate the Fourier coefficients (8). Because the function

®(1, ) is an odd function (see p. 486), we know that its Fourier series reduce to a Fourier sine
series so that all the a,, = 0. From (8) we obtain

2 /2
b,,=/ 0 sinn6 do n=12,3,...
T Jo

2 |:sinn9 —nb cosn@i|”/2

2
T n 0
d 2 2 2

n2 n2

2 (sining — inmcosing  sinn0—n0cosn0
T

2 2

2sin tnw — nmcos tnm
n2mw

For n = 1 this simplifies to

ZSin%n—ncos%n 2:-1—mw-0 2
bl: = = —.
T T T
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Forn = 2,3, 4,..., we get the following values for the Fourier coefficients:
2sinw —2mcosmw 2-0—-2m-(—1) 2m 1
b2 = = = — = —,
227 227 4 2
by — 2sin 337 —3mcosy3n _ 2-(-1)=37-0 2
32 32 o’
2sin2mw — 4 cos 2w 2:-0—4m -1 —47 1
b4 = e — = ——,
427 427 427 4

Observe that in computing b, for n odd, the cos terms are zero, while for n even, the sin terms are
zero. Hence putting it together

2 1 2 1
®(1,0) = —sinf + —sin20 — —sin360 — —sin40 + + — — --- .
b4 2 I 4
From this, we obtain the potential (7) in the disk (R = 1) in the form
2 1, 2 1,
(A) ®O(r, 0) = —rsinf + —r“sin20 — —r’sin30 — —r*sin4f + + — — --- .
b4 2 O 4

The following figure shows the given boundary potential (straight line), an approximation of it
[the sum of the first, first two, first three, and first four terms (dot dash) of the series (A) with r = 1]
along with an approximation of the potential on the circle of radius r = % (the sum of those four
terms for r = % drawn with a long dash). Make a sketch of the disk (a circle) and indicate the
boundary values around the circle.

Sec. 18.5 Prob. 13. Boundary potential and approximations for r = 1 and r = %
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Sec. 18.6 General Properties of Harmonic Functions.
Uniqueness Theorem for the Dirchlet Problem

Recall three concepts (needed in this section): analytic functions (p. 623) are functions that are defined
and differentiable at every point in a domain D. Furthermore, one is able to test whether a function is
analytic by the two very important Cauchy—Riemann equations on p. 625. Harmonic functions (p. 460) are
functions that are solutions to Laplace’s equation V2® = 0 and their second-order partial derivatives are
continuous. Finally, a Dirichlet problem (p. 564) is a boundary value problem where the values of the
function are prescribed (given) along the boundary.

The material is very accessible and needs some understanding of how to evaluate double integrals and
also apply Cauchy’s integral formula (Sec. 14.3, p. 660). We derive general properties of harmonic
functions from analytic functions. Indeed, the first two mean value theorems go together, in that Theorem
1, (p. 781; Prob. 3) is for analytic functions and leads directly to Theorem 2 (p. 782; Prob. 7) for
harmonic functions. Similarly, Theorems 3 and 4 are related to each other. Of the general properties of
harmonic functions, the maximum principle of Theorem 4, p. 783, is quite important. The chapter ends
on a high note with Theorem 5, p. 784, which states that an existing solution to a Dirichlet problem for
the 2D Laplace equation must be unique.

Orientation. We have reached the end of Part D on complex analysis, a field whose diversity of topics
and richness of ideas may represent a challenge to the student. Thus we include, for study purposes, a
brief review of complex analysis on p. 371 of this Manual.

Problem Set 18.6. Page 784

3. Mean value of an analytic function. Verification of Theorem 1, p. 781, for given problem. The
problem is to verify that Theorem 1, p. 781, holds for

(A) F(z)=(3z-2)?% z,=4, |z—4|=1
Solution. We have to verify that

2
() F(zy) = 2; /0 F(zy +re'®) da

holds for (A). Here we integrate F(z) = (3z — 2)? around the circle, | z — 4| = 1, of radius r = 1
and center z, = 4, and hence we have to verify (2) with these values. This means we have to show

that
1 2 ) 1 2w i
(2%) F(ZO)=F(4)=/ F(zg+re'%)da = — F4+1-¢'%da.
27 0 2 0
Since

F(zy) = F(4) = (3-4—2)%* = (10)* = 100,

we have to show that the integral on the right-hand side of (2*) takes on that value of 100, that is, we
must show that

1 2w )
(2% / F(4+1-¢%da = 100.
2 0
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We go in a stepwise fashion. The path of integration is the circle, | z — 4| = 1, so that
z =Zo+rei°‘ =44 1-e%*=4+¢°,
Hence, on this path, the integrand is
Fzo+¢'®) = (3[4+¢°]—2)" = (12436 —2)°
= (10 +3¢'%)’
= 100 + 60e’* + 9¢>'*.

Indefinite integration over « gives

/F(4+ l-e*da = /(100+ 60e’® + 9¢%'%) da

= 100/da+60/ei“doc+9/e2i“doz

1 . 9 .
= 100« + 60—¢'* + —e2'®,
i 21

Next we consider the definite integral

2w ) 1 . 9 ) a=2m
/ F(4 + 1- ela) doz = |:1000l + 60fela + 2.621(!:|
0 1 l

a=0
At the upper limit of 27 this integral evaluates to

129

1 . 9 . 60 9
100 (27'[) + 60fe12” + 7.3212]-[ = 2007 + - + - = 2007 + -0
i 2 i 2i 2i

i
At the lower limit of O it evaluates to

1 9 129
04+ 60-e® + —¢% =",
tolrer e =5

Hence the difference between the value at the upper limit and the value at the lower limit is

2r
. 129 129
/ FA+1-¢'%da =200 + — — — = 2007.
0 2i 21
The integral in (2*%*) has a factor 1/(27) in front, so that we put that factor in front of the last
integral and obtain

1 2w

. 1
— FA+1-¢%da=—-200r =100 where 100 = F(4).
2w 0 2w

Thus we have shown that (2**) holds and thereby verified Theorem 1 for (A).

Mean values of harmonic functions. Verification of Theorem 2, p. 782. Our problem is similar in
spirit to that of Prob. 3 in that it requires us to verify another mean value theorem for a given
example—here for a harmonic function. Turn to p. 782 and look at the two formulas [one with no
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number, one numbered (3)] in the proof of Theorem 2. We shall verify them for given function &
defined on a point (x, y,) and a circle. To get a better familiarity of the material, you may want
to write down all the details of the solution with the integrals, as we did in Prob. 3. We verify
Theorem 2 for

(B) Q(x, y)=(x—-1 (-1, (Xg: ¥o) = (2, =2), z=2-2i+¢"%

The function ®(x, y) is indeed harmonic (for definition, see pp. 628 and 758-759). You should
verify this by differentiation, that is, by showing that ® is a solution of

V20 = ®,, + &, =0  [(1), p. 759].

We continue.
‘We note that

Zog = Xo +iyy=2-2i is the center of the circle in (B).

In terms of the real and imaginary parts of the path, 2 — 2i + ¢’ %, is then [by Euler’s formula (5),
p. 634 in Sec. 13.6]

© X =24 cos «, y = —2+4sin a.

This is the representation we need, since @ is a real function of the two real variables x and y. We see
that

q)(ZO’ yo) = @(2, _2)
= [(o =D Go=D], 2y —s
=Q2-D(2-1)=-3.

Hence we have to show that each of the two mean values equals —3.
Substituting (C) into (B) (which is a completely schematic process) gives

®P2+cosa, 2+sina)=2+cosa—1)(—2+sina—1)
(D) = (1 + cos &) (=3 + sin «)

=—-3+1sina—2cos o+ cos o sin «.

Consider the mean value over the circle. Now
2m
/ (—3+ 1sina—2cosa+cos asin a) da
0

1 2
= [—30{ —cosa—2sin o + sinza}
2 0

1 1

= —67 — cos 27 — 2sin 27 + —sin? 27w — (—0 — cos0 — 2in0 + —sin? O)
1 0 0

= (—6m — 1) — (=1)

= —6m.

1 0 0
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We have to multiply this result by a factor 1/(2x). (This is the factor in front of the unnumbered
formula of the first integral in the proof of Theorem 2.) Doing so we get

1
— - (—6m) = 3.
5 (767m)
This is the mean value of the given harmonic function over the circle considered and completes the
verification of the first part of the theorem for our given data.
Next we work on (3), p. 782. Now calculate the mean value over the disk of radius 1 and center
(2, —2). The integrand of the double integral in formula (3) in the proof of Theorem 2 is similar to
that in (D). However, in (D) we had r = 1 (the circle over which we integrated), whereas now we
have r being variable and we integrate over it from O to 1. In addition we have a factor r resulting
from the element of area in polar coordinates, which is r dr d6. Hence, instead of
(1 + cosa) (—3 + sinw) in (D), we now have
(147 cosa)(—3+rsina)r =—-3r+ 1r? sina —2r? cosa + r® cosa sina.
The factors of r have no influence on the integration over o from 0 to 2 7 so
27
/ (—?a;’—l—lr2 sina —27?% cosa + r® cosa sina) do
0
1 oa=2m
= [—Sra —r?cosa —2r¥sina + ~r?sin? ai|
2 a=0
2 2. 1 5.5 2 2 . |
= —6rm — r“cos2nx — 2r°sin2x 4+ —r’sin“2x —|—0 — r“cosO — 2r“sin0 4+ —r’sin“0
1 0 0 1 0 0
= (=6rm —r?) — (-r?)
= —6mr.
Hence
! ! ri! 1
/ —6rrdr = —671/ rdr = —6m [f} = —6m - - = —3m7.
0 0 210 2
In front of the double integral we have the factor 1/ (71 roz) = 1/m because the circle of integration
has radius 1. Hence our second result is —37w /7 = —3. This completes the verification.
Remark. The problem requires you to only verify (3). We also verified the first formula in the
proof of Theorem 2 to give you a more complete illustration of the theorem.
19. Location of maxima of a harmonic function and its conjugate. The question is whether a

harmonic function ® and a harmonic conjugate W in a region R have their maximum at the same
point of R. The answer is “not in general.” We look for a counterexample that is as simple as
possible. For example, a simple case would be the conjugate harmonics W:

x =Re z

Then we have

and y=Imz in the square 0<x<1,0=<yc=<l

max x = 1

at all points on the right boundary

)
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and
max y = 1 at all points of the upper boundary.
Hence in this case there is a point
(1, 1), that is, z=1+1,

where both functions ® and W have a maximum. But, if we leave out that point (1, 1) in the square
and consider only

the region R : 0<x<l1,0=<y<l,
then
max x and max y cannot occur at the same point.

You may want to investigate the question further. What about a triangle, a square with vertices
+1, =+i, and so on?

Brief Review of Part D on Complex Analysis

Since complex analysis is a rather diverse area, we include this brief review of the essential ideas of
complex analysis. Our main point is that to get a good grasp of the field, keep the three approaches
(methods) of complex analysis apart and firmly planted in your mind. This is in tune with Underlying
Theme 4 of “Clearly identifying the conceptual structure of subject matter” on p. x of the textbook.
The three approaches were [with particularly important sections marked in boldface, page references
given for the Textbook (T) and this Manual (M)]:

1.

Evaluating integrals by Cauchy’s integral formula [see Sec. 14.3, p. 660 (T), p. 291 (M); general
background Chap. 13, p. 608 (T), p. 257 (M), and Chap. 14, p. 643 (T), p. 283 (M)]. The method
required a basic understanding of analytic functions [p. 623 (T), p. 267 (M)], the Cauchy—Riemann
equations [p. 625 (T), p. 269 (M)], and Cauchy’s integral theorem [p. 653 (T), p. 288 (M)].

. Residue integration [applied to complex integrals see Sec. 16.3, p. 719 (T), p. 322 (M); applied to

real integrals see Sec. 16.4, p. 725 (T), p. 326 (M); general background Chap. 15, p. 671 (T), p. 298
(M), and Chap. 16, p. 708 (T), p. 316 (M)]. The method needed a basic understanding of radius of
convergence of power series and the Cauchy—Hadamard formula [p. 683 (T), p. 303 (M)] and Taylor
series p. 690 (T), p. 309 (M). This led to the very important Laurent series [which allowed negative
powers, p. 709 (T), p. 316 (M)] and gave us order of singularities, poles, and zeros [p. 717 (T),

p- 320 (M)].

. Geometric approach of conformal mapping applied to potential theory [in electrostatic fields

Sec. 18.1, p. 759 (T), p. 353 (M); Sec. 18.2, p. 763 (T), p. 357 M); Sec. 18.5, p. 777 (T), p. 364 (M), in
heat conduction, Sec. 18.3, p. 767 (T), p. 359 (M), in fluid flow in Sec. 18.4, p. 771 (T), p. 361 (M);
general background in Chap. 17, p. 736 (T), p. 332 (M)]. The method required an understanding of
conformal mapping [p. 738 (T), p. 333 (M)], linear fractional transformations [p. 743 (T), p. 339 M)],
and their fixed points [pp. 745, 746 (T), pp. 339, 341 (M)], and a practical understanding of how to
apply conformal mappings to basic complex functions.
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In general, just like in regular calculus, you have to know basic complex functions (sine, cosine,
exponential, logarithm, power function, etc.) and know how they are different from their real counterparts.
You have to know Euler’s formula [(5), p. 634 (T), p. 277 (M)] and Laplace’s equation [Theorem 3, p. 628
(T), p. 269 (M)].



Numeric analysis in Part E (also known as numerics or numerical analysis) is an area rich in applications
that include modeling chemical or biological processes, planning ecologically sound heating systems,
determining trajectories of satellites and spacecrafts, and many others. Indeed, in your career as an
engineer, physicist, applied mathematician, or in another field, it is likely that you will encounter projects
that will require the use of some numerical methods, with the help of some software or CAS (computer
algebra system), to solve a problem by generating results in terms of tables of numbers or figures.

The study of numeric analysis completes your prior studies in the sense that a lot of the material you
learned before from a more algebraic perspective is now presented again from a numeric perspective. At
first, we familiarize you with general concepts needed throughout numerics (floating point, roundoff,
stability, algorithm, errors, etc.) and with general tasks (solution of equations, interpolation, numeric
integration and differentiation) in Chap. 19. Then we continue with numerics for linear systems of
equations and eigenvalue problems for matrices in Chap. 20—material previously presented in an
algebraic fashion in Chaps. 7 and 8. Finally, in Chap. 21 we discuss numerical methods for differential
equations (ODEs and PDEs) and thus related to Part A and Chap. 12.

Use of Technology. We have listed on pp. 788-789 software, computer algebra systems (CASs),
programmable graphic calculators, computer guides, etc. In particular, note the Mathematica Computer
Guide and Maple Computer Guide (for stepwise guidance on how to solve problems by writing
programs for these two CASs) by Kreyszig and Norminton that accompany the textbook (see p. 789).
However, the problems in the problem sets in the textbook can be solved by a simple calculator, perhaps
with some graphing capabilities, except for the CAS projects, CAS experiments, or CAS problems (see
Remark on Software Use on p. 788 of textbook).

Chap. 19 Numerics in General

This chapter has five sections, the first on general concepts needed throughout numerics and the other four
on three basic areas, namely, solution of equations (Sec. 19.2), interpolation (Secs. 19.3 and 19.4), and
numeric integration and differentiation (Sec. 19.5).
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In this chapter you should also obtain a feel for the spirit, viewpoint, and nature of numerics. You will
notice that numeric analysis has a flavor distinct from that of calculus.

A convenient framework on how to solve numeric problems consists of five steps:
1. Modeling the problem
Selecting a numeric method

Programming

Doing the computation

A R

Interpreting the results

as shown on p. 791. Solving a single equation of the form f(x) = 0, as shown in Sec. 19.2, may serve as
one of many illustrations.

From calculus, you should review Taylor series [in formula (1), p. 690, replace complex z with real x],
limits and convergence (see pp. 671-672), and, for Sec. 19.5, review, from calculus, the basics of how one
developed, geometrically, the Riemann integral.

Sec. 19.1 Introduction

This section introduces some of the general ideas and concepts that underlie all of numerics. As such it
touches upon a fair amount of material in a concise fashion. Upon reading it for the first time, the material
of Sec. 19.1 may seem rather abstract to you, however, with further studies of numerics, it will take on
concrete meaning. For example, the concepts of algorithm and stability (p. 796 of textbook) are explained
here in Sec. 19.1 but illustrated in subsequent sections. Overall, Sec. 19.1 can be thought of as a reference
section for Part E. Hence, once in a while, it may be useful for you to refer back to this section.

Your numeric calculations require that you do computations to a certain amount of precision. It is here
that rounding (p. 792 of the textbook) comes into play. Take a look at the roundoff rule at the bottom of
p. 792 and at Example 1 at the top of p. 793. The concept of rounding uses the definition of decimals on
p- 791 in a fixed-point system. Note that when counting decimals, only the numbers after the decimal
point are counted, that is,

78.94599, —0.98700, 10000.00000 all have 5 decimals, abbreviated 5D.

Make sure that you understand Example 1. Here is a self-test. (a) Round the number 1.23454621 to seven
decimals, abbreviated (7D). (b) Round the number —398.723555 to four decimals (4D). Please close this
Student Solutions Manual (!). Check the answer on p. 27 of the Manual. If your answer is correct, great.
If not, go over your answers and study Example 1 again.

The standard decimal system is not very useful for scientific computation and so we introduce the
floating-point system on p. 791. We have

624.7 = 0.6247 - 10%;  0.0000000000000 1735 = 1735- 1077 = 0.1735-10~'3;
- e e —

13 zeros

—0.02000 = —0.2000 - 10",

where the underscored number is in floating-point form.

Each of these floating-point numbers above has four significant digits, also denoted by 4S. The digits
are “significant” in the sense that they convey numerical information and are not just placeholders of zeros
that fix the position of the decimal points, whose positions could also be achieved by multiplication of
suitable powers of 10", respectively. This leads to our next topic of rounding with significant digits.
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The roundoff rule for significant digits is as follows. To round a number x to k significant digits, do
the following three steps:

1. Express the given number as a floating-point number:
x==2m-10", 0.1 <|m| <1, wheren is an integer [see also (1), p. 792].
Note that here m can have any number of digits.
2. For now, ignore the factor 10”. Apply the roundoff rule (for decimals) on p. 792 to m only.

3. Take the result from step 2 and multiply it by 10”. This gives us the desired number x rounded to k
significant digits.

Self-test: Apply the roundoff rule for significant digits to round 102.89565 to six significant digits (6S).
Check your result on p. 27.

The computations in numerics of unknown quantities are approximations, that is, they are not exact but
involve errors (p. 794). Rounding, as just discussed by the roundoff rule, produces roundoff errors
bounded by (3), p. 793. To gain accuracy in calculations that involve rounding, one may carry extra digits
called guarding digits (p. 793). Severe problems in calculations may involve the loss of significant digits
that can occur when we subtract two numbers of about the same size as shown in Example 2 on
pp- 793-794 and in Problem 9.

We also distinguish between error, defined by (6) and (6*) and relative error (7) and (7'), p. 794,
respectively. The error is defined in the relationship

True value = Approximation + Error.
The relative error is defined by

. Error
Relative error = ——— (where True value # 0).
True value

As one continues to compute over many steps, errors tend to get worse, that is, they propagate. In
particular, bounds for errors add under addition and subtraction and bounds for relative errors add under
multiplication and division (see Theorem 1, p. 795).

Other concepts to consider are underflow, overflow (p. 792), basic error principle, and algorithm
(p. 796). Most important is the concept of stability because we want algorithms to be stable in that small
changes in our initial data should only cause small changes in our final results.

Remark on calculations and exam. Your answers may vary slightly in some later digits from the
answers given here and those in App. 2 of the textbook. You may have used different order of calculations,
rounding, technology, etc. Also, for the exam, ask your professor what technology is allowed and be
familiar with the use and the capabilities of that technology as it may save you valuable time on the exam
and give you a better grade. It may also be a good idea, for practice, to use the same technology for your
homework.

Problem Set 19.1. Page 796

9. Quadratic equation. We want to solve the quadratic equation x> — 30 x + 1 = 0 in two different
ways—first with 4S accuracy and then with 2S accuracy.
(a) 4S. First, we use the well-known quadratic formula

4) x1=$(—b+vb2—4a0), x2=2i(—b—M)

a
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with

We get, for the square root term calculated with 4S (“significant digits,” see pp. 791-792),

V(=30)2 —4 = /900 — 4 = /896 = 29.933 = 29.93.
Hence, computing x; and x, rounded to four significant digits, i.e., 4S,
X, = % - (30 +29.93) = % -59.93 = 29.965 = 29.97
and
X, =3+(30-29.93) = 1.0.07 = 0.035.

It is important to notice that x,, obtained from 4S values, is just 2S—i.e., we have lost two digits.
As an alternative method of solution for x,, use (5), p. 794,

1
5 x1=2—(—b—|—vb2—4ac), )c2=L
a

ax;’

The root x; (where the similar size numbers are added) equals 29.97, as before. For x,, you now
obtain

1
X, = acxl = 2097 0.0333667 = 0.03337 (to four significant digits).

(b) 2S. With 2S the calculations are as follows. We have to calculate the square root as

V(=30)2 —4 = v/900 — 4 = +/899.6 = /900 = 30 (to two significant digits, i.e., 2S).
Hence, by (4),
X, =%-(30+30) =360 =30
and
X, = 2+(30—30) =0.

In contrast, from (5), you obtain better results for the second root. We still have x; = 30 but

1 1
X, = P =30 = 0.033333 = 0.033 (to two significant digits).

Purpose of Prob. 9. The point of this and similar examples and problems is not to show that
calculations with fewer significant digits generally give inferior results (this is fairly plain, although
not always the case). The point is to show, in terms of simple numbers, what will happen in
principle, regardless of the number of digits used in a calculation. Here, formula (4) illustrates the
loss of significant digits, easily recognizable when we work with pencil (or calculator) and paper, but
difficult to spot in a long computation in which only a few (if any) intermediate results are printed
out. This explains the necessity of developing programs that are virtually free of possible
cancellation effects.
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19. We obtain the Maclaurin series for the exponential function by (12), p. 694, of the textbook where
we replace z, a complex number, by u a real number. [For those familiar with complex numbers,
note that (12) holds for any complex number z = x + iy and so in particular for z = x 4+ iy =
x +i -0 = x = Rez, thereby justifying the use of (12)! Or consult your old calculus book. Or
compute it yourself.] Anyhow, we have

x  xz x3 x* x° x10
e e T

12/ =e =1
12 JW=e =ttty tats 10!

[All computations to six digits (6S).] We are given that the exact 6S value of 1/¢ is

1
(6S) - =10.367879
e
(a) For e~ !, the Maclaurin series (12’) with x = —1 becomes
- =D, D> (=D =D (=) (="
B D=el=1 e~ 2 L
®  JEh=e Tty Tt s Tt T
_1 1 4 1 1 n 1 1 P 1 L
N 120 314 5 10! '

Now, using (B) with five terms, we get

1 ! ! ! ! L _ 0.366667 6S
"ty atascL ©S)

(BS) Error diff : (A) — (B5) = 0.367879 — 0.366667 =|0.001212 |;
with eight terms,

B8 1 ! ! ! ! ! ! ! ! = 0.367882
(B TR I I T R TR TRl

Error diff (A) — (B8) = 0.367879 — 0.367882 = —0.000003

while, with ten terms,

(B10) 1 1+1 1+1 1+1 1+1 1+1—0367879
120 304 5 6 78 9100

Error diff (A) — (B10) = 0.367879 — 0.367879 = 0.

(b) For the 1/e! method, that is, computing e* with x = 1 and then taking the reciprocal, we get

(© f(l)—el—1+l+l+l+i+i+ + Ly
S 120 31 410 5 10! T

so (C), with five terms is

C5 =1 ! ! ! ! 1—271667
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giving the reciprocal

1 1
* — = ———=0. ing th It of
(C5%) o= 271667 0.368098 [using the result of (C5)]

Error diff : (A) — C5*% = 0.367879 — 0.368098 = 0.000219.

This is much better than the corresponding result (B5) in (a). With seven terms we obtain

(C7) 1+1+1+1+1+1+1+1—271825
1! 3! 51 6 T
1
(CT*) ———— =(0.367884
2.71825

Error diff : (A) —(C7*) = 0.367879 — 0.367884 = —0.000005.

This result is almost as good as (B8) in (a), that is, the one with eight terms. With ten terms we get

11 1 1 1 1 111
statatatea Tttt = 271828

1
C10 1
(10) TR 314 51 6! & 9 10!

1!

Sec. 19.1. Prob. 19. Table. Computation of e~ and 1/e! for the MacLaurin series as a computer

would do it
No. of | Terms Decimal (a) e~ ! Exactis | (b) el 1/e! Exact is
Factorial Terms Result 0.367879 Result 0.367879
Terms via Error: via Error:
in (12) B) Exact — (B) © Exact — (C)
1 1 + |1 0.632121 | + | 1 1 —0.632121
1
1 T 1 — 10 —0.367879 | + |2 0.5 —0.132121
1
2 3 0.5 + 0.5 0.132121 | + | 2.5 0.4 —0.032121
1
3 Bl 0.166667 — 10.333333 | —0.034546 | + | 2.66667 | 0.375000 | —0.007121
1
4 a 0.0416667 + | 0.375000 0.007121 | + | 2.70834 | 0.369230 | —0.001351
1
5 3 0.00833333 — 1 0.366667 | —0.001212 | + | 2.71667 | 0.368098 | —0.000219
1
6 o 0.00138889 + | 0.368056 0.000177 | + | 2.71806 | 0.367909 | —0.000030
1
7 = 0.000198413 — | 0.367858 | —0.000021 | + | 2.71826 | 0.367882 | —0.000003
1
8 Al 0.0000248016 + | 0.367883 0.000004 | + | 2.71828 | 0.367880 | —0.000001
1
9 3 0.00000275573 — | 0.367880 0.000001 | + | 2.71828 | 0.367880 | —0.000001
1
10 To! 0.000000275573 | + | 0.367880 0.000001 | + | 2.71828 | 0.367880 | —0.000001




Chap. 19 Numerics in General 7

giving

(C10%) = 0.367879

2.71825
Error diff : (A) —(C10%) = 0.367879 — 0.367879 = 0

the same as (a). With the 1/e! method, we get more accuracy for the same number of terms or we
get the same accuracy with fewer terms. The 1/9! and 1/10! terms are so small that they have no
effect on the result. The effect will be much greater in Prob. 20.

In the table, on the previous page, all computations are done to 6S accuracy. That means that each
term is rounded to 6S, “added” to the previous sum, and the result is then rounded before the next
term is added. For example, 1/4! = 0.0416666667 (becomes 0.0416667), is added to 0.333333 to
give 0.3749997, which becomes 0.375000. This is the way a computer does it, and it will produce a
different result from that obtained by adding the first four terms and then rounding. The signs in the
(a) and (b) columns indicate that the corresponding term should be added to or subtracted from the
current sum.

Sec. 19.2 Solution of Equations by Iteration

The problem of finding solutions to a single equation (p. 798 of textbook)

(1 f(x)=0

appears in many applications in engineering. This problem appeared, for example, in the context
of characteristic equations (Chaps. 2, 4, 8), finding eigenvalues (Chap. 8), and finding zeros of Bessel
functions (Chap. 12). We distinguish between algebraic equations, that is, when (1) is a polynomial such as

f(x)=x>=5x+3=0 [see Probs. 21, 27]
or a transcendental equation such as
f(x) =tanx —x = 0.

In the former case, the solutions to (1) are called roots and the problem of finding them is called finding
roots.

Since, in general, there are no direct formulas for solving (1), except in a few simple cases, the task of
solving (1) is made for numerics.

The first method described is a fixed-point iteration on pp. 798-801 in the text and illustrated by
Example 1, pp. 799-800, and Example 2, pp. 800-801. The main idea is to transform equation (1) from
above by some algebraic process into the form

(2) x = g(x).
This in turn leads us to choose an x¢ and compute x; = g(x¢), X = g(x1), and in general
3) Xnt+1 = g(x,) where n=012,---.

We have set up an iteration because we substitute xo into g and get g(xo) = x1, the next value for the
iteration. Then we substitute x; into g and get g(x;) = x5 and so forth.
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A solution to (2) is called a fixed point as motivated on top of p. 799. Furthermore, Example 1
demonstrates the method and shows that the “algebraic process” that we use to transform (1) to (2) is not
unique. Indeed, the quadratic equation in Example 1 is written in two ways (4a) and (4b) and the
corresponding iterations illustrated in Fig. 426 at the bottom of p. 799. Making the “best” choice for g(x)
can pose a significant challenge. More on this method is given in Theorem 1 (sufficient condition for
convergence), Example 2, and Prob. 1.

Most important in this section is the famous Newton method. The method is defined recursively by

D
")

The details are given in Fig. 428 on p. 801 and in the algorithm in Table 19.1 on p. 802. Newton’s method
can either be derived by a geometric argument or by Taylor’s formula (5%), p. 801. Examples 3, 4, 5, and
6 show the versatility of Newton’s method in that it can be applied to transcendental and algebraic equa-
tions. Problem 21 gives complete details on how to use the method. Newton’s method converges of
second order (Theorem 2, p. 804). Example 7, p. 805, shows when Newton’s method runs into difficulties
due to the problem of ill-conditioning when the denominator of (5) is very small in absolute value near a
solution of (1).

Newton’s method can be modified if we replace the derivative f’(x) in (5) by the difference quotient

S () = f (¥n—1)

Xn — Xn—1

&) Xn+1 =

where n=0,12---,N—1.

S ) =

and simplify algebraically. The result is the secant method given by (10), p. 806, which is illustrated by
Example 8 and Prob. 27. Its convergence is superlinear (nearly as fast as Newton’s method). The method
may be advantageous over Newton’s method when the derivative is difficult to compute and computa-
tionally expensive to evaluate.

Problem Set 19.2. Page 807

1. Monotonicity and Nonmonotonicity. We consider the case of nonmonotonicity, as in Example 2 in
the book, Fig. 427, p. 801. Nonmonotonicity occurs if a sequence g(x) is monotone decreasing, that is,

(A) g(xy) = g(x,) if Xy < Xp.

(Make a sketch to better understand the reasoning.) Then

B) g(x) > g(s) if and only if x <s,

where s is such that g(s) = s [the intersection of y = x and y = g;(x) in Fig. 427] and
© g(x) < g(s) if and only if X > s.

Suppose we start with x; > s. Then g(x;) < g(s) by (C). If g(x;) = g(s) [which could happen if
g(x) is constant between s and x], then x; is a solution of f(x) = 0, and we are done. Otherwise
g(x1) < g(s), and by the definition of x, [formula (3), p. 798 in the text] and since s is a fixed point
[s = g(s)], we obtain

X, =g(x;) <g(s)=s sothat x, <s.

Hence by (B),

g(xy) = g(s).
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21.

The equality sign would give a solution, as before. Strict inequality, and the use of (3) in the text, give
X3 = g(xy) > g(s) =5, so that X3 > 8,
and so on. This gives a sequence of values that are alternatingly larger and smaller than s, as

illustrated in Fig. 427 of the text.
Complete the problem by considering monotonicty, as in Example 1, p. 799.

Newton’s method. The equation is f(x) = x> — 5x + 3 = 0 with xo = 2,0, —2. The derivative of
f(x)is

f(x) = 3x% —5.
Newton’s method (5), p. 802,
. —x—f(x")—x _x,f—an+3
n+1 — An f/(xn) — An 3X%—5

We have nothing to compute for the interation n = 0. For the iteration n = 1 we have

Xy = Xo— S (xo0)
S (x0)
22-5.243
=2-=- - = -
3:22-5
_ 8—10+3
12-5
1
=2—-
7
=2-—0.1428571429
=2—0.142857

= 1.857143 = 1.85714 (6S).

From the next iteration (iteration, n = 2) we obtain

Xy = X1 — S (x1)
S(xr)
1. 3_5.1.
_ 185714  (1.85714)" —5-1.85714 + 3
3-(1.85714)2 =5
0.119518251 0.119518
= 185714 — —— 2 185714 — ——
5.34690694 534691

= 1.85714 — 0.02235272 = 1.85714 — 0.0223527
= 1.8347873 = 1.83479 (6S).
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The iteration n = 3 gives us
X3 = Xp— S (x2)
f(x2)
(1.83479)3 —5-1.83479 + 3
= 1.83479 —
3-(1.83479)2 -5
0.002786766 0.00278677
=183479— ——— =1.83479 — ——————
5.09936303 5.09936

27.

= 1.83479 — 0.0005464940698 = 1.83479 — 0.000546494
= 1.834243506 = 1.83424 (6S).

For n = 4 we obtain

o= x5 — S(x3)
f'(x3)
(1.83424)% —5-1.83424 + 3
= 1.83424 —
3-(1.83424)2 -5
—0.000016219 -0.000016219
=183424 - —— ———— =183424 — —— ————
5.09330913 5.09331

= 1.83424 — (—3.184373227 x 107%) = 1.83424 — (—3.18437 x 1079)
= 1.834243184 = 1.83424 (6S).
Because we have the same value for the root (6S) as we had in the previous iteration, we are finished.
Hence the iterative sequence converges to x4, =1.83424 (6S), which is the first root of the given
cubic polynomial.
The next set of iterations starts with xo = 0 and converges to x; =0.656620 (6S), which is the
second root of the given cubic polynomial. Finally starting with xo = -2 yields x, ==2.49086 (6S).

The details are given in the three-part table on the next page. Note that your answer might vary
slightly in the last digits, depending on what CAS or software or calculator you are using.

Secant method. The equation is as in Prob. 21, that is,
(P) x}—5x+3=0.

This time we are looking for only one root between the given values xo = 1.0 and x; = 2.0.

Solution. We use (10), p. 806, and get

Xn—1

x J—
Xn4+1 = Xp — f(xn) “

S n) = f(Xn1)

= x, — (x, — 5x, +3) n " Xnt

X3 —5xn +3— (x3_, = 5xp—1 +3)

The 3 in the denominator of the second equality cancels, and we get the following formula for our
iteration:

Xn — Xn—1

Xnt1 = Xn — (X, — 5xn + 3)

X3 —5xp — (x2_; = 5xp-1)
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Sec. 19.2. Prob.21. Table. Newton’s method with 6S accuracy

n| Xp S (xn) f/(xn)
012 1 7
1| 1.85714 0.119518 5.34691
2 | 1.83479 0.00278677 5.09936
3| 1.83424 —0.000016219 5.09331
4| 1.83424
n| Xp S (xn) S (xn)
00 3 -5
1]0.6 0.216 —-3.92
21 0.655102 | 0.00563268 —3.71252
3] 0.656619 | 0.00000530425 | —3.70655
41 0.656620 | 0.00000159770 | —3.70655
5 | 0.656620
n\| Xxp S (xn) S (xn)
0] -2 5 7
1| —2.71429 | —3.42573 17.1021
2 | —2.51398 | —0.318694 13.9603
3| —2.49115 | —0.00389923 13.6175
4 | —2.49086 0.0000492166 | 13.6132
5 | —2.49086

For xo = 1.0 and x; = 2.0 we have

3 X1 — Xo
=X — -5 3
Xy = X1 (xl X1+ ) x13 - — (Xg — SXO)
20-1.0

=20-[(2.0°-5-2.0+3] -

=2.0-10:

1.0

—2.0 — [~4.0]

Next we use x; = 2.0 and x, = 1.5 to get

x3=x2—(x§—5x2—|—3)

X2 — X1

(2.0)3—5-2.0—[(1.0)3 —5- 1.0]

=2.0—0.50 = 1.5 (exact).

x3 —5x3 — (x3 — 5x1)

1.5-2.0

= 1SS =5 LS+ 3) o S s 2.0y = 5-2.0)

= 1.5~ (-1.125) " = 176471 (65).

The next iteration uses x, = 1.5 and x3 = 1.76471 to get x4, = 1.87360 (6S). We obtain
convergence at step n = 8 and obtain xg = 1.83424, which is one of the roots of (P). The following
table shows all the steps. Note that only after we computed xg and found it equal (6S) to x; did we
conclude convergence.
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Sec.19.2 Prob. 27. Table A. Secant method with 6S accuracy

Xn
1.5
1.76471
1.87360
1.83121
1.83412
1.83424
1.83424

For 128 values convergence occurs when n = 10.

Sec. 19.2 Prob. 27. Table B. Secant method with 12S accuracy

S

Xn

1.5

1.76470588235
1.87359954036
1.83120583391
1.83411812708
1.83424359586
1.83424318426
1.83424318431
1.83424318431

o
SOOI NPB W

Note further that, for the given starting values, the convergence is monotone and is somewhat slower
than that for Newton’s method in Prob. 21. These properties are not typical but depend on the kind of
function we are dealing with. Note that Table A, by itself, represents a complete answer.

Sec. 19.3 Interpolation

Here is an overview of the rather long Sec. 19.3. The three main topics are the problem of interpolation
(pp- 808—809), Lagrange interpolation (pp. 809-812), and Newton’s form of interpolation (pp. 812—-819).
Perhaps the main challenge of this section is to understand and get used to the (standard) notation of the
formulas, particularly those of Newton’s form of interpolation. Just write them out by hand and practice.

The problem of interpolation. We are given values of a function f(x) as ordered pairs, say

(A) (x0, fo), (x1, f1), (x2, f2), -+, (xu, fu) where f; = f(x;), j =0,1,2,...,n.

The function may be a “mathematical” function, such as a Bessel function, or a “measured” function, say
air resistance of an airplane at different speeds. In interpolation, we want to find approximate values of
f(x) for new x that lie between those given in (A). The idea in interpolation (p. 808) is to find a
polynomial p,(x) of degree n or less—the so called “interpolation polynomial”’—that goes through the
values in (A), that is,

(D pn(XO) = an pn(xl) = fl, pn(x2) = f2"" s pn(xn) = fn

We call p,(x) a polynomial approximation of f(x) and use it to get those new f(x)’s mentioned before.
When they lie within the interval [xg, x,], then we call this interpolation and, if they lie outside the
interval, extrapolation.
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Lagrange interpolation. The problem of finding an interpolation polynomial p,, satisfying (1) for given
data exists and is unique (see p. 809) but may be expressed in different forms. The first type of
interpolation is the Lagrange interpolation, discussed on pp. 809-812. Take a careful look at the linear
case (2), p. 809, which is illustrated in Fig. 431. Example 1 on the next page applies linear Lagrange
interpolation to the natural logarithm to 3D accuracy. If you understand this example well, then the rest of
the material follows the same idea, except for details and more involved (but standard) notation. Example
2, pp. 810-811, does the same calculations for quadratic Lagrange interpolation [formulas (3a), (3b),

p- 810] and obtains 4D accuracy. Further illustration of the (quadratic) technique applied to the sine
function and error function is shown in Probs. 7 and 9, respectively. This all can be generalized by (4a),
(4b) on p. 811. Various error estimates are discussed on pp. 811-812. Example 3(B) illustrates the basic
error principle from Sec. 19.1 on p. 796.

Newton’s form of interpolation. We owe the greatest contribution to polynomial interpolation to Sir
Isaac Newton (on his life cf. footnote 3, p. 15, of the textbook), whose forms of interpolation have three
advantages over those of Lagrange:

1. If we want a higher degree of accuracy, then, in Newton’s form, we can use all previous work and just
add another term. This flexibility is not possible with Lagrange’s form of interpolation.

2. Newton’s form needs fewer arithmetic calculations than Lagrange’s form.
3. Finally, it is easier to use the basic error principle from Sec. 19.1 for Newton’s forms of interpolation.

The first interpolation of Newton is Newton’s divided difference interpolation (10), p. 814, with the
kth divided difference defined recursively by (8), p. 813. The corresponding algorithm is given in Table
19.2, p. 814, and the method illustrated by Example 4, p. 815, Probs. 13 and 15. The computation
requires that we set up a divided difference table, as shown on the top of p. 815. To understand this table,
it may be useful to write out the formulas for the terms, using (7), (8), and the unnumbered equations
between them on p. 813.

If the nodes are equally spaced apart by a distance /, then we obtain Newton’s forward difference
interpolation (14), p. 816, with the kth forward difference defined by (13), p. 816. [This corresponds to
(10) and (8) for the arbitrarily spaced case.] An error analysis is given by (16) and the method is illustrated
by Example 5, pp. 817-818.

If we run the subscripts of the nodes backwards (see second column in table on top of p. 819), then we
obtain Newton’s backward difference interpolation (18), p. 818, and illustrated in Example 6.

Problem Set 19.3. Page 819

7. Interpolation and extrapolation. We use quadratic interpolation through three points. From (3a),
(3b), p. 810, we know that
p2(x) = Lo(x) fo + L1(x) f1 + L2(x) f2
_ (= x)(x —x2) (x — x0)(x — x2) (x — xo)(x — x1)
= 0 1
(xo — x1)(x0 — x2) (1 — x0)(x1 — x2) (2 — x1)(x2 — x1)

/2

is the quadratic polynomial needed for interpolation, which goes through the three given points
(x0, fo0), (x1, f1), and (x;, f1). For our problem

k| xk Ji

0 X():O f():SiIlO
1 X1 :% fl =sin%
2 x2=% f2=sin%
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so that the desired quadratic polynomial for interpolating sin x with nodes at x = 0, /4, and /2 is

x-D&-7) . x-0Cx-3) 7, G-0O-3) .«

pa(x) = sin0 + in— + sin —
0-1)0-17) TS0G-3 4 G-0G-D" 2
2_3 1.2 2_1 2_1
_ 2 4Z+s” sin0 + T T _Lzzx” sin%—kix Lz“xnsin%
8 16 8
3 1 8 1 —16 1 8
_ .2 2 2 2
(A) = (x —Zxr[—l-gn )712'0—'_ (x —2xn) ?-0.707107 + (x —4x7r) ;-1
= —0.3357x% + 1.164x.
We use (A) to compute sin x for x = —%n (“extrapolation” since x = —é]‘[ lies outside the interval
0<x=<7%)x= én (“interpolation” since x = %n lies inside the interval 0 < x < 7 ), x = %n

(interpolation), and %n (extrapolation) and get, by (A), the following results:

X p2(x) sin x error = sin x — p, (x)
—3m | —0.5089 | —0.3827 0.1262

%7‘[ 0.4053 | 0.3827 —0.0226

%n 0.9054 | 0.9239 0.0185

%n 0.9913 | 0.9239 —0.0674

We observe that the values obtained by interpolation have smaller errors than the ones obtained by
extrapolation. This tends to be true and the reason can be seen in the following figure. Once we are
out of the interval over which the interpolationg polynomial has been produced, the polynomial will
no longer be “close” to the function—in fact, it will begin to become very large. Extrapolation
should not be used without careful examination of the polynomial.

Note that a different order of computation can change the last digit, which explains a slight
difference between our result and that given on p. A46 of the textbook.

Sec. 19.3 Prob. 7. Interpolation and extrapolation
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9. Lagrange polynomial for the error function erf x. The error function [defined by (35) on p. A67 in
App. 3, Sec. A3.1, and graphed in Fig. 554, p. A68, in the textbook] given by

f 2/x % 4y
CIrI X = —— e
V7 Js

cannot be solved by elementary calculus and, thus, is an example where numerical methods are
appropriate.

Our problem is similar in spirit to Prob. 7. From (3a), (3b), and the given data for the error
function erf x, we obtain the Lagrange polynomial and simplify

_ (x—=0.5)(x - 1.0) (x —0.25)(x — 1.0)
pr(x) = (20.25)(—0.75) 0.27633 + 0.25(=0.5) 0.52050
(x = 0.25)(x = 0.5)
(B) + 07503 0.84270

= —0.44304x2 4 1.30896x — 0.023220.
We use (B) to calculate
1,(0.75) = —0.44304 - (0.75)* + 1.30896 - 0.75 — 0.023220 = 0.70929.

This approximate value p,(0.75) = 0.70929 is not very accurate. The exact 5S value is
erf 0.75 = 0.71116 so that the error is

error = erf 0.75 — p,(0.75) [by (6), p. 794]
=0.71116 —0.70929 = 0.00187.

Sec. 19.3 Prob. 9. The functions erf x and Lagrange polynomial p,(x).
See also Fig. 554 on p. A68 in App. A of the textbook

13. Lower degree. Newton’s divided difference interpolation. We need, from pp. 813-814,

]_ Sfiv1-f; _ Sxjr1) = f(x))

dj+1 = f[xj,xj+1 =

Xj+1 =X Xj+1 = Xj
and

Aj4r = f I:xj,xj+l,xj+2] — f[xj"rl,x;-‘l—jél:xf‘[x]‘,xj'_i_l].
J J
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15.

Then the desired polynomial is

©

Pi2(x) = fi + (x = x) f [xjx01] + (0 —x)(x = xj41) [ [X5.X%41. X 42] -

From the five given points (x;, f;) we construct a table similar to the one in Example 4, p. 815. We

get

ajy1=f [xj,xjﬂ]

ajy2 = f[Xjxj41,%)42]

xj | fi = S(x))
—4 50
-2 18

0 2

2 2

4 18

18-50 _ .,
2-H T
2-18 _ o,
0-(-2) '
2-2

Z "0

2-0

18 -2

——— =80
4-2

—8+16
0 10
0+4 =
0+38
9+°% 10
242
8—0
2 =20
4-0

From the table and (C), with j = 0, we get the following interpolation polynomial. Note that,
because all the a ;—, differences are equal, we do not need to compute the remaining differences and
the polynomial is of degree 2:

p2(x) = fo + (x —x0) f [x0, x1] + (x — x0)(x — x1) f [X0,X1, X2]

=50 + [x — (=4)] (—=16.0) + [x — (—4)] [x — (=2)](2.0)
=50 + (x +4)(—16.0) + (x + 4)(x +2)(2.0)
=50 — 16x — 64 +2x% + 12x + 16

= 2x2 4+ (=16 + 12)x + (50 — 64 + 16)
=2x? —4x + 2.

(see formula on top of p. 814)

Newton’s divided difference formula (10), p. 814. Using the data from Example 2, p. 810, we
build the following table:

J Xj Ji f [xj,xj+1] S [xj,xj+1axj+2]
0 9.0 | 2.1972
2.2513 —2.1972
95-9 = (0.1082
’ 0.09773 — 0.1082
1 9.5 1 2.2513 T = —0.005235
2.3979 — 2.2513
= 0.09773
11-9.5
2 | 11.0 | 2.3979
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Then, using the table with the values needed for (10) underscored, the desired polynomial is

P2(x) = 2.1972 + (x — 9) - 0.1082 + (x — 9) (x — 9.5) - 0.005235
= 1.6709925 + 0.0113525x -+ 0.005235x2.

Sec. 19.4 Spline Interpolation

We continue our study of interpolation started in Sec. 19.3. Since, for large n, the interpolation polynomial
P, (x) may oscillate wildly between the nodes x¢, X1, X2, . .., X,, the approach of Newton’s interpolation
with one polynomial of Sec. 19.3 may not be good enough, Indeed, this is illustrated in Fig. 434, p. 821,
for n = 10, and it was shown by reknown numerical analyst Carl Runge that, in general, this example
exhibits numeric instability. Also look at Fig. 435, p. 821.

The new approach is to use n low-degree polynomials involving two or three nodes instead of one
high-degree polynomial connecting all the nodes! This method of spline interpolation, initiated by
I. J. Schoenberg is used widely in applications and forms the basis for CAD (computer-aided design), for
example, in car design (Bezier curves named after French engineer P. Bezier of the Renault Automobile
Company, see p. 827 in Problem Set 19.4).

Here we concentrate on cubic splines as they are the most important ones in applications because they
are smooth (continuous first derivative) and also have smooth first derivatives. Theorem 1 guarantees their
existence and uniqueness. The proof and its completion (Prob. 3) suggest the approach for determining
splines. The best way to understand Sec. 19.4 is to study Example 1, p. 824. It uses (12), (13), and (14)
(equidistant nodes) on pp. 823-824. A second illustration is Prob. 13. Figure 437 of the Shrine of the
Book in Jerusalem in Example 2 (p. 825) shows the interpolation polynomial of degree 12, which
oscillates (reminiscent of Runge’s example in Fig. 434), whereas the spline follows the contour of the
building quite accurately.

Problem Set 19.4. Page 826

3. Existence and uniqueness of cubic splines. Derivation of (7) and (8) from (6), p. 822, from the
Proof of Theorem 1. Formula (6), p. 822, of the unique cubic polynomial is quite involved:

q;(x) = f(x))ei(x —xj41)[1 + 2¢;(x — x;)]
+ fOje0)ed (6 =) [+ 2¢5(x = xj41)]
(6) +ij]2~(X—Xj)(X—Xj+1)2
+ kj+1c]2~(x —x;)2(x — Xj41).

We need to differentiate (6) twice to get (7) and (8), and one might make some errors in the
(paper-and-pencil) derivation. The point of the problem then is that we can minimize our chance of
making errors by introducing suitable short notations.

For instance, for the expressions involving x, we may set

Xy=x—x;  Xjp=x—Xq
and, for the constant quantities occurring in (6), we may choose the short notations:
A= f(xj)cf-, B=2c;, C= f(xj+1)cj2-, D= kj cf., E = kj+1 cjz».
Then formula (6) becomes simply

q;(x) =AX? (1+BX;)+CX;(1-BX;,,)+ DX, X7, + EX?X, ;.
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Differentiate this twice with respect to x, applying the product rule for the second derivative,
that is,

(uv)’ =u"v + 2u"v' + uv”,

and noting that the first derivative of X ; is simply 1, and so is that of X
the differentiations in two steps if one wants to.) We obtain

41 (Of course, one may do
€y qi(x) = A2(1 + BX;) +4X,; ;B + 0] + C[2(1 — BX, ;) +4X;(—B) + 0]
+ D(0—|—4XJ.Jrl ~|—2XJ-)+E(2XJ.Jrl +4X; + 0),

where 4 = 2 - 2 with one 2 resulting from the product rule and the other from differentiating a
square. And the zeros arise from factors whose second derivative is zero.
Now calculate ¢ at x = x;. Since

ijx—x we see that XJ-:O at X =X;.

j B
Hence, in each line, the term containing X ; disappears. This gives
qj(x;) = AQ+4BX,; )+ C2—2BX,,,) + 4DX,,, + 2EX, ;.

Also, when x = x;, then

1
Xip1=x;,—x;4, = o [see (6%), p. 822, which defines ¢;].
J

Inserting this, as well as the expressions for A, B, ..., E, we obtain (7) on p. 822. Indeed,
de; 2c; dk;c?  2kjyic?
0j) = £ (2422 20 ) 4 et (220 20 ) 4 B0 20
—Cj —Cj —Cj —Cj
Cancellation of some of the factors involving ¢ ; gives
(7 ‘];/(xj) = —6f(xj)CJ2' + 6f(xj+1)012' —dkjc; — 2kj+1cj-

The derivation of (8), p. 822, is similar.
For x = x4, we have

Xip1 =Xj41—Xj41 =0,
so that (I) simplifies to
q;-’(xjH) = A(2+2BX;) + C(2—4BX;) +2DX; + 4EX;.

Furthermore, for x = x4, we have, by (6%), p. 822,

1
J
and, by substituting A4, ..., E into the last equation, we obtain

4c. 8c. 2k.c?2  4k. . c?
q7(x; ) = flx))c3 (2 T Cj) + f(xj )3 (2 - CJ) + Sy IEl
J

j c

Cj j
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Again, cancellation of some factors ¢; and simplification finally gives (8), that is,

8 q7(xj 1) = 6¢7f(x;) = 6¢7 f(x;41) + 2,k + 4k,

For practice and obtaining familiarity with cubic splines, you may want to work out all the details
of the derivation.

13. Determination of a spline. We proceed as in Example 1, p. 824. Arrange the given data in a table
for easier work:

Jlx; flx;) k;
0] O 1 0
1 1 0
201 2 -1
3 3 0 —6

Since there are four nodes, the spline will consist of three polynomials, go(x), ¢1(x), and ¢g»(x).
The polynomial g (x) gives the spline for x from 0 to 1, g; (x) gives the spline for x from 1 to 2, and
g2(x) gives the spline for x from 2 to 3, respectively.

Step 1. Sincen = 3 and & = 1, (14), p. 824, has two equations:

3
k0+4k1+k2=0+4k1+k222(f2—f0)=—6, Jj=1

3
k1+4k2+k3:k1+4k2—6:Z(f3—f1):0, Jj=2.
It is easy to show, by direct substitution, that k; = —2 and k, = 2 satisfy these equations.

Step 2 for q0 (x) Determine the coefficients of the spline from (13), p. 823. We see that, in general,
j=0,. — 1, so that, in the present case, we have j = 0 (this will glve the spline from O to 1),

j=1 (Wthh will give the spline from 1 to 2), and j = 2 (which will give the spline from 2 to 3).
Take j = 0. Then (13) gives

oo = 40(170) = fo =1,
ag, = qo(xy) = ko =0,

1 3 1
Aoy = *qg(xo) = 7(f1 —Jfo) — T(kl —2ky) =3-(0-1)—(-2-0)=—
1
Qo3 = W( 0) = 13 fo_f1)+ﬁ(k1 +k0) =2-(1-0)+(=2+0)=0.
With these Taylor coefficients we obtain, from (12), p. 823, the first part of the spline in the form

Go(x) = 14+ 0(x — xo) — 1(x — xp)* + 0(x — x,)°
=140-1(x—024+0(x—0)3

=1-x2
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Step 2 for g, (x)

ag=q,(x;) = f1 =0,
ap :CII1(X ) =k, =2,

3 1
= *ch(x]) fz—fl)—T(kz +2k)=3-(-1-0)-2-4) =-
1
a3 = *q/l//(x1) =73 fl - f2)+ ﬁ(kz +k)=2-0+1D)+2-2)=2.
With these coefficients and x; = 0 we obtain from (12), p. 823, with j = 1 the polynomial

g (x) =0—-2(x —x1) — I(x —x1)? +2(x —xp)3
=2x—D)—(x-D1*+2(x-1)°
= —14 6x —7x% + 2x3,

which gives the spline on the interval from 1 to 2.
Step 3 for g,(x)

Qo = Q2(x2) = fz =-1,
azy = q;(xz) = kz =12,
1, 3 1
azy = EQ2(X2) = ﬁ(f3 - f2)— T(k3 +2ky)) =3-0+1)—(-6+4) =5,

an = (@) = (= /) + kst =2 (C1 = 1)+ (-6+2) =

With these coefficients and x; = 0 we obtain, from (12), p. 823, with j = 1, the polynomial

q2(x) = =1+ 2(x — x2) + 5(x — x2)* — 6(x — x)°
=—142(x—2)+5(x—-2)>—6(x —2)°
= 63— 90x + 41x> — 6x°,
which gives the spline on the interval from 2 to 3.
To check the answer, you should verify that the spline gives the function values f(x;) and the

values k ; of the derivatives in the table at the beginning. Also make sure that the first and second
derivatives of the spline at x = 1 are continuous by verifying that

go() =¢1(1) =2 and ¢g(1) =¢q{(1) =—
The third derivative is no longer continuous,
go ()=0 but ¢{'(1)=12.

(Otherwise you would have a single cubic polynomial from O to 1.)
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Do the same for x = 2.

Sec. 19.4 Prob. 13. Spline

We see that in the graph the curve g is represented by the dashed line (— — —), ¢; by the dotted
line (- -+ ), and g, by the dot-dash line (— - —).

Sec. 19.5 Numeric Integration and Differentiation

The essential idea of numeric integration is to approximate the integral by a sum that can be easily
evaluated. There are different ways to do this approximation and the best way to understand them is to
look at the diagrams.

The simplest numeric integration is the rectangular rule where we approximate the area under the
curve by rectangles of given (often equal) width and height by a constant value (usually the value at an
endpoint or the midpoint) over that width as shown in Fig. 441 on p. 828. This gives us formula (1) and is
illustrated in Prob. 1.

We usually get more accuracy if we replace the rectangles by trapezoids in Fig. 442. p. 828, and we
obtain the trapezoidal rule (2) as illustrated in Example 1, p. 829, and Prob. 5. We discuss various error
estimates of the trapezoidal rule (see pp. 829-831) in equations (3), (4), and (5) and apply them in
Example 2 and Prob. 5.

Most important in this section is Simpson’s rule on p. 832:

b h
@) / f(x)dx ~ g(fo +4fi +2fH+4f3+ -+ 2 oma +dfom + fom),

where

o and fj stands for f(x;).

Simpson’s rule is sufficiently accurate for most problems but still sufficiently simple to compute and is
stable with respect to rounding. Errors are given by (9), p. 833, and (10), p. 834, Examples 3, 4, 5, 6
(““adaptive integration’) (see pp. 833-835 of the textbook), and Prob. 17 give various illustrations of this
important practical method. The discussion on numeric integration ends with Gauss integration (11),
p- 837, with Table 19.7 listing nodes and coefficients forn = 2,3, 4,5 (see Examples 7 and 8,
pp- 837-838, Prob. 25).

Whereas integration is a process of “smoothing,” numeric differentiation “makes things rough” (tends
to enlarge errors) and should be avoided as much as possible by changing models—but we shall need it in
Chap. 21 on the numeric solution of partial differential equations (PDEs).
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Problem Set 19.5. Page 839

1. Rectangular rule (1), p. 828. This rule is generally too inaccurate in practice. Our task is to evaluate
the integral of Example 1, p. 829,
! 2
J = / e dx
0

by means of the rectangular rule (1) with intervals of size 0.1. The integral cannot be evaluated by
elementary calculus, but leads to the error function erf x, defined by (35), p. A67, in Sec. A3.1, of
App. 3 of the textbook.

Since, in (1), we take the midpoints 0.05, 0.15, ..., we calculate
J X7 —x7? f(x7) =exp (—x}‘ 2)
1 0.05 —0.0025 0.997503
2 0.15 —0.0225 0.977751
3 0.25 —0.0625 0.939413
4 0.35 —0.1225 0.884706
5 0.45 —0.2025 0.816686
6 0.55 —0.3025 0.738968
7 0.65 —0.4225 0.655406
8 0.75 —0.5625 0.569783
9 0.85 —0.7225 0.485537
10 0.95 —0.9025 0.405555
Sum  7.471308 = Y2, f(x%)

Since the upper limit of integration is b = 1, the lower limit ¢ = 0, and the number of subintervals
n = 10, we get

Hence by (1), p. 828,

1 10
Rectangular rule: J = / e dx ~ h Z f(x;") =0.1-7.471308 = 0.7471308 = 0.747131 (6S).
0 -
j=1

We compare this with the exact 6S value of 0.746824 and obtain

Error for rectangular rule = True Value — Approximation
= 0.746824 — 0.747131 = —0.000307 [by (6), p. 794].

We compare our result with the one obtained in Example 1, p. 829, by the trapezoidal rule (2) on that
page, that is,

Error for trapezoidal rule = True Value — Approximation

= 0.746824 — 0.746211 = —0.0000613 [by (6), p. 794].

This shows that the trapezoidal rule gave a more accurate answer, as was expected.
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Here are some questions worth pondering about related to the rectangular rule in our calculations.

When using the rectangular rule, the approximate value was larger than the true value. Why?
(Answer: The curve of the integrand is concave.)

What would you get if you took the left endpoint of each subinterval? (Answer: An upper bound
for the value of the integral.)

If you took the right endpoint? (Answer: A lower bound.)

5. Trapezoidal rule: Error estimation by halving. The question asks us to evaluate the integral

Jz/olsin (n—zx) dx

by the trapezoidal rule (2), p. 829, with 2 = 1, 0.5, 0.25 and estimate its error for # = 0.5 and
h = 0.25 by halving, defined by (5), p. 830.

Step 1. Obtain the true value of J. The purpose of such problems (that can readily be solved by
calculus) is to demonstrate a numeric method and its quality—by allowing us to calculate errors (6),
p.794, and error estimates [here (5), p. 830]. We solve the indefinite integral by substitution

d 2
uzn—x, —uzz, dx = —du
2 dx 2 T

and

2 2 2 2
/sin (%) dx = /(Sin u)—du = /sinudu = ——CosU = —— Cos (712—)()
/s big b4 T

Hence the definite integral evaluates to

1= [l (5 av=2 [ (5],

2 7 2 2
(A) =~ eos (5 ) —cos 0] === (0= 1) = = = 0.63662.
b4 2 b4 14

Step 2a. Evaluate the integral by the trapezoidal rule (2), p. 821, with h = 1. In the trapezoidal rule
(2) we subdivide the interval of integration a < x < b into n subintervals of equal length /, so that

We also approximate f by a broken line of segments as in Fig. 442, p. 828, and obtain

b
@ h= [ @y =h[ 3@+ £+ Sk S+ f0)].

From (A), we know that the limits of integration are ¢ = 0, b = 1. With h = 1 we get

b— 1-0
n= I - ] = 1 interval; that is, interval [a, b] = [0, 1].
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Hence (2) simplifies to
b
J1'0:/ f(x)dx
B =h ! ! b
®) —h| 3@+ 576

1 1
=10 570+ )|

1ol Lsinoas Ls (”) tolLoox o] =1 = 050000
= 1. — S1n — s | — = 1. — — = — = VU. .
2 255 2 2 2

From (A) and (B) we see that the error is

Error = Truevalue — approximation = 0.63662 — 0.50000 = 0.13662  [by (6), p. 794]

Step 2b. Evaluate the integral by the trapezoidal rule (2) with h = 0.5. We get

b— 1-0
a = ——— = 2 intervals.
h 0.5

n =

The whole interval extends from O to 1, so that two equally spaced subintervals would be [0, %]
2.1 H
5 1]. Hence

s =y @+ oy + 5 o+ fen] =os[ 310+ 1 () + 5 100]

©) 05 Lsimo4sin(T2) + L (%)
= U. — Sin 11 — S \ —
2° "2 272

1 2 1 241 2

Cos| Lo 2| 2 Y2 G g0sss using sin(z) e

2 2 T2 4 4 2

with an error of 0.63662 — 0.60355 = 0.03307.

Step 2c¢. Evaluate by (2) with h = 0.25. We get

b—a 1-0 .
n= = —— = 4 intervals.
h 0.25

They each have a length of % and so are [0, %], [%, %], [%, %], and [%, 1].

Juzs =] 3 @)+ £+ FGoa) + fx) + 5 10)]
(D) =0.25 Bf(O) + f (i) + f (;) + f (i) + ;f(l)}

—0251'0+'(”)+'(n)+' 7Y 4 L (%)
= L. 5 S S ] S1n 4 S1n 8 5 S1n )
= 0.25- (0 + 0.38268 + 0.70711 + 0.92388 + 0.50000) = 0.62842.

The error is 0.63662 — 0.62842 = 0.00820.

and
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Step 3a. Estimate the error by halving, that is, calculate €, 5 by (5), p. 830. Turn to pp. 829-830 of
the textbook. Note that the error (3), p. 830, contains the factor 4%. Hence, in halving, we can expect

the error to be multiplied by about (%)2 = %. Indeed, this property is nicely reflected by the
numerical values (B)—(D). Now we turn to error estimating (5), that is,

5) €2 = 5(Jpn = 1)
Here we obtain
€05 N %(JO‘5 —Jio) = %(0.60355 —0.50000) = 0.03452.

The agreement of this estimate 0.03452 with the actual value of the error 0.03307 is good.
Step 3b. Estimate the error by halving, that is, calculate €, ,5. We get, using (5),

€005 ~ (Joa5 — Jo5) = £(0.62842 — 0.60355) = 0.00829,
which compares very well with the actual error, that is,
0.00820 — 0.00829 = —0.00009.

Although, in other cases, the difference between estimate and actual value may be larger, estimation
will still serve its purpose, namely, to give an impression of the order of magnitude of the error.

Remark. Note that since we calculated the integral by (2), p. 829, for three choices of & = 1, 0.5,
0.25 in Steps 2a—2c, we were able to make two error estimates (5), p. 830, in steps 3a, 3b.

=

Sec. 19.5 Prob. 5. Given sine curve and approximating polygons in the three trapezoidal rules used.
The agreement of these estimates with the actual value of the errors is very good

17. Simpson’s rule for a nonelementary integral. Simpson’s rule (7), p. 832, is

b
(N / S(x)dx ~ gl(fo +4fi+2fa+4fs+ -+ 2foma+4fom1 + fom).

where

and fj stands for f(x;).
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25.

The nonelementary integral is the sine integral (40) in Sec. A3.1 of App. 3 on p. A68 of the textbook:

X : *
Si(x) = / SIMY e,
0

x*

Being nonelementary means that we cannot solve the integral by calculus. For x = 1, its exact value
(by your CAS or Table A4 on p. A98 in App. 5) is

1 .
Si(1) = / ST % = 0.9460831.
0 X

We construct a table with both 2m = 2 and 2m = 4, with values of the integrand accurate to seven
digits

j Xj fj _ f()Cj) _ Sin xj ] Xj fj _ f(x_]') _ Sin x(,
j Xj
010 1.0000000 0]0 1.0000000
11]0.25 0.9896158
1105 0.9588511 2105 0.9588511
310.75 0.9088517
211.0 0.8414710 4110 0.8414710

Simpson’s rule, withm = 1, i.e., h = 0.5, is

h 0.5
Si(1) = 3 (o +4fi + f2) = (1 +4-0.9588511 4 0.8414710) = 0.9461459.

Withm = 2,i.e. h = 0.25,

Si(1) = ;l(fo +4fi+2fH+4f+ fa)

0.25
= T(l +4-0.9896158 + 2-0.9588511 + 4 -0.9088517 + 0.8414710) = 0.9460870.

Gauss integration for the error function. n = 5 is required. The transformation must convert the
interval to [—1, 1] .

We can do this with x = at + b sothat0 = a(—1) + b and 1 = a(l) + b. We see thata = b = %
satisfies this so x = %(Z + 1).

Since dx = % dt, our integral takes the form

! 2 1! 2
/ e dx = 2/ e V/AHD gy
0 -1

The exact 9S value is 0.746824133.
The nodes and coefficients are shown in Table 19.7, on p. 837, in the textbook with n = 5. Using
them, we compute

5
1 Ca(ta1)?
J = 212 A e V4T = 0746824127,

—1
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Note the high accuracy achieved with a rather modest amount of work.

Multiply this by 2/4/7 to obtain an approximation to the error function erf 1 (= 0.842700793
with (95)) given by (35) on p. A67 in App. 3.1

2
—= ] 0.746824127 = 0.842700786.
()

Solution to Self Test on Rounding Problem to Decimals (see p. 2 of this Solutions Manual and Study
Guide)

(a) 1.23454621 + 5-1077+D = 1.23454621 + 0.00000005 = 1.23454626.
——

7 zeros

Then we chop off the eigth digit “6” and obtain the rounded number to seven decimals (7D) 1.2345462.

(b) —398.723555 + 5 - 10”“*+D = _398.723555 + 5-10°
= —398.723555 + 0. 0000 5
N——

4 zeros

= —398.723605
Next we chop off from the fifth digit onward, that is, “05” and obtain the rounded number to four decimals
(4D) —398.7236.

Solution to Self Test on Rounding Problem to Significant Digits (see p. 3 of this Solutions Manual
and Study Guide)

We follow the three steps.
1. 102.89565 = 0.10289565 - 10%;

2. We ignore the factor 103. Then we apply the roundoff rule for decimals to the number 0.10289565 to
get

0.10289565 4+ 5-10~©*D = 0.10289615 (6D).
3. Finally we have to reintroduce the factor 103 to obtain our final answer, that is,

0.102896 - 10° = 102.896 (68S).
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Chapter 20 contains two main topics: solving systems of linear equations numerically (Secs. 20.1-20.5,
pp. 844-876) and solving eigenvalue problems numerically (Secs. 20.6-20.9, pp. 876-898). Highlights
are as follows.

Section 20.1 starts with the familiar Gauss elimination method (from Sec. 7.3), now in the context of
numerics with partial pivoting, row scaling, and operation count and the method itself expressed in
algorithmic form. This is followed by methods that are more efficient than Gauss (Doolittle, Crout,
Cholesky) in Sec. 20.2 and iterative methods (Gauss—Seidel, Jacobi) in Sec. 20.3. We study the behavior
of linear systems in detail in Sec. 20.4 and introduce the concept of a condition number that will help us to
determine whether a system is good (“well-conditioned”) or bad (“ill-conditioned”). The first part of
Chap. 20 closes with the least squares method, an application in curve fitting, which has important uses in
statistics (see Sec. 25.9).

Although we can find the roots of the characteristic equations in eigenvalue problems by methods from
Sec. 19.2, such as Newton’s method, there are other ways in numerics concerned with eigenvalue
problems. Quite surprising is Gerschgorin’s theorem in Sec. 20.7 because it allows us to obtain
information directly, i.e., without iteration, from the elements of a square matrix, about the range in which
the eigenvalues of that matrix lie. This is, of course, not as good as obtaining actual numbers for those
eigenvalues but is sufficient in some problems.

Other approaches are an iterative method to determine an approximation of a dominant eigenvalue in a
square matrix (the power method, Sec. 20.8) and a two-stage method to compute all the eigenvalues of a
real symmetric matrix in Sec. 20.9.

The chapter has both easier and more involved sections. Sections 20.2, 20.3, 20.7, 20.9 are more
involved and may require more study time. You should remember formulas (4) and (8) in Sec. 20.5
and their use.

In terms of prior knowledge, you should be familiar with matrices (Secs. 7.1, 7.2), and it would be
helpful if you had some prior knowledge of Gauss elimination with back substitution (see Sec. 7.3,
pp- 272-280). Section 20.1 moves faster than Sec. 7.3 and does not contain some details such as the three
types of solutions that occur in linear systems. For the second main topic of Chap. 20 you should be
familiar with the material contained in Sec. 20.6, pp. 876—879. Thus you should know what a matrix
eigenvalue problem is (pp. 323-324), remember how to find eigenvectors and eigenvalues of matrices
(pp- 324-328 in Sec. 8.1), know that similar matrices have the same eigenvalues (see Theorem 2, p. 878,
also Theorem 3, p. 340 in Sec. 8.4), and refresh your knowledge of special matrices in Theorem 5, p. 879.

Sec. 20.1 Linear Systems: Gauss Elimination

Gauss elimination with back substitution is a systematic way of solving systems of linear equations (1),

p- 845. We discussed this method before in Sec. 7.3 (pp. 272-282) in the context of linear algebra. This
time the context is numerics and the current discussion is kept independent of Chap. 7, except for an
occasional reference to that chapter. Pay close attention to the partial pivoting introduced here, as it is the
main difference between the Gauss elimination presented in Sec. 20.1 and that of Sec. 7.3. The reason that
we need pivoting in numerics is that we have only a finite number of digits available. With many systems,
this can result in a severe loss of accuracy. Here (p. 846), to pivot axx, we choose as our pivoting equation
the one that has the absolutely largest coefficients a jx in column k on or below the main diagonal. The
details are explained carefully in a completely worked out Example 1, pp. 846—847. The importance of
this particular partial pivoting strategy is demonstrated in Example 3, pp. 848—849. In (a) the “absolutely
largest” partial pivoting strategy is not followed and leads to a bad value for x;. This corresponds to the
method of Sec. 7.3. In (b) it is followed and a good value for x; is obtained!
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Table 20.1, p. 849, presents Gauss elimination with back substitution in algorithmic form. The section

ends with an operation count of 213 /3 for Gauss elimination (p. 850) and n? + n for back substitution
(p. 851). Operation count is one way to judge the quality of a numeric method.

The solved problems show that a system of linear equations may have no solution (Prob. 3), a unique

solution (Prob. 9), or infinitely many solutions (Prob. 11). This was also explained in detail on
pp- 277-280 in Sec. 7.3. You may want to solve a few problems by hand until you feel reasonably
comfortable with the Gaussian algorithm and the particular type of pivoting.

Problem Set 20.1. Page 851

3.

System without a solution. We are given a system of two linear equations

[Eq. (1)] 7.2x1 —3.5x, = 16.0,
[Eq. (2)] —14.4x; + 7.0x, = 31.0.

We multiply the first equation [Eq. (1)] by 2 to get
14.4x; — 7.0x, = 32.0.
If we add this equation to the second equation [Eq. (2)] of the given system, we get
Ox; + Ox, = 63.0.

This last equation has no solution because the x;, x, are each multiplied by 0, added, and equated to
63.0! Or looking at it in another way, we get the false statement that 0 = 63. [A solution would exist
if the right sides of Eq. (1) and Eq. (2) were related in the same fashion, for instance, 16.0 and —32.0
instead of 31.0.] Of course, for most systems with more than two equations, one cannot immediately
see whether there will be solutions, but the Gauss elimination with partial pivoting will work in each
case, giving the solution(s) or indicating that there is none. Geometrically, the result means that these
equations represent two lines with the same slope of

72 144

— = —— =2.057143
3.5 7.0
but different x,-intercepts, that is,
16.0
——— = —4.571429 for Eq. (1),
3.5
31.0
and =0 = 4.428571 for Eq. (2).

Hence Eq. (1) and Eq. (2) are parallel lines, as show in the figure on the next page.

System with a unique solution. Pivoting. ALGORITHM GAUSS, p. 849. Open your textbook to
p- 849 and consider Table 20.1, which contains the algorithm for the Gauss elimination. To follow
the discussion, control it for Prob. 9 in terms of matrices with paper and pencil. In each case, write
down all three rows of a matrix, not just one or two rows, as is done below to save some space and to
avoid copying the same numbers several times.

At the beginning, k = 1. Since a;; = 0, we must pivot. Between lines 1 and 2 in Table 20.1 we
search for the absolutely greatest a j;. This is @31 (= 13). According to the algorithm, we have to
interchange Eqs. (1) (current row) and (3) (row with the maximum), that is, Rows 1 and 3 of the
augmented matrix. This gives
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Sec. 20.1 Prob. 3. Graphic solution of a system of two parallel equations
[Eq. (1) and Eq. (2)]

13 -8 0 178.54
(A) 6 0 -8 —85.88
0 6 13 137.86

Don’t forget to interchange the entries on the right side (that is, in the last column of the augmented
matrix).

To get 0 as the first entry of Row 2, subtract % times Row 1 from Row 2. The new Row 2 is

(A2) [0 3.692308 -8 —168.28308].

This was k = 1 and j = 2 in lines 4 and 5 in the table.
Now comes k = 1 and j = n = 3 in line 4. The calculation is

a 0
m31 = i = — = 0
an 13

Hence, the operations in line 4 simply have no effect; they merely reproduce Row 3 of the matrix in
(A). This completes k = 1.

Next is k = 2. In the loop between lines 1 and 2 in Table 20.1, we have the following: Since
6 > 3.692308, the maximum is in Row 3 so we interchange Row 2 (A2) and Row 3 in (A). This
gives the matrix
13 -8 0 178.54
(B) 0 6 13 137.86

0 3.692308 -8 —168.28308
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11.

In line 4 of the table with k = 2 and j = k + 1 = 3 we calculate

3.692308
Map = 232 = 207200 () 615385,
ano 6

Performing the operations in line 5 of the table for p = 3, 4, we obtain the new Row 3
(B3) [0 0 -16 | —253.12].

The system and its matrix have now reached triangular form.
We begin back substitution with line 6 of the table:

asg —253.12
X3 = o= T 5.8,
ass —16

(Remember that, in the table, the right sides by, b, b3 are denoted by a4, a4, aza, respectively.)
Line 7 of the table withi = 2, 1 gives

xp = ¢(137.86 —13-15.82) = —11.3 (i =2)
and
x1 = 15(178.54 — (=8 (—11.3)) =6.78 (i =1).

Note that, depending on the number of digits you use in your calculation, your values may be
slightly affected by roundoff.

System with more than one solution. Homogeneous system. A homogeneous system always has
the trivial solution x; = 0, x, =0, ..., x, = 0. Say the coefficient matrix of the homogeneous
system has rank r. The homogeneous system has a nontrivial solution if and only if

r<n where n is the number of unknowns.

The details are given in Theorem 2, p. 290 in Sec. 7.5, and related Theorem 3, p. 291.

In the present problem, we have a homogenous system with n = 3 equations. For such a system,
we may have r = 3 (the trivial solution only), r = 2 [one (suitable) unknown remains arbitrary—
infinitely many solutions], and » = 1 [two (suitable) variables remain arbitrary, infinitely many
solutions]. Note that r = 0 is impossible unless the matrices are zero matrices. In most cases we
have choices as to which of the variables we want to leave arbitrary; the present result will show this.
To avoid misunderstandings: we need not determine those ranks, but the Gauss elimination will
automatically give all solutions. Your CAS may give only some solutions (for example, those
obtained by equating arbitrary unknowns to zero); so be careful.

The augmented matrix of the given system is
34 —6.12 -=-2.72 0

-1.0 1.80 0.80 0
277 —4.86 2.16 0

Because 3.4 is the largest entry in column 1, we add 1/3.4 Row 1 (the pivot row) to Row 2 to obtain
the new Row 2:

o o o‘o].
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Add —2.7/3.4 Row 1 (the pivot row) to Row 3 of the given matrix to obtain
[0 0 43 ‘ o].

We end up with a “triangular” system of the form (after interchanging rows 2 and 3)

34x; —6.12x, — 2.72x53 =0,
4.32x3 =0,
0=0.

Note that the last equation contains no information. From this, we get

4.32x3 =0 which implies that ShH x3 = 0.
We substitute this into the first equation and get
(S2) 3.4x; —6.12x, = 0.

Since the system reduced to two equations (S1) and (S2) in three unknowns, we have the choice of
one parameter f.

If we set
(S3) x1 =t (arbitrary),

then (S2) becomes

(S2%) 3.4t —6.12x, =0

so that

(S2%*) Xy = ﬁt = 0.556¢.
6.12

Then the solution consists of equations (S3), (S2**), and (S1). This corresponds to the solution on
p- A48 in App. 2 of the textbook.

If we set
(S4) X, = I (arbitrary, we call it 7 instead of ¢ to show its independence from ¢),

then we solve for x; and get

6.12 .
(S5) X1 = —1t=

1.87,
34

and the solution consists of (S5), (S4), and (S1). The two solutions are equivalent.

Sec. 20.2 Linear Systems: LU-Factorization, Matrix Inversion

The inspiration for this section is the observation that an n X n invertible matrix can be written in the form
() A =LU,

where L is a lower triangular and U an upper triangular matrix, respectively.
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In Doolittle’s method, we set up a decomposition in the form (2), where m ; in the matrix L are the
multipliers of the Gauss elimination with the main diagonal 1, 1, ..., 1 as shown in Example 1 at the
bottom of p. 853. The LU-decomposition (2), when substituted into (1), on p. 852, leads to

Ax = LUx =L(LJ’>_</) =Ly=b,
y

which means we have written
3) (a) Ly=b where (b) Ux=y.

This means we can solve first (3a) for y and then (3b) for x. Both systems (3a), (3b) are triangular, so we
can solve them as in the back substitution for the Gauss elimination. Indeed, this is our approach with
Doolittle’s method on p. 854. The example is the same as Example 1, on p. 846 in Sec. 20.1. However,
Doolittle requires only about half as many operations as Gauss elimination.
If we assign 1, 1, ..., 1 to the main diagonal of the matrix U (instead of L) we get Crout’s method.
A third method based on (2) is Cholesky’s method, where the n X n matrix A is symmetric, positive
definite. This means

(symmetric) A=AT,
and
(PD) x'Ax >0 for all x # 0.

Under Cholesky’s method, we get formulas (6), p. 855, for factorization. The method is illustrated by
Example 2, pp. 855-856, and Prob. 7. Cholesky’s method is attractive because it is numerically stable
(Theorem 1, p. 856).

Matrix inversion by the Gauss—Jordan elimination method is discussed on pp. 856-857 and shown
in Prob. 17.

More Details on Example 1. Doolittle’s Method, pp. 853-854. In the calculation of the entries of L and
U (or LT in Cholesky’s method) in the factorization A = LU with given A, we employ the usual matrix
multiplication

Row times Column.

In all three methods in this section, the point is that the calculation can proceed in an order such that we
solve only one equation at a time. This is possible because we are dealing with triangular matrices, so that
the sums of n = 3 products often reduce to sums of two products or even to a single product, as we will
see. This will be a discussion of the steps of the calculation, on p. 853, in terms of the matrix equation

A = LU, written out

3 5 2 1 0 0 (7381 Uiz Uiz
A= 0 8 21 =LU= my1 1 0 0 175%) Ur3
6 2 8 M3y M3 1 0 0 U33

Remember that, in Doolittle’s method, the main diagonal of L is 1, 1, 1. Also, the notation m j; suggests
multiplier, because, in Doolittle’s method, the matrix L is the matrix of the multipliers in the Gauss
elimination. Begin with Row 1 of A. The entry a;; = 3 is the dot product of the first row of L and the first
column of U; thus,

3=t 0 0l[un 0 0] =1-up,
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where 1 is prescribed. Thus, u1; = 3. Similarly,a,, =5=1 112+ 0 -1z +0-0 = ujp; thusu;, = 5.
Finally, a5 = 2 = uy3. This takes care of the first row of A. In connection with the second row of A we
have to consider the second row of L, which involves m,; and 1. We obtain

a =0=mpu;; +1-0 +0 = Moy - 3, hence m,; = 0,
Ay, =8 =moju1p +1-uy +0 = U2, hence u,, = 8,
ars =2 =mo U1z +1-uyz3 +0 = U3, hence u,3 = 2.

In connection with the third row of A we have to consider the third row of L, consisting of m3,, ms,, 1.
We obtain

az1 =6 =mszuy; +0 +0 = mszy - 3, hence ms3; = 2,
a32=2=m31 M12+WI32M22+O =2'5+I’H32'8, hencem32=—1,
a3z = 8 = m3U13 + M3zUs3 + 1-us3 =2:2—1:2+ uss, hence u;3 = 6.

In (4), on p. 854, the first line concerns the first row of A and the second line concerns the first column of
A; hence in that respect the order of calculation is slightly different from that in Example 1.

Problem Set 20.2. Page 857

7. Cholesky’s method. The coefficient matrix A of the given system of linear equations is given by

9 6 12
A=| 6 13 11 (as explained in Sec. 7.3, pp. 272-273).
12 11 26

We clearly see that the given matrix A is symmetric, since the entries off the main diagonal are
mirror images of each other (see definition of symmetric on p. 335 in Sec. 8.3). The Cholesky
factorization of A (see top of p. 856 in Example 1) is

9 6 12 111 0 0 111 121 131
6 13 11 = 121 122 0 0 122 l32
12 11 26 I3 I3 l33 0 0 l33

We do not have to check whether A is also positive definite because, if it is not, all that would
happen is that we would obtain a complex triangular matrix L. and would then probably choose
another method. We continue.

Going through A row by row and applying matrix multiplication (Row times Column) as just
before we calculate the following.

ayp = 9=1121 +0+0 = 1121, hence l]] = Ja11 =\/§:3,
any 6

a1y = 6=111121+0+0 =3121, hence 112=T=§=2,
11

a3 = 12=llll31 +0+0 =3l311 hence 131 =4.

In the second row of A we have a;; = a1, (symmetry!) and need only two calculations:

2)* + 13,, hence /,, = 3,

a22=13=1221 +1222 +0 =(
=244 315, hence I3, = 1.

azz = 11 = 1131 + I22l3, + 0
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In the third row of A we have a3; = a3 and a3z, = a,3 and need only one calculation:

a3 =26 =12 + 12, +12, = 4>+ 1+12,  hence I35 =3.
Now solve Ax = b, where b = [17.4 23.6 30.8]". We first use L and solve Ly = b, where

y = [y1 y2 y3]". Since L is triangular, we only do back substitution as in the Gauss algorithm.
Now since L is lower triangular, whereas the Gauss elimination produces an upper triangular matrix,
begin with the first equation and obtain y;. Then obtain y, and finally y3. This simple calculation is

written to the right of the corresponding equations:

30 0] [ 17.4 yi=73-174=538,
2 3 0| |y.| =236 y2 =1(23.6-2y;) =4,
4 1 3] |y 30.8 y3 =2 (30.8 —4y; —y) = 1.2.

In the second part of the procedure you solve L'x = y for x. This is another back substitution. Since
LT is upper triangular, just as in the Gauss method after the elimination has been completed, the
present back substitution is exactly as in the Gauss method, beginning with the last equation, which
gives x3, then using the second equation to get x»,, and finally the first equation to obtain x;.

Details on the back substitution are as follows:

3 2 41 | x; 5.8 (S1) 3x1 + 2x, + 4x3 = 5.8,

0 3 1 x| = | 4 | writtenoutis (S2) 3x, + x3 =4,

0 0 3 X3 1.2 (S3) 3x3 = 1.2.
Hence Eq. (S3)

3x3=12 gives (S4) x3=3-12=04.
Substituting (S4) into (S2) gives
3xa+x3=3x,+12=4 sothat (S5 xx=3(4-12)=12
Substituting (S4) and (S5) into (S1) yields
3x1+2x2+4x3 = 3x;+2:1.244.04 =58 sothat  (S6) x| = 1(5.8—2.4—1.6) = 1.8 = 0.4.
Hence the solution is (S6), (S5), (S4):
x;1 = 0.4, X, = 1.2, x3 = 0.4.

We check the solution by substituting it into the given linear system written as a matrix equation.
Indeed,

9 6 12][x 9 6 12][0.6
Ax=| 6 13 1l||xx|=|6 13 11|]|12
12 11 26] | xs 12 11 26] |04
[ 9.06+6-1.2+12-04 544+72+4.38 17.4
=|6-06+13-12+11-04 | =|36+156+44 |=]|236|=h,
[ 12:0.6+ 11-1.2+26-0.4 | 72+ 1324 10.4 30.8

which is correct.
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17.

Discussion. We want to show that A is positive definite, that is, by definition on p. 346 in Prob. 24 in
Sec. 8.4, and also on p. 855:

(PD) x'Ax >0 for all x # 0.
We calculate
9 6 12 X1
XAx=|[x;, x» x]| 6 13 11 X2
12 11 26 X3
X1
= [9x; +6x2 + 12x3  6x; 4+ 13x2 + 1lxs  12x; + 11xz + 26x3] | x2
X3
= (9x1 + 6x2 + 12x3) - x1 + (6x1 + 13x5 + 11x3) - x2 + (12x1 + 11x; 4 26x3) - X3
= 9x? + 12x1 x5 + 24x;x3 + 22xx3 + 13x3 + 26x3.
We get the quadratic form Q and want to show that (A) is true for Q:

(A) 0= 9xf + 12x1xp + 24x1x3 + 22xX3 + 13x§ + 26x§ > 0 forall xp,x,,x3 # 0.

Since Q cannot be written into a form (- - - )2, it is not trivial to show that (A) is true. Thus we look
for other ways to verify (A). One such way is to use a mathematical result given in Prob. 25, p. 346.
It states that positive definiteness (PD) holds if and only if all the principal minors of A are positive.
This result is also known as Sylvester’s criterion.

For the given matrix A, we have three principal minors. They are:

ail aip 9 6
a1 =9>0, = =9:-13—-6-6 =101 >0,
asy ajy 6 13
13 11 11 6 13
detA =9 - + 12
11 26 12 26 12 11

=9-217-6-244+12-(-90) = 729 > 0.

Since all principal minors of A are positive, we conclude, by Sylvester’s criterion, that A is indeed
positive definite.

The moral of the story is that, for large A, showing positive definiteness is not trivial, although in
some cases it may be concluded from the kind of physical (or other) application.

Matrix inversion. Gauss—Jordan nethod. The method suggested in this section is illustrated in
detail in Sec. 7.8 by Example 1, on pp. 303-304, in the textbook, as well as in Prob. 1 on

pp- 123124 in Volume I of the Student Solutions Manual. It may be useful to look at one or both
examples. In your answer, you may want to write down the matrix operations stated here in our
solution to Prob. 17 to the right of the matrix as is done in Example 1, p. 303, of the textbook.
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The matrix to be inverted is

1 -4 2
G=|-4 25 4
2 4 24

We start by appending the given 3 x 3 matrix G by the 3 x 3 unit matrix I to obtain the following
3 x 6 matrix :

Thus the left 3 x 3 submatrix is the given matrix and the right 3 x 3 submatrix is the 3 x 3 unit matrix
I. We apply the Gauss—Jordan method to G, to obtain the desired inverse matrix. At the end of the
process, the left 3 x 3 submatrix will be the 3 x 3 unit matrix, and the right 3 x 3 submatrix will be
the inverse of the given matrix.

The —4 in Row 2 of G is the largest value in Column 1 so we interchange Row 2 and Row 1 and
get

Next we replace Row 2 by Row 2 + % Row 1 and replace Row 3 by Row 3 + % Row 1. This gives us
the new matrix

L
&
~
(e
P
(e

9 1
G; = 0 7 3 1 1 0

33 1
0 = 26 0 5 1

Now, because % > %, we swap Rows 2 and 3 of G3 to obtain

—4 25 4 0 1 0

33 1
G, = 0 = 26 0 5 1

9 1
0 7 3 1 1 0

Replace Row 3 by Row 3 — (%) / (32—3) Row 2. The new matrix is
—4 25 4 0 1 0

Gs

Il
o

33
226 |0

[ o=

o 0 —-2% |1

—
—
—_
N
\%)
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This was the Gauss part. The given matrix is triangularized. Now comes the Jordan part that
diagonalizes it. We know that we need 1’s along the diagonal in the left-hand matrix, so we multiply

Row 1 by —%. In addition, we also multiply Row 2 by % and Row 3 by —% to get

25 1

1 -7 -1 0 —3 0

_ 52 1 2
11 1 1

o0 0 1 | —¢ -3

Eliminate the entries in Rows 1 and 2 (Col. 3) by replacing Row 2 by Row 2 — (%) Row 3 and Row
1 by Row 14 Row 3. This gives the matrix

25 11 7 1

L =2 0] -6 -1 3

— 26 5 1

G7 - O 1 0 9 § —5
11 1 1

o o 1| -u -1 1

6

Finally, we eliminate —% in the second column of G;. We do this by replacing Row 1 of G; by Row
1+ % Row 2. The final matrix is

146 26 11

— 26 5 1
Gs= 1|0 1 0 26 > -1
11 1 1

0 0 1 -1 1

The last three columns constitute the inverse of the given matrix, that is,

146 26 _11

9 9 6

G!= 26 5 _1
9 9 3

1 1 1

6 3 4

You may want to check the result by showing that

GG '=1 and G 'G=1

Sec. 20.3 Linear Systems: Solution by Iteration

We distinguish between direct methods and indirect methods (p. 858). Direct methods are those methods
for which we can specify in advance how many numeric computations it will take to get a solution. The
Gauss elimination and its variants (Secs. 20.1, 20.2) are examples of direct methods. Indirect or iterative
methods are those methods where we start from an approximation to the true solution and, if successful,
obtain better and better approximations from a computational cycle repeated as often as may be necessary
for achieving a required accuracy. Such methods are useful for solving linear systems that involve large
sparse systems (p. 858).

The first indirect method, the Gauss—Seidel iteration method (Example 1, Prob. 9) requires that we
take a given linear system (1) and write it in the form (2). You see that the variables have been separated
and appear on the left-hand side of the equal sign with coefficient 1. The system (2) is now prepared for

iteration. Next one chooses a starting value, here xgo) = 100, xéo) = 100, etc. (follow the textbook on
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p. 859). Equation (3) shows how Gauss—Seidel continues with these starting values. And here comes a
crucial point that is particular to the method, that is, Gauss—Seidel always uses (where possible) the most
recent and therefore “most up to date” approximation for each unknown (‘“successive corrections”). This
is shown in the darker shaded blue area in (3) and explained in detail in the textbook as well as in Prob. 9.

The second method, Jacobi iteration (13), p. 862 (Prob. 17), is very similar to Gauss—Seidel but avoids
using the most recent approximation of each unknown within an iteration cycle. Instead, as is much more
common with iteration methods, all values are updated at once (‘“‘simultaneous corrections’).

For these methods to converge, we require “diagonal dominance,” that is, the largest (in absolute value)
element in each row must be on the diagonal.

Other aspects of Gauss—Seidel include a more formal discussion [precise formulas (4), (5), (6)],
ALGORITHM GAUSS-SEIDEL (see p. 860), convergence criteria (p. 861, Example 2, p. 862), and
residual (12). Pay close attention to formulas (9), (10), (11) for matrix norms (Prob. 19) on p. 861, as they
will play an important role in Sec. 20.4.

Problem Set 20.3. Page 863

9. Gauss-Seidel iteration. We write down the augmented matrix of the given system of linear
equations (see p. 273 of Sec. 7.3 in the textbook):

This is a case in which we do not need to reorder the given linear equations, since we note that the
large entries 5, 4, 8 of the coefficient part of the augmented matrix stand on the main diagonal.
Hence we can expect convergence.

Remark. If, say, instead the augmented matrix had been

meaning that 5, 3, —2 would be the entries of the main diagonal so that 8 and 4 would be larger
entries outside the main diagonal, then we would have had to reorder the equations, that is, exchange
the second and third equations. This would have led to a system corresponding to augmented matrix
A above and expected convergence.

We continue. We divide the equations so that their main diagonal entries equal 1 and keep these
terms on the left while moving the other terms to the right of the equal sign. In detail, this means that

we multiply the first given equation of the problem by %, the second one by %, and the third one by
1
5+ We get
n 1 4 19
X1+ x4 —x3 = —,
P52 s T s
1 n 2 -2
— Xy — —X3 = —,
g TRy Ty
39
8 ’

SX1+ SX2 + X3 =
gX1 T g2t X3
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and then moving the off-diagonal entries to the right:

19 1 2
X1 = e gxz - 5X3,
-2 1 2
(GS) X2 =T gn + RS
39 2 3
x3_§_§x1_§x2
We start from x(o) =1, x(o) =1, x(o) = 1 (or any reasonable choice) and get

19 1 2
(1) (0) (0)
X0 = 3 sz 5x3
19 1 2
-~ .1=-2.
5 5 5
19—1-2 16
= ————— = — =32 (exact),
5 5
-2 1 2
MO m_ 2.0
4 4 5
Y I
T4 4 7T T4
! 08+1 0.8 ( t)
= —-—=-—0. — = —0.8 (exact),
2 2
39 2 3
1 1 1
xg):§ ] g)—gxé)
39 2 3
=7 _2.32-2.(=038)
8 8 8

= 4.375 (exact).

Note that we always use the latest possible value in the iteration, that is, for example, in computing
( ) we use x( ) (new' and not x,; )) and x; © (no newer value available). In computing xgl) we use
il) (new!) and x, )(new!) (see also p. 859 of the textbook).

Then we substitute xgl) =32, xél) = —0.8, xgl) = 4.375 into system (GS) and get

x? =2210000, x? =1.135000, x? =3.89688.

The results are summarized in the following table. The values were computed to 6S with two guard
digits for accuracy.

Prob. 9. Gauss—Seidel Iteration Method. Table of Iterations. Five Steps.

Step X1 X2 X3
m=1 3.2 —0.8 4.375
m=2 2.21000 1.13500 3.89688
m=73 2.01425 0.944875 4.01711
m=4 2.00418 1.00751 3.99614
m=>5 2.00004 0.998059 4.00072

The exact solution is 2, 1, 4.
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11. Effect of starting values. The point of this problem is to show that there is surprisingly little
difference between corresponding values, as the answer on p. A49 in App. 2 shows, although the
starting values differ considerably. Hence it is hardly necessary to search extensively for “good”
starting values.

17. Jacobi Iteration. Convergence related to eigenvalues. An outline of the solution is as follows. You

may want to work out some more of the details. We are asked to consider the matrix of the system of
linear equations in Prob. 10 on p. 863, that is,

4 0 5
A=1|1 6 2
8 2 1

We note that a3 = 8 is a large entry outside the main diagonal (see Remark in Prob. 9 above). To
obtain convergence, we reorder the rows as shown, that is, we exchange Row 3 with Row 1, and get,

8 2 1
1 6 2
4 0 5

Then we divide the rows by the diagonal entries 8, 6, and 5, respectively, as required in (13), p. 862
(see aj; = 1 at the end of the formula). (Equivalently, this means we take % -Rowl, é - Row2,

% - Row3):

1 1

L |

— |1 1

A=|L 1 1
4

L0 1

As described in the problem, we now have to consider

1 1

0 -7 —s

— — 1 1

B=1-A=|-1 o -!
4

4 0 0

The eigenvalues are obtained as the solutions of the characteristic equation (see pp. 326-327)

AR
detB—-AD = -1 ) -1
-3 0 -2

= -1+ 55— £ =0.

A sketch, as given below, shows that there is a real root near —0.5, but there are no further real roots
because, for large |A|, the curve comes closer and closer to the curve of —A>. Hence the other
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eigenvalues must be complex conjugates. A root-finding method (see Sec. 19.2, pp. 801-806, also
Prob. 21 in the Student Solutions Manual on p. YY) gives a more accurate value of —0.5196.
Division of the characteristic equation by A + 0.5196 gives the quadratic equation

—A% 4 0.51961 — 0.1283 = 0.
The roots are 0.2598 4 0.2466i [by the well-known root-finding formula (4) for quadratic equations

on p. 54 of the textbook or on p. 15 in Volume I of the Student Solutions Manual]. Since all three
roots are less than 1 in absolute value, that is,

|0.2598 + 0.2466i| = \/ (0.2598)% 4 (+0.2466)* [by (3), p. 613]
=0.3582 < 1
|—0.5196] = 0.5196 < 1,

the spectral radius is less than 1, by definition. This is necessary and sufficient for convergence (see
at the end of the section at the top of p. 863).

Sec.20.3 Prob. 17. Curve of the characteristic polynomial

19. Matrix norms. The given matrix is

10 1 1
C=]|1 10 1
1 1 10

9) ICll =

= VI +1+1+1+102+1+1+1+ 102 =303
= 17.49,
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The column “sum’ norm is

3
(10) IC| = mkaxz |cjk| = 12.

Jj=1

Note that, to compute (10), we took the absolute value of each entry in each column and added
them up. Each column gave the value of 12. So the maximum over the three columns was 12.
Similarly, by (11), p. 861, the row “sum” norm is 12.

Together this problem illustrates that the three norms usually tend to give values of a similar order
of magnitude. Hence, one often chooses the norm that is most convenient from a computational point
of view. However, a matrix norm often results from the choice of a vector norm. When this happens,
we are not completely free to choose the norm. This new aspect will be introduced in the next
section of this chapter.

Sec. 20.4 Linear Systems: Ill-Conditioning, Norms

A computational problem is called ill-conditioned (p. 864) if small changes in the data cause large
changes in the solution. The desirable counterpart, where small changes in data cause only small changes
in the solution, is labeled well-conditioned. Take a look at Fig. 445 at the bottom of p. 864. The system in
(a) is well-conditioned. The system shown in part (b) is ill-conditioned because, if we raise or lower one of
the lines just a little bit, the the point of intersection (the solution) will move substantially, signifying
ill-conditioning. Example 1, p. 865, expresses the same idea in an algebraic example.

Keeping these examples in mind, we move to the central concept of this section, the condition
number « (A) of a square matrix on p. 868:

(13) K(A) = |A[-[|A]I7".

Here « is the Greek letter kappa (see back inside cover of textbook), ||A| denotes the norm of matrix A,
and HA‘1 H denotes the norm of its inverse. We need to backtrack and look at the concept of norms, which
is of general interest in numerics.

Vector norms ||x|| for column vectors x = [x j] with n components (n fixed), p. 866, are generalized
concepts of length or distance and are defined by four properties (3). Most common are the /;-norm (5),
“Euclidean” or /,-norm (6), and /o,-norm (7)—all illustrated in Example 3, p. 866.

Matrix norms, p. 867, build on vector norms and are defined by

. | AX]|
9) Al = max Il (x # 0).

We use the /;-norm (5) for matrices—obtaining the column “sum” norm (10)—and the /o,-norm (7) for
matrices—obtaining the row “sum” norm (11)—both on p. 861 of Sec. 20.3. Example 4, pp. 866-867,
illustrates this. We continue our discussion of the condition number.

We take the coefficient matrix A of a linear system Ax = b and calculate x(A). If k(A) is small, then
the linear system is well-conditioned (Theorem 1, Example S, p. 868).

We look at the proof of Theorem 1. We see the role of x (A) from (15), p. 868, is that a small
condition number gives a small difference in the norm of x — X between an approximate solution X and the
unknown exact solution x of a linear system Ax = b.

Problem 9 gives a complete example on how to compute the condition number x (A) for the
well-conditioned case. Contrast this with Prob. 19, which solves an ill-conditioned system by Gauss
elimination with partial pivoting and also computes the very large condition number x (A). See also
Example 1, p. 865, and Example 6, p. 869.

Finally, the topic of residual [see (1), p. 865] is explored in Example 2, p. 865, and Prob. 21.

There is no sharp dividing line between well-conditioned and ill-conditioned as discussed in “Further
Comments on Condition Numbers™ at the bottom of p. 870.
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Problem Set 20.4. Page 871

9. Matrix norms and condition numbers. From the given matrix

[ ]

we compute its inverse by (4*), p. 304, in Sec. 7.8:

1 4 -1 -1
A—1: — 2 8 )
2-4—1-0|:_() 2:| |:0 %

We want the matrix norms for A and A™!, that is, |A| and ”A‘1 H . We begin with the /,-vector
norm, which is defined by (5), p. 866. We have to remember that the /;-vector norm gives, for
matrices, the column “sum” norm (the “sum” indicating that we take sums of absolute values) as
explained in the blue box in the middle of p. 867. This gives, under the /;-norm [summing over the
absolute values of the entries of each column i (here i = 1, 2) and then selecting the maximum],

1A = max {|2] + (O], [1] + |4]} = max {|2[. [5]} = 5,

and

=5l + 5[} = max i3] 5]} = 2

|AT] = max {|5] + 101
Thus the condition number is
k(A) =|All-|[A7"| = 5-3 =25  [by definition, see (13), p. 868].

Now we turn to the /,-vector norm, defined by (7), p. 866. We have to remember that this vector
norm gives for matrices the row “sum” norm. This gives, under the /,,-norm [summing over the
absolute values of the entries of each row j (in our situation j = 1, 2) and then selecting the
maximum],

AN = masc {[2] + 1], 0] + |41} = maxc {]2], [4]} = 4,
and
[A7H] = max{[5] + [=5[. 101+ [5]} = max{3]. |31} = 3.
Thus the condition number is

kK(A) =|All- [A™"| =4-2 =25 [by definition, see (13), p. 868].

Since the value of the condition number is not large, we conclude that the matrix A is not
ill-conditioned.
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19. Anill-conditioned system

1. Solving Ax = b;. The linear system written out is

(1) 4.50x; + 3.55x, = 5.2,
) 3.55x; + 2.80x, = 4.1.

The coefficient matrix A, given in the problem, is

4.50 3.55 5.2
A= and b, = .
3.55 2.80 4.1
We use Gauss elimination with partial pivoting (p. 846) to obtain a solution to the linear system.
We form the augmented matrix (pp. 845, 847):
5.2
41|

We pivot 4.5 in Row 1 and use it to eliminate 3.55 in Row 2, that is,

4.50 3.55

[Alb,] =
3.55  2.80

3.55
Row 2 — 150 -Row 1, whichis, Row 2 — 0.7888888889 - Row 1,
and get
4.5 3.55 5.2
0 —0.000555555595 —0.00222222228 |
Back substitution (p. 847) gives us by Eq. (2)
—0.00222222228
Xy = = 3.999999992 = 4.
—0.000555555595
Substituting this into (1) yields
! (52—-3.55-x3) ! (5.2—-3.55-4) 2
X1 =-—>=(052-355x) =—(52-3.55-4) =-2.
"7 450 Y7450
2. Solving Ax = b,. The slightly modified system is
(1) 4.50x; + 3.55x, = 5.2,
3) 3.55x1 4+ 2.80x, = 4.0.

The coefficient matrix A is as before with b, slightly different from by, that is,

5.2
b2 == .
4.0
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5.2
4.0
and use Gauss elimination with partial pivoting with exactly the same row operation but
startlingly different numbers!

We form the augmented matrix

4.50 3.55

[Alb,] =
3.55  2.80

5.2

_0'1022228i| Row 2 —0.788889 - Row 1.

4.5 3.55
0 —0.00055595

(There will be a small, nonzero, value in the a,; position due to using a finite number of digits.)

Back substitution now gives, by (3),

—0.1022228

= ————— =183.87 ~ 184
—0.00055595

X2
and hence, by (1),

! (5.2 —3.55- x,) ! (5.2 —3.55.184) = —144
X1 = —— Z— . - X = — Z— D. . = — .
' 450 27 450

3. Computing the condition number of A. First, we need the inverse of A. By (4*), p. 304, we have

A 1 2.80 —-3.55
~2.80-4.50 — (=3.55)- (=3.55) | _3.55  4.50
2.80 —3.55 —1120 1420
= —400 = .
—3.55 4.50 1420 —1800
The /;-norm for matrix A, which we obtain by summing over the absolute values of the entries of

each column i (here i = 1, 2) and then selecting the maximum

IA] = max {|2.80] + |3.55|, |3.55| + |4.50]} = max {|6.35|. |8.05|} = 8.05,
14 1

and similarly for A™!

|A™Y]| = max {|1120] + [1420], |1420] 4 |1800|} = max {|2540], |3220]} = 3220.

Then by (13), p. 868, the condition number is

K(A) =|All- [AT"] = 8.05-3220 = 25921.

Furthermore, because matrix A is symmetric (and, consequently, so is its inverse A7), the
values of the /o-norm, i.e., the row “sum” norm, for both matrices A and A~! are equal to their
corresponding values of the /;-norm, respectively. Hence the computation of «(A) would yield the
same value.

4. Interpretation and discussion of result. The condition number x (A) = 25921 is very large,
signifying that the given system is indeed very ill-conditioned. This was confirmed by direct
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calculations in steps 1 and 2 by Gauss elimination with partial pivoting, where a small change by
0.1 in the second component from b; to b, causes the solution to change from [—2, 4]T to

[—144, 184]T, a change of about 1,000 times that of that component! Note that we used 10
decimals in our first set of calculations to get satisfactory results. You may want to experiment
with a small number of decimals and see how you get nonsensical results. Furthermore, note that
the two rows of A are almost proportional.

21. Small residuals for very poor solutions. Use (2), p. 865, defining the residual of the “approximate
solution” [~10.0 — 14.1] of the actual solution [—2 4], to obtain

521 [450  3.55]|[-10.0
"7 el s 2.80:||: 14.1}
527 [5.055
" a1] _3.980}
[0.145
N _0.120]

While the residual is not very large, the approximate solution has a first component that is 5 times
that of the true solution and a second component that is 3.5 times as great. For ill-conditioned
matrices, a small residue does not mean a good approximation.

Sec. 20.5 Least Squares Method

We may describe the underlying problem as follows. We obtained several points in the xy-plane, say by
some experiment, through which we want to fit a straight line. We could do this visually by fitting a line in
such a way that the absolute vertical distance of the points from the line would be as short as possible, as
suggested by Fig. 447, p. 873. Now, to obtain an attractive algebraic model, if the absolute value of a point
to a line is the smallest, then so is the square of the vertical distance of the point to the line. (The reason
we do not want to use absolute value is that it is not differentiable throughout its domain.) Thus we want
to fit a straight line in such a way that the sum of the squares of the distances of all those points from the
line is minimal, i.e., “least”—giving us the name “least squares method.”

The formal description of fitting a straight line by the least squares method is given in (2), p. 873, and
solved by two normal equations (4). While these equations are not particularly difficult, you need some
practice, such as Prob. 1, in order to remember how to correctly set up and solve such problems on the
exam.

The least squares method also plays an important role in regression analysis in statistics. Indeed, the
normal equations (4) show up again in Sec. 25.9, as (10) on p. 1105.

We extend the method to fitting a parabola by the least squares method and obtain three normal
equations (8), p. 874. This generalization is illustrated in Example 2, p. 874, with Fig. 448 on p. 875, and
in complete detail in Prob. 9.

Finally, the most general case is (5) and (6), p. 874.

Problem Set 20.5. Page 875

1. Fitting by a straight line. Method of least squares. We are given four points (0, 2), (2,0), (3, —2),
(5, —3) through which we should fit algebraically (instead of geometrically or sketching
approximately) a straight line. We use the method of least squares of Example 1, on p. 873 in the
textbook. This requires that we solve the normal auxiliary quantities needed in Egs. (4), p. 873 in the
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textbook. When using paper and pencil or if you use your computer as a typesetting tool, you may
organize the auxiliary quantities needed in (4) in a table as follows:

Xjo )i sz' XjYj
0 0
4 0
3 =2 9 -6

5 =3 25 -15
Sum 10 -3 38 =21

From the last line of the table we see that the sums are

> xj =10, > yi=-3, > x} =38, > xjy;=-21,

and n = 4, since we used four pairs of values. This determines the following coefficients for the
variables of (4), p. 873:

(D 4a + 10b = =3,
() 10a + 38h = —21,

4 10 -3
10 38 | —21]
This would be a nice candidate for Cramer’s rule. Indeed, we shall solve the system by Cramer’s
rule (2), (3), Example 1, p. 292 in Sec. 7.6. Following that page, we have

and gives the augmented matrix

10
D =detA = =4-38—10-10=152—-100 = 52.
10 38
Furthermore
-3 4
—21 10 —3-10—(-21)-4 —114 + 210 96 24
4= — = = — = — = 1.846,
D D D 52 13
4 -3
10 =21 —4.(=21)—(=3)-10 —84 — (=30) =27
b= = = = = —1.038.
D D D 26

From this we immediately get our desired straight line:

y=a+bx
= 1.846 — 1.038x.
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Sec.20.5 Prob.1. Given data and straight line fitted by least squares.
(Note that the axes have equal scales)

9. Fitting by a quadratic parabola. A quadratic parabola is uniquely determined by three given
points. In this problem, five points are given. We can fit a quadratic parabola by solving the normal
equations (8), p. 874. We arrange the data and auxiliary quantities in (8) again in a table:

x y x* x3 x* xy  x%y

2 =3 4 8 16 -6 -—12
3 0 9 27 81 0 0
5 1 25 125 625 5 25
6 0 36 216 1296 0 0
7 =2 49 343 2401 -—-14 98

Sum 23 —4 123 719 4419 —-15 -85

The last line of the table gives us the following information:

> x =23, >y =-4 > x% =123, > X =719,
Zx4=4419, ny=—15, Zx2y=—85,

with the number of points being n = 5. Hence, looking at (8) on p. 874, and using the sums just
obtained, we can carefully construct the augmented matrix of the system of normal equations:

5 23 123 —4
23 123 719 —15
123 719 4419 -85

The system of normal equations is

5bo + 23by + 123b, = —4,
23bg + 123b1 + 719h, = —15,
123bg + 719b, + 4419, = —85.
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We use Gauss elimination but, noting that the largest numbers are in the third row, we swap the
first and third rows,

123 719 4419 -85 Row 3
23 123 719 —15
5 23 123 —4 Row 1

Then we perform the following row reduction operations:

123 719 4419 -85

0 —11.4472 -107.317 0.89431 Row 2 — 2% Row |
0 —6.22764 —56.6342 —0.544715 | Row 3 — ;35 Row 1
123 719 4419 -85 ]

0 —11.4472 -107.317 0.89431 Row 2 — 2~ Row |
0 —6.22764 —56.6342 —0.544715 | Row 3 — ;3 Row 1
123 719 4419 -85

0 —11.4472 -107.317 0.89431
Row 3 — _61'2124746;‘2 - Row 2
0 0 1.74965 —1.03125 :

Back substitution gives us, from the last row of the last matrix,

—1.03125
by = ———— = —0.589404.
1.74965

The equation in the second row of the last matrix is
—11.4472b; — 107.317b, = 0.89431.
We use it to obtain a value for by:

—11.4472b; = 0.89431 + 107.317b,
= 0.89431 4 107.317 - (—0.589404)
= —62.3588

so that

—62.3588

by =
—11.4472

= 5.44752.

Finally, from the first equation,

123bo + 719b1 + 4419, = —85,
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we get
123bg = — 85 —"T719h; — 4419b,

= —85—719-(5.44752) — 4419 - (—0.589404)

= —85—3916.73 4 2604.56

= —1397.19.
Hence

—1397.17
by = ————— = —11.3592.
123

Rounding our answer, to 4S, we have
by = —11.36, by = 5.448, by, = —0.5894.
Hence the desired quadratic parabola that fits the data by the least squares principle is

y = —11.36 4 5.447x — 0.5894x2.

Sec.20.5 Prob.9. Given points and quadratic parabola fitted by least squares

Comparison of linear and quadratic fit. The figure on the next page shows that a straight line
obviously is not sufficient. The quadratic parabola gives a much better fit. It depends on the physical
or other law underlying the data whether the fit by a quadratic polynomial is satisfactory and whether
the remaining discrepancies can be attributed to chance variations, such as inaccuracy of
measurement. Calculation shows that the augmented matrix of the normal equations for the straight

line is
5 10 8.3
10 30 17.5

and gives y = 1.48 + 0.09x. The augmented matrix for the quadratic polynomial is

5 10 30 8.30
10 30 100 17.50
30 100 354 56.31

and gives y = 1.896 — 0.741x + 0.208x2. For practice, you should fill in the details.
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Sec. 20.5 Prob. 11. Fit by a straight line and by a quadratic parabola

Sec. 20.6 Matrix Eigenvalue Problems: Introduction

This section gives you the general facts on eigenvalues necessary for the understanding of the special
numeric methods to be discussed, so that you need not consult Chap. 8. Theorem 2 on similarity of
matrices is particularly important.

Sec. 20.7 Inclusion of Matrix Eigenvalues

The central issue in finding eigenvalues of an n X n matrix is to determine the roots of the corresponding
characteristic polynomial of degree n. This is usually quite difficult and requires the use of an iterative
numerical method, say from Sec. 19.2, or from Secs. 20.8 and 20.9 for matrices with additional properties.
However, sometimes we may only want some rough approximation of one or more eigenvalues of the
matrix, thereby avoiding costly computations. This leads to our main topic of eigenvalue inclusion.

Gerschgorin was only 30 years old when he published his beautiful and imaginative theorem,

Theorem 1, p. 879. Take a look at Gerschgorin’s theorem at the bottom of that page. Formula (1) says
that the eigenvalues of an n x n matrix lie in the complex plane in closed circular disks. The centers of
these disks are the elements of the diagonal of the matrix, and the size of these disks are determined by the
sum of the elements off the diagonal in each corresponding row, respectively. Turn over to p. 880 and look
at Example 1, which applies Gerschgorin’s theorem to a 3 x 3 matrix and gets three disks, so called
Gerschgorin disks, two of which overlap as shown in Fig. 449. The centers of these disks can serve as
crude approximations of the eigenvalues of the matrix and the radii of the disks as the corresponding error
bounds.

Problems 1 and 5 are further illustrations of Gerschgorin’s theorem for real and complex matrices,
respectively.

Gerschgorin’s theorem (Theorem 1) and its extension (Theorem 2, p. 881) are types of theorems know
as inclusion theorems. Inclusion theorems (p. 882) are theorems that give point sets in the complex plane
that “include,” i.e., contain one or several eigenvalues of a given matrix. Other such theorems are Schur’s
theorem (Theorem 4, p. 882), Perron’s theorem (Theorem 5, p. 882) for real or complex square matrices,
and Collatz inclusion theorem (Theorem 6, p. 883), which applies only to real square matrices whose
elements are all positive. Be aware that, throughout Secs. 20.7-20.9, some theorems can only be
applied to certain types of matrices.

Finally, Probs. 7, 11, and 13 are of a more theoretical nature.

Problem Set 20.7. Page 884
1. Gerschgorin disks. Real matrix.

1. Determination of the Gerschgorin disks. The diagonal entries of the given real matrix (which we
shall denote by A)
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are 5, 0, and 7. By Gerschgorin’s theorem (Theorem 1, p. 879), these are the centers of the three
desired Gerschgorin disks D;, D, and D3, respectively. For the first disk, we have the radius by
(D), p. 879,
layn — Al =[5 = Al = lawz| + lais| = 2| + |4 =6,
so that
Di:|5—-4 <6
or equivalently,
D, : center 5, radius 6.
This means, to obtain the radius of a Gerschgorin disk, we add up the absolute value of the entries
in the same row as the diagonal entry (except for the value of the diagonal entry itself). Thus for

the other two Gerschgorin disks we have

D, : center 0, radius 4 = (|-2| + |2]),

Dj : center 7, radius 9 = (|2] + |7]).

Below is a sketch of the three Gerschgorin disks. Note that they intersect in the closed interval
—4<Xi<13.

Sec. 20.7 Prob. 1. Gerschgorin disks. The disks have centers 5, 0, 7 and
radii 6, 4, 6, respectively

2. Determination of actual eigenvalues. We compute the characteristic polynomial p(1):

52 2 4
p(AV) = det(A—AL) =| —2 A 2
2 4 7- A
- 2 2 2 -
= (-1 —2 +4
4 7-2 2 7—2A 2 4

=G-=M)[-A(T7T—21) =8 —2[-2(7 — 1) — 4] + 4[-8 + 21]
=A% — 12224231 +36=0.
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We want to find the roots of the characteristic polynomial. We know the following observations:

F1. The product of the eigenvalues of a characteristic polynomial is equal to the constant term of
that polynomial.

F2. The sum of the eigenvalues is equal to (—1)"~" times the coefficient of the second highest term
of the characteristic polynomial. (Another example is discussed on pp. 129—-130, in Volume 1,
of the Student Solutions Manual).

Using these two facts, we factor the constant term 36 and get 36 = 1223 . 3. We calculate,
starting with the smallest factors (both positive as given) and negative: p(1) = 1> — 12 12 4 23.
1436 =48 # 0, p(—1) = 0. We found an eigenvalue! Thus a factor is (A 4+ 1) and we could use
long division and apply the well-known quadratic formula for finding roots. Or we can continue:
p(2) =42, p(—2) = —66, p(4) = 0. We found another eigenvalue. From F2, we know that the
sum of the three eigenvalues must equal (—1)3~! - 12 = 12. Hence —1 + 4 4+ A = 12 so the other
eigenvalue must be equal to A = 9. Hence the three eigenvalues (or the spectrum) are —1, 4, 9.

3. Discussion. The inclusion interval obtained from Gerschgorin’s theorem is larger; this is typical.
But the interval is the best possible in the sense that we can find, for a set of disks (with real or
complex centers), a corresponding matrix such that its spectrum cannot be included in a set of
smaller closed disks with the main diagonal entries of that matrix as centers.

5. Gerschgorin disks. Complex matrix. To obtain the radii of the Geschgorin disks, we compute by
(1), p. 879,

lava| + laz| =il + |1 +i| = VI2+VI2+12=1++2  [by (3),p. 613],
|lazi| + laza| =i + [0] = 1,
lasi] + |as| = |1 —i| + 0] = V12 + (=1)2 4+ 0 = /2.
The diagonal elements, and hence centers of the Gerschgorin disks, are
an =2, azx =3, asz = 8.
Putting it all together: The disks are D; : center in Prob. 1. You may want to sketch the Gerschgorin
disks and determine in which closed interval they intersect.
The determination of the actual eigenvalues is as follows. Developing the determinant along the

last row, with the usual checkerboard pattern in mind giving the correct plus and minus signs of the
cofactors (see bottom of p. 294), we obtain

2- i 1+
p(A) = det(A—AL) =| —i 3-2 0
1—i 0 8—2A
G- i 1+i‘_0+(8_k)2—)\ i
3-A 0 —i 3-A

A=D0-1+HB-VD]+B—=1[2-1)B—-1)—1]
= -2 4+13A2-431+34=0.
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The constant term of the characteristic polynomial is 34 and factors as follows:
34=1-2-17.

However, none of its positive and negative factors, when substituted into the characteristic
polynomial, yields p(A) equal to zero. Hence we would have to resort to a root-finding method from
Sec. 19.2, p. 802, such as Newton’s method. A starting value, as suggested by Geschgorin’s theorem,
would be A = 1.0000. However, the problem suggests the use of a CAS (if available). Using a CAS
(here Mathematica), the spectrum {Aq, A5, A3} is

A1 = 1.16308,
Ay = 3.51108,
Az = 8.32584.

Comment. We initially tried to use the approach of Prob. 1 when we determined the characteristic
polyomial, factored the constant term, and then tried to determined whether any of these factors
yielded zeros. This was to show that we first try a simpler approach and then go to more involved
methods.

Similarity transformation. The matrix in Prob. 2 shows a typical situation. It may have resulted
from a numeric method of diagonalization that left off-diagonal entries of various sizes but not
exceeding 1072 in absolute value. Gerschgorin’s theorem then gives circles of radius 2 x 1072, These
furnish bounds for the deviation of the eigenvalues from the main diagonal entries. This describes
the starting situation for the present problem. Now, in various applications, one is often interested in
the eigenvalue of largest or smallest absolute value. In our matrix, the smallest eigenvalue is about 5,
with a maximum possible deviation of 2 x 1072, as given by Gerschgorin’s theorem. We now wish to
decrease the size of this Gerschgorin disk as much as possible. Example 2, on p. 881 in the text,
shows us how we should proceed. The entry 5 stands in the first row and column. Hence we should
apply, to A, a similarity transformation involving a diagonal matrix T with main diagonal a, 1, 1,
where a is as large as possible. The inverse of T is the diagonal matrix with main diagonal 1/a, 1, 1.
Leave a arbitrary and first determine the result of the similarity transformation (as in Example 2).

[1/a 0 0 5 001 001 [a 0 0
B=T'!'AT=| 0 1 0] o001 8 0010 1 0
0 0 1] (001 001 9 0 0 1

5 0.01/a  0.01/a
=10.0la 8 0.01
0.01a 0.01 9

We see that the Gerschgorin disks of the transformed matrix B, by Gerschgorin’s theorem, p. 879, are

Center Radius
5 0.02/a
8 0.0l(a+1)
9 0.0l(a + 1)

The last two disks must be small enough so that they do not touch or even overlap the first disk.
Since 8 — 5 = 3, the radius of the second disk, after the transformation, must be less than
3—-0.02/a, that is,
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11.

0.0l (@a+1)<3-0.02/a.
Multiplication by 100a (> 0) gives
a’>+a <300a —2.
If we replace the inequality sign by an equality sign, we obtain the quadratic equation
a*—299a +2 = 0.

Hence a must be less than the larger root 298.9933 of this equation, say, for convenience, a = 298.
Then the radius of the second disk is 0.01(a 4+ 1) = 2.99, so that the disk will not touch the first one,
and neither will the third, which is farther away from the first. The first disk is substantially reduced
in size, by a factor of almost 300, the radius of the reduced disk being

0.02
—— = 0.000067114.
298

The choice of a = 100 would give a reduction by a factor 100, as requested in the problem. Our
systematic approach shows that we can do better.

For a = 100 the computation is

0.01 0 0] [5.00 0.01 0.01 100 0 0 5 0.0001 0.0001
0 1 0] [0.01 8.00 0.01 0 1 0]l =11 8 0.01
0 0 1 0.01 0.01 9.00 0 0 1 1 0.01 9

Remark. In general, the error bounds of the Gerschgorin disk are quite poor unless the off-diagonal
entries are very small. However, for an eigenvalue in an isolated Gerschgorin disk, as in Fig. 449,

p. 880, it can be meaningful to make an error bound smaller by choosing an appropriate similarity
transformation

B = T AT,

where T is a diagonal matrix. Do you know why this is possible? Answer: This is allowed by
Theorem 2, p. 878, which ensures that similarity transformations preserve eigenvalues. So here we
picked the smallest eigenvalue and made the error bound smaller by a factor 1/100 as requested.

Spectral radius. By definition (see p. 324), the spectral radius of a square matrix A is the absolute
value of an eigenvalue of A that is largest in absolute value. Since every eigenvalue of A lies in a
Gerschgorin disk, for every eigenvalue of A we must have (make a sketch)

M lajil+ ) | =]

where we sum over all off-diagonal entries in Row j (and the eigenvalues of A are numbered
suitably).

Since (I) is true for all eigenvalues of A, it must be true for the eigenvalue of A that is largest in
absolute value, that is, the largest ‘ Aj | . But this is, by definition, the spectral radius p(A). The
left-hand side of (I) is precisely the row “sum” norm of A. Hence, we have proven that

the row “sum” norm ofA > p(A).
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13. Spectral radius. The row norm was used in Prob. 11, but we could also use the Frobenius norm

A ] = chjz'k [see (9), p. 861]
k

J

to find the upper bound. In this case, we would get (calling the elements a j, since we called the
matrix in Prob. 1 A)

|2 ]

IA

3 3
2

2D i

i=1lk=1

=52+ 22442+ (=2)2+ 02 +22+22 + 42 + 72
= V122
= 11.05.

Sec. 20.8 Power Method for Eigenvalues

The main attraction of the power method is its simplicity. For an n x n matrix A with a dominant
eigenvalue (“dominant” means “largest in absolute value”) the method gives us an approximation (1),

p. 885, usually of that eigenvalue. Furthermore, if matrix A is symmetric, that is, a ;x = ax; [by (1),

p- 335], then we also get an error bound (2) for approximation (1). Convergence may be slow but can be
improved by a spectral shift (Example 2, p. 887). Another use for a spectral shift is to make the method
converge to the smallest eigenvalue as shown in Prob. 11. Scaling can provide a convergent sequence of
eigenvectors (for more information, see Example 1, p. 886). The power method is explained in great detail
in Prob. 5.

More details on Example 1, pp. 886-887. Application of Power Method, Error Bound (Theorem 1,
p. 885). Scaling. We take a closer look at the six vectors listed at the beginning of the example:

1 0.890244 0.890244
Xo=|1], x1=/[0.609756|, x,=[0.609756 |,
1 1 1
0.990663 0.999707 0.999991
Xxs = | 0.504682 |, Xx10 = ]0.500146 [, x5 = | 0.500005
1 1 1

Vector xo was scaled. The others were obtained by multiplication by the given matrix A and subsequent
scaling. We can use any of these vectors for obtaining a corresponding Rayleigh quotient ¢ as an
approximate value of an (unknown) eigenvalue of A and a corresponding error bound § for g. Hence we
have six possibilities using one of the given vectors, and indeed many more if we want to compute further
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vectors. Note that we must not use two of the given vectors because of the scaling, but just one vector. For
instance, if we use X1, and then its product Ax; we get

0.49 0.02 0.22 0.890244 0.668415
A =10.02 0.28 020 |, x;=[0.609756 |, Ax; = |0.388537
0.22 0.20 0.40 1 0.717805

From these data we calculate the inner products by Theorem 1, p. 885,

Mo = XX = 2.164337,
my = x;Ax; = 1.549770,
my = (Ax) Ax, = 1.112983.

These now give the Rayleigh quotient ¢ and error bound § of g by (1), (2) p. 885:

q =myi/mg = 0.716048,
8 = /may/mg — q> = 0.038887,

where g approximates the eigenvalue 0.72 of A, so that the error of ¢ is
€ =0.72 — g = 0.003952.

These values agree with those for j = 2 in the table for Example 1 on p. 887 of the textbook.
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5. Power method with scaling. The given matrix is

2 -1 1
A=|-1 3 2
1 2 3

Use the same notation as in Example 1 in the text. Fromxo = [1 1 1] calculate Ax, and then
scale it as indicated in the problem, calling the resulting vector x;. This is the first step. In the second
step calculate Ax; and then scale it, calling the resulting vector x,. And so on. More details are as
follows:

Iteration 1: We start with
Xp = 1

Multiplication by the given matrix A gives us

2 -1 1 1 2
Axp = | —1 3 2111 =14
1 2 3111 6

The calculations that give approximations g (Rayleigh quotients) and error bounds are as follows.
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For mq, my, and m,

1
mo = XgXo = [1 1 11|=1-1+1-1+1-1=3,
1
2
m=x)Axo=[1 1 1][4|=1-2+1-44+1-6=12,
6
2
my= (Axo) Axo=[2 4 6]|4|=2-24+4-4+6-6=56,
6
mi 12
my 3
We know that §2 = m,/mo — q?; so
56
§2="2 _ g2 = 22 42 = 18.66667 — 16 = 2.666667,
mo 3

d = +/2.666667 = 1.632993,
qg—06=4-1.632993 = 2.367007,
g+ =441.632993 = 5.632993.

Iteration 2: If this is not sufficient, we iterate by using a scaling factor. We chose the absolute
largest component of Axy. This is 6, so we get

2

s 0.3333333
x; = | 4| =0.6666667

s 1

6

Again, we multiply this vector by the given matrix A:

2 -1 1]{0.3333333 1
Ax; = | -1 3 2| 10.6666667 | = | 3.666667
1 2 311 4.666667

As before, we compute the values required to obtain our next approximation to ¢ and §:

0.3333333
mo = x1x; = [0.3333333  0.6666667 1] | 0.6666667 | = 1.555556,
1
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1
my = x;Ax; = [0.3333333  0.6666667 1] | 3.666667 | = 7.444445,
4.666667

1
my, = (Ax))TAx; =1 3.666667  4.666667] | 3.666667 | = 36.22223,

4.666667
my 7.444445
mo 1555556
oo m2 3622223

Mo 1.555556
— 23.28571 — 22.90305 = 0.38266.

= 4.785713,

— (4.785713)2,

It is important to notice that we have a loss of significant digits (subtractive cancelation) in the
computation of §. The two terms that are used in the subtraction are similar and we go from seven
digits to five. This suggests that, for more than three iterations, we might require our numbers to
have more digits.
8 = +/0.38266 = 0.6185952,
q—6=4.785713 —0.6185952 = 4.167118,

q + 6 =4.785713 + 0.6185952 = 5.404308.

Iteration 3: Again, if the result is not good enough, we need to move to the next iteration by using
the largest value of Ax; as our scaling factor. This is 4.666665 so we get for x,

1/4.666667 0.2142857
X2 = | 3.666667/4.666667 | = | 0.7857143 |,
4.666667/4.666667 1
from which
2 -1 1]1]0.2142857 0.6428571
Ax, = | —1 3 21 10.7857143 | = | 4.142857
1 2 31 (1 4.785714

This is followed by one more scaling step for the final result of x3:

0.6428571/4.785714 0.1343284
x3 = | 4.142857/4.785714 | = | 0.8656717 |,
4.785714/4.785714 1
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0.2142857
mo = X3%, = [0.2142857  0.7857143 1] | 0.7857143 | = 1.663265,
1

0.6428571
my = xJAx, = [0.2142857 07857143 1] | 4.142857 | = 8.178571,
4785714
0.6428571
my = (Ax) Ax, = [0.6428571  4.142857  4.785714] | 4.142857
4785714
— 40.479509,
e SATESTL 619199,
me  1.663265
2= M2 2 049 g19190)2

mo 1 T 1.663265
— 24.33743 — 24.17865 = 0.1587774.

4 = ~/0.1587774 = 0.3984688,

q— 6 =4.917179 — 0.3984688 = 4.51871,
g+ 6 =4.917179 + 0.3984688 = 5.315648.

The results are summarized and rounded in the following table. Note how the value of the § gets
smaller so that we have a smaller error bound on g.

mo XgXo = 3 xIx; = 1.55556 x1x; = 1.663
m x)Ax, = 12 x]Ax; = 7.44444 xJAx, = 8.179
ms (Axo)" Axo = 56 (Axl)T Ax; = 36.22 (Ax,)" Ax, = 40.48
mj
g=— 4 4.786 4.917
mo
2 _ M2 2
§2 = — —q? | 2.667 0.3826 0.1588
mo
1.633 0.6186 0.3985
q—34 2.367 4.167 4.519
q+34 5.633 5.404 5.316

Solving the characteristic equation —x> + 8x2 — 15x shows that the matrix has the eigenvalues
0, 3, and 5. Corresponding eigenvectors are

z=[0 1 1, z=[-1 -1 0", z=[-2 1 —1]"

respectively. We see that the interval obtained in the first step includes the eigenvalues 3 and 5. Only
in the second step and third step of the iteration did we obtain intervals that include only the largest
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eigenvalue, as is usually the case from the beginning on. The reason for this interesting observation
is the fact that x; is a linear combination of all three eigenvectors,

X =71 — %(Zz + z3),
as can be easily verified, and it needs several iterations until the powers of the largest eigenvalue
make the iterate X; come close to z;, the eigenvector corresponding to A = 5. This situation occurs

quite frequently, and one needs more steps for obtaining satisfactory results the closer in absolute
value the other eigenvalues are to the absolutely largest one.

11. Spectral shift, smallest eigenvalue. In Prob. 3,

-1 -1 1
B=A-3I=|-1 0 2
1 2 0

Now the power method converges to the eigenvalue A, of largest absolute value. (Here we assume
that the matrix does not have —A,,,« as another eigenvalue.) Accordingly, to obtain convergence to
the smallest eigenvalue, make a shift to A + kI with a negative k. Choose k by trial and error,
reasoning about as follows. The given matrix has trace A = 2 4+ 3 4+ 3 = 8. This is the sum of the
eigenvalues. From Prob. 5 we know that the absolutely largest eigenvalue is about 5. Hence the sum
of the other eigenvalues equals about 3. Hence k = —3 suggested in the problem seems to be a
reasonable choice. Our computation of the Rayleigh quotients and error bounds gives for the first
step Xo = [1 1 17, x; =[-1 1 3, mog =3, m =3, my=11,q =1,

5= ‘/% —1= \/g, and so on, namely,

q 1 0.63636 —0.28814 —1.2749 —-2.0515 —2.5288 —2.7790 —2.8993 —2.9547
§ 1.6323 2.2268 2.4910 2.3770 1.9603 1.4608 1.0277 0.70234  0.47355

We see that the Rayleigh quotients seem to converge to —3, which corresponds to the eigenvalue 0 of
the given matrix. It is interesting that the sequence of the § is not monotone; 6 first increases and
starts decreasing when g gets closer to the limit —3. This is typical. Also, note that the error bounds
are much larger than the actual errors of ¢. This is also typical.

Sec. 20.9 Tridiagonalization and QR-Factorization

Somewhat more recent developments in numerics provided us with a widely used method of computing
all the eigenvalues of an n x n real symmetric matrix A. Recall that, in such a special matrix, its entries off
the main diagonal are mirror images, that is, a jx = ax; [by (1), p. 335].

In the first stage, we use Householder’s tridiagonalization method (pp. 889-892) to transform the
matrix A into a tridiagonal matrix B (“#ri” = “three”), that is, a matrix having all its nonzero entries on the
main diagonal, in the position immediately below the main diagonal, or immediately above the main
diagonal (Fig. 450, matrix in Third Step, p. 889). In the second stage, we apply the QR-factorization
method (pp. 892-896) to the tridiagonal matrix B to obtain a matrix Bs4; whose real diagonal entries are
approximations of the desired eigenvalues of A (whereby the nonzero entries are sufficiently small in
absolute value). The purpose of the first stage is to produce many zeros in the matrix and thus speed up the
convergence for the QR method in the second stage.
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Perhaps the easiest way to understand Householder’s tridiagonalization method is to go through
Example 1, pp. 890-891. A further illustration of the method is given in Prob. 3. Similarly, another good
way to understand the QR-factorization method is to work through Example 2, pp. 894—-896 with a further
demonstration of the method in Prob. 7. Both examples and both problems are each concerned with the
same real symmetric matrices, respectively.

An outline of this section is as follows:

e Discussion of the problem and biographic reference to Householder’s tridiagonalization method, p. 888.
e Householder’s tridiagonalization method (pp. 889-892).

e Formula (1), on p. 889, is the general set of formulas for the similarity transformations P, to obtain, in
stages, the tridiagonal matrix B.

e Figure 450 illustrates, visually, how a 5 x 5 matrix A gets transformed into A, A,, A3 so that at the end
B = A3.

e Formulas (2) and (3), p. 889, show the general form of the similarity transformations P, and associated
unit vectors v,..

e The important formula (4), on the top of p. 890, defines the components of the unit vectors v, of (2) and
(3). Notice, in 4(b), sgn a»; is the sign function. It extracts the sign from a number, here a,;. This
function gives “plus one” when a number is zero or positive and “minus one” when a number is
negative. Thus, for example,

sgn8 = +1, sgn0 =41, sgn (—55) =—1.

e For each interation in formula (4) we increase, by 1, all subscripts of the components of the column
vector(s) v, (r = 2 for step 2). We iterate n — 2 times for an n X n matrix.

e Example 1, on p. 890, illustrates the method in detail.
e Proof, p. 891, of Formula (1)
e QR-factorization method (pp. 892-896).

e Biographic references to the QR-factorization method, p. 892.

¢ Assuming that Householder’s Tridiagonalization Method has been applied first to matrix A, we start
with tridiagonal matrix B = By. Two different kind of matrices in Step 1, p. 892: orthogonal matrix Qg
(means Q,! = Qg) and upper triangular matrix Rg. Step consists first of factorization
(“QR-factorization™) and then computation.

e Formula (5) gives General Step with matrices Q; and R with 5(a) factorization (QR-factorization) and
5(b) computation.

e Proof, p. 892, of Formula (5).

¢ Detailed outline on how to get the 5(a) factorization (QR-factorization), p. 892. The method needs
orthogonal matrices C; that contain 2 x 2 plane rotation submatrices, which for n = 4 can be
determined by (11).

e How to get 5(b) computation from 5(a), p. 892.
e Example 2, on p. 894, illustrates the method in detail.

More Details on Example 2, p. 894. QR-Factorization Method. The tridiagonalized matrix is (p. 895)

6 —J/18 0
B=|_18 7 V2
0 V2 6
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We use the abbreviations c¢,, s», and ¢, for cos 65, sin 6,, and tan 8,, respectively. We multiply B from the
left by

Co S2 0
C2 = | =952 Co 0
0 0 1

The purpose of this multiplication is to obtain a matrix C,B = | bﬁ)] for which the off-diagonal entry b;zl)

is zero. Now this entry is the inner product of Row 2 of C, times Column 1 of B, that is,

—55 -6+ c(—V18) =0, thus 1, =—/18 = —\/g.

From this and the formulas that express cos and sin in terms of tan we obtain

e =1/\/1+1 = \/g = 0.816496581,
So =1t/+/1+12 = —\/g = —0.577350269.

03 is determined similarly, with the purpose of obtaining bg? = 0in C;C,B = [bﬁ)].
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3. Tridiagonalization. The given matrix

7 2 3
A=|2 10 6
3 6 7

is symmetric. Hence we can apply Householder’s method for obtaining a tridiagonal matrix (which
will have two zeros in the location of the entries 3). Proceed as in Example 1 of the text. Since A is
of size n = 3, we have to perform n — 2 = 1 step. (In Example 1 we had n = 4 and needed

n — 2 = 2 steps.) Calculate the vector v, from (4), p. 890. Denote it simply by v and its components
by v1(= 0), v,, v3 because we do only one step. Similarly, denote S; in (4¢) by S. Compute

S = /a3, + a3, = V22 + 32 = V13 = 3.60555.

If we compute, using, say, six digits, we may expect that, instead of those two zeros in the
tridiagonalized matrix, we obtain entries of the order 1076 or even larger in absolute value. We
always have v; = 0. From (4a) we obtain the second component

1 S 1+ 2/3.60555
Uy = \/H‘ZI/ = \/Jr/ — 0.881675.

2 2

From (4b) with j = 3 and sgn a»; = +1 (because a,; is positive) we obtain the third component

asy 3

= = = 0.471858.
2v, S 2-0.881675- 3.60555

U3
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With these values we now compute P, from (2), where r = 1, ... ,n — 2, so that we have only
r = 1 and can denote P; simply by P. Note well that v'v would be the dot product of the vector by
itself (thus the square of its length), whereas vv' is a 3 x 3 matrix because of the usual matrix
multiplication. We thus obtain from (2), p. 889,
P=1-2w'
v? V1Vs V103
=1-2 VU1 U% VU3
U3V V3V U%
1 —2v? —201V, —20,v3
= | —2v,v; 1 — 202 —2v,03
_—21)31)1 —21)31)2 1 —21)%
1.0 0 0
=10 —0.554702 —0.832051
K —0.832051 0.554700
Finally use P, and its inverse P~! = P, for the similarity transformation that will produce the
tridiagonal matrix
7.0 —3.605556 —0.000001
B=PAP=P|2.0 —10.539321 —4.992308
3.0 —9.152565 —1.109404
7.0 —3.605556 —0.000001
= | —=3.605556 13.461578 3.692322
—0.000001 3.692322 3.538467
The point of the use of similarity transformations is that they preserve the spectrum of A, consisting
of the eigenvalues
2, 5 16,
which can be found, for instance, by graphing the characteristic polynomial of A and applying
Newton’s method for improving the values obtained from the graph.
7. QR-factorization. The purpose of this factorization is the determination of approximate values of

all the eigenvalues of a given matrix. To save work, one usually begins by tridiagonalizing the
matrix, which must be symmetric. This was done in Prob. 3. The matrix at the end of that problem

7.0 —3.605551275 0
By = [bjx] = | —3.605551275 13.46153846 3.692307692
0 3.692307692 3.538461538
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is tridiagonal (note that greater accuracy is being used). Hence QR can begin. We proceed as in
Example 2, on p. 894, of the textbook. To save writing, we write ¢,, S, t> for cos 65, sin 65, tan 65,
respectively.

Step 1. Consider the matrix

Co 52 0
C2 = |5 Co 0
0 0 1

with the angle of rotation 6, determined so that, in the product Wy = C,By = [ © )] the entry w( )

is zero. By the usual matrix multiplication (row times column) wgi) is the inner product of Row 2 of
C, times Column 1 of By, that is,

—53bO 4,6 =0, hence 1, =s5/c, =b> /b

From this, and the formulas for cos and sin in terms of tan (usually discussed in calculus), we obtain

2
cz—l/\/l—l— b /b “’)) — 0.889000889,
W)

b(O) 2
el + (3D /61D) = ~0.4579054698.

Use these values in C, and calculate C,By = W = [w ] Thus

7.874007873  —9.369450382  —1.690727888
Wo=[w{]=CBy=|0 10.31631801 3.282464821
0 3.692307692 3.538461538

C, has served its purpose: instead of b, (0) —3.605551276 we now have wz(l) = 0. (Instead of

wz((l)) = 0, on the computer we may get —10 10 or another very small entry—the use of more digits

in By ensured the 0.) Now use the abbreviations c3, s3, f3 for cos 03, sin 03, tan 03. Consider the

matrix
1 0 0
C;=10 C3 53
0 —s53 c3

with the angle of rotation 63 such that, in the product matrix Ry = [rjx] = C3Wy = C3C;By, the
entry r s, is zero. This entry is the inner product of Row 3 of C; times Column 2 of Wy. Hence

—83 wz(g) +c3 wgg) =0, sothat 13 =s3/c3=w; )/wg;) = 0.357909449.
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This gives, for c; and s3,
{II/1) c3 = 1/4/1+12 =0.9415130836, 53 =13/4/1 + 12 = 0.3369764287.
Using this, we obtain
7.874007873 —9.369450382 —1.690727888
Ry =C3Wy =C5CBg= |0 10.95716904 4.282861708
0 0 2.225394561

(Again, instead of 0, you might obtain 10~1° or another very small term—similarly in the further
calculations.) Finally, we multiply Ry from the right by C1C]. This gives

B, = R,C;C} = C3C,B,C,C]

11.29032258 —5.017347637 0
= | —=5.017347637 10.61443933 0.7499055128
0 0.7499055119 2.095238095

The given matrix By (and, thus, also the matrix B;) has the eigenvalues 16, 6, 2. We see that the
main diagonal entries of By are approximations that are not very accurate, a fact that we could have
concluded from the relatively large size of the off-diagonal entries of B;. In practice, one would
perform further steps of the iteration until all off-diagonal entries have decreased in absolute value to
less than a given bound. The answer, on p. A51 in App. 2, gives the results of two more steps, which
are obtained by the following calculations.

Step 2. The calculations are the same as before, with By = [b;,g)] replaced by B; = [b;}c)]. Hence,
instead of (I/1), we now have

cz—l/\/1+(b(1) p)2 = 0.9138287756,

(2) (1) (1) \/ oy (1)
Sy = D/ 1+ (byy = —0.4060997031.

We can now write the matrix C,, which has the same general form as before, and calculate the
product

W, = [w(l)] = (C,B,

12.35496505 —8.895517309 —0.3045364061
=0 7.662236711 0.6852852366
0 0.7499055119 2.095238095

Now calculate the entries of C5 from (II/1) with 3 = w32) / w replaced by t3 = w(l) / wélz), that is,

(11/2) c3 = 1/4/1+ (£3)2 = 0.9952448346,
s3 = t3/+/1 + (13)% = 0.09740492434.
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We can now write C3, which has the same general form as in step 1, and calculate

R; = C3W,; = C3C;,B;
12.35496505 —8.895517309 —0.3045364061
=10 7.698845998 0.8861131001
0 0 2.018524735

This gives the next result

B, = [b'7] = R,C]C] = C;C,B,C]C]

14.90278952 —3.126499072 0
= | —3.126499074 7.088284172 0.1966142499
0 0.1966142491 2.008926316

The approximations of the eigenvalues have improved. The off-diagonal entries are smaller than in
B;. Nevertheless, in practice, the accuracy would still not be sufficient, so that one would do several
more steps. We do one more step, whose result is also given on p. A51 in App. 2 of the textbook.

Step 3. The calculations are the same as in step 2, with By = [b;}c)] replaced by B, = [bﬁ)]. Hence
we calculate the entries of C, from

cz—l/\/l b2 /b2 = 09786942487,
=2/ (2))/\/1+(b(2) b)2 = —0.2053230812.

/3)

We can now write the matrix C, and calculate the product

W, = [wﬁ)] = C,B,

15.22721682 —4.515275007 —0.04036944359
=10 6.295320529 0.1924252356
0 0.1966142491 2.008926316

Now calculate the entries of C3 from (II/2) with 7, replaced by 13 = w,; (2) / wg), that is,

(11/3) c3=1//1+ (t3)> = 0.9995126436,
53 =13/+/1 + (¢3)% = 0.03121658809.

Write C3 and calculate

R, = C3W,; = C3C;,B,
15.22721682 —4.515275007 —0.04036944359
=| 0 6.298390090 0.2550432812
0 0 2.001940393
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and, finally,
B; = R,C]C} = C;C,B,CIC]
15.82987970 —1.293204857 0
= | —1.293204856 6.169155576 0.06249374942
0 0.06249374864  2.000964734

This is a substantial improvement over the result of step 2.

Further steps would show convergence to 16, 6, 2, with roundoff errors in the last digits. Rounding
effects are also shown in small deviations of B, and B; from symmetry. Note that, for simplicity in
displaying the process, some very small numbers were set equal to zero.



Optimization,
Graphs

The purpose of Part F is to introduce the main ideas and methods of unconstrained and constrained
optimization (Chap. 22) and graphs and combinatorial optimization (Chap. 23). These topics of discrete
mathematics are particularly well suited for modeling large-scale real-world problems and have many
applications as described on p. 949 of the textbook.

Chap. 22 Unconstrained Optimization. Linear Programming

Optimization is concerned with problems and solution techniques on how to “best” (optimally) allocate
limited resources in projects. Optimization methods can be applied to a wide variety of problems such as
efficiently running power plants, easing traffic congestions, making optimal production plans, and others.
Its methods are also applied to the latest fields of green logistics and green manufacturing.

Chapter 22 deals with two main topics: unconstrained optimization (Sec. 22.1) and a particular type of
constrained optimization, that is, linear programming (Secs. 22.2-22.4). We show how to solve linear
programming problems by the important simplex method in Secs. 22.3 (pp. 958-962) and 22.4
(pp- 962-968).

Some prior knowledge of augmented matrix, pivoting, and row operation—concepts that occur in the
Gauss elimination method in Sec. 7.3, pp. 272-282—would be helpful, since the simplex method uses
these concepts. (However, the simplex method is different from the Gauss elimination method.)

Sec. 22.1 Basic Concepts. Unconstrained Optimization:
Method of Steepest Descent

The purpose of this section is twofold. First, we learn about what an optimization problem is (p. 951) and,
second, what unconstrained optimization is (pp. 951-952), which we illustrate by the method of steepest
descent.
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In an optimization problem we want to optimize, that is, maximize or minimize some function f.
This function f is called the objective function and consists of several variables

X1, X2, X3, ..., Xp,

whose values we can choose, that is, control. Hence these variables are called control variables. This idea
of “control” can be immediately understood if we think of an application such as the yield of a chemical
process that depends on pressure x; and temperature Xx5.

In most optimization problems, the control variables are restricted, that is, they are subject to some
constraints, as shall be illustrated in Secs. 22.2-22.4.

However, certain types of optimization problems have no restrictions and thus fall into the category of
unconstrained optimization. The theoretical details of such problems are explained on the bottom third
of p. 951 and continued on p. 952. Within unconstrained optimization the textbook selected a particular

way of solving such problems, that is, the method of steepest descent or gradient method. It is
illustrated in Example 1, pp. 952-953 and in great details in Prob. 3.
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3. Cauchy’s method of steepest descent. We are given the function
(A) f(X) =2x7 + x5 —4x; + 4x2
with the starting value (expressed as a column vector) x, = [0 0]. We proceed as in Example 1,
p- 952, beginning with the general formulas and using the starting value later. To simplify notations,
let us denote the components of the gradient of f by fi and f,. Then, the gradient of f is [see also
(1), p. 396]

VIx) =[fi Ll =[4x—4 2x+4]".
In terms of components,
B) f1 =4x; —4, fo =2x, + 4.
Furthermore,
20) =21 2] =x—1Vf®) = —t/i x-t1h],
which, in terms of components, is
©) 21(t) = x1 —tfi.  z,(t) = x2—tfs.
Now obtain g(¢) = f(z(¢)) from f(x) in (A) by replacing x; with z; and x, with z,. This gives
g(t) =223 + 23 — 4z, + 4z,.
We calculate the derivative of g(¢) with respect to ¢, obtaining
g'(t) = dzyz) + 22,2z, — 4z + 4z,

From (C) we see that z{ = — f and z5, = — f, with respect to . We substitute this and z; and z,
from (C) into g’(¢) and obtain

g'(1) = 4(x1 —1f)(=f1) + 2(x, — 1) (= f2) + 4f1 — 412
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Order the terms as follows: Collect the terms containing ¢ and denote their sum by D (suggesting
“denominator” in what follows). This gives

(D) tD =t(4f7 +2f3).
We denote the sum of the other terms by N (suggesting ‘“numerator”) and get
(E) N:—4X1f1—2)€2f2+4f1—4f2.

With these notations we have g’(t) = tD + N. Solving g’(¢) = 0 for ¢ gives

t=——.
D

Next we start the iteration process.

Step 1. For the given x = x, = [0 0]" we have x; = 0, x, = 0 and from (B)
fi=4-0-4=—-4, [f,=2-0+4=4,

tD =1t (4-(—4)° +2-4%) = 96t
N=—4.0-(—6)—2-0-4+4-(—4)—4-4

= —16—16 =-32
so that
N -32 1
t=ty=——=——— = - =0.3333333,
D 96 3

From this and (B) and (C) we obtain the next approximation x; of the desired solution in the form
Xi=2() = [0—1to(—4) O0—1o-4]T =[41, —41,] =[4-1 —4.1]

= [¢  —4]"=11.3333333  —1.3333333]".

Also from (A) we find that f(x;) is

ro=2(3) + (5) -(3)++(5)

32416 —16—16 16
- + — = 5333333,
9 3 3

This completes the first step.

Step 2. Instead of Xy we now use x;, which is, in terms of components,

(IR
Wl

X1 = 3, X2 = —3.
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Then from (B) we get

4 16 12 4
:4-7—4:———:7,
S 3 33 3
f=2 4 4o 8+12_4
2T 3 T3ty Ty
i la 2+2 4\? _ (8432 %
h 3 3 o\ 9 9 ) "9’
4 4 4\ 4 4 4
N=—4.—— -2 -] - —44--—4.-
3 3 3) 3 3 3
_ —64+432+4+0 32
B 9 97
so that
N -2 32 9 1
t=t,=——=——32 ="~ -— = - =0.3333333.
D 96 9 96 3

From this and (B) and (C) we obtain the next approximation x, of the desired solution in the form

Xy = z(t)) = [x1 — 1, f1, xZ—tle]T

T4 104 4 14T_ 12—4 —12—47"
T3 33 3 3 L9 9

8 167"
- [9 _9] = [0.8888889  —1.777778]"

Also from (A) we find that f(x,) is

8\?2 16\? 8 16
=2(2 ) =42 )42
128 +256 N —32-64 384-864 480 160

- = ——— = —5.925926.
81 9 81 81 27

This completes the second step.
Step 3. Instead of x; we now use X,, which is, in terms of components,

8 16
X1 =, Xp=——.
"7 2 9
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Then from (B) we get

4
9
. — 42+2 42_t 16+2 16 t64+32_t96
- 9 9 o 81 81 81 = 81’

81 T

so that

N -2 3281 1
t=t,=——=—38 =", =~ =0.3333333.
D 2 81 9% 3

From this and (B) and (C) we obtain the next approximation X, of the desired solution in the form

X3 =12(t) = [x1 — 1, /1,  x2— t2f2]T

8 1 [ 4 16 1 41 [24+4 —48-47"
19 3 9 9 3 9] | 27 27

28 527"
= |2 —Z| =[1.037037 —1.925926]".

27 27

From (A) we find that f(x3) is

282 52)\2 28 52
ro=2(5) +(-5) -4(z) ++(-5)

_ 22824522 -4.27-28—4-27-52

272
1568 + 2704 — 3024 — 5616
o 729
—4368
= = —5.991770.
729

This completes the third step.

The results for the first seven steps, with six significant digit accuracy, are as follows.

Discussion. Table I gives a more accurate answer in more steps than is required by the problem.
Table II gives the same answer—this time as fractions—thereby ensuring total accuracy. With the
help of your computer algebra system (CAS) or calculator, you can readily convert the fractions of
Table II to the desired number of decimals of your final answer and check your result. Thus any
variation in your answer from the given answer due to rounding errors or technology used can be
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Sec. 22.1. Prob.3. Tablel. Method of steepest descent.
Seven steps with 6S accuracy and one guarding digit
n X f
0 0.000000 0.000000 0.000000
1 1.333333 —1.333333 —5.333333
2 0.8888889 —1.777778 —5.925925
3 1.0370370 —1.925926 —5.991770
4 0.9876543 —1.975309 —5.999056
5 1.004115 —1.991769 —5.999894
6 0.9986283 —1.997256 —5.999998
7 1.000457 —1.999086 —5.999999
Sec. 22.1. Prob. 3. TableIl. Method of steepest descent.
Seven steps expressed as fractions to ensure complete accuracy
n X f
0 0 0 0
| 4 16 43
3 9 9
5 8 16 480
9 9 81
3 28 52 4,368
27 27 729
1 80 160 39,360
81 81 6,561
5 244 484 354.288
243 243 59,049
6 728 1456 3,188, 640
729 729 531,441
7 2,188 4,372 28,697, 808
2,187 2,187 4,782,969

checked with Tables I and II. Furthermore, the last column in each table shows that the values of f
converge toward a minimum value of approximately minus 6. We can readily see this and other

information from the given function (A) by completing the square, as follows.

Recall that, for a quadratic equation,

ax?+bx+c=0
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completing the square amounts to writing the equation in the form

b b?
a(x+d)?>+e=0 where d=_-— and e=c— —.
2a 4a
We apply to our given function f this method twice, that is, first to the x;-terms 2x,?> — 4x;, and
then to the x,-terms x,> + 4x5. For the x;-terms we note thata = 2, b = —4, ¢ = 0 so that
b —4 b? 16
d=—=—=-1 and e=c——=0——=-2.
2 2-2 4a 8

This gives us

(F) 2x12 —4x; =2-(x; — 1)* —2.

Using the same approach yields

G) X%+ dwy =10 (61 +2)° — 4.

Adding (F) and (G) together, we see that by completing the square, f can be written as
(H) fX) =2-(x; — 1>+ 1-(x2 +2)* —6.

Equation (H) explains the numeric results. It shows that f(x) = —6 occurs at x; = 1 and x, = —2,
which is in reasonably good agreement with the corresponding entries for n = 7 in the tables.
Furthermore, we see, geometrically, that the level curves f = const are ellipses with principal axes
in the directions of the coordinate axes (the function has no term x; x,) and semiaxes of length

proportional to +/2 and /1.

Remark. Your answer requires only three steps. We give seven steps for a better illustration of the
method. Also note that in our calculation we used fractions, thereby maintaining higher accuracy,
and converted these fractions into decimals only when needed.

Sec. 22.2 Linear Programming

The remaining sections of this chapter deal with constrained optimization which differs from
unconstrained optimization in that, in addition to the objective function, there are also some constraints.
We are only considering problems that have a linear objective function and whose constraints are linear.
Methods that solve such problems are called linear programming (or linear optimization, p. 954). A
typical example is as follows.

Consider a linear objective function, such as

z = f(x) = 40x; + 88xz,
subject to some constraints, consisting of linear inequalities, such as

(1 2x1 + 8x, < 60
) 5x1 + 2x < 60

with the usual additional constraints on the variables x; > 0, x, > 0, as given in Example 1, p. 954,
where the goal is to find maximum x = (x1, X,) to maximize revenue z in the objective function.



8 Optimization, Graphs Part F

The inequality (1) can be converted into an equality by introducing a variable x3 (where x3 > 0), thus
obtaining

2X1 + 8X2 + x3 = 60.

The variable x3 has taken up the slack or difference between the two sides of the inequality. Thus x3 is
called a slack variable (see p. 956). We also introduce a slack variable x4 for equation (2) as shown in
Example 2, p. 956. This leads to the normal form of a linear optimization problem. This is an important
concept because any problem has to be first converted to a normal form before a systematic method of
solution (as shown in the next section) can be applied.

Problems 3, 21, and Fig. 474 of Example 1 on p. 955 explore the geometric aspects of linear
programming problems.

Problem Set 22.2. Page 957

3. Region, constraints. Perhaps the easiest way to do this problem is to denote x; by x and x, by y.
Then our axes are labeled in a more familiar way and we can rewrite the problem as

(A) —0.5x + y <2,
(B') x4+ y>2,
(@) —x + 5y > 5.

Consider inequality (A’). This is also equivalent to
(A") y <0.5x + 2.
Now, if we consider the corresponding equality,

y =0.5x 4+ 2,

we get line (1) in Fig. A. Since (A”) is an inequality of the kind <, the region determined by (A”)
and hence (A’) must lie below @ We shade this in Fig. A.

The same reasoning applies to (B).
B) = @B y > —x+2.

We consider y = —x + 2 and get line (2) in Fig. A. Since B” is an inequality >, we have that (A”)
and (B) lie above line @ as shaded.

Also (C') = (C") y > éx + 1, which, as an equality, gives line (3) in Fig. A. Since we have >,
the corresponding shaded region lies above line (3) as shaded in Fig. A.

Taking (A”), (B”), (C”) together gives the intersection of all three shaded regions. This is precisely
the region below (1), to the right of (2), and above (3). It extends from (0, 2) below (1), from (0, 2) to

(2. Z) above (2), and from (1, 1.2) above (3). Together we have the infinite region with boundaries as
marked in Fig. B, with the notation x; (for x) and x, (for y). Note that the region lies entirely in the
first quadrant of the x;x5-plane, so that the conditions x; > 0, x, > 0 (often imposed by the kind of
application, for instance, number of items produced, time or quantity of raw material needed, etc.)

are automatically satisfied.
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21.

Sec.22.2 Prob. 3. Fig. A  Graphical development of solution

Sec.22.2 Prob. 3. Fig. B Final solution: region determined by
the three inequalities given in the problem statement

Location of maximum. Consider what happens as we move the straight line
Z = ¢ = const,
beginning its position when ¢ = 0 (which is shown in Fig. 474, p. 955) and increase ¢ continuously.

Maximum profit. The profit per lamp L, is $150 and that per lamp L, is $100. Hence the total
profit for producing x; lamps L, and x, lamps L, is

f(xl,xz) = 150X1 + 100)62.

We want to determine x; and x, such that the profit f(x;, x») is as large as possible.

Limitations arise due to the available workforce. For the sake of simplicity the problem is talking
about two workers W, and W ,, but it is clear how the corresponding constraints could be made into
a larger problem if teams of workers were involved or if additional constraints arose from raw
material. The assumption is that, for this kind of high-quality work, W} is available 100 hours per
month and that he or she assembles three lamps L per hour or two lamps L, per hour. Hence W
needs ! hour for assembling lamp L, and % hour for assembling lamp L. For a production of x;
lamps L; and x, lamps L5, this gives the restriction (constraint)

(A) 1x1 + 2x2 < 100.
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(As in other applications, it is essential to measure time or other physical quantities by the same units
throughout a calculation.) (A) with equality sign gives a straight line that intersects the x;-axis at
300 (put x, = 0) and the x,-axis at 200 (put x, = 0) as seen in Fig. C. If we put both x; = 0 and
x, = 0, the inequality becomes 0 + 0 < 100, which is true. This means that the region to be
determined extends from that straight line downward.

Worker W, paints the lamps, namely, 3 lamps L, per hour or 6 lamps L, per hour. Hence painting
alamp L, takes % hour, and painting lamp L, takes é hour. W, is available 80 hours per month.
Hence if x; lamps L, and x, lamps L, are produced per month, his or her availability gives the
constraint
(B) 1X1+ £x2 < 80.

(B) with the equality sign gives a straight line that intersects the x;-axis at 240 (put x, = 0) and the
x»-axis at 480 (put x; = 0); see Fig. C. If we put x; = 0 and x, = 0, the inequality (B) becomes

0 + 0 < 80, which is true. Hence the region to be determined extends from that line downward. And
the region must lie in the first quadrant because we must have x; > 0 and x, > 0.

The intersection of those two lines is at (210, 60). This gives the maximum profit
f(210,60) = 150-210 + 100 - 60 = $37,500.
Next we reason graphically that (210, 60) does give the maximum profit. The straight line
f = 37,500
(the middle of the three lines in the figure) is given by
Xy = 375 —1.5x;.
And by varying c¢ in the line
f = const,
that is, in
X, =c — 1.5x1,

which corresponds to moving the line up and down, it becomes clear that (210, 60) does give the
maximum profit. We indicate the solution by a small circle in Fig. C.

Sec. 22.3 Simplex Method

This section forms the heart of Chap. 22 and explains the very important simplex method, which can
briefly be described as follows. The given optimization problem has to be expressed in normal form (1),

(2), p. 958, a concept explained in Sec. 22.2. Our discussion follows the example in the textbook which
first appeared as Example 1, p. 954, and continued as Example 2, p. 956, both in Sec. 22.2. Now here, in
Sec. 22.3, one constructs an augmented matrix as in (4), p. 959. Here z is the variable to be maximized,
X1, X2 are the nonbasic variables, x3, x4 the basic variables, and b comes from the right-hand sides of the
equalities of the equations of the constraints of the normal form. Basic variables are the slack variables
and are characterized by the fact that their columns have only one nonzero entry (see p. 960).
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Sec. 22.2 Prob. 21. Fig. C  Constraints (A) (lower line) and (B)

From the initial simplex table, we select the column of the pivot by finding the first negative entry in
Row 1. Then we want to find the row of the pivot, which we obtain by dividing the right-hand sides by the
corresponding entries of the column just selected and take the smallest quotient. This will give us the
desired pivot row. Finally use this pivot row to eliminate entries above and below the pivot, just like in the
Gauss—Jordan method. This will lead to the second simplex table (5), p. 960. Repeat these steps until there
are no more negative entries in the nonbasic variables, that is, the nonbasic variables become basic
variables. We set the nonbasic variables to zero and read off the solution (p. 961).

Go over the details of this example with paper and pencil so that you get a firm grasp of this important
method. The advantage of this method over a geometric approach is that it allows us to solve large
problems in a systematic fashion.

Further detailed illustrations of the simplex method are given in Prob. 3 (maximization) and Prob. 7
(minimization).

Problem Set 22.3. Page 961
3. Maximization by the simplex method. The objective function to be maximized is
(A) z = f(x1,x2) = 3x1 + 2x5.
The constraints are

3X1 + 4X2 < 60,
(B) 4x1 + 3x, < 60,

10x; + 2x, < 120.

Begin by writing this in normal form, see (1) and (2), p. 958. The inequalities are converted to
equations by introducing slack variables, one slack variable per inequality. In (A) and (B) we have
the variables x; and x,. Hence we denote the slack variables by x3 [for the first inequality in (B)], x4
[for the second inequality in (B)], and x5 (for the third). This gives the normal form (with the
objective function written as an equation)
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z— 3x1—2x, = 0,

3x1 4+ 4xy + x3 = 60,

© 4x1 + 3x, + x4 = 60,
10x7 + 2x, + x5 = 120.

This is a linear system of equations. The corresponding augmented matrix (a concept you should
know!—see Sec. 7.3, p. 273) is called the initial simplex table and is denoted by T,,. It is

Z X1 X3 X3 X4 X5 b

L3 -2,0 0 0__0
T 0 3 41 0 0' 60
[ |

0: 4 3: 0 1 0: 60

010 210 0 1' 120

Take a look at (3) on p. 963, which has an extra line on top showing z, the variables, and b [denoting
the terms on the right side in (C)]. We also added such a line in (D) and also drew the dashed lines,
which separate the first row of T, from the others as well as the columns corresponding to z, to the
given variables, to the slack variables, and to the right sides.

Perform Operation O,. The first column with a negative entry in Row 1 is Column 2, the entry
being —3. This is the column of the first pivot. Perform Operation O,. We divide the right sides by
the corresponding entries of the column just selected. This gives

60 __ 60 __ 120 __
® —20,  0=15 « 120_qp

The smallest positive of these quotients is 12. It corresponds to Row 4. Hence select Row 4 as the
row of the pivot. Perform Operation O3, that is, create zeros in Column 2 by the row operations

Row 1 + 1% Row 4,
Row 2 — = Row 4,

4
Row 3 — 1o Row 4.

This gives the new simplex table (with Row 4 as before), where we mark the row operations next to
the augmented matrix with the understanding that these operations were applied to the prior
augmented matrix Ty;

Z X1 X3 X3 X4 X5 b
1 0 -gq; 0 0 %i 36
a0 701 o = 30 o4 3
T, = O: 0 5 1 O_E: 24 Row I + 5 Row 4
0" 0 l?lu 0 1 _%. 12 Row2—1—30R0W4
| | |
0010 21 0 0 1! 120 Row 3 — {5 Row 4.

This was the first step. (Note that the extra line on top of the augmented matrix showing z, the
variables and b as well as the dashed lines is optional but is put in for better understanding.)
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Now comes the second step, which is necessary because of the negative entry —g inRow 1 of T,.
Hence the column of the pivot is Column 3 of T,. We compute

24 120 1260 120
7= =706, {=- =545 =60
7 11

5

and compare. The second of these is the smallest. Hence the pivot row is Row 3. To create zeros in
Column 3 we have to do the row operations

<

Row 1 + %Row&

g U

1
Row 2 — -2- Row 3,

5

—
—

2
Row 4 — ﬁROWS,
5

leaving Row 3 unchanged. This gives the simplex table

L0 0 0 5% | Rowlo Row3
17 7 60 17
T, = O: 0 O :1 -1 E: o Row 2 11R0w3
or 0o % w0 1 %12
| | |
10 15 | 1200 _ 10
0" 10 0 10 —11 T Row 4 11Row3

Since no more negative entries appear in Row 1, we are finished. From Row 1 we see that
S = A7 = 43.64.
In Row 4 we divide the entry in Column 7 by the entry in Column 2 and obtain the corresponding

Y1200 1120

10 11 10 11°

x1 — value

Similarly, in Row 3 we divide the entry in Column 7 by the entry in Column 3 and obtain the
corresponding

12 12 5 60
Xy —value 7 = —- = —.
1 11 11

5

You may want to convince yourself that the maximum is taken at one of the vertices of the polygon
determined by the constraints. This vertex is marked by a small circle in Fig. D.
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Sec. 22.3 Prob. 3. Fig. D Region determined by the constraints

7. Minimization by the simplex method. The given problem, in normal form [with z = f(x1, x3)

written as an equation], is

z —5x1 +20x, = 0,

—2x1 + 10x2 + x3 = 5,
2X1 + 5X2 + x4 = 10.

From this we see that the initial simplex table is

Z X1 Xo X3 X4 b
1'=5 20!
- _|_ [ — _. _______

T, = 0'=2 101 1 0! 5
002 50 110

Since we minimize (instead of maximizing), we consider the columns whose first entry is positive
(instead of negative). There is only one such column, namely, Column 3. The quotients are

> =1 (fromRow2) and 12 =2 (from Row 3).

The smaller of these is % Hence we have to choose Row 2 as pivot row and 10 as the pivot. We

create zeros by the row operations Row 1 — 2 Row 2 (this gives the new Row 1) and Row 3 — %
Row 2 (this gives the new Row 3), leaving Row 2 unchanged. The result is

Z X1 Xp X3 X4 b

1=1 01 -2 01-10 ]  Rowl-2Row2
T,=|lo0—-210 1 05
0" 3 0'—1/2 1'15/2 Row 3 — 1 Row 2

Since there are no further positive entries in the first row, we are done. From Row 1 of T, we see that

fmin = —10.
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From Row 2, with Columns 3 and 6, we see that

Now x, appears in the second constraint, written as equation, that is,
2X1 + SXZ + X4 = 10.

Inserting x, = % and x, = % gives

2x1 +10 =10, hence x; =0.
Hence

the minimum — 10 of z = f(x1, x2) occurs at the point (O, %) .

Since this problem involves only two variables (not counting the slack variables), as a control and to
better understand the problem, you may want to graph the constraints. You will notice that they
determine a quadrangle. When you calculate the values of f at the four vertices of the quadrangle,
you should obtain

0at (0,0),25at (5,0), —7.5at (2.5,1),and —10at (0, 3).

This would confirm our result.

Sec. 22.4 Simplex Method. Difficulties

Of lesser importance are two types of difficulties that are encountered with the simplex method:
degeneracy, illustrated in Example 1 (pp. 962-965), Problem 1 and difficulties in starting, illustrated in
Example 2 (pp. 965-967).

Problem Set 22.4. Page 968
1. Degeneracy. Choice of pivot. Undefined quotient. The given problem is

z = fi(x) = Tx; + 14x,
subject to
0=<x1 =6,
0<x, =<3,

Tx1 + 14x, < 84.
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Its normal form [with z = f(x;, x,) written as an equation] is

z—"Tx; —14x, = 0,
X1 + X3 = 6,

X2 + X4 = 3,

Tx1 + 14x, + x5 =84.

From this we see that the initial simplex table is

Z X{ Xo X3X4 X5 b
117 1410 0 0! 0
O: 1 O:l 0 O: 6
0: 0 1:0 1 0: 3
Of 7 14{0 0 1{84

T, =

The first pivot must be in Column 2 because of the entry —7 in this column. We determine

the row of the first pivot by calculating

% =6 (from Row 2)
ratio undefined (we cannot divide 3 by 0)  (from Row 3)

7 _
1=7 (from Row 4).

Since 6 is smallest, Row 2 is the pivot row. With this the next simplex table becomes

Z X1 Xp X3 X4 X5 b

110141 7 0 0142 |  Rowl +7Row2
r |01 01005

000 100103 Row 3

010 141—7 0 1142 Row 4 — TRow 2

We have reached a point at which z = 42. To find the point, we calculate

x1 =6  (from Row 2 and Column 2),

X, = (from Row 3 and Column 4).
From this and the first constraint we obtain

Xo+Xx4=x,+3=3, hence x,=0.

(More simply: x1, x4, X5 are basic. X, X3 are nonbasic. Equating the latter to zero gives x, = 0, x3 = 0.)

Thus z = 42 at the point (42, 0) on the x;-axis.

Column 3 of T, contains the negative entry —14. Hence this column is the column of the next pivot.

To obtain the row of the pivot, we calculate
ratio undefined (we cannot divide 3 by 0)  (from Row 2)
% =3 (from Row 3),

32 _
=3 (from Row 4).
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Since both ratios gave 3 we have a choice of using Row 3 or using Row 4 as a pivot. We pick
Row 3 as a pivot. We obtain

Z X1 Xo X3 X4 X5 b

_1_5_Q_Q:__7___1{_Qi_8f1_ Row I 4+ 7 Row 2
ro| 0101 006

010 110 1 003 Row 3

010 01—7 —14 11 0 Row 4 — 7 Row 2

There are no more negative entries in Row 1. Hence we have reached the maximum z;,,,x = 84. We see
that xq, x5, x5 are basic, and x3, x4 are nonbasic variables. z,,, occurs at (6, 3) because x; = 6 (from
Row 2 and Column 2) and x, = 3 (from Row 3 and Column 3). Point (6, 3) corresponds to a degenerate
solution because x; = 0/1 = 0 from Row 4 and Column 6, in addition to x3 = 0 and x, = 0.
Geometrically, this means that the straight line

Tx1 4+ 14x, + x5 = 84
resulting from the third constraint, also passes through (x, x) = (6, 3), with x5 = 0 because
7-64+14-3 40 = 84.
Observation. In Example 1, p. 962, we reached a degenerate solution before we reached the maximum
(the optimal solution), and, for this reason, we had to do an additional step, that is, Step 2, on p. 964. In

contrast, in the present problem we reached the maximum when we reached a degenerate solution. Hence
no additional work was necessary.
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The field of combinatorial optimization deals with problems that are discrete [in contrast to functions in
vector calculus (Chaps. 9 and 10) which are continuous and differentiable] and whose solutions are often
difficult to obtain due to an extremely large number of cases that underlie the solution. Indeed, the
“combinatorial nature” of the field gives us difficulties because, even for relatively small n,

n'=1-2-3---n (for n! read “n factorial,” see p. 1025 in Sec. 24.4 of the textbook)
is very large. For example, convince yourself, that
100l=1-2-3-4-5-6-7-8-9-10=24-30-56-90 = 3, 628, 800.

We look for optimal or suboptimal solutions to discrete problems, with a typical example being the
traveling salesman problem on p. 976 of the textbook (turn to that page and read the description). In that
problem, even for 10 cities, there are already

10! 3,628,800

= 1, 814,251 possible routes.
2 2

Logistics dictates that the salesman needs some software tool for identifying an optimal or suboptimal (but
acceptable) route that he or she should take!

We start gently by discussing graphs and digraphs in Sec. 23.1, p. 970, as they are useful for modeling
combinatorial problems. A chapter orientation table summarizes the content of Chap. 23.

Table of main topics for Chap. 23 on graphs and
combinatorial optimization

Section || Main topic || Algorithm
Section 23.1, pp. 970-975 Introduction to graphs and digraphs

Section 23.2, pp. 975-980 Shortest path problem Moore, p. 977
Section 23.3, pp. 980-984 Shortest path problem Dijkstra, p. 982
Section 23.4, pp. 984-988 Shortest spanning trees Kruskal, p. 985
Section 23.5, pp. 988-991 Shortest spanning trees Prim, p. 989

Section 23.6, pp. 991-997 Flow problems in networks
Section 23.7, pp. 998—-1001 Flow problems in networks Ford—Fulkerson, p. 998
Section 23.8, pp. 1001-1006 || Assignment problems

Applications of this chapter abound in electrical engineering, civil engineering, computer science,
operations research, industrial engineering, logistics, and others. Specifics include navigation systems for
cars, computer network designs and assignment problems of jobs to machines (ships to piers, etc.), among
others.

The material is intuitively appealing but requires that you remember the terminology (e.g., a point in a
graph is called vertex, the connecting lines are called edges, etc.).

Sec. 23.1 Graphs and Digraphs

This section discusses important concepts that are used in this chapter. A graph G consists of points and
the lines that connect these points, as shown in Fig. 477, p. 971. We call the points vertices and the
connecting lines edges. This allows us to define the graph G as two finite sets, that is, G = (V, E) where
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V' is a set of vertices and E a set of edges. Also, we do not allow isolated vertices, loops, and multiple
edges, as shown in Fig. 478, p. 971.

If, in addition, each of the edges has a direction, then graph G is called a directed graph or digraph (p.
972 and Fig. 479).

Another concept is degree of a vertex (p. 971), which measures how many edges are incident with that
vertex. For example, in Fig. 477, vertex 1 has degree 3 because there are three edges that are “involved
with” (i.e., end or start at) that vertex. These edges are denoted by e; = (1, 4) (connecting vertex 1 with
vertex 4), e, = (1, 2) (vertex 1 with 2), and e5 = (1, 3) (vertex 1 with 3). Continuing with our example,
e1 = (1, 4) indicates that vertex 1 is adjacent to vertex 4. Also vertex 1 is adjacent to vertex 2 and vertex
3, respectively.

Whereas in a digraph we can only traverse in the direction of each edge, in a graph (being always
undirected), we can travel each edge in both directions.

While it is visually indispensable to draw graphs when discussing specific applications (routes of
airlines, networks of computers, organizational charts of companies, and others; see p. 971), when using
computers, it is preferable to represent graphs and digraphs by adjacency matrices (Examples 1, 2, p. 973,
Prob. 11) or incidence lists of vertices and edges (Example 3). These matrices contain only zeroes and
ones. They indicate whether pairs of vertices are connected, if “yes” by a 1 and “no” by a 0. (Since loops
are not allowed in graph G, the entries in the main diagonal of these matrices are always 0.)

Problem Set 23.1. Page 974

11. Adjacency matrix. Digraph. The four vertices of the figure are denoted 1, 2, 3, 4, and its four edges
by e,, e,, e5, e,. We observe that each edge has a direction, indicated by an arrow head, which
means that the given figure is a digraph. Edge e, goes from vertex 1 to vertex 2, edge e, goes from
vertex 1 to vertex 3, and so on. There are two edges connecting vertices 1 and 3. They have opposite
directions (e, goes from vertex 1 to vertex 3, and e5 from vertex 3 to vertex 1, respectively).

Note that, in a graph, there cannot be two edges connecting the same pair of vertices.

An adjacency matrix has entries 1 and 0 and indicates whether any two vertices in the graph are
connected by an edge. If “yes,” the two edges are connected, then the corresponding entry is a “1,”
and if no a “0.” For n vertices, such an indexing scheme requires a square, 7 X 7 matrix.

Our digraph has n = 4 vertices so that A is a 4 x 4 matrix. Its entry a,, = 1 because the digraph
has an edge (namely, e,) that goes from vertex 1 to vertex 2. Now comes an important point worth
taking some time to think about: Entry a,, is the entry in Row 1 and Column 2. Since e,, goes from
1 to 2, by definition, the row number is the number of the vertex at which an edge begins, and the
column number is the number of the vertex at which the edge ends. Think this over and look at the
matrix in Example 2 on p. 973. Since there are three edges that begin at 1 and end at 2, 3, 4, and
since there is no edge that begins at 1 and ends at 1 (no loop), the first row of A is

011 1

Since the digraph has four edges, the matrix A must have four 1’s, the three we have just listed and a
fourth resulting from the edge that goes from 3 to 1. Obviously, this gives the entry a5, = 1.
Continuing in this way we obtain the matrix

S = O O
S O O =
oS O o =
o O o =

which is the answer on p. AS5 of the book. Note that the second and fourth row of A contains all
zeroes since there are no directed edges that begin at vertex 2 and 4, respectively. In other words,
there are no edges with initial points 2 and 4!



Chap. 23 Graphs. Combinatorial Optimization 3

15.

19.

Deriving the graph for a given adjacency matrix. Since the given matrix, say M of the wanted
graph Gy, is

S O = O
S O o =

o o O
S = O O

1

which is a 4 x 4 matrix, the corresponding graph G has four vertices. Since the matrix has four 1’s
and each edge contributes two 1’s, the graph G, has two edges. Since m1, = 1, the graph has the
edge (1, 2); here we have numbered the four vertices by 1, 2, 3, 4, and 1 and 2 are the endpoints of
this edge. Similarly, m34 = 1 implies that G, has the edge (3, 4) with endpoints 3 and 4. An
adjacency matrix of a graph is always symmetric. Hence we must have m,; = 1 because m, = 1,
and similarly, m43 = 1 since ms4 = 1. Differently formulated, the vertices 1 and 2 are adjacent, they
are connected by an edge in Gy, namely, by (1, 2). This results in a1, = 1 as well as ap; = 1.
Similarly for (3, 4). Together, this gives a graph that has two disjointed segments as shown below.

Sec. 23.1. Prob. 15. Graph G, obtained from adjacency matrix M.
Note that both sketches represent the same graph.

Incidence matrix B of a digraph. The incidence matrix of a graph or digraph is an n x m matrix,
where 7 is the number of vertices and m is the number of edges. Each row corresponds to one of the
vertices and each column to one of the edges. Hence, in the case of a graph, each column contains
two 1’s. In the case of a digraph each column contains a 1 and a —1.

In this problem, we looked at the graph from Prob. 11. Since, for that graph, the number of
vertices = number of edges = 4, the incidence matrix is square (which is not the most general case)
and of dimension 4 x 4. The first column corresponds to edge e;, which goes from vertex 1 to

vertex 2. Hence by definition, 1511 = —1 and 1521 = 1. The sgcond column corresponds to edge e,
which goes from vertex 1 to vertex 3. Hence by, = —1 and b3, = 1. Proceeding in this way we get
-1 —1 -1
~ 1 0 0 0
B =
0 -1 0
0 0 0

Sec. 23.2 Shortest Path Problems. Complexity

We distinguish between walk, trail, path, and cycle as shown in Fig. 481, p. 976. A path requires that each
vertex is visited at most once. A cycle is a path that ends at the same vertex from which it started. We also
call such a path closed. Thus a cycle is a closed path.

A weighted graph G = (V, E) is one in which each edge has a given weight or length that is positive.
For example, in a graph that shows the routes of an airline, the vertices represent the cities, an edge
between two cities shows that the airline flies directly between those two cities, and the weight of an edge
indicates the (flight) distance in miles between such two cities.
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A shortest path is a path such that the sum of the length of its edges is minimum; see p. 976. A shortest
path problem means finding a shortest path in a weighted graph G. A Hamiltonian cycle (Prob. 11) is a
cycle that contains all the vertices of a graph. An example of a shortest path problem is the traveling
salesman problem; which requires the determination of a shortest Hamiltonian cycle. For more details on
this important problem in combinatorial optimization, see the last paragraph on p. 976 or our opening
discussion of this chapter.

Moore’s BFS algorithm, p. 977 (with a backtracking rule in Prob. 1), is a systematic way for
determining a shortest path in a connected graph, whose vertices all have length 1. The algorithm uses a
breadth first search (BFS), that is, at each step, the algorithm visits all neighboring (i.e., adjacent)
vertices of a vertex reached. This is in contrast to a depth first search (DFS), which makes a long trail as in
a maze.

Finally we discuss the complexity of an algorithm (see pp. 978-979) and the order O, suggesting
“order.” In this “big O notation, an algorithm of complexity

am + b = O(m); am* +bm +d = O(m?); a2™ + bm* +dm + k = 02™)

where a, b, d, and k are constant. This means that order O denotes the fastest growing term of the given
expression. Indeed, for constant k

2" >>m?>>m>>k for large m.

A more formal definition of O is given and used in Prob. 19. Note that, Moore’s BFS algorithm is of
complexity O(m). (In the last equation the symbol “>>" means “much greater than.”)

Problem Set 23.2. Page 979

1. Shortest path. Moore’s algorithm. We want to find the shortest path from s to ¢ and its length,
using Moore’s algorithm (p. 977) and Example 1, p. 978. We numbered the vertices arbitrarily. This
means we picked a vertex and numbered it (1) and then numbered the other vertices consecutively

(2, (@), .... We note that s ((9)) is a vertex that belongs to a hexagon ((2), (7), (8), (9), , @).

According to step 1 in Moore’s algorithm, s gets a label 0. s has two adjacent vertices ((8) and ),

which get the label 1. Each of the latter has one adjacent vertex ((7) and @, respectively), which
gets the label 2. These two vertices now labeled 2 are adjacent to the last still unlabeled vertex of the
hexagon ((2)), which thus gets the label 3. This leaves five vertices still unlabeled (1), 3), @), (5),
(©). Two (1), 3)) of these five vertices are adjacent to the vertex ((2)) labeled 3 and thus get the label
4. Vertex (1), labeled 4, is adjacent to the vertex ¢ ((6)), which thus gets labeled 5, provided that there
is no shorter way for reaching ¢.

There is no shorter way. We could reach ¢ ((6)) from the right, but the other vertex adjacent to ¢,
i.e., ((5)), gets the label 4 because the vertex ((4)) adjacent to it is labeled 3 since it is adjacent to a
vertex of the hexagon ((7)) labeled 2. This gives the label 5 for ¢ ((6)), as before.

Hence, by Moore’s algorithm, the length of the shortest path from s to ¢ is 5. The shortest path
goes through nodes 0, 1, 2, 3, 4, 5, as shown in the diagram on the next page in heavier lines.

11. Hamiltonian cycle. For the definition of a Hamiltonian cycle, see our brief discussion before or turn
to p. 976 of the textbook. Sketch the following Hamiltonian cycle (of the graph of Prob. 1), which
we describe as follows. We start at s downward and take the next three vertices on the hexagon H,
then the vertex outside H labeled 4 (@), then the vertex inside H, then ¢, then the vertex to the right
of ¢ ((5)), and then the vertex below it (3). Then we return to H, taking the remaining two vertices of
H and return to s.

13. Postman problem. This problem models the typical behavior of a letter carrier. Naively stated, the
postman starts at his post office, picks up his bags of mail, delivers the mail to all the houses, and
comes back to the post office from which he/she started. (We assume that every house gets mail.)
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19.

Sec. 23.2. Prob. 1. Shortest path by Moore’s algorithm

Thus the postman goes through all the streets “edges,” visits each house “vertex” at least once, and
returns to the vertex, which is the post office from where he/she came. Naturally, the postman wants
to travel the shortest distance possible.

We solve the problem by inspection. In the present situation—with the post office s located at
vertex 1—the postman can travel in four different ways:

First Route: 1—2—3—4—5—6—4—3—1
Second Route: ~ 1—2—3—4—6—5—4—3—1
Third Route: 1—3—4—5—6—4—3—2—1
Fourth Route: 1—3—4—6—5—4—3—2—1

Each route contains 3—4 and 4—3, that is, vertices 3 and 4 are each traversed twice. The length
of the first route is (with the brackets related to the different parts of the trail)

(li2 + 123) + 134 + (las + Is6 + lea) + L4z + (I31)
=R+ D) +4+GB+4+5) +4+ ()
=34+44+12+4+4+2 =25,

and so is that of all other three routes. Each route is optimal and represents a walk of minimum
length 25.

Order. We can formalize the discussion of order O (pp. 978-979 in the textbook) as follows. We say
that a function g(m) is of the order A (m), that is,

g(m) = O(h(m))
if we can find some positive constants m and k such that
0<g(m) <kh(m) for all m > my.

This means that, from a point mo onward, the curve of k& (m) always lies above g(m).
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(a). To show that
(01 Vi+m? = 0(m)
we do the following:
0O<m’+1<m*>+2m+1 foral m=>1.
So here my = 1 throughout our derivation. Next follows
0<m?+1 <(m+1)? for all m > 1.

Taking square roots gives us

0<+V1I+m?2 <m+1 for all m > 1.

Also the right-hand side of the last inequality can be bounded by
O<m+1<m+m for all m>1

so that together

0<+V1+m?2 <2m for all m>1,

from which, by definition of order, equation (O1) follows directly where k = 2.
Another, more elegant, solution can be obtained by noting that

1
\/1+m2=m‘/—2+1<2m for all m > 1.
m

(b). To show that
(02) 0.02¢™ + 100m?* = O(e™)
one wants to find a positive integer mq such that
100m? < ™ for all m > mg.

Complete the derivation.

Sec. 23.3 Bellman’s Principle. Dijkstra’s Algorithm

In this section we consider connected graphs G (p. 981) with edges of positive length. Connectivity
allows us to traverse from any edge of G to any other edge of G, as say in Figs. 487 and 488, on p. 983.
(Figure 478, p. 971 is not connected.) Then, if we take a shortest path in a connected graph, that extends
through several edges, and remove the last edge, that new (shortened) path is also a shortest path (to the
prior vertex). This is the essence of Bellman’s minimality principle (Theorem 1, Fig. 486, p. 981) and
leads to the Bellman equations (1), p. 981. These equations in turn suggest a method to compute the length
of shortest paths in G and form the heart of Dijkstra’s algorithm.
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Dijkstra’s algorithm, p. 982, partitions the vertices of G into two sets PL of permanent labels and 7 L
of temporary labels, respectively. At each iteration (Steps 2 and 3), it selects a temporarily labeled vertex
k with the minimum distance label L, from 7 L, removes vertex k from 7 L, and places it into PL.

Furthermore Zk becomes L. This signifies that we have found a shortest path from vertex 1 to vertex k.
Then, using the idea of Bellman’s equations, it updates the temporary labels in Step 3. The iterations
continue until all nodes become permanently labeled, that is, until 7£ = @ and PL = the set of all edges
in G. Then the algorithm returns the lengths Ly (k = 2, ..., n) of shortest paths from the given vertex
(denoted by 1) to any other vertex in G. There is one more idea to consider: those vertices that were not
adjacent to vertex 1, got a label of oo in Step 1 (an initialization step). This is illustrated in Prob. 5.

Note that, in Step 2, the algorithm looks for the shortest edge among all edges that originate from a
node and selects it. Furthermore, the algorithm solves a more general problem than the one in Sec. 23.3,
where the length of the edges were all equal to 1. To completely understand this algorithm requires you to
follow its steps when going through Example 1, p. 982, with a sketch of Fig. 487, p. 983, at hand.

The problem of finding the shortest (“optimal”) distance in a graph has many applications in various
networks, such as networks of roads, railroad tracks, airline routes, as well as computer networks, the
Internet, and others (see opening paragraph of Sec. 23.2, p. 975). Thus Dijkstra’s algorithm is a very
important algorithm as it forms a theoretical basis for solving problems in different network settings. In
particular, it forms a basis for GPS navigation systems in cars, where we need directions on how to travel
between two points on a map.

Problem Set 23.3. Page 983
1. Shortest path.

(a). By inspection:
We drop 40 because 12 + 28 = 40 does the same.
We drop 36 because 12 4+ 16 = 28 is shorter.
We drop 28 because 16 4+ 8 = 24 is shorter.

(b). By Dijkstra’s algorithm.

Dijkstra’s algorithm runs as follows. (Sketch the figure yourself and keep it handy while you are
working.)

Step 1

1. L,=0L,=12,L,;=40,L, =36.Hence PL = {1}, TL = {2,3,4}. No oo appears
because each of the vertices 2, 3, 4 is adjacent to 1, that is, is connected to vertex 1 by a single
edge.

2. L, =min(L,, Ly, L,)=min(12,40,36) = 12. Hence k = 2, PL = {1,2}, TL = {3,4}.
Thus we started from vertex 1, as always, and added to the set PL the vertex which is closest
to vertex 1, namely vertex 2. This leaves 3 and 4 with temporary labels. These must now be
updated. This is Operation 3 of the algorithm (see Table 23.2 on p. 982).

3. Update the temporary label 7:3 of vertex 3,

~

L, = min (40, 12 + [,;) = min (40, 12 + 28) = 40,

where 40 is the old temporary label of vertex 3, and 28 is the distance from vertex 2 to
vertex 3, to which we have to add the distance 12 from vertex 1 to vertex 2, which is the
permanent label of vertex 2.
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Update the temporary label Z4 of vertex 4,

~

L, = min (36,12 + [,,) = min (36, 12 + 16) = 28,

where 36 is the old temporary label of vertex 4, and 16 is the distance from vertex 2 to vertex
4. Vertex 2 belongs to the set of permanently labeled vertices, and 28 shows that vertex 4 is
now closer to this set PL than it had been before.

This is the end of Step 1.

Step 2

1. Extend the set PL by including that vertex of 7 L that is closest to a vertex in P L, that is, add
to PL the vertex with the smallest temporary label. Now vertex 3 has the temporary label 40,
and vertex 4 has the temporary label 28. Accordingly, include vertex 4 in PL. Its permanent
label is

L, = min (L,, L,) = min (40, 28) = 28.
Hence we now have k = 4, so that PL = {1,2,4} and T L = {3}.

2. Update the temporary label Z3 of vertex 3,

~

L, = min (40,28 + ;) = min (40,28 + 8) = 36,

where 40 is the old temporary label of vertex 3, and 8 is the distance from vertex 4 (which
already belongs to PL) to vertex 3.

Step 3

Since only a single vertex, 3, is left in 7 L, we finally assign the temporary label 36 as the
permanent label to vertex 3.

Hence the remaining roads are

from vertex 1 to vertex 2 Length 12,
from vertex 2 to vertex 4 ~ Length 16,
from vertex 4 to vertex 3 Length 8.

The total length of the remaining roads is 36 and these roads satisfy the condition that they
connect all four communities.

Since Dijkstra’s algorithm gives a shortest path from vertex 1 to each other vertex, it follows that
these shortest paths also provide paths from any of these vertices to every other vertex, as required in
the present problem. The solution agrees with the above solution by inspection.

Dijkstra’s algorithm. Use of label L ; = lij = oo. The procedure is the same as in Example 1,

p. 982, and as in Prob. 1 just considered. You should make a sketch of the graph and use it to follow
the steps.

Step 1

1. Vertex 1 gets permanent label 0. The other vertices get the temporary labels 2 (vertex 2), co
(vertex 3), 5 (vertex 4), and oo (vertex 5).
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The further work is an application of Operation 2 [assigning a permanent label to the (or a)
vertex closest to P L and Operation 3 (updating the temporary labels of the vertices that are still
in the set 7 L of the temporarily labeled vertices], in alternating order.

2. L, = 2 (the minimum of 2, 5, and c0).
3. I, =min(c0,2+3)=5.
Ls=min(52+1) = 3.
Zs = min (o0, 00) = oo.

Step 2

1. Ls=min(5,3,00) = 3. Thus PL = {1,2,4}, T L = {3,5}. Two vertices are left in 7 L; hence
we have to make two updates.

~

2. Ly=min(5,3+1) =4
L = min(c0,3 4 4) =7.
Step 3
1. L, =min(4,7) =4.
2. ZS =min (7,4 +2) = 6.
Step 4
1. Ly=1L,=¢6.

Our result is as follows:

Vertex Permanent Edge added Length
Step addedto PL label to the path  of edge

1 1,2 0,2 (1,2) 2
2 4 3 (2,4) 1
3 3 4 (4,3) 1
4 5 6 3.,5) 2

The permanent label of a vertex is the length of the shortest path from vertex 1 to that vertex. Mark the
shortest path from vertex 1 to vertex 5 in your sketch and convince yourself that we have omitted three
edges of length 3, 4, and 5 and retained the edges that are shorter.

Sec. 23.4 Shortest Spanning Trees: Greedy Algorithm

A tree is a graph that is connected and has no cycles (for definition of “connected,” see p. 977; for “cycle,”
p. 976). A spanning tree [see Fig. 489(b), p. 984], in a connected graph G, is a tree that contains all the
vertices of G. A shortest spanning tree 7" in a connected graph G, whose vertices have positive length, is
a spanning tree whose sum of the length of all edges of 7" is minimum compared to the sum of the length
of all edges for any other spanning tree in G.



10 Optimization, Graphs Part F

Sections 23.4 (p. 984) and 23.5 (p. 988) are both devoted to finding the shortest spanning tree, a
problem also know as the minimum spanning tree (MST) problem.

Kruskal’s greedy algorithm (p. 985; see also Example 1 and Prob. 5) is a systematic method for
finding a shortest spanning tree. The efficiency of the algorithm is improved by using double labeling of
vertices (look at Table 23.5 on p. 986, which is related to Example 1). Complexity considerations (p. 987)
make this algorithm attractive for sparse graphs, that is, graphs with very few edges.

A greedy algorithm makes, at any instance, a decision that is locally optimal, that is, looks optimal at
the moment, and hopes that, in the end, this strategy will lead to the desired global (or overall) optimum.
Do you see that Kruskal uses such a strategy? Is Dijkstra’s algorithm a greedy algorithm? (For answer see
p. 20).

More details on Example 1, p. 985. Application of Kruskal’s algorithm with double labeling of
vertices (Table 23.3, p. 985). We reproduce the list of double labels, that is, Table 23.5, p. 986, and give
some further explanations to it. Note that this table was obtained from the rather simple Table 23.4, p. 985.

Choice 1 Choice 2 Choice3 Choice4 Choice 5
Vertex 3, 6) (1,2) (1, 3) 4,5) 3,4

1 (1,0)

2 (1,1)

3 (3,0) (1,1)

4 (4,0) (1,3)
5 4,4) (1,4)
6 3,3) (1,3)

By going line by line through our table, we can see what the shortest spanning tree looks like. Follow
our discussion and sketch our findings, obtaining a shortest spanning tree.

Line 1. (1, 0) shows that 1 is a root.

Line 2. (1, 1) shows that 2 is in a subtree with root 1 and is preceded by 1. [This tree consists of the
single edge (1, 2).]

Line 3. (3, 0) means that 3 first is a root, and (1, 1) shows that later it is in a subtree with root 1, and then
is preceded by 1, that is, joined to the root by a single edge (1, 3).

Line 4. (4, 0) shows that 4 first is a root, and (1, 3) shows that later it is in a subtree with root 1 and is
preceded by 3.

Line 5. (4, 4) shows that 5 first belongs to a subtree with root 4 and is preceded by 4, and (1, 4) shows
that later 5 is in a (larger) subtree with root 1 and is still preceded by 4. This subtree actually is the
whole tree to be found because we are now dealing with Choice 5.

Line 6. (3, 3) shows that 6 is first in a subtree with root 3 and is preceded by 3, and then later is in a
subtree with root 1 and is still preceded by 3.

Problem Set 23.4. Page 987

5. Kruskal’s algorithm. Trees constitute a very important type of graph. Kruskal’s algorithm is
straightforward. It begins by ordering the edges of a given graph G in ascending order of length. The
length of an edge (/, /) is denoted by /;;. Arrange the result in a table similar to Table 23.4 on p.
985. The given graph G has n = 5 vertices. Hence a spanning tree in G has n — 1 = 4 edges, so that
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you can terminate your table when four edges have been chosen. Pick edges of the spanning tree to
be obtained in order of length, rejecting when a cycle would be created. This gives the following
table. (Look at the given graph!)

Edge Length Choice
1, 4) 2 Ist
@3, 4 2 2nd
4, 5) 3 3rd
(3, 5) 4 (Reject)
1, 2) 5 4th

We see that the spanning tree is the one in the answer on p. A56 and has the length L = 12.

In the case of the present small graph we would not gain much by double labeling. Nevertheless,
to understand the process as such (and also for a better understanding of the table on p. 986) do the
following for the present graph and tree. Graph the growing tree as on p. 986. Double label the
vertices, but attach a label only if it is new or if it changes in a step.

First Second Third Fourth

From these graphs we can now see what a corresponding table looks like. This table is simpler
than that in the book because the root of the growing tree (subtree of the answer) does not change; it
remains vertex 1.

Choice 1 Choice 2 Choice 3 Choice 4
Vertex (1,4) 3,4 4,5) (1,2)
1 (1,0)
2 (1,1
3 (1,4
4 1, D
5 (1,4

We see that vertex 1 is the root of every tree in the graph. Vertex 2 gets the label (1, 1) because
vertex 1 is its root as well as its predecessor. In the label (1, 4) of vertex 3 the 1 is the root and 4 the
predecessor. Label (1, 1) of vertex 4 shows that the root as well as the predecessor is 1. Finally,
vertex 5 has the root 1 and the predecessor 4.

17. Trees that are paths. Let 7' be a tree with exactly two vertices of degree 1. Suppose that T is not a
path. Then it must have at least one vertex v of degree d > 3. Each of the d edges, incident with v,
will eventually lead to a vertex of degree 1 (at least one such vertex) because T is a tree, so it cannot
have cycles (definition on p. 976 in Sec. 23.2). This contradicts the assumption that 7" has but two
vertices of degree 1.
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Sec. 23.5 Shortest Spanning Trees: Prim’s Algorithm

From the previous section, recall that a spanning tree is a tree in a connected graph that contains all
vertices of the graph. Comparison over all such trees may give a shortest one, that is, one whose sum of
the length of edges is the shortest. We assume that all the lengths are positive (p. 984 of the textbook).

Another popular method to find a shortest spanning tree is by Prim’s algorithm. This algorithm is
more involved than Kruskal’s algorithm and should be used when the graph has more edges and branches.

Prim’s algorithm shares similarities with Dijkstra’s algorithm. Both share a similar structure of three
steps. They are an initialization step, a middle step where most of the action takes place, and an updating
(final) step. Thus, if you studied and understood Dijkstra’s algorithm, you will readily appreciate Prim’s
algorithm. Instead of fixing a permanent label in Dijkstra, Prim’s adds an edge to a tree 7" in the second
step. Prim’s algorithm is illustrated in Example 1, p. 990. (For comparison, Dijkstra’s algorithm was
illustrated in Example 1, p. 982).

Here are two simple questions (open book) to test your understanding of the material. Can Prim’s
algorithm be applied to the graph of Example 1, p. 983? Can Dijkstra’s algorithm be applied to the graph
of Example 1, p. 990? Give an answer (Yes or No) and give a reason. Then turn to p. 20 to check your
answer.

Problem Set 23.5. Page 990

9. Shortest spanning tree obtained by Prim’s algorithm. In each step, U is the set of vertices of the
tree T to be grown, and S is the set of edges of 7. The beginning is at vertex 1, as always. The table
is similar to that in Example 1 on p. 990. It contains the initial labels and then, in each column, the
effect of relabeling. Explanations follow after the table.

Relabeling
Vertex  Initial @ (ID (1)
2 l,=16 [, =4 L,y =4 -
3 ;=8 [, =2 - -
4 [, =4 - - -
5 lis=00 Il;s=14 [;s=10 [;x=10

1. i(k)=1,U = {1}, S = @. Vertices 2, 3, 4 are adjacent to vertex 1. This gives their initial
labels equal to the length of the edges connecting them with vertex 1 (see the table). Vertex 5
gets the initial label oo because the graph has no edge (1,5); that is, vertex 5 is not adjacent to
vertex 1.

2. A, =1,, = 4is the smallest of the initial labels. Hence include vertex 4 in U and edge (1, 4) as
the first edge of the growing tree 7. Thus, U = {1,4}, S = {(1,4)}.

3. Each time we include a vertex in U (and the corresponding edge in S) we have to update
labels. This gives the three numbers in column (I) because vertex 2 is adjacent to vertex 4, with
[, = 4 [the length of edge (2, 4)], and so is vertex 3, with /5, = 2 [the length of edge (3,4)].
Vertex 5 is also adjacent to vertex 4, so that oo is now gone and replaced by /5 = 14 [the
length of edge (4, 5)].

2. A3 =1,;, = 2is the smallest of the labels in (I). Hence include vertex 3 in U and edge (3, 4) in
S. We now have U = {1,3,4} and S = {(1,4), (3,4)}.

3. Column (IT) shows the next updating. /,, = 4 remains because vertex 2 is not closer to the new
vertex 3 than to vertex 4. Vertex 5 is closer to vertex 3 than to vertex 4, hence the update is
35 = 10, replacing 14.
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2. The end of the procedure is now quite simple. /,, is smaller than /55 in column (II), so that we
set A, = [,, = 4 and include vertex 2 in U and edge (2, 4) in S. We thus have
U ={1,2,3,4}and S = {(1,4),(3.4),(2,4)}.

3. Updating gives no change because vertex 5 is closer to vertex 3, whereas it is not even adjacent
to vertex 2.

2. As =155 =10.U = {1,2,3,4,5}, so that our spanning tree T consists of the edges
S =1{(1,4),(3,4),(2,4).(3,5)}.
The length of the shortest spanning tree is

L(T)=Zlij=114+l34+lz4+l35=4+2+4+10=2O.

Sec. 23.6 Flows in Networks

Overview of Sec. 23.6
We can conveniently divide this long section into the following subtopics:

0. Theme. Sections 23.6 and 23.7 cover the third major topic of flow problems in networks. They have
many applications in electrical networks, water pipes, communication networks, traffic flow in highways,
and others. A typical example is the trucking problem. A trucking company wants to transport crates, by
truck, from a factory (“the source”) located in one city to a warehouse (“target”) located far away in
another city over a network of roads. There are certain constraints. The roads, due to their construction
(major highway, two-lane road), have a certain capacity, that is, they allow a certain number of trucks and
cars. They are also affected by the traffic flow, that is, the number of trucks and cars on the road at
different times. The company wants to determine the maximum number of crates they can ship under the
given constraints.

Section 23.6 covers the terminology and theory needed to analyze such problems and illustrates them
by examples. Section 23.7 gives a systematic way to determine maximum flow in a network.

1. Network, pp. 991-992

e We consider digraphs G = (V, E) (definition, p. 972) in this section and define a network in
which each edge (i, j) has assigned to it a capacity c¢;; > 0. The capacity measures the maximum
possible flow along (i, j). One vertex in the network is the source s and another the target ¢ (or
sink). We denote a flow along a directed edge (i, j) by f;;. The flow is produced and flows
naturally from the source to the target (sink), where it disappears. See p. 991.

e The edge condition means that the flow cannot exceed the capacity, that is,

0= fij =cij.
e The vertex condition (Kirchhoff’s law) applies to each vertex i that is not s or ¢. It is given by
Inflow = Outflow.
More precisely we get (2), p. 992.

2. Paths, p. 992

e Definition of path P : v; — v in a digraph G as a sequence of edges

(v1, v2), (Uz, U3), cee (Uk—1, Uk),

regardless of their directions in G, that forms a path as a graph.
» Related concepts of forward edge and backward edge of a path, p. 992 and Figs. 494 and 495.



14

Optimization, Graphs Part F

Flow Augmenting Paths, pp. 992-993

Our goal is to maximize the flow and thus we look for a path P : s — ¢ from the source to the sink,
whose edges are not fully used so that we can push additional flow through P. This leads to

e flow augmenting path (in a network) in which

(1) no forward edge is used to capacity

(i1) no backward edge has flow 0,

see definition on top of p. 993. Do you see that Conditions (i) and (ii) mean f;; < ¢;; and f;; > 0
for related edges, respectively?

Cut Sets, pp. 994-996

¢ We introduce the concept of cut set (S, 7') because we want to know what is flowing from s to 7.
So we cut the network somewhere between s and ¢ and see what is flowing through the edges hit
by the cut. The cut set is precisely that set of edges that were hit by the cut; see upper half of p.
994.

¢ On the cut set we define capacity cap(S, T') to be the sum of all forward edges from source S to
target 7. Write it out in a formula and compare your answer with (3), p. 994.

Four Theorems, pp. 995-996 The section discusses the following theorems about cut sets and
flows. They are:

e Theorem I. Net flow in cut sets. It states that any given flow in a network G is the net flow through
any cut set (S, T) of G.

o Theorem 2. Upper bound for flows. A flow f in a network G cannot exceed the capacity of any
cutset (S, 7) in G.

e Theorem 3. Main Theorem. Augmenting path theorem for flows. It states that a flow from s to 7 in
a network G is maximum if and only if there does not exist a flow augmenting path s — ¢ in G.

The last theorem is by Ford and Fulkerson. It is

e Theorem 4. Max-Flow Min-Cut Theorem. It states that the maximum flow in any network G is

equal to the capacity of a cut set of minimum capacity (“minimum cut set”) in G.

Ilustrations of Concepts.

An example of a network is given in Fig. 493, p. 992. Forward edge and backward edge are
illustrated in Figs. 494 and 495 on the same page. Example 1, p. 993, and Prob. 15 determine flow
augmenting paths. Figure 498 and explanation, p. 994, as well as Probs. 3 and 5 illustrate cut sets
and capacity. Note that, in the network in Fig. 498, the first number on each edge denotes capacity
and the second number flow. Intuitively, if you think of edges as roads, then capacity of the road
means how many cars can actually be on the road and flow denotes how many cars actually are on
the road. Finally, Prob. 17 finds maximum flow.

Problem Set 23.6. Page 997

3.

Cut sets, capacity. We are given that S = {1, 2, 3}. T consists of the other vertices that are not in S.
Looking at Fig. 498, p. 994, we see that T = {4, 5, 6}. First draw Fig. 498 (without any cut) and then
draw a line that separates S from 7. This is the cut. Then we see that the curve cuts the edge (1, 4)

whose capacity is 10, the edge (5, 2), which is a backward edge, the edge (3, 5), whose capacity is 5,
and the edge (3.6), whose capacity is 13. By definition (3), p. 994, the capacity cap (S, T) is the sum
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15.

17.

of the capacities of the forward edges from S to T'. Here we have three forward edges and hence
cap (S, 7) =10+ 5+ 13 = 28.

The edge (5, 2) goes from vertex 5, which belongs to T, to vertex 3, which belongs to S. This shows
that edge (5, 2) is indeed a backward edge, as noted above. And backward edges are not included in
the capacity of a cut set, by definition.

Cut sets, capacity. Here S = {1, 2, 4, 5}. Looking at the graph in Fig. 499, p. 997, we see that

T = {3,6,7}. We draw Fig. 499 and insert the cut, that is a curve that separates S from 7. We see
that the curve cuts edges (2, 3), (5, 3), and (5, 6). These edges are all forward edges and thus
contribute to cap (S, T'). The capacities of these edges are 8, 4, and 4, respectively. Using (3), p. 994,
we have

cap (S, T)=8+4+4=16.
Flow augmenting paths. The given answer is

1-2-5 Af=2

1—-4-2-5, Af =2, etc.
From this, we see that the path 1 — 2 — 5 is flow augmenting and admits an additional flow:
A=min(4—2, 8—5) =min (2, 3) =2.

Here 2 = 4 — 2 comes from edge (1, 2) and 3 = 8 — 5 from edge (2, 5).
Furthermore, we see that another flow augmenting path is 1 — 4 — 2 — 5 and admits an increase of
the given flow:

A=min(10-3, 5—3, 8—5) =min(7, 2, 3) = 2.

And so on. Of course, if we increased the flow on 1 — 2 — 5 by 2, then we have on edge (2, 5)
instead of (8, 5) the new values (8, 7) and can now increase the flow on 1 — 4 — 2 — 5 only by
8 — 7 = 1, the edge (2, 5) now being the bottleneck edge.

For such a small network we can find flow augmenting paths (if they exist) by trial and error. For
large networks we need an algorithm, such as that of Ford and Fulkerson in Sec. 23.7, pp. 998-1000.

Maximum flow. The given flow in the network depicted in this problem on p. 997 is 10. We can see
this by looking at the two edges (4, 6) and (5, 6) that go into target ¢ (the sink 6) and get the flow
1 + 9 = 10. Another way is to look at the three edges (1, 3), (1, 4), and (1, 2) that are leaving vertex
1 (the source s) and get the flow 5 4+ 3 4+ 2 = 10.

To find the maximum flow by inspection we note the following. Each of the three edges going out
from vertex 1 could carry additional flow of 3. This is computed by the difference of capacity (the
first number) and flow (the second number on the edge), which, for the three edges, are

A13:8—5:3, A14:6—3:3, A12:5—2:3
Since the additional flow is 3, we may augment the given flow by 3 by using path 1 —4 — 5 — 6. Then
the edges (1, 4) and (5, 6) are used to capacity. This increases the given flow from 10 to 10 + 3 = 13.
Next we can use the path 1 — 2 — 4 — 6. Its capacity is

A=min (5-2,4—2,4—1)=2.
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This increases the flow from 13 to 13 + 2 = 15. For this new increased flow the capacity of the path
1-3-5-6is

A=min (3,4,13-12) =1

because the first increase of 3 increased the flow in edge (5, 6) from 9 to 12. Hence we can increase
our flow from 15to 154+ 1 = 16.

Finally, consider the path 1 — 3 — 4 — 6. The edge (4, 3) is a backward edge in this path. By
decreasing the existing flow in edge (4, 3) from 2 to 1, we can push a flow 1 through this path. Then
edge (4, 6) is used to capacity, whereas edge (1, 3) is still not fully used. But since both edges are
going to vertex 6, that is, edges (4, 6) and (5, 6) are now used to capacity, we cannot augment the
flow further, so that we have reached the maximum flow

f=16+1=17

For our solution of maximum flow f = 17, the flows in the edges are

fia =4 (instead of 2)
Jiz=17 (instead of 5)
fia=6 (instead of 3)
foa =4 (instead of 2)
S35 =38 (instead of 7)
faz =1 (instead of 2)
Jas =5 (instead of 2)
Jfae = 4 (instead of 1)
Js6 = 13 (instead of 9)

You should sketch the network with the new flow and check that Kirchhoff’s law
Inflow = Outflow for each vertex i that is not a source s or sink ¢

is satisfied at every vertex.

The answer on p. A57 presents a slightly different solution with the same final result of maximum flow
f = 17. In that solution (although not stated) f,3 = 0. For practice you may want to quickly go through
that solution and show that it satisfies Kirchhoff’s law at every vertex.

Sec. 23.7 Maximum Flow: Ford-Fulkerson Algorithm

We continue our discussion of flow problems in networks. Important is the Ford—Fulkerson algorithm for
maximum flow given in Table 23.8, pp. 998-999 and illustrated in detail in Example 1, pp. 999-1000 and
Prob. 7. For optimal learning, go through Example 1 line by line and see how the algorithm applies.

Ford-Fulkerson uses augmented paths to increase a given flow in a given network until the flow is
maximum. It accomplishes this goal by constructing stepwise flow augmenting paths, one at a time, until
no further paths can be constructed. This happens exactly when the flow is maximum.

Problem Set 23.7. Page 1000

7. Maximum flow. Example 1 in the text on pp. 999—1000 shows how we can proceed in applying the
Ford-Fulkerson algorithm for obtaining flow augmenting paths until the maximum flow is reached.
No algorithms would be needed for the modest problems in our problem sets. Hence the point of
this, and similar problems, is to obtain familiarity with the most important algorithms for basic tasks
in this chapter, as they will be needed for solving large-scale real-life problems. Keep this in mind to
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avoid misunderstandings. From time to time look at Example 1 in the text, which is similar and may
help you to see what to do next.

1.

The given initial flow is f = 6. This can be seen by looking at flows 2 in edge (1, 2), 1 in edge
(1, 3), and 3 in edge (1, 4), that begin at s and whose sum is 6, or, more simply, by looking at
flows 5 and 1 in the two edges (2, 5) and (3, 5), respectively, that end at vertex 5 (the target 7).

Label s (= 1) by @. Mark the other edges 2, 3, 4, 5 as “unlabeled.”

Scan 1. This means labeling vertices 2, 3, and 4 adjacent to vertex 1 as explained in Step 3 of
Table 23.8 (the table of the Ford—Fulkerson algorithm), which, in the present case, amounts to
the following. j = 2 is the first unlabeled vertex in this process, which corresponds to the first
part of Step 3 in Table 23.8. We have ¢,, > f,, and compute

Ap=cp—fi,=4-2=2 and A=A, =2

We label 2 with the forward label (17, A,) = (17,2).
Jj = 3 is the second unlabeled vertex adjacent to 1, and we compute

Ap=c3—fiz=3-1=2 and Ay =Ap=2.

We label 3 with the forward label (17, A;) = (17,2).
j = 4 is the third unlabeled vertex adjacent to 1, and we compute

Ay=ciy— fia=10=-3=7 and Ay =A,=T.
We label 4 with the forward label (17, A,) = (17,7).
Scan 2. This is necessary since we have not yet reached ¢ (vertex 5), that is, we have not yet

obtained a flow augmenting path. Adjacent to vertex 2 are the vertices 1, 4, and 5. Vertices 1
and 4 are labeled. Hence the only vertex to be considered is vertex 5. We compute

Aps = Cy5 = frs =8 —5=3.
The calculation of Aj differs from the corresponding previous ones. From the table we see that
Ags =min (A,, Ays) =min (2,3) = 2.

The idea here is that A, = 3 is of no help because in the previous edge (1, 2) you can increase
the flow only by 2. Label 5 with the forward label (27, As) = (27, 2).

We have obtained a first flow augmenting path P: 1 -2 -5.

We augment the flow by A; =2 andset f =642 = 8.

Remove the labels from 2, 3, 4, 5, and go to Step 3. Sketch the given network, with the new
flows fi, = 4 and f,5 = 7. The other flows remain the same as before. We will now obtain a

second flow augmenting path.

We scan 1. Adjacent are 2, 3, 4. We have ¢, = f,; edge (1, 2) is used to capacity and is no
longer to be considered. For vertex 3 we compute

Az=c3—fi3=3-1=2 and Ay =A;; =2,
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Label 3 with the forward label (17, 2). For vertex 4 we compute
Ay=cu—flu=10-3=Tand A, = A, =T.
Label 4 with the forward label (17, 7).

3. We need not scan 2 because we now have f,, = 4 so that c;, — f;, = 0; (1,2) is used to
capacity; the condition ¢,, > f, in the algorithm is not satisfied. Scan 3. Adjacent to 3 are the
vertices 4 and 5. For vertex 4 we have ¢,; = 6 but f,; = 0, so that the condition f,; > 0 is
violated. Similarly, for vertex 5 we have c¢;5 = f35 = 1, so that the condition ;5 > f35 is
violated and we must go on to vertex 4.

3. Scan 4. The only unlabeled vertex adjacent to 4 is 2, for which we compute
Ap=cp—fp=5-3=2
and
A, =min (A4, Ayy) =min (7,2) = 2.
Label 2 with the forward label (47, 2).
4. Scan 2. Unlabeled adjacent to 2 is vertex 5. Compute
Aps =5 — fos =8—T=1
and
As =min(A,, Ay) =min(2,1) = 1.
Label 5 with the forward label (27, 1).
5. We have obtained a second flow augmenting path P: 1 -4 -2 -5.
6. Augment the existing flow 8 by A, =1l andset f =8+ 1=9.

7. Remove the labels from 2, 3, 4, 5 and go to Step 3. Sketch the given network with the new
flows, write the capacities and flows in each edge, obtaining edge (1, 2): (4, 4), edge (1, 3):
(3, 1), edge (1, 4): (10, 4), edge (2, 5): (8, 8), edge (3, 5): (1, 1), edge (4, 2): (5, 4), and
edge (4, 3): (6, 0). We see that the two edges going into vertex 5 are used to capacity; hence
the flow f = 9 is maximum. Indeed, the algorithm shows that vertex 5 can no longer be
reached.

Sec. 23.8 Bipartite Graphs. Assignment Problems

We consider graphs. A bipartite graph G = (V, E) allows us to partition (“partite”) a vertex set V' into
two (“bi”) sets S and 7', where S and T share no elements in common. This requirementof SN 7T = &
by the nature of a partition.

Other concepts that follow are matching and maximum cardinality matching (p. 1001 of the
textbook), exposed vertex, complete matching, alternating path, and augmenting path (p. 1002).

A matching M in G = (S, T; E) is aset M of edges of graph G such that no two of those edges have
a vertex in common. In the special case, where the set M consists of the greatest possible number of
edges, M is called a maximum cardinality matching in G. Matchings are shown in Fig. 503 at the
bottom of p. 1001.
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A vertex is exposed or not covered by M if the vertex is not an endpoint of an edge in M. If, in
addition, the matching leaves no vertices exposed, then M is known as a complete matching. Can you see
that this exists only if S and T have the same number of vertices?

An alternating path consists alternately of edges that are in M and not in M, as shown below. Closely
related is an augmenting path, whereby, in the alternating path, both endpoints a and b are exposed. This
leads to Theorem 1, the augmenting path theorem for bipartite matching. It states that the matching in
a bipartite graph is of maximum cardinality < there does not exist an augmenting path with respect to the
matching.

The theorem forms the basis for algorithm matching, pp. 1003—-1004, and is illustrated in Example 1.
Go through the algorithm and example to convince yourself how the algorithm works. In addition to the
label of the vertex, the method also requires a label that keeps track of backtracking paths.

Sec. 23.8. Alternating path and augmenting path P. Heavy edges
are those belonging to a matching M

We augment a given matching by an edge by dropping from matching M the edges that are not an

augmenting path P (two edges in the figure above) and adding to M the other edges of P (three in the
figure, do you see it?).

Problem Set 23.8. Page 1005
1. A graph that is not bipartite. We proceed in the order of the numbers of the vertices. We put vertex
1 into S and its adjacent vertices 2, 3 into 7. Then we consider 2, which is now in 7. Hence, for the
graph to be bipartite, its adjacent vertices 1 and 3 should be in .S. But vertex 3 has just been put into
T. This contradicts the definition of a bipartite graph on p. 1001 and shows that the graph is not
bipartite.

7. Bipartite graph. Since graphs can be graphed in different ways, one cannot see immediately
whether a graph is bipartite. Hence in the present problem we have to proceed systematically.

1. We put vertex 1 into S and all its adjacent vertices 2, 4, 6 into 7'. Thus
S = {1}, T =1{2,4,6}.
2. Since vertex 2 is now in 7', we put its adjacent vertices 1, 3, 5 into S. Thus
P) S =1{1,3,5}, T ={2,4,6}.

3. Next consider vertex 3, which is in S. For the graph to be bipatrtite, its adjacent vertices 2, 4, 6
should be in T, as is the case by (P).

4. Vertex 4 is in T. Its adjacent vertices 1, 3, 5 are in S which is true by (P).

5. Vertex 5 is in S. Hence for the graph to be bipartite, its adjacent vertices 2, 4, 6 should be in 7.
This is indeed true by (P).
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6. Vertex 6is in T and its adjacent vertices 1, 3, 5 are in S.

Since none of the six steps gave us any contradiction, we conclude that the given graph in this problem
is bipartite. Take another look at the figure of our graph on p. 1005 to realize that, although the number of
vertices and edges is small, the present problem is not completely trivial. We can sketch the graph in such
a way that we can immediately see that it is bipartite.

17. K, is planar because we can graph it as a square A, B, C, D, then add one diagonal, say, A, C,
inside, and then join B, D not by a diagonal inside (which would cross) but by a curve outside the
square.

Answer to question on greedy algorithm (see p. 10 in Sec. 23.4 of this Student Solutions
Manual and Study Guide). Yes, definitely, Dijkstra’s algorithm is an example of a greedy
algorithm, as in Steps 2 and 3 it looks for the shortest path between the current vertex and the next
vertex.

Answer to self-test on Prim’s and Dijkstra’s algorithms (see p. 12 of Sec. 23.5). Yes, since
both trees are spanning trees.



	27-msg_15.txt-VOLUME 1.pdf (p.1-256)
	ch01
	ch0
	ch03
	ch04
	ch05
	ch06
	ch07
	ch08
	ch09
	ch10
	ch11
	ch12

	27-Herbert Kreyszig, Erwin Kreyszig-Student Solutions Manual and Study Guide to Advanced Engineering Mathematics[Volume 2]-Wiley (2012)VOLUME 2.pdf (p.257-478)
	ch13
	ch14
	ch15
	ch16
	ch17
	ch18
	ch19
	ch20
	ch22
	ch23


