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Preface

vii

For reasons that are explained in the preface to Foundation Mathematics for the Physical
Sciences (FMPS), the text of the third edition of Mathematical Methods for Physics and
Engineering (MMPE) (Cambridge: Cambridge University Press, 2006) by Riley, Hobson
and Bence, after a number of additions and omissions, has been republished as two
somewhat overlapping texts. Essential Mathematical Methods for the Physical Sciences
contains most of the more advanced material, and specifically develops mathematical
methods that can be applied throughout the physical sciences; FMPS is an augmented
version of the more introductory material, principally concerned with mathematical fools
rather than methods. The full text of MMPE, including all of the more specialised and
advanced topics, is still available under its original title.

As in the third edition of MMPE, the penultimate subsection of each chapter of FMPS
consists of a significant number of problems, nearly all of which are based on topics
drawn from several sections of that chapter. Also as in the third edition, hints or outline
answers are given in the final subsection, but only to the odd-numbered problems, leaving
all even-numbered problems free to be set as unaided homework.

This book is the solutions manual for the problems in FMPS. For the two hundred
and thirty plus odd-numbered problems it contains, complete solutions are available, to
both students and their teachers, in the form of this manual; these are in addition to the
hints or outline answers given in the main text. For each problem, the original question is
reproduced and then followed by a fully worked solution. For those original problems that
make internal reference to the main text or to other (even-numbered) problems not included
in this solutions manual, the questions have been reworded, usually by including additional
information, so that the questions can stand alone. Some further minor rewording has been
included to improve the page layout.

In many cases the solution given is even fuller than one that might be expected of a
good student who has understood the material. This is because we have aimed to make the
solutions instructional as well as utilitarian. To this end, we have included comments that
are intended to show how the plan for the solution is formulated and have provided the
justifications for particular intermediate steps (something not always done, even by the best
of students). We have also tried to write each individual substituted formula in the form
that best indicates how it was obtained, before simplifying it at the next or a subsequent
stage. Where several lines of algebraic manipulation or calculus are needed to obtain a
final result, they are normally included in full; this should enable the student to determine
whether an incorrect answer is due to a misunderstanding of principles or to a technical
error.
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As noted above, the original questions are reproduced in full, or in a suitably modified
stand-alone form, at the start of each problem. Reference to the main text is not needed
provided that standard formulae are known (and a set of tables is available for a few of the
probability problems). This means that, although it is not its prime purpose, this manual
could be used as a test or quiz book by a student who has learned, or thinks that they have
learned, the material covered in the main text.
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1.3

1.5

Powers and logarithms

Evaluate the following to 3 s.f.:
(a) €7, (b) 7, (c) log;,(log, 32), (d) log,(log;,32).

Parts (a) and (b) do no more than test the understanding of notation, and are found directly
using a calculator. (a) ¢” = 23.1, and (b) 7¢ = 22.5. For the two other parts:

(c) log,,(log, 32) = log,,(5) = 0.699.
(d) log,(log;,32) = log,(1.505). We therefore need the value of x that satisfies 2* =
1.505. To find it, take logarithms and obtain

_ In1.505  0.4088

n2 = In1.505 _ _ — 0.590.
xime=In = YT T2 T 06931 ?

Find the number for which the cube of its square root is equal to twice the square of its cube root.

If a is the required number, then
B2 =2a2 o = B _ 506
Now taking logarithms:

2lna=2 = a=eO0N5 = 081722297 .

By applying the rationalisation procedure twice, show that

131
— 9115+ 7VT +6V35.
3-V5+47

Initially treating /7 — /5 as one unit, we have

131 BIB-WT-V3)l _ 1313 - (/7 V5)
3547 9—(WT—=+52  9-7-542/35
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Since the denominator is now —3 4 24/35, as a second step we must multiply both
numerator and denominator by 3 + 2+/35:

131 _ 13113 — (V7 — V5] (3 +2V35)
3547 —94 (4 x 35)
13109 = 3v7 4+ 35+ 6v/35 — 145 + 10v/7)
B 131

9 — 115 + 77 + 64/35.

1.7 Solve the following for x:

(@ x=1+Inx, (b) Inx =2+41n3, (¢) In(lnx) = 1.

(a) By inspection of either the original equation or its exponentiated form, ¢* = e'e!"* =
ex, we conclude that x = 1.

(b) By exponentiation, x = ¢>741n3 = 2413 — £23% — 81¢% = 598.5.

© In(lnx)=1 = Ihx=e = x=¢=15.15.

1.9 Express 2n + 1)(2n 4+ 3)(2n +5) ... (4n — 3)(4n — 1) in terms of factorials.

Denoting the expression by f(n),

(4n)! 1
fn) =
2n)! 2n+2)2n+4)...(4n —2)(4n)
_ (4n)!
S Cn)l(n+Dm+2)...2n — D(2n)2"
4n)! n!

T on)len)2n

1.11 Measured quantities x and y are known to be connected by the formula
_ax
x4 D

where a and b are constants. Pairs of values obtained experimentally are

y

x: 20 3.0 40 50 60
y: 032 029 025 021 0.18

Use these data to make best estimates of the values of y that would be obtained for (a) x = 7.0, and
(b) x = —3.5. As measured by fractional error, which estimate is likely to be the more accurate?
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In order to use this limited data to best advantage when estimating a and b graphically, the
equation needs to be arranged in the linear form v = mu + ¢, since a straight-line graph
is much the easiest form from which to extract parameters. The given equation can be
arranged as

x2
- = + )
y a a
which is represented by a line with slope a~! and intercept b/a when x? is used as the
independent variable and x/y as the dependent one. The required tabulation is:

x 2.0 3.0 4.0 5.0 6.0
y 032 029 025 021 0.18
x2 4.0 9.0 160 250 36.0
x/y 625 1034 1600 23.81 33.33

Plotting these data as a graph for 0 < x?> < 40 produces a straight line (within normal
plotting accuracy). The line has a slope

—=—""=0847 = a=1.18.

The intercept is at x /y = 2.7, and, as this is equal to b/a, it follows that b = 2.7 x 1.18 =
3.2. In fractional terms this is not likely to be very accurate, as b < x? for all but two of
the x-values used.

(a) For x = 7.0, the estimated value of y is

1.18 x 7.0

y=————=0.158.
49.0+3.2
(b) For x = —3.5, the estimated value of y is
1.18 x (—3.5
= L) = —0.267.
12.2543.2

Although as a graphical extrapolation estimate (b) is further removed from the measured
values, it is likely to be the more accurate because, using the fact that y(—x) = —y(x),
it is effectively obtained by (visual) interpolation amongst measured data rather than by
extrapolation from it.

The variation with the absolute temperature 7' of the thermionic emission current i from a heated
surface (in the absence of space charge effects) is said to be given by
i =AT? BT,

where A and B are both independent of 7. How would you plot experimental measure-
ments of i as a function of T so as to check this relationship and then extract values for A
and B?
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The equation can be rearranged to read In(i/7%) =InA — BT, and so y = In(i/T?)
should be plotted against 7', obtaining a straight-line graph if the relationship is valid. If
so, the (negative) slope of the graph gives B and the intercept y, on the y-axis gives A as
A = e,

Dimensions

Three very different lengths that appear in quantum physics and cosmology are the Planck length
£,, the Compton wavelength A, and the Schwarzchild radius r,. Given that

hG h 2GM
Z17 = ) )\m = —) Iy = s
2w mc c?

where m and M are masses, calculate the dimensions of the gravitational constant G and those of
the Planck constant 4. Deduce the value of # in the formula for the Planck length.

Remembering that numerical constants do not contribute to ‘dimensional equations’, from
the Schwarzschild radius formula we have

2 —1\2
[G]= [C rs} _ T L gy,

M M
From the Compton wavelength formula it follows that, [A] = [Amc] = L*>T~' M. Finally,
from the Planck length formula

= e = L3773,

2
L

. [nG]  Lrmpirime
[c"] = =
from which, since [¢] = LT !, it follows that n = 3.

According to Bohr’s theory of the hydrogen atom, the ionisation energy of hydrogen is m e/ 865!12.
Using Appendix A, show that this expression does have the dimensions of an energy and that its
value when expressed in electron-volts is 13.8 eV.

The dimensions of € seem difficult to determine, but one common equation containing it
is that for the force F' between two charges separated by a distance r, i.e.

919> [q1?

F= =tz

4 eqr?

().

The dimensions of the given expression for the ionization energy E contain
[q1*/[€0]?, and by squaring (¥) we deduce that they are ([F]L?)?>. Using this,
and the result from Problem 1.15 that [k] = ML*T~"', the dimensions of [E] are
given by

,  MPLT™  ML?

= a2 = 2 = [energy].

[E] x (MLT2 x L?)

= Wy
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Substituting the numerical values given in Appendix A yields a value of 2.2 x 107187,
which is 2.2 x 10718 = 1.60 x 107" = 13.8 when expressed in electron-volts.

The electrical conductivity o of a metal is measured in siemens per metre (Sm™!), where 1 S is the
unit of conductance of an electrical component and is equivalent to 1 A V—!. The Wiedemann—Franz
law states that at absolute temperature 7', and under certain conditions, o is related to the thermal
conductivity A of the metal by the equation

A_nzkz
oT 3 \e/)

Verify that this equation is dimensionally acceptable and, using Appendix A, estimate the thermal
conductivity of copper at room temperature, given that its electrical conductivity is 5.6 x 107 Sm~.

Dealing first with the LHS of the equation, the thermal conductivity is measured in joules
per square metre per second for a unit temperature gradient (or watts per metre per kelvin).
Its dimensions are therefore given by

ML*T?2 LT}

A= =MLT 397"
[4] L1

From the formula watts = volts x amps, we conclude that the dimensions of voltage
are ML2T2T-! x I, and that those of a siemens are therefore I1273M~'L~2. This
gives the dimensions of o as [c] = M~'L=3T31?, from which it follows that [A /o T] =
M?L*T~°172072; recall that T in the given equation is a temperature, not a time.

On the RHS, since the Boltzmann constant k has units of joules per kelvin, and charge =
current x time, [k/e] = (ML?>T26~")/(IT) leading to [(k/e)*] = M*>L*T 6172672,
Comparison with the result for the LHS shows that the stated formula is dimension-
ally acceptable. Taking room temperature as 293 K, and substituting other values from
Appendix A, gives an estimate for A of 402Wm~! K~

The following is a student’s proposed formula for the energy flux S (the magnitude of the so-called
Poynting vector) associated with an electromagnetic wave in a vacuum, the electric field strength
of the wave being E and the associated magnetic flux density being B:

LT/ e\ 172 12
§e= (—‘)) E2+<@) B?|.
2| \ ko €
The dimensions of €, the permittivity of free space, are M ~'L=3T*12, and those of its permeability
o are M LT ~21~2. Given, further, that the force acting on a rod of length ¢ that carries a current /

at right angles to a field of magnetic flux density B is B/, determine whether the student’s formula
could be correct and, if not, locate the error as closely as possible.

From the force on a current-carrying rod,

[force] MLT™2
[B] = =

= = =MT 27!,
[current] x L 1L
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whilst energy flux, measured in joules per square metre per second, has dimensions
(ML*T~5)L2T' = MT3.

Since the electric field E has dimensions [V]L™!, and from the solution to Problem
1.19, [V] = ML*T 317", the dimensions of E are MLT ~*I~'. Those of the ‘E*’ term
are therefore

<M‘1L‘3T412

12
W) (MLT73171)2=MT73.

The corresponding calculation for the ‘B2’ term is

MLT 2172
M-1L-3T4]2

1/2
) MT 21 Y = L>M3T 7174,

Thus the electric term is compatible with an energy flux, but the magnetic one is not, and
the error is almost certainly in the latter.

Binomial expansion

1.23 Evaluate those of the following that are defined: (a) °C3, (b) >Cs, (c) ~>C3, (d) ~3Cs.

5!
5 -
(a) °C3; = 331 = 10.
(b) 3Cs. This is not defined as 5 > 3 > 0.

For (c) and (d) we will need to use the identity

cmm +1)---(m+k—1)

—ka=(_1) k' =(_1)k m+k—le‘
7!
(c) Cy = (=1 *1cy = A= —35.
7!
-3 (1)) 5+3-1 _ _
d) 7Cs=(-1) Cs = 51 21.

1.25 By applying the binomial expansion directly to the identity
()P + )7 =+ )P,
prove the result
D 7CIC ="M, =) PCAC,,
=0 =0

which gives a formula for combining terms from two sets of binomial coefficients in a particular
way (a kind of ‘convolution’, for readers who are already familiar with this term).
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First, we write each term in the form
m
(X + y)m — Z mcsxsym—s’
s=0

where m represents, in turn, p, g and p + q.

Next we consider all the terms in the product of sums on the LHS that lead to terms
containing x". If the first sum contributes a term containing x” ', with 0 < ¢ < r, then the
second sum must contribute one containing x’. The power of y that is in the same product
term will be y?~0=" x y4= = yP*T4=" The full form of the term, including the relevant
binomial coefficients, is therefore 7 C,_,x" " yP~" x 1C,x'y9~".

The sum of all these terms over t =0, 1,...,r must also give the coefficient of
x" in the expansion of (x + y)’*4, i.e. P*4C,; this establishes the left-hand equality.
The right-hand equality follows, either by symmetry or by interchanging the roles of p
and g.

r

Trigonometric identities

1.27 Prove that

b4 _\/§+1
12 2,2

by considering

(a) the sum of the sines of /3 and /6,
(b) the sine of the sum of 7 /3 and 7 /4.

(a) Using

. . . (A+B A—B
sin A + sin B = 2sin cos ,
2 2
we have

LT LT 1 b4
sin — 4+ sin — = 2sin — cos —,

3 6 4 12
3 1 1
£—|———2—cos n’
2 2 V2 12
T V3+1
co = .
12 22

(b) Using, successively, the identities
sin(A + B) = sin A cos B + cos A sin B,
sin(mr — 0) = siné6,

cos(%n —0) =sinb,
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we obtain

.(n+n> . JT+ T . T

n{—=-+—)=sin— — — sin —

S1 3 2 S1 3 COS4 COS3 S1 4
Tm 31 11

"T2ata

St N3+1
2T s
T _\/§+1
COSE— Zﬁ .

As they must, the two methods give the same answer.

1.29 Find the real solutions of

(a) 3sinf —4cosh =2,
(b) 4sinf + 3cosh = 6,
(c) 12sin6 — Scos = —6.

We use the result that if
asin® +bcosd =k

6 = sin™! <%) — &,

b
K>=a’>+b*> and ¢ =tan"'=.
a

Recalling that the inverse sine yields two values and that the individual signs of a and b
have to be taken into account, we have

(@) k=2,K=+32+4=5,¢ =tan"'(—4/3) and so

2 —4
6 = sin™! S tan~! 5 = 1.339 or —2.626.

then

where

(b) k =6, K = /42 + 32 = 5. Since k > K, there is no solution for a real angle 6.
(c) k=—6,K =+/1224+52 =13, ¢ = tan"!(=5/12) and so

6 -5
I — —tan™! — = —0.0849 or —2.267.
13 12
1.31 Find all the solutions of
sin @ + sin46 = sin 26 + sin 36

that lie in the range —7 < 6 < w. What is the multiplicity of the solution 8 = 0?
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. . . A+ B A—B
sin A + sin B = 2sin coS
2 2
B\ . /f[A—-B
sin{ —— |},
2

and recalling that cos(—¢) = cos(¢), the equation can be written successively as

. 56 30 . 56 0
2sin—cos| —— ) =2sin—cos | —= |,
2 2 2 2

_50( 30 9)
sm; cos— —cos— | =0,

Using

. (A+
and cosA —cosB = —2sin

2 2

. 56 . . 0
—sin — sin@ sin — = 0.
2 2

The first factor gives solutions for 8 of —4x /5, —27/5, 0, 27 /5 and 47 /5. The second
factor gives rise to solutions 0 and , whilst the only value making the third factor zero is
6 = 0. The solution 8 = 0 appears in each of the sets and so has multiplicity 3.

Inequalities

1.33 Starting from the double inequality n — 1 < n < n + 1, show that, forn > 1,

«/ﬁ—«/ﬁ>ﬁ>\m+ — /n.

Deduce that Y., n~"/2 lies in the interval (18, 6+/11).

As all the terms in the original inequality are non-negative, we can take the square roots
of each term and maintain the double inequality. Doing this, and adding /7 to each term,
we obtain

Vn—14+n<2Jn <Vn+1+/n.

In view of the central term in the required result we now take reciprocals (which involves
reversing the inequalities):

1 1 1
> > .
n—14+yn 2yn Yn+1+n

Finally, we rationalise the two outer expressions using the identity

1 _ a—>b _ a—>b
a+b (a+bla—b) a?—0>2
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and obtain

Jn—1—./n 1 VJn+1—4n
n—D-n 2Jn  +Dh-n"

1
\/_:— VG;t?T.> 5:7; > V’l4‘1 _'\/E'

We can now sum each term of the double inequality from n =1 to n = 99 without
invalidating it:

99 99 99
Z(‘/__“/”_l)>2<ﬁﬁ) >Z(\/n—|-1—\/ﬁ),

n=1

V550 (35) > VIO VA

n=1

99

()

n=1

6311 > i(%) > 18.

n=1

By finding suitable values for A and B in the function A(x — 3)? + B(x — 7)* show that f(x) =
6x% — 68x + 214 cannot be zero for any value of x. Further, by rearranging the expression for f(x),
show that its actual minimum value is 64/3.
Equating the coefficients of x? and x in 6x? — 68x + 214 = A(x — 3)* + B(x — 7)* gives
A+ B =6,
—6A — 14B = —68,

yielding A = 2 and B = 4. Thus, f(x) = 2(x — 3)> 4 4(x — 7)*; this is necessarily >0,
since each term is >0 and they cannot be zero together.

Write
f()6268+342 6342+214
X)=06|x"——x — — — .
6 6 6

The first term is a perfect square, which is therefore >0, and the second term gives the
minimum value as 214 — 6(34/6)> = 64/3.

For the pair of inequalities
ax + by > e,
cx +dy < f,
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in which a, b, ..., f are all positive, consider the following calculation:

d(ax + by) > de, b(cx +dy) < bf, using (le)and (2e)

=  d(ax + by) — b(cx +dy) > de — bf, using (1d)
= x(ad — bc) > de — bf,
de — bf
g e ad — bc’ )
For the two particular cases
o 2x +3y > 12 .| Sx+4y > 29
(l){3x+4y <25 and (ll){3x—|—4y <25

verify that for x = 5 and y = 2 all four inequalities are valid. Now show that deduction (x) is not a
valid statement in case (i), although in case (ii) it is. Explain why this is so and how the calculation
should be corrected in the former case.

Forx =5and y =2,

@10+6>12 (254829
11548 <25 294 Wyi548 <25

and so all four inequalities are satisfied.
Now substituting in the ‘result’ gives

@®d2) - 325 _ ., (i)5 > (29 — D25 _,

()5 > =
2)4) —(3)(3) 5@ — (34

Whilst result (ii) is valid, result (i) is clearly not.

In case (i), the expression ‘ad — bc’ has the value (2)(4) — (3)(3) = —1 and is therefore
negative; this means that the inequality should have been reversed when the line () was
derived. In case (ii), the corresponding factor is (5)(4) — (4)(3) = 8, i.e. positive, and the
division by ad — bc was carried out correctly.

1.39 Determine the range(s) of x that simultaneously satisfy the three inequalities

1) x%2—6<x, @) |x —1| =1, (iii) x*2+2 > 3.

We must find the range, or ranges, of x allowed by each of the inequalities, and then
determine whether there is any range common to all three:
(i) This can be rewritten as x> —x — 6 < 0, i.e. (x — 3)(x + 2) < 0. This implies that
-2 <x<3.
(i1) The second inequality implies that either x < 0 or x > 2.
(iii) The final inequality requires that either x < —1 or x > 1.

Taken together the three requirements are satisfied only if -2 <x < —lor2 <x < 3.
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Figure 1.1 Reflections in the three perpendicular bisectors of the sides of an
equilateral triangle take the triangle into itself.

Commutativity and associativity

1.41 The ‘group’ of symmetry operations on an equilateral triangle consists of (clockwise) rotations
(about an axis perpendicular to its plane and passing through its centre) by 0, 27 /3 and —27/3,
and denoted respectively by A, B and C, together with the reflections of the same triangle in the
bisectors of each of the three sides, denoted by K, L and M (see Figure 1.1).

The product X © Y is defined as the single element from amongst A, B, ..., M that is equivalent
to first applying operation Y to the triangle, and then applying operation X to the result. Thus,
asexamples, AOX =X=XOAforany A, BOC=A,BOK =M and L © C = K. These
results have been entered into the 6 x 6 ‘multiplication table’ for the group, which has row-headings
X and column-headings Y:

Xl aBcCckiLwm
A A BCKLM
B B A M
c c

K K

L L K

M M

Complete the table and then use it to decide whether © is (a) commutative, and (b) associative.

(a) The completed table is

=
s
I

TeXRO® >

EexRO® | >
XEN2QO% | ™
ERRme2AQ|0
wWAxE~NR x| X
Ax» WX =
PRSI X
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Operation @ is clearly not commutative. For example K © L = Bbut L © K = C.
(b) For product X © Y ® Z, treated as both X © (Y ® Z) and (X © Y) ® Z, consider
a sample of each of the following cases:

(i) One or more elements is A;
(il) BOCOPand BO® P O C, where Pisoneof K, L, and M;
(i) KOLO® Qand K ©® Q ® L, where Q is either B or C.

In all cases it is found that X © (Y © Z) = (X®)Y © Z, showing that the operation is
associative.
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2.1

Polynomial equations

It can be shown that the polynomial
g(x) =4x> +3x2 —6x — 1

has turning points at x = —1 and x = % and three real roots altogether. Continue an investigation
of its properties as follows.

(a) Make a table of values of g(x) for integer values of x between —2 and 2. Use it and the
information given above to draw a graph and so determine the roots of g(x) = 0 as accurately
as possible.

(b) Find one accurate root of g(x) = 0 by inspection and hence determine precise values for the
other two roots.

(c) Show that f(x) = 4x3 4 3x? — 6x — k = 0 has only one real root unless —5 < k < 1.

(a) Straightforward evaluation of g(x) at integer values of x gives the following

table:

X -2 -1 0 1
gx) -9 4 -1 0 31

(b) It is apparent from the table alone that x = 1 is an exact root of g(x) = 0 and so
g(x) can be factorised as g(x) = (x — Dh(x) = (x — 1)(byx?> 4 by x + by). Equating the
coefficients of x3, x2, x and the constant term gives 4 = by, by —by =3, by — by = —6
and —by = —1, respectively, which are consistent if | = 7. To find the two remaining
roots we set 2(x) = O:

42 +7x +1=0.

The roots of this quadratic equation are given by the standard formula as

—7+4/49 - 16
S .

(c) When k = 1 (i.e. the original equation) the values of g(x) at its turning points, x = —1
and x = % are 4 and — %, respectively. Thus g(x) can have up to 4 subtracted from it or up
to 14—1 added to it and still satisfy the condition for three (or, at the limit, two) distinct roots
of g(x) = 0. It follows that for k outside the range —5 < k < T fx) [=gx)+ 1 —k]

—_— 4’
has only one real root.

o1 =
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Investigate the properties of the polynomial equation
fE)=x"+5x8+x* —x*+x2-2=0,
by proceeding as follows.

(a) By writing the fifth-degree polynomial appearing in the expression for f’(x) in the form
7x> + 30x* 4 a(x — b)? + ¢, show that there is in fact only one positive root of f(x) = 0.

(b) By evaluating f(1), f(0)and f(—1), and by inspecting the form of f(x) for negative values of
x, determine what you can about the positions of the real roots of f(x) = 0.

(a) We start by finding the derivative of f(x) and note that, because f contains no linear
term, f’ can be written as the product of x and a fifth-degree polynomial:

f)=x"+5x+x* —x3 +x2—-2=0,
f1(x) = x(7x° +30x* + 4x* — 3x +2)
= x[7x° +30x* + 4(x — %)2 _4(%)2 +2]
= x[7x% +30x* +4(x — 37+ 21,

Since, for positive x, every term in this last expression is necessarily positive, it follows
that f’(x) can have no zeros in the range 0 < x < co. Consequently, f(x) can have no
turning points in that range and f(x) = 0 can have at most one root in the same range.
However, f(400) = +o00 and f(0) = —2 < 0 and so f(x) = 0 has at least one root in
0 < x < oo. Consequently, it has exactly one root in the range.

d) f(I)=5, f(0)=—2and f(—1) =35, and so there is at least one root in each of
the ranges 0 < x < land —1 < x < 0.

There is no simple systematic way to examine the form of a general polynomial function
for the purpose of determining where its zeros lie, but it is sometimes helpful to group
terms in the polynomial and determine how the sign of each group depends upon the
range in which x lies. Here, grouping successive pairs of terms yields some information
as follows:

xT+5x% s positive for x > —5,

x* —x* ispositivefor x>1 and x <0,

x> —2 ispositivefor x> ./2 and x < —./2.

Thus, all three terms are positive in the range(s) common to these, namely —5 < x < —,/2
and x > 1. It follows that f(x) is positive definite in these ranges and there can be no
roots of f(x) = 0 within them. However, since f(x) is negative for large negative x, there
must be at least one root o with @ < —5.

Construct the quadratic equations that have the following pairs of roots:

(a) —6, —3; (b) 0,4; (c) 2,2; (d) 3 +2i,3—2i, wherei? = —1.
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Starting in each case from the ‘product of factors’ form of the quadratic equation,
(x — ay)(x — ap) = 0, we obtain:

(@) (x +6)(x +3) = x> 4+ 9x + 18 = 0;
(b) (x—0)(x —4) = x> —dx = 0;
© (x=2(x =2) =2’ —dx +4=0;

(d) (x =3=2)(x —3+2))=x>+x(=3—=2i —342i)+ (9 — 6i + 6i —4i?)
=x>—6x+13=0.

2

2.7 Use the properties of the roots of a polynomial equation to prove that if the roots of 3x3 — x2 —

10x + 8 = 0 are o, a» and a3 then

@ o' +a; +ag! =5/4,

(b) @i + a3 + aF = 61/9,

(©) & + o3 + a3 = —125/27.

(d) Convince yourself that eliminating (say) o, and o3 from (a), (b) and (c) does not give a simple
explicit way of finding o;.

In each case we must aim to write the given expression in terms of the combinations of the
roots that can be directly expressed in terms of the coefficients of the original equation,
eg. )y oor|];a.

() Write or; ' + oy ' 4+ a5 as

a3 + ooz + oo
o103 .

Now, a3 + a3 + aary = (—10)/3, whilst ajaaa; = —(8/3). And so ;' +a; ' +
a; ' = (=10/3)/(—8/3) = 5/4.
(b) Write f + o3 + o3 as

() + oy + 013)2 — 2(a10p + a3 + azay).

Now, o1 +ar + a3 = —(—1/3) and so o} + o3 + a3 = (1/3)*> — 2(—10/3) = 61/9.

(c) It is more difficult to see the required reformulation of this expression, but clearly
taking the cube of ). ; will generate the required sum of cubes, as well as other terms
(each containing at least two of the roots) that must be cancelled by appropriate products
of symmetric combinations of the roots.

Proceeding in this way we find that o] + 3 + @3 can be written as

((11 +ap + 013)3 — 3((11 —+ o + 063)(0!10[2 + 003 + a3oz1) + 30(1012013

- OE) )
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(d) No answer is available as it cannot be done. All manipulation is complicated and,
at best, leads back to the original equation. Unfortunately, this is a ‘proof by frustration’,
rather than one by contradiction.

The product of two numbers, « and S, is equal to A times their sum, and their ratio is equal to u
times their sum. Find explicit expressions for « and § in terms of A and .

We start from

af =A@+ p) and % = (o + p).

Multiplying the two LHSs and the two RHSs together gives
5 ) , AMa+p? a A
o =ipletp) = p=———=— ief==£ -
o 2 12
Then, making « the subject of the first given equation, dividing both numerator and
denominator by $, and finally substituting for 8 yields
B A
B—r 1FJau

o =

Coordinate geometry

Determine the forms of the conic sections described by the following equations:

(@) x>+ y?+6x+8y =0;

(b) 9x2 — 4y? — 54x — 16y +29 = 0;
(©) 2x> +2y> +5xy —4x +y—6=0;
(d) x> + y> +2xy —8x +8y = 0.

(@) x> + y? + 6x + 8y = 0. The coefficients of x> and y? are equal and there is no xy
term; it follows that this must represent a circle. Rewriting the equation in standard circle
form by ‘completing the squares’ in the terms that involve x and y, each variable treated
separately, we obtain

@ +3’+ O+ -3 +4) =0

The equation is therefore that of a circle of radius /32 + 42 = 5 centred on (=3, —4).

(b) 9x% — 4y? — 54x — 16y 4+ 29 = 0. This equation contains no xy term and so the
centre of the curve will be at (54/(2 x 9), 16/[2 x (—4)]) = (3, —2), and in standardised
form the equation is

9x —3)> —4(y +2)* +29 - 81+ 16 =0,

or

(x =37 (»+2° _
4 9

1.
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The minus sign between the terms on the LHS implies that this conic section is a hyperbola
with asymptotes (the form for large x and y and obtained by ignoring the constant on the
RHS) given by 3(x — 3) = £2(y + 2), i.e. lines of slope :I:% passing through its ‘centre’
at (3, —2).

(c) 2x% +2y? 4+ 5xy —4x + y — 6 = 0. As an xy term is present the equation cannot
represent an ellipse or hyperbola in standard form. Whether it represents two straight lines
can be most easily investigated by taking the lines in the form a;x +b;y +1 =0, (i =
1, 2) and comparing the product (a1x + b1y + 1)(axx + byy + 1) with —1(2x? + 2y +
5xy — 4x + y — 6). The comparison produces five equations which the four constants a;,
b;, (i = 1, 2) must satisfy:

2 —4
= —, bb:_7 = —, b b=_
aap 3 172 = —¢ a+a 6 1+ b2 6
and
5
Cllbz + b1a2 = —_6

Combining the first and third equations gives 3a? — 2a; — 1 = 0, leading to a; and a,
having the values 1 and —%, in either order. Similarly, combining the second and fourth
equations gives 6b7 + b; — 2 = 0, leading to b; and b, having the values % and —%, again
in either order.

Either of the two combinations (a; = —%, b, = —%, a =1, b, = %) and (a; =1,
b = % a, = —%, b, = —%) also satisfies the fifth equation [note that the two alternative
pairings do not do so]. That a consistent set can be found shows that the equation does
indeed represent a pair of straight lines, x +2y —3=0and 2x + y +2 =0.

(d) x? + y*> 4+ 2xy — 8x + 8y = 0. We note that the first three terms can be written as
a perfect square and so the equation can be rewritten as

(x +y)* = 8(x — y).

The two lines given by x +y =0 and x — y = 0 are orthogonal and so the equation
is of the form u? = 4av, which, for Cartesian coordinates u, v, represents a parabola
passing through the origin, symmetric about the v-axis (¥ = 0) and defined for v > 0.
Thus the original equation is that of a parabola, symmetric about the line x +y =0,
passing through the origin and defined in the region x > y.

A paraboloid of revolution whose focus is a distance a from its ‘nose’ rests symmetrically on the
inside of a vertical cone p = bz, with their axes coincident. Find the distance between the nose of
the paraboloid and the vertex of the cone.

Let the required distance be zp. Since the distance of the focus of the paraboloid from
its nose is a, the equation of the paraboloid is x> + y?> = p? = 4agz, referred to an origin
coincident with the nose. However, as the nose is at z = z¢, referred to the given origin
(at the vertex of the cone) the equation of the paraboloid is p? = 4a(z — zo).

On the ring of contact, the paraboloid and the cone must have a common value for p,
and, since the cone is a tangent to the paraboloid on that ring, the relevant z-value must
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be a double root of the equation
b’7* = p? =4a(z —z9), ie.of b*z* —4az+ 4azo =0.

For this to be the case requires (4a)> = 4(b*)(4azo), leading to zo = a/b>.

The foci of the ellipse
2 2
X Y
2 T
with eccentricity e are the two points (—ae, 0) and (ae, 0). Show that the sum of the distances from
any point on the ellipse to the foci is 2a. [The constancy of the sum of the distances from two fixed

points can be used as an alternative defining property of an ellipse.]

Consider a general point (x, ¥) on the ellipse. Recalling that, when expressed in terms of
the eccentricity of the ellipse, 5> = a?(1 — e?), the value of y? for any particular x is

2 2 x? ) 2
v =b (l—a—2>=(1—e)(a —x9).

Now the distance from (x, y) to the focus at (—ae, 0) is [(x + ae)? 4+ y?]'/2, and that from
the focus at (ae, 0) is [(x — ae)?> + y*]'/2. The sum of these distances is

s =[x +ae) +y1'7 + [(x — ae)’ + y1'/2
= [x? + 2aex + a*e* + (1 — *)(a® — xH)]V? +
+[x? — 2aex 4+ a*e* + (1 — e*)(a® — x*)]'/?
= [2aex + a® + *x*1'? + [-2aex + a* + *x*]'/?
=(a+ex)+ (a —ex) =2a,

irrespective of the value of x.

Describe and sketch the following parametrically defined curves.
(@ x=t, y=1t", (b) x =cost, y =sint, z =1,

© x=13-3t, y=t>—1, (d) x =a( —sin?), y =a(l —cost),
() x =acos’t, y=asin’t, (f) x =4cos3t, y=3cos2t.

For the two-dimensional curves, see Figure 2.1.

(a) The x—y equation of the curve is simply xy = 1, which describes a rectangular
hyperbola with the x- and y-axes as asymptotes.

(b) Since x*> + y? = 1 for all  and z increases linearly with #, the curve is a spiral on a
cylindrical surface of unit radius with its axis along the z-axis. The spiral has pitch 27.

(c) The curve crosses the x-axis when y = 0, 1i.e. when ¢ = £1 at x = F2. It crosses the
y-axisats = Qandr = ++/3, correspondingto y = —1 and y = 2 (twice). Asymptotically
y = x5,
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21 | 2a

@x2/3 + y203 = g2/ @

Figure 2.1 The solutions to Problem 2.17.

(d) This is the parametric form of a cycloid of ‘amplitude’ (maximum variation in y)
equal to 2a and ‘period’ 2 a. It cannot be written as a ‘simple’ equation f(x, y) = 0. At
a cusp the tangent to the curve is vertical.

(e) In order to use the identity cos®t + sin’>¢ = 1, we must rewrite the equation for
x in the form cos? t = (x/a)*?; similarly for the y equation. Then we have (x/a)*3 +
(v/a)*® = 1, giving the asteroid x?/° + y*/3 = a*/3.

(f) The curve is limited by the maximum and minimum values x = £4, y = £3.
Because the two frequencies involved, 3 and 2, are integrally related, the curve will be
closed. This particular curve reverses and then retraces its initial path after t = 7.

Show that the locus of points in three-dimensional Cartesian space given by the parameterisation
x =au(3 — uz), y= 3au?, z=au3+ uz),
lies on the intersection of the surfaces y> 4+ 27axz — 81a’y = 0 and y = A(z — x)/(z + x), where

A is a constant you should determine.

Substituting the x-, y- and z-coordinates of the three-dimensional curve into the equation
for the first surface produces
Bau®)® + 27alau — u*)][au3 + u?)] — 81a*(Bau’) = 0,
27a’u® + 27a°u*(9 — u*) — 243a°u® = 0,

which is identically satisfied. Therefore the curve lies in this first surface.
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For it to lie on the second surface, y = A(z — x)/(z + x), as well, we require that

au(@ + u*) — au(® — u?) _ 2au? u?

3qu’ = =
au au(3 + u?) + au(3 — u?) 6au

This equation will be satisfied if A = 9a. With this value for A, the parameterised curve
lies on the intersection of the two surfaces.

Identify the following curves, each given in plane polar coordinates.
(@) p =2asing, (b) p=a+b¢, () psin(p — ) = p,

where all symbols other than p and ¢ signify constants.

(a) Converting the equation from plane polar coordinates to Cartesian ones with p? =
(x> 4+ y»)2 and sing = y/(x> 4+ y*)'/2, we obtain
Yy

2 2\1/2 2 2 _
(x*+y) _Za—(x2+y2)1/2 = x4+ y>=2ay.

This can be rearranged as
(x =07+ (y —a)? =d’,

showing that the curve is a circle of radius a centred on (0, a).

The same conclusion can be reached by sketching a circle of diameter 2a that passes
through the origin, and then constructing a right-angled triangle with the diameter through
the origin (coincident with the y-axis) as its hypotenuse and the radius p as one of the
other two sides.

(b) A direct interpretation using the definitions of p and ¢ shows that this curve is an
equiangular spiral that starts at (a, 0), and whose radius increases uniformly by 275 for
each turn of the spiral.

(c) In a rotated plane polar coordinate system (o, ¢'), in which ¢’ is measured from
the direction ¢ = «, the equation is p sin¢’ = p. This is the equation of a line parallel
to the direction ¢’ = 0, and at a distance p from it. Therefore, in the original plane polar
coordinates the curve is a straight line parallel to the line ¢ = « and at a distance p
from it.

Show that the equation of a standard ellipse with major axis 2a and eccentricity e can be expressed

in the form
1 e2 1/2
=da — 9
P ( 1 — €2 cos? ¢>

using plane polar coordinates with their origin at the centre of the ellipse.

[Note: The usual plane polar description of an ellipse is p = £(1 + e cos ¢)~!, but this is referred
to a coordinate system centred on a focus of the ellipse.]
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In view of the form of the quoted expression, we aim to write everything in terms of
p and cos¢. And so, setting x = pcos¢ and y> = p>(1 — cos’ ¢), and recalling that
b? = a%(1 — €2), we have

p*cos’p  p*(1 —cos’¢)
a? a’(1 —e?)
(1 — e»p?cos® ¢ + p(1 — cos® ) = a*(1 — €2),

p2(1 — e*cos® @) = a*(1 — &%),

1—62 1/2
p=a <1 —ezcosqu) ’

’

Partial fractions

2.25 Resolve

2x + 1

_ b
x2+3x—10’ ®)

(a)

x2 —3x
into partial fractions using each of the following three methods:

(1) Expressing the supposed expansion in a form in which all terms have the same denominator
and then equating coefficients of the various powers of x.
(i) Substituting specific numerical values for x and solving the resulting simultaneous

equations.
(iii) Evaluation of the fraction at each of the roots of its denominator, imagining a factored
denominator with the factor corresponding to the root omitted — often known as the ‘cover-up’

method.

Verify that the decomposition obtained is independent of the method used.

(a) As the denominator factorises as (x + 5)(x — 2), the partial fraction expansion must
have the form

2x + 1 _ A n B
xX243x—10 x+5 x-=2
)
A N B x(A+B)+ (5B —2A)
xX+5 x-=-2 x+5x—-2) '

Solving A+ B =2and —2A +5B =1 gives A = % and B = %
(i1) Setting x equal to 0 and 1, say, gives the pair of equations

1 A B 3 A B

052 ST e o
~1=2A-5B; —-3=A-6B,

with solution A = % and B = %
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(iii)
2(=5+1 9 _2)+1 5
-5-2 7 7 245 7T
All three methods give the same decomposition.
(b) Here the factorisation of the denominator is simply x(x — 3) or, more formally,
(x — 0)(x — 3), and the expansion takes the form

4 A B

A=

x2—=3x x x-=-3

é+ B x(A+B)-3A
x x—=3 (x=-0(x=3)"

Solving A+ B =0and —3A =4 gives A = —% and B = %

(ii) Setting x equal to 1 and 2, say, gives the pair of equations
4 A B 4 A B

LT 17 3 ZT T
—4=2A—B: —4=A—2B,

with solution A = —% and B = 2

3
(i)

4 4 4

0—-3 3 3-0 3

Again, all three methods give the same decomposition.

Rearrange the following functions in partial fraction form:

@) x—06 ®) X3 4+3x24+x+19
X3 —x2+4x -4 x*+10x2+9
(a) For the function
x—6 g(x)
f0) = ~
x> —x*4+4x -4  hx)

the first task is to factorise the denominator. By inspection, #(1) =0 and so x — 1 is a
factor of the denominator.
Write

¥ — x4+ 4dx —4 = (x — D+ bix + by).
Equating coefficients: —1 =b; — 1, 4 = —b; + by and —4 = —by, giving b; = 0 and
by = 4. Thus,
x—06

1O ey
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The factor x> + 4 cannot be factorised further without using complex numbers and so we
include a term with this factor as the denominator, but ‘at the price of” having a linear
term, and not just a number, in the numerator.

A Bx+C

+
x—1  x2+4
Ax*+4A+ Bx*4+Cx—Bx—C
(x—D(x2+4)

Comparing the coefficients of the various powers of x in this numerator with those in the

numerator of the original expression gives A+ B =0,C — B =1and 4A — C = -6,
which in turn yield A = —1, B = 1 and C = 2. Thus,

f(x)

1 x+2
fO=="t a7
(b) By inspection, the denominator of

x> 4+3xr4+x+19
x4+ 10x2 49

factorises simply into (x> 4 9)(x> + 1), but neither factor can be broken down further.
Thus, as in (a), we write

Ax+B Cx+ D

x2 49 x2+1

(A4 O)x* +(B+ D)x> +(A+90)x 4 (B +9D)

a (2 +9(x2 + 1) ‘

fx) =

Equating coefficients gives

A+C=1,
B+ D=3,
A+4+9C =1,
B+9D =19.

From the first and third equations, A = 1 and C = 0. The second and fourth yield B = 1
and D = 2. Thus

x+1 2

f(x)=x2+9+x2+1‘

Proof by induction and contradiction

2.29 Prove by induction that

Zr =in(n+1)  and Zr3 = in’(n + 1%
r=1

=il
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To prove that

n

D or=inm+1),

r=1
assume that the result is valid for n = N and consider

N+1 N

dDor=>r+W+1
r=1 r=1

= %N(N + 1)+ (N +1), using the assumption,
=(N+DGN +1)
= LN+ 1DV +2).

This is the same form as in the assumption except that N has been replaced by N + 1;
this shows that the result is valid for n = N + 1 if it is valid for n = N. But the assumed
result is trivially valid for n = 1 and is therefore valid for all n.

To prove that

dort =i+ 2
r=1

assume that the result is valid for n = N and consider

N+1 N

Yorr=> P+ N+ 1Y
r=1

r=1
= ;N> (N + 1>+ (N +1)’, using the assumption,
= LN+ DN+ 4N +1)]
= (N + DA(N +2)%

This is the same form as in the assumption except that N has been replaced by N + 1
and shows that the result is valid for n = N + 1 if it is valid for n = N. But the assumed
result is trivially valid for n = 1 and is therefore valid for all n.

Prove that 32" 4+ 7, where n is a non-negative integer, is divisible by 8.

As usual, we assume that the result is valid for n = N and consider the expression with
N replaced by N + 1:
32(N+1) _|_ 7 — 32N+2 _|_ 7 + 32N _ 32N
=3V +7n+3"O-1.

By the assumption, the first term on the RHS is divisible by 8; the second is clearly so.
Thus 32V +1 4 7 is divisible by 8. This shows that the result is valid forn = N + 1 if it is
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valid for n = N. But the assumed result is trivially valid for n = 0 and is therefore valid
for all n.

Establish the values of k for which the binomial coefficient 7 Cy is divisible by p when p is a prime
number. Use your result and the method of induction to prove that n” — n is divisible by p for all
integers 7 and all prime numbers p. Deduce that #n° — n is divisible by 30 for any integer .

Since

p!
PC, = — 27
T -

its numerator will always contain a factor p. Therefore, the fraction will be divisible by p
unless the denominator happens to contain a (cancelling) factor of p. Since p is prime, this
latter factor cannot arise from the product of two or more terms in the denominator; nor
can p have any factor that cancels with a term in the denominator. Thus, for cancellation
to occur, either k! or (p — k)! must contain a term p; this can only happen for k = p or
k = 0; for all other values of k, 7C; will be divisible by p.

Assume that n” — n is divisible by prime number p for n = N. Clearly this is true for
N =1 and any p. Now, using the binomial expansion of (N + 1)?, consider

P
(N+1DP =(N+ D= PCN* = (N +1)
k=0
p—1
=14+ PN +NP—N-—1.

k=1
But, as shown above, ?Cy is divisible by p for all k in the range 1 <k < p — 1, and
N? — N is divisible by p, by assumption. Thus (N + 1)? — (N + 1) is divisible by p if
it is true that N” — N is divisible by p. Taking N = 1, for which, as noted above, the
assumption is valid by inspection for any p, the result follows for all positive integers n
and all primes p.

Now consider f(n) = n> — n. By the result just proved f(n) is divisible by (prime
number) 5. Further, f(n) =nmn* —1) =nmn>—-Dn>+1)=nmn — D + D> + 1).
Thus the factorisation of f(n) contains three consecutive integers; one of them must be
divisible by 3 and at least one must be even and hence divisible by 2. Thus, f(n) has the
prime numbers 2, 3 and 5 as its divisors and must therefore be divisible by 30.

Prove, by the method of contradiction, that the equation
Xt ax" N+t ax+ay =0,

in which all the coefficients a; are integers, cannot have a rational root, unless that root is an integer.
Deduce that any integral root must be a divisor of @y and hence find all rational roots of

(@) x* +6x3 +4x2+5x +4 =0,
(b) x* +5x3 +2x2 —10x + 6 = 0.
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Suppose that the equation has a rational root x = p/g, where integers p and g have no
common factor and ¢ is neither O nor 1. Then substituting the root and multiplying the
resulting equation by ¢" ! gives

n

% +ap" 4 aipg" T +ang" = 0.

But the first term of this equation is not an integer (since p and ¢ have no factor in
common) whilst each of the remaining terms is a product of integers and is therefore an
integer. Thus we have an integer equal to (minus) a non-integer. This is a contradiction and
shows that it was wrong to suppose that the original equation has a rational non-integer
root.

From the general properties of polynomial equations we have that the product of the
roots of the equation Z?:o bix'" = 0is (—1)"by/b,. For our original equation, b, = 1 and
by = ap. Consequently, the product of its roots is equal to the integral value (—1)"ao.
Since there are no non-integral rational roots it follows that any integral root must be a
divisor of ag.

(@) x* 4 6x3 4 4x2 + 5x + 4 = 0. This equation has integer coefficients and a leading
coefficient equal to unity. We can thus apply the above result, which shows that its only
possible rational roots are the six integers 1, +2 and £4. Of these, all positive values
are impossible (since then every term would be positive) and trial and error will show that
none of the negative values is a root either.

(b) x* 4+ 5x3 4+ 2x> — 10x + 6 = 0. In the same way as above, we deduce that for
this equation the only possible rational roots are the eight values 1, +2, +3 and +6.
Substituting each in turn shows that only x = —3 satisfies the equation.

Necessary and sufficient conditions

For the real variable x, show that a sufficient, but not necessary, condition for f(x) = x(x + 1) x
(2x + 1) to be divisible by 6 is that x is an integer.

First suppose that x is an integer and consider f(x) expressed as
JO=xx+DCx+ 1) =x(x+Dx+2)+x(x+ D(x —1).

Each term on the RHS consists of the product of three consecutive integers. In such a
product one of the integers must divide by 3 and at least one of the other integers must be
even. Thus each product separately divides by both 3 and 2, and hence by 6, and therefore
so does their sum f(x). Thus x being an integer is a sufficient condition for f(x) to
be divisible by 6.

That it is not a necessary condition can be shown by considering an equation of the
form

fxX))=xx+DR2x+1)= 2x3 4+ 3x2 4+ x = 6m,

where m is an integer. As a specific counter-example consider the case m = 4. We note
that f(1) = 6 whilst f(2) = 30. Thus there must be a root of the equation that lies strictly
between the values 1 and 2, i.e a non-integer value of x that makes f(x) equal to 24 and
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hence divisible by 6. This establishes the result that x being an integer is not a necessary
condition for f(x) to be divisible by 6.

The coefficients a; in the polynomial Q(x) = asx* + asx> 4+ axx? 4+ a;x are all integers. Show
that Q(n) is divisible by 24 for all integers n > 0 if and only if all of the following conditions are
satisfied:

(1) 2a4 + aj is divisible by 4;
(i1) a4 + a, is divisible by 12;
(i) a4 + a3 + a; + a; is divisible by 24.

This problem involves both proof by induction and proof of the ‘if and only if” variety.
Firstly, assume that the three conditions are satisfied:

2a4 + a3 = 4a,
as +ay = 128,
as +az + ax + aj :24)/,

where o, 8 and y are integers. We now have to prove that Q(n) = asn* + asn® + an® +
ain is divisible by 24 for all integers n > 0. It is clearly true for n = 0, and we assume
that it is true for n = N and that Q(N) = 24m for some integer m. Now consider
O(N + 1):

QN + 1) = ag(N + D* + a3(N + 1)* + ao(N + 1)* + a1(N + 1)
= asN* + a3N> + aaN* + a|N + 4ay N> + (6as + 3a3)N*
+ (4ay + 3a3 + 2a2)N + (ag + as + a, + ay)
= 24m + 4ayN°> + 3(4a)N?
+[4as + (12 — 6a4) + (248 — 2a4)]N + 24y
=24(m +y + BN) + 12aN(N + 1) + 4ay(N — HN(N + 1).

Now N(N + 1) is the product of two consecutive integers and so one must be even and
contain a factor of 2; likewise (N — 1)N(N + 1), being the product of three consecutive
integers, must contain both 2 and 3 as factors. Thus every term in the expression for
Q(N + 1) divides by 24 and so, therefore, does Q(N + 1). Thus the proposal is true
forn = N + 1 if it is true for n = N, and this, together with our observation for n = 0,
completes the ‘if” part of the proof.

Now suppose that Q(n) = asn* + azn® + ayn® + a;n is divisible by 24 for all integers
n > 0. Setting n equal to 1, 2 and 3 in turn, we have

as+az+ax; +a; = 24p,
16a4 + 8az + 4as + 2a; = 24q,
8lay + 27a3 + 9a, + 3a; = 24r,
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for some integers p, g and r. The first of these equations is condition (iii). The other
conditions are established by combining the above equations as follows:
14a4 + 6az + 2a, = 24(q — 2p),
78a4 + 24a3 + 6a, = 24(r — 3p),
36a4 + 6a3 = 24(r —3p — 3q + 6p),
22a4 — 2a; = 24(r — 3p — 4q + 8p).
The two final equations show that 6a4 + a3 is divisible by 4 and that 11a4 — a; is divisible
by 12. But, if 6a4 + a3 is divisible by 4 then so is (6 — 4)ay + a3, i.e. 2a4 + a3. Similarly,
11a4 — a being divisible by 12 implies that 12a4 — (11as — az), i.e. a4 + ay, is also

divisible by 12. Thus, conditions (i) and (ii) are established and the ‘only if” part of the
proof is complete.



3 Differential calculus

3.1 Obtain the following derivatives from first principles:

(a) the first derivative of 3x + 4;
(b) the first, second and third derivatives of x2 + x;
(c) the first derivative of sin 3x.

(a) From the

definition of the derivative as a limit, we have

[3(x +Ax)+4] — (Bx +4) . 3Ax
m = lim —

= =3.
—0 AXx Ax—0 Ax

f@) = i

(b) These are calculated similarly, but using each calculated derivative as the input function
for finding the next higher derivative.

m[u+AmLHx+Amrwﬁ+x)

/ — 1
fe) = lim Ax
_ [(x% 4+ 2xAx + (AX)?) + (x + Ax)] — (x% +x)
- A;I—I}O AXx
o [@xAx + (Ax)?) + Ax]
= lim
Ax—0 Ax
=2x+1;
2 A 11— 1 2A
Flay= im ZEFADFU-@AD o, 28%
Ax—0 Ax Ax—0 Ax

f(x) = lim -2,

Ax—0 Ax

(c) We use the expansion formula for sin(A 4+ B) and then the series definitions of the sine
and cosine functions to write cos Ax and sin Ax as series involving increasing powers of

Ax.
flx) =

30

. sin3(x 4+ Ax) — sin3x
lim
Ax—0 Ax

(sin3x cos 3Ax + cos 3x sin3Ax) — sin 3x

lim

Ax—0 Ax

Lsindr(l - GAVY 1) 4 cos3x BAx — G40 ) —sin3x
Ax—0 AXx
Alimo —%9Ax sin3x 4+ 3cos3x — %(Ax)2 cos3x 4 -

X—>
3 cos3x.



31 Differential calculus

3.3 Find the first derivatives of

(a) x?expx, (b) 2sinx cosx, (c) sin2x, (d) x sinax,
(e) (e™)(sinax)tan! ax, ) In(x* + x79), (g) In(a* +a™), (h) x*.

(a) x%exp x is the product of two functions, both of which can be differentiated simply.
We therefore apply the product rule and obtain

d 2
sdlexpr) | d(x
dx
(b) Again, the product rule is appropriate:

d d(si

(cosx) 42 cosx (sinx)

X

) = x%expx + (2x)expx = (x> + 2x)expx.

[l =x

f'(x) =2sinx

= 2sinx(—sinx) + 2 cos x(cos x)

= 2(— sin® x + cos® x) = 2 cos 2x.

(c) Rewriting the function as f(x) = sinu, where u(x) = 2x, and using the chain
rule:

d
f/(x) =cosu x d_u = cosu x 2 = 2cos(2x).
x

We note that this is the same result as in part (b); this is not surprising, as the two functions
to be differentiated are identical, i.e. 2 sin x cos x = sin 2x.
(d) Once again, the product rule can be applied:

, d(sinax) . d(x) . .
f(x)= xd— + smaxd— = xacosax + sinax x 1 = sinax 4+ ax cosax.
X X

(e) This requires the product rule for three factors:

d(tan™" ax) 1 d(sinax)
—— 4 (e"M)(tan” " ax)————
dx dx
d(eax)
dx

f'(x) = (")(sinax)

+ (sinax)(tan~! ax)

= (e™)(sinax) ( ) + (¢™)(tan"! ax)(a cos ax)

14+ a2x2

+ (sin ax)(tanf1 ax)(ae™)

ar | _Sinax + (tan~ ! ax)(cos ax + sinax)
=ae” | ——— ax ax ax)|.
1+ a2x?

(f) Rewriting the function as f(x) = Inu, where u(x) = x* 4+ x~¢, and using the chain
rule:
1 du 1 1

W=-x Lo 1 ggraty 2 AT =X
f(x)= ” X dx = Y i x (ax ax ) = )
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(g) Using logarithmic differentiation and the chain rule as in (f):

1 Ina(a* —a™™)
'‘*) = ——— x(naa*—-lmaa)= ——=
Fo) = e X =ttt
(h) In order to remove the independent variable x from the exponent in y = x*, we first
take logarithms and then differentiate implicitly:
y=x",

Iny =xInux,

1d
et Inx + f, using the product rule,
ydx X

d

o (1 +Inx)x*.

dx

Use the result that d[ v(x)~!]/dx = —v2dv/dx to find the first derivatives of (a) (2x + 3)73,
(b) sec? x, (c) cosech’ 3x, (d) 1/Inx, (e) 1/[sin"!(x/a)].

(a) Writing (2x + 3)* as v(x) and using the chain rule, we have

oo =——2 L Bec+nro)
= = —— X S
v2dx (2x + 3)° (2x +3)*
(b) Writing cos® x as v(x), we have
1d 1
f/(x):———v:— [2cosx(—sinx)] = 2sec’ x tan x.
v2 dx cos* x
(c) Writing sinh® 3x as v(x), we have
f(x) L dv ! [ 3 sinh? 3x(cosh 3x)(3) ]
X)=——>—=— i X X
v2dx sinh® 3x
= —9cosech’ 3x coth 3x.
(d) Writing In x as v(x), we have
, 1 dv 1 1 1
L P s e

(e) Writing sin~!(x/a) as v(x), we have
Idv I I
v2dx  [sinl(x/a)]? a? — x2

o) =—

Find the first derivative of

_ X

- (xz + 02)1 /2

by making the substitution x = a tan 6. Show that f(x) = g(6) = sin € and then use the chain rule
to obtain the derivative.

J)
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Making the substitution x = a tan# with dx/d6 = a sec? 6, we obtain

X atan6 tan 6
Fx) x2+a»)?2  (a?tan?0 +a?)V/2  sech st 8©)
Now, using the chain rule,
df df do 1 1 1
—_— = — — = COS = =
dx dO dx asec2d asec’d  a(l +tan?6)>3/2

1 a?

a(l+ (x/a)?)P?  (a? 4 x2)3?

Find dy/dx if x = (t —2)/(t +2) and y = 2t/(t + 1) for —00 < t < oo. Show that it is always
non-negative and make use of this result in sketching the curve of y as a function of x.

We calculate dy/dx as dy/dt +~ dx/dt:

dy (1412 —2t(1) 2
dr - G+ D2 G+12

dx (1 +2)1) —(r —2)(1) 4
dar t+27 Tt 22
dy 2 4 @+

=

dx G+ 12 G422 20+

which is clearly positive for all 7.

By evaluating x and y for a range of values of ¢ and recalling that its slope is always
positive, the curve can be plotted as in Figure 3.1. Alternatively, we may eliminate ¢
using

2x +2
= and = ——,
I —x 2—y

to obtain the equation of the curve in x—y coordinates as
20+ D2 —y) =y —x),
xy—4x +3y—-4=0,
(X+3)(y—4)=4— 12 = —8.

This shows that the curve is a rectangular hyperbola in the second and fourth quadrants
with asymptotes, parallel to the x- and y-axes, passing through (—3, 4).

Find the second derivative of y(x) = cos[(7r/2) — ax]. Now set a = 1 and verify that the result is
the same as that obtained by first setting a = 1 and simplifying y(x) before differentiating.
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Y=o

104

54
”””””” (=3, 4) //’
[ [ | T [ —_t=2
10 s 1 5 10 "

_s5]

—10t

Figure 3.1 The solution to Problem 3.9.

We use the chain rule at each stage and, either finally or initially, the equality of
cos(%n — 6) and sin6:

T
y(x) = cos (5 — ax),
1 . 7
y(x) =asin (5 — ax),
y"(x) = —a® cos (% — ax).
Fora=1, y'(x)= —cos (% —x) = —sinx.

Setting @ = 1 initially, gives y = cos(%n — x) =sinx. Hence y' =cosx and y’ =
—sin x, yielding the same result as before.

3.13 Show by differentiation and substitution that the differential equation
d’y , dy
422 —4x—= 4+ 4x*+3)y =0
Y dx xdx+(x+ )y

has a solution of the form y(x) = x" sin x, and find the value of n.

The solution plan is to calculate the derivatives as functions of n and x and then, after
substitution, require that the equation is identically satisfied for all x. This will impose
conditions on 7.
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We have, by successive differentiation or by the use of Leibnitz’s theorem, that
y(x) = x" sinx,
y'(x) = nx""'sinx + x" cos x,
y'(x) = n(n — 1x" 2 sinx 4+ 2nx""' cosx — x" sin x.

Substituting these into

& d
4?2 4 L a r3)y =0

dx? dx
gives
(4n* — 4n — 4n + 3)x" sinx + (=4 + Hx"sinx + (8n — 4)x" ' cosx = 0.
For this to be true for all x, both 4n”> —8n +3=2n —3)2n —1)=0and 8n —4 =0

have to be satisfied. If n = 1, they are both satisfied, thus establishing y(x) = x!/?
as a solution of the given equation.

sin x

Show that the lowest value taken by the function 3x* + 4x3 — 12x2 + 6 is —26.

We need to calculate the first and second derivatives of the function in order to establish
the positions and natures of its turning points:

y(x) = 3x* +4x3 — 1262 46,
y'(x) = 12x° + 12x% — 24x,
y"(x) = 36x + 24x — 24.

Setting y'(x) = 0 gives x(x + 2)(x — 1) = 0 with roots 0, 1 and —2. The corresponding
values of y”(x) are —24, 36 and 72.

Since y(d+00) = oo, the lowest value of y is that corresponding to the lowest minimum,
which can only be at x = 1 or x = —2, as y” must be positive at a minimum. The values
of y(x) at these two points are y(1) = 1 and y(—2) = —26, and so the lowest value taken
is —26.

Show that y(x) = xa®* exp x> has no stationary points other than x = 0, if

exp(—v2) < a < exp(v/2).

Since the logarithm of a variable varies monotonically with the variable, the stationary
points of the logarithm of a function of x occur at the same values of x as the stationary
points of the function. As x appears as an exponent in the given function, we take
logarithms before differentiating and obtain

Iny =Inx +2xIna + x?,

1d 1
Y a4 2x.
ydx x
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2a +

1 X
Ta 2ma

Figure 3.2 The solution to Problem 3.19.

For a stationary point dy/dx = 0. Except at x = 0 (where y is also 0), this equation
reduces to

2x2+2xlna+1=0.

This quadratic equation has no real roots for x if 4(Ina)> <4 x 2 x 1, i.e. |[Ina| < /2;
a result that can also be written as exp(—+/2) < a < exp(y/2).

3.19 The parametric equations for the motion of a charged particle released from rest in electric and
magnetic fields at right angles to each other take the forms

x = a(@ — sin0), y =a(l —cosh).
Show that the tangent to the curve has slope cot(8/2). Use this result at a few calculated values of

x and y to sketch the form of the particle’s trajectory.

With the given parameterisation,

d

a =a—acoso,

do

d

% =asin0,
d dy dé in6 2sin 16 cos 16
dx dO dx 1—cos0 2sin? 56

Clearly, y = 0 whenever 6 = 2nm with n an integer; dy/dx becomes infinite at the same
points. The slope is zero whenever 6 = (2n + 1)7 and the value of y is then 2a. These
results are plotted in Figure 3.2.

3.21 The curve whose equation is x%*3 4 y?/3 = a?/3 for positive x and y and which is completed by
its symmetric reflections in both axes is known as an astroid. Sketch it and show that its radius of
curvature in the first quadrant is 3(axy)'/3.
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—al

Figure 3.3 The astroid discussed in Problem 3.21.

For the astroid curve (see Figure 3.3) and its first derivative in the first quadrant, where all
fractional roots are positive, we have

X3 2B = g2
2 2 dy
3x1/3 + 3yl dx
dy y\1/3
= Z=-(3)".
dx X

Differentiating again:

iy _ 1oy [
dx?2 3 \x x2

-2/3

1
— —(x2ByTIB By 1)

3
I 5 _
_ §y 13 =403(x2/3 4 213y
_ 1

gy_1/3x_4/3a2/3.

Hence, the radius of curvature is

@] e

p= d2y = %y—1/3x—4/3a2/3

dx?
= 323 4 2P BYBG3 = 3 P13,

as stated in the question.



38

3.23

3.25

Differential calculus

Use Leibnitz’s theorem to find

(a) the second derivative of cos x sin 2x,
(b) the third derivative of sin x In x,
(c) the fourth derivative of (2x3 + 3x% + x + 2)e?*.

Leibnitz’s theorem states that if y(x) = u(x)v(x) and the rth derivative of a function f(x)
is denoted by ), then

n

¥ =37 1w 0,
k=0

So:

d?(cos x sin 2x)

e = (—cosx)(sin2x) + 2(— sinx)(2 cos 2x) + (cos x)(—4 sin 2x)

(a)
= —5cosxsin2x — 4sin x cos 2x
= 2sinx[—=5cos’x —2(2cos’x — 1)]

= 2sinx(2 — 9cos> x).

d3(sinx Inx)

e = (—cos x)(Inx) 4 3(—sin x)(x ") 4 3(cos x)(—x 2) + (sinx)(2x )

(b)

=2x 3 =3x Hsinx — Bx 2+ Inx)cosx.

(c) We note that the nth derivative of e>* is 2"¢>* and that the fourth derivative of a cubic
polynomial is zero. And so:

d*T2x3 4+ 3x2 + x +2)e* ]
dx*

= (0)(e*) + 4(12)(2e*) + 6(12x + 6)(4e*)

+4(6x% 4 6x + 1)(8e™) + (2x3 + 3x% + x + 2)(16€™)
= 16(2x> 4+ 15x% + 31x + 19)e**.

Use the properties of functions at their turning points to do the following.

(a) By considering its properties near x = 1, show that f(x) = Sx* — 11x3 4+ 26x? — 44x + 24
takes negative values for some range of x.
(b) Show that f(x) = tanx — x cannot be negative for 0 < x < 7/2, and deduce that g(x) =

x~!sin x decreases monotonically in the same range.

(a) We begin by evaluating f(1) and find that f(1) =5 — 11 + 26 — 44 4+ 24 = 0. This
suggests that f(x) will be positive on one side of x = 1 and negative on the other. However,
to be sure of this we need to establish that x = 1 is not a turning point of f(x). To do this
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we calculate its derivative there:
F(x) = 5x* — 11x3 + 26x% — 44x + 24,
F'(x) = 20x* — 33x2 4 52x — 44,
fi(1)=20—-33+52—-44=-5#0.
So f’(1) is negative and f is decreasing at this point, where its value is 0. Therefore f(x)
must be negative in the range 1 < x < « for some o > 1.
(b) The function f(x) =tanx — x is differentiable in the range 0 < x < 7/2, and
f'(x) = sec’x — 1 = tan® x, which is >0 for all x in the range; taken together with

f(0) = 0, this establishes the result.
For g(x) = (sinx)/x, the rule for differentiating quotients gives

, X Ccosx — sinx cos x(tanx — x)

g )= 5 = - 5 :

X X

The term in parentheses cannot be negative in the range 0 < x < /2, and in the same
rangecos x > 0. Thus g’(x) is never positive in the range and g(x) decreases monotonically

[from its value of g(0) = 1].

By applying Rolle’s theorem to x” sinnx, where n is an arbitrary positive integer, show that
tannx + x = 0 has a solution oy with 0 < «; < 7r/n. Apply the theorem a second time to obtain
the nonsensical result that there is a real a; in 0 < oy < 7/n such that cos?(na) = —n. Explain
why this incorrect result arises.

Clearly, the function f(x) = x" sinnx has zeros at x = 0 and x = 7 /n. Therefore, by
Rolle’s theorem, its derivative,

f'(x) = nx""'sinnx + nx" cos nx,

must have a zero in the range 0 < x < w/n. But, since x # 0 and n # 0, this is equivalent
to a root a1 of tannx + x = 0 in the same range. To obtain this result we have divided
f/(x) = 0 through by cos nx; this is allowed, since x = r/(2n), the value that makes
cosnx = 0, is not a solution of f’(x) = 0.

We now note that g(x) = tannx 4 x has zeros at x = 0 and x = «;. Applying Rolle’s
theorem again (blindly) then shows that g’(x) = nsec’> nx + 1 has a zero «, in the range
0 <oy <oy <m/n, with cos?(nan) = —n.

The false result arises because tannx is not differentiable at x = 7 /(2n), which lies
in the range 0 < x < w/n, and so the conditions for applying Rolle’s theorem are not
satisfied.

For the function y(x) = x2 exp(—x) obtain a simple relationship between y and dy/dx and then,
by applying Leibnitz’s theorem, prove that

xy(n-H) + (n +x _ 2)y(n) + ny(n—l) — O
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The required function and its first derivative are

y(x) = x%e ™,

y'(x) = 2xe " —x2e™"

X

=2xe " —y.

Multiplying through by a factor x will enable us to express the first term on the RHS in
terms of y and obtain

xy =2y —xy.

Now we apply Leibnitz’s theorem to obtain the nth derivatives of both sides of this last
equation, noting that the only non-zero derivative of x is the first derivative. We obtain

xy" D 4y =2y" — [xy™ + n(1)y" V1,
which can be rearranged as
xy" Y 4 (4 x —2)y™ + ny®b =0,

thus completing the proof.

Show that the curve x> 4+ y3 — 12x — 8y — 16 = 0 touches the x-axis.

We first find an expression for the slope of the curve as a function of x and y. From
4y —12x—8y—16=0
we obtain, by implicit differentiation, that

302 43y?y —12-8y =0 = y’:?’;z_—;yf.
Clearly y) = 0atx = £2. Atx =2,

8+’ —24—-8y—16=0 = y#0.
However, at x = —2,

—8+y°4+24—-8y—16=0, withone solution y = 0.

Thus the point (—2, 0) lies on the curve and y’ = 0 there. It follows that the curve touches
the x-axis at that point.

Investigate the properties of the following functions and in each case make a sketchgraph incorpo-
rating the features you have identified.

@ fx) =" +4x +2)/[x(x +2)].
(b) f(x) = [x(x? +2x +2)]/(x +2).
© fx)y=1- e”‘/3(é sin 2x + cos 2x).
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(a) The function

has zeros where
XX 44x+2=0, ieatx=—2+22 —(DHR) = —24+42.

Any turning points will be given (using the derivative of a quotient) by
x(x +2)2x +4) — (P +4x +2)2x+2) =0 = 2> +4x+4=0.

Since (4)> < 4(2)(4) this quadratic equation has no real roots; consequently, f(x) has no
turning points.

The function will have vertical asymptotes at x = 0 and x = —2, and have the same
sign as x near x = 0. Near x = —2, f(x) & —2/(—2)(x + 2) and so is negative to the left
of it.

Clearly, f(x) — 1asx — =o0. To determine in which way, we write f(x) in the form

XA +2—x(x+2) 2x +2
x(x +2) o x(x +2)

1+

From this form we see that f(x) — 1 from above as x — 400 and from below as
X — —0o0.

A sketchgraph is shown in Figure 3.4(a).

(b) Proceeding in a similar manner to that used in part (a), f(x) hasazeroonlyatx =0
(since x% + 2x + 2 = 0 has no real roots). Any turning points will be given by

(x+2)Bx>+4x +2) — (x> +2x24+2x)(1) =0
= gx)=2x"+8x*+8x+4=0.

This cubic equation will have either one or three roots. To help decide which, we calculate
g'(x) = 6x2 + 16x + 8 = (3x +2)(2x 4+ 4). Thus g’(x) = 0 has roots x = —2 and x =
—2/3; it follows that g(x) has turning points at the same two values of x. Now g(—2) = 4
and g(—2/3) & 13.5; as they have the same sign, g(x) has no zeros between the two x-
values. We conclude that f(x) has only one turning point. Noting that g(—3) is negative,
whereas g(—2) is positive, locates the turning point of f in this range [actually, x ~
—2.85].

The function will have vertical asymptote at x = —2. Near x = -2, f(x) =
—2(2)/(x + 2) and so is large and positive to the left of it.

We investigate the behaviour at 00 by writing f(x) as

x> 4 2x% 4+ 2x 2 2x ) 4
_ ‘ _ i 2 — .
Fex) x+2 x+x+2 o x+2

This shows that f(x) is asymptotic to the curve y = x? + 2 approaching it from above as
x — —oo and from below as x — +o0.
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Figure 3.4 The solutions to Problem 3.33.

A sketchgraph is shown in Figure 3.4(b).

(c) This is clearly a damped oscillation of frequency 2 and an amplitude reduction in
the oscillation of e~! for every three units of increase in x.

As x — oo, f(x) — 1, with the damped oscillations centred on that value. Further,
fO)=1- ¢°[0 4 1] = 0, and so the curve includes an initial increase from zero to about
unity; f(x) first crosses f = 1 when tan2x = —6, i.e. x =~ 0.87.

A sketchgraph is shown in Figure 3.4(c).
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4.1

Find, by inspection, the indefinite integrals of

(a) 7x°; (b) ¥ + 73 (c) cot3x; (d) sinx sin2x; (e) cosx sin2x;
) (a—2x)7" (8 @+xH7h (h) (4—x*)"1% (i) x(@4+x>)7"

Since the solutions are ‘by inspection’, most of them consist of the answer only; in each
case c is the constant of integration.

@ x” +ec.

(b) 3(€* —e™) +c.

(c¢) Since cot3x = cos 3x/ sin 3x, the integral is % In(sin 3x) + c.
(d) Since sin x sin 2x = 2sin® x cos x, the integral is % sin® x + c.
(e) Since cos x sin 2x = 2sin.x cos” x, the integral is —3 cos® x + c.
(f) —11n(a — 2x) + ¢ =In[(a — 2x)" "] +c.

(2) $tan~'(x/2) +c.

(h) sin~'(x/2) + c.

(i) $In(4+x»)+c=In@4+x?)"2+c.

4.3 Find the indefinite integrals J of the following ratios of polynomials:

(@) (x +3)/(x* +x —2);

(b) (3 + 5x% + 8x + 12)/(2x% + 10x + 12);
(c) (3x% +20x + 28)/(x* + 6x + 9);

(d) x3/(a® + x®).

(a) We first need to express the ratio in partial fractions:
x+3 x+3 A . B
X24+x=-2 x+2x-1 x+2 x-—-1

Using any of the methods employed in Problem 2.25, we obtain the unknown coefficients
as A = —% and B = ;—‘. Thus,

x+3 —1 4
/—dx=f—dx+/—dx
x2+x-2 3(x +2) 3x—1)

1 4
=—§ln(x—|—2)—|—§1n(x—l)+c

1. x—D*
=—In
3 x 42
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(b) As the numerator is of higher degree than the denominator, we need to divide the
numerator by the denominator and express the remainder in partial fractions before starting
any integration:

X7 4 5x% + 8x + 12 = (3x + ag)(2x* + 10x + 12) + (byx + by)
= x’ + 2ag + 5)x* + (10ag + 6 + b1)x + (12ag + by),
yielding ag = 0, by = 2 and by = 12. Now, expressed as partial fractions,

2x+12 x+6 4 +—3
2x24+10x+ 12 (x+2)(x+3) x+2 x+3°

where, again, we have used one of the three methods available for determining coefficients
in partial fraction expansions. Thus,

X3 4+5x24+8x+12 1 4 3
dx = —x + — dx
2x2 +10x + 12 2 x+2 x+43

= 1x? +4In(x +2) — 3In(x + 3) +c.

(c) By inspection,
3x2 4 20x 428 = 3(x% 4 6x + 9) + 2x + 1.

Expressing the remainder after dividing through by x? + 6x + 9 in partial fractions, and
noting that the denominator has a double factor, we obtain
2x+1 A L+ B
x24+6x+9 (x+3?2 x+3’

where B(x + 3) + A = 2x + 1. This requires that B = 2 and A = —5. Thus,

3x% 4+ 20x + 28 2 5
———dx = 3+ — dx
x2+6x+9 x+3 (x+3)2

5
=3x+2In(x+3)+ —— +c.
x+3

(d) Noting the form of the numerator, we set x* = u with 4x3 dx = du. Then,

/ Yy / L 4
——adxX = — alu
ad 4+ x38 4(ad + u?)

Dan ® poe Dt (2 4
= —tan — +c=—tan — c.
4a4 a* 4a* a*

Find the integral J of (ax? + bx + ¢)~!, with a # 0, distinguishing between the cases (i) b> > 4ac,
(ii) b* < 4ac and (iii) b*> = 4ac.
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In each case, we first ‘complete the square’ in the denominator, i.e. write it in such a form
that x appears only in a term that is the square of a linear function of x. We then examine
the overall sign of the terms that do not contain x; this determines the form of the integral.
In case (iii) there is no such term. We write b2 — 4ac as A2 > 0, or dac — b? as A’* > 0,
as needed.

(i) For A? = b* — 4ac > 0,

J =

4a?
b A

_li 'x+2a_z+k
- b A

1l 2ax +b — A
_n—
A 2ax+b+ A

(ii) For —A”? = b? — 4ac < 0,

dx

/a[(x+%)2—(%—§)]

_l/ dx
o) gy

4a?

12 _ [(x+2
:;Etan < A,a +k

2a

2 1 <2ax —I—b)
= — tan — ) +k.
A/ A’

J =

(iii) For b> — 4ac = 0,
7= / dx
ax? + bx + %

_l/d_x
al (x+2L)
=———~ +k
a(x+3)
2

= — k.
2ax+b+
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Find the derivative of f(x) = (1 + sinx)/cos x and hence determine the indefinite integral J of
sec x.

We differentiate f(x) as a quotient, i.e. using d(u/v)/dx = (vu’ — uv’)/v?, and obtain

1+ sinx

)= ——",

cos x
cos x(cos x) — (1 4 sin x)(— sin x)

[l =

cos? x
1 4 sinx
cos?x
_ fx)

cosx

Thus, since secx = f’(x)/f(x), it follows that

1+ sinx

) 4+ ¢ = In(sec x + tanx) + c.
cos x

/secxdx =In[f(x)]+c= 1n<

By making the substitution x = a cos? # + b sin” 6, evaluate the definite integrals J between limits
a and b (>a) of the following functions:

@ [(x —a)b— )12
(b) [(x = a)(b — 01"
© [(x —a)/(b — )"

Wherever the substitution x = a cos? 6 + b sin? @ is made, the terms in parentheses take
the following forms:
X —a— acos’d +bsin®0 —a = —asin*0 + bsin’0 = (b — a)sin* 0,
b—x —>b—acos’0 —bsin’0 = —acos’>0 + bcos>0 = (b — a) cos 0,
and dx will be given by
dx = [2a cosO(—sinf) + 2bsinO(cosH)] db = 2(b — a) cos O sinb db.

The limits @ and b will be replaced by 0 and /2, respectively. We also note that the
average value of the square of a sinusoid over any whole number of quarter cycles of its
argument is one-half.

@ J _/b dx

R A T RS e
_ /”/2 2(b — a)cos 6 sin 6 »
Jo [(b—a)sin20 (b — a)cos? 0]!/2

/2
=/ 2d0 = .
0
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b
(b) J, = / [(x —a)b —x)]"*dx
/2
= / 2(b — a)? cos> 0 sin” 0 do
0

1 /2
=—(b—a) / sin” 26 do
2 0

_ Ly _gplr _mb—a?
2 22 8 ’
P
© JC:/ ,/z 4 dx
a —X
(b —a)sin?6

m X 2(b —a)COSQSinedQ
— a)cos

f 2(b — a)sin® 6 do
0

(b —a)
—

4.11 Use integration by parts to evaluate the following:

y y
(a)/ x%sinx dx; (b)/ xInxdx;
0 1

(©) / ysin_lxdx; (d) / ’ In(a® + x%)/x*dx.
0 1

If u and v are functions of x, the general formula for integration by parts is

b b
/ uv' dx = [uvl? —/ u'vdx.

Any given integrand w(x) has to be written as w(x) = u(x)v'(x) with v/(x) chosen so that
(1) it can be integrated explicitly and (ii) it results in a u that has ' no more complicated
than u itself. There are usually several possible choices, but the one that makes both u and
v as simple as possible is normally the best.

(a) Here the obvious choice at the first stage is u(x) = x> and v/(x) = sin x. For the
second stage, u = x and v’ = cos x are equally clear assignments.

y , y
/ x2sinxdx = [xz(— cosx)](}) — / 2x(—cosx)dx
0 0
y
= —y?cosy + [2xsinx]) — / 2sinx dx
0

= —y?cosy +2ysiny + [2cos x])
= (2 —y*cosy+2ysiny — 2.
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(b) This integration is most straightforwardly carried out by taking v'(x) = x and u(x) =
In x as follows:

x2 } 1 x2
xlnxdx— — ——dx
1 2 1 1 X 2

1 27T
n__
y 41

yiIny + (l—y)

However, if you know that the integral of Inx is x Inx — x, then the given integral can
also be found by taking v' = Inx and u = x:

y y
/ xInxdx = [x(xInx — x)]{ — / I x (xlnx —x)dx
1 1
y 27
=y’ Iny—y*—0+1 —/ xInxdx + |:?i| .
1 1
After the limits have been substituted, the equation can be rearranged as

y yz 1
2/ xlnxdx =y*Iny —y*+ 1+ — —,
1 2 2

y 1 1
/1 xlnxdx = Eyzlny + 4_1(1 — ).

(c) Here we do not know the integral of sin~! x (that is the problem!) but we do know its
derivative. Therefore consider the integrand as 1 x sin~!' x, with v/(x) = 1 and u(x) =

1
y y
/ sin_lxdx:/ 1 sin™' x dx
0 0

sin”" x.
[x sin~ x

/ V1= x2
y
=ysinly+ [\/ 1— xz]o
=ysinly+1—y2—1.
(d) When the logarithm of a function of x appears as part of an integrand, it is normally
helpful to remove its explicit appearance by making it the u(x) part of an integration-by-

parts formula. The reciprocal of the function, without any explicit logarithm, then appears
in the resulting integral; this is usually easier to deal with. In this case we take In(a® + x?)
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as u(x).

Y In(a? + x?) In(a® +x37’ Y 2x 1
— dx =|———= — 2 —— ) dx
1 X X i . a?+x? X

In(a? 2 2
= —M +In(@®*+ 1)+ = [tan*l (£>]
y a a

y
1

2 2
_ @A) @ 2 [tan-l (X) R (1)} _
y a a

a

4.13 The gamma function I'(n) is defined for all n > —1 by

4.15

Frn+1)= / x"e *dx.
0

Find a recurrence relation connecting I'(n + 1) and I'(n).

(a) Deduce (i) the value of I'(n + 1) when #n is a non-negative integer and (ii) the value of I' (%),
given that T (1) = /7.

(b) Now, taking factorial m for any m to be defined by m! = I'(m + 1), evaluate (—3)!.

Integrating the defining equation by parts,
o0 o
I'h+1) = / x"eFdx = [—x”efx]go —}—/ nx""'e ™ dx
0 0

=04+n'(n), forn >0,

re.I'(n + 1) = nl'(n).
(@@)Clearly I'(n+ 1) =n(n — H(n —2)--- 21 T'(1). But

F(l):/ e Ydx =1.
0

Hence I'(n + 1) = n!.
(a)(i1) Applying the recurrence relation derived above,
G =3::rG)=3vr

(b) With this general definition of a factorial, we have

(-91=T (-} = =T (3) = -2V

)2—1/2

=

By integrating by parts twice, prove that I,,, as defined in the first equality below for positive integers
n, has the value given in the second equality:

n — sin(nmw/2)

/2
I, = / sinnf cosf db =
0 n2 — 1
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Taking sin 76 as u and cos 6 as v and noting that with this choice u” = —n’u and v’ = —v,
we expect that after two integrations by parts we will recover (a multiple of) 1,,.

/2
I, = / sinnf cos 6 db
0
/2
= [sinn@ sin 19](7;/2 — / ncosné sinf dé
0

/2

. nw 72 .

= sin - n {[— cosnf cosf],’ " — / (—nsinnB)(— cosH) d@}
0

. nm

=sin— —n[—(—-1)—nl,].
2
Rearranging this gives
I,(1 —n?) = sin % —n,

and hence the stated result.

4.17 If J, is the integral

o]
/ x" exp(—x?) dx,
0
show that

@) Jary1 = (r))/2,
(d) Jor =277(2r — D(@2r = 3)---(5)B)1) Jo.

(a) We first derive a recurrence relationship for J 5, ;1. Since we cannot integrate exp(—x2)
explicitly but can integrate —2x exp(—x2), we extract the factor —2x from the rest of the
integrand and treat what is left ( —%xzr in this case) as u(x). This is the operation that has
been carried out in the second line of what follows.

o0
Jorp1 = / x exp(—x?) dx
0

00 x2r 5
= / ——(—2x)exp(—x")dx
0

2
B x2r 5 o0 00 2’,x2r—1 5
= ——exp(—x7) | + exp(—x~)dx
2 N
=0 + l’er_] .

Applying the relationship r times gives

J2,+1=r(r—l)~-~111.
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But
Ji = / x exp(—x?) dx = |:—— exp(—xz)i| = —,
0 2 o 2
and so Jo, 4 = %r!.
(b) Using the same method as in part (a) it can be shown that

2r —1

Jo = Jor 2.

Hence,

2r—12r—3 IJ
2 2 2"

in agreement with the stated relationship.

2r =

4.19 By noting that for 0 < 5 < 1, »'/2 > »3/* > p, prove that

2 1 ‘s 2\3/4 4
ggﬁfo(a —x°) dxgz.

We use the result that if g(x) < f(x) < h(x) for all x in the range a < x < b,
then [g(x)dx < [ f(x)dx < [ h(x)dx, where all integrals are between the limits a
and b.

Set n = 1 — (x/a)? in the stated inequalities and integrate the result from O to a,

giving
a x2 1/2 a xZ 3/4 a )C2
/(1——2> de/ (1——2> dxz/ (1——2)dx.
0 a 0 a 0 a

Substituting x = asinf and dx = a cos 6 d6 in the first term and carrying out the ele-
mentary integration in the third term yields

7T/2 1 a x3 a
/ acos’6do > 3—/2/ @ — ¥ dx > [x _ Fi| ’
0 a 0 a“ |,

Iz Lo s oan 2a

= aizimfo (a® —x7) dxz?,
T Lo s o3 2

= Ziasj/o‘ (a® —x°) dng.

4.21 A vase has curved sides that are generated by rotating the part of the curve x = %a(ey /a4 gmy/a)
that lies between y = 0 and y = ha around the y-axis. Show that the area of the curved surface is
ma’[f(e* — e7) + hl.
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Since the height of the vase is given in terms of two values of y, we use the formula for
its surface area in the form

ha
A:/ 27Tx1/1+ dy

ha 1/2
= na/ (e,V/a +e V/tl) [1 + 4% (e)/a _ e—y/a) ] dy
0

ha 1 12
= 7'[61/ (e)'/a + e*)‘/a) |:Z (4 + eZy/a —24 ezy/a)i| dy
0

Il
S|

ha
a/ (e + e/ % (X% +e7%) dy
0
ha
_ JTa/ (e2y/a +2+e—2y/a) dy
0

_ 74 [[ae2" ha+2ha+ —ae e
2 2 |, 2,

7TCl2 eZh 1 8_2h 1
=— (= —-s+2h——+2

Note: The algebra would be less lengthy to write out if hyperbolic sines and cosines were
used, but they are not introduced until Chapter 5.

4.23 By noting that sinhx < %ex < coshx, and that 1 4+ z% < (1 + z)? for z > 0, show that, for x > 0,
the length L of the curve y = %e" measured from the origin satisfies the inequalities sinhx < L <
X + sinh x.

Withy =y’ = —e and the element of curve length ds given by ds = (1 + y’z)l/2 dx, the
total length of the curve measured from the origin is

/ds—/ l ]/ dx.

But, since all quantities are positive for x > 0,

X

e < coshx,

=

sinhx <

2x

= sinh’x < < cosh? x

L,
1€
cosh?’x =1 +sinh’>x < 1+ < 14 cosh?x < (1 + coshx)?,

1,2
1€

172

= coshx < (1+ %ezx) < 1+ coshx.
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It then follows, from integrating each term in the double inequality, that
X X
/ coshxdx < L < / (1 + coshx)dx,
0 0

= sinhx < L < x + sinhx,

as stated in the question.
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5.1

53

Express the following as single complex numbers.

@ GB+2i)+(—1+1i)—(+2i), (b) B +2i)4 - 3i0), () B42i)/(4 —3i).

@ GB+2)+(=1+)—-GB+2)=B-1-5+iR+1—-2)=—-3+1.
(b) B+2i)4—3i)=12+8i —9i —6i> =18 —i.
()3—|—2i GB+2)4+3i)) 1248 +9 +6i> 6+17i
C e = = .
4-3i  (4—30i)4+30) 1649 25

Two complex numbers z and w are given by z =3 4+ 4i and w = 2 —i. On an Argand diagram,
plot

(@ z+w, (b)w —z, (©) wz, (d) z/w,
) Zw+w'z, Ow) @z, GOA+z+w)'/2

With z = 3+ 4i, w = 2 — i and, where needed, i> = —1:

@Qz+w=3+4+2—i=5+3i;

w—z=2—i—-3—4i =—1-5i;

) wz=0Q2—i)3+4i)=6—3i +8i —4i> =10+ 5i;

gL _3tA 34424 648 +3i4+4i  2+11i

@ T2 T2 241 d—zita-i2 . 5

@ zxw4+wxz=0CB—-4D2—-)+Q+)B+4)=2—11i)+ Q2+ 11i) = 4;
O w=Q-Q2—i)=4—4i+i*>=3—4i,

(2) In(3 +4i) = In(3> + 4*)'/2 + i tan~! (%) =1In5+1i [tan’1 (%) + 2nn];

(h) (1 +z4+w)/? =64 3i)!/?

12
6+ 3)? = {«/4_Sexp [i tan (%)]}
= +(45)"*exp [z% tan™! (%)]
= 3+2.590(c0s0.2318 + i sin 0.2318)
= +(2.521 + 0.595i).

These results are plotted in Figure 5.1. The answer to part (g) is multivalued and only five
of the infinite number of possibilities are shown.
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Im z
[ x x = (g), multivalued
104
51 . (©
L o (@
[« (d) @
\_1? Il _? Il Il Il | L L ° \( ) } L } L Re Z
(h) i (° 10
O
-5
(b) . —: X
ol
Figure 5.1 The solutions to Problem 5.3.
in/12

5.5 By writing /12 = (r/3) — (7 /4) and considering e , evaluate cot(r/12).

As we are expressing 7r/12 as the difference between two (familiar) angles, for which we
know explicit formulae for their sines and cosines, namely

4 «/5 T 1 4 T 1
Sin — = —, Cc0S— = —, Sin— =c¢0S— = —,
3 2 3 2 4 4 J2
we will need the formulae for cos(A — B) and sin(A — B). They are given by
cos(A — B) = cos Acos B + sin A sin B

and sin(A — B) =sin Acos B — cos Asin B.

Applying these with A = 7/3 and B = n /4,

(1) = 1 (5]

n+,_ T (n n>+,, (n n)
— in— = - — — n(———
cos12 is v cos 3 2 is 3 2



Complex numbers and hyperbolic functions

T T .m . T VAR 4 T T, T
= COS — COS — + SIn — SIn — + [ (sm—cos——cos—sm—)
3 4 3 4 3 4 3 4

(2 (S 1)

m  cos(m/12) 143
N PRy iy B

Thus

Evaluate
(a) Re(exp2iz), (b) Im(cosh? z), ©) (=14 +/30)'72, (d) |exp(i'/?)|,
e) exp(i®), (HIm@2*), (»)i, () In[3+i)].

All of these evaluations rely directly on the definitions of the various functions involved
as applied to complex numbers; these should be known to the reader. There are too many
to give every one individually at each step and, if the justification for any particular step
is unclear, reference should be made to a textbook.

(a) Re(exp2iz) = Re[exp(2ix — 2y)] = exp(—2y) cos 2x.
(b) Im(cosh® z) = Im [ 1 (cosh 2z + 1)]
= % Im[cosh(2x + 2iy)]

% Im (cosh 2x cosh 2iy + sinh 2x sinh 2iy)

=1
-2
1

= 5 sinh2xsin2y.

Im(cosh2x cos2y + i sinh 2x sin2y)

(© (=14 30" = [(=1)* + (/37] " exp i3 qan () + 20) |
= J2exp [i3(37 + 2n7)]
=2exp (%) or 2exp(*E).
@ [exp(i'”)] = [ exp[(e")' ]|
= | explei™/++mm]|
= | exp[cos(n + })7 + i sin(n + )]
= explcos(n + })7]
=exp(%) or exp(—7)-
(e) exp(i®) = exp[e’™/?] = exp(cos Z + i sin Z
= exp(0 — i) = cos(—1) + i sin(—1) = 0.540 — 0.8411.
() Im(2'*?) = Im(8 x 2') = 8 Im(2") = 8 Im(e'™?) = 8 sin(In2) = 5.11.
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(2) it = [expi(%n + Znn)]i = [expiz(%n + Znn)] =exp[—(2n + %)n ].
(h) In[(V/3+i)]=3In(/3+1i)

=3 (1n2+itan*‘ %)

= In8 + 3i(§ + 2nm)
=In8+i(6n + ).

The two sets of points z = a,z = b,z = c,and z = A, z = B, z = C are the corners of two similar
triangles in the Argand diagram. Express in terms of a, b, ..., C

(a) the equalities of corresponding angles and
(b) the constant ratio of corresponding sides,

in the two triangles.
By noting that any complex quantity can be expressed as

z = |z| exp(i arg 2),
deduce that

a(B—C)+b(C—-A)+c(A—-B)=0.
(a) The equalities of corresponding angles is expressed by
arg(A — B) = arg(a — b), arg(B—C)=arg(b—c), arg(C — A)=arg(c— a).

(b) The constant ratio of the sides is represented by the equation

|A—B| |B—C| [C—A| _
la—bl  |b—c| |c—a|

Now consider the expression

z=a(B—C)+b(C —A)+c(A—B)
=a|B — C|expli arg(B — C)] + b|C — A| exp[i arg(C — A)]
+c|A — B|expl[i arg(A — B)]

Now, using the results of (a) and (b) to replace the properties of triangle A BC with those
of triangle abc, we have

7 = halb — c|expli arg(b — ¢)] + Ab|c — a| expli arg(c — a)]
+ Acla — bl expli arg(a — b)]
= Ala(b —¢) + b(c — a) + c(a — b)]
= Alab — ac + bc — ba + ca — ¢b)] = 0.
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In the final equality we have used the fact that multiplication of complex numbers is
commutative.

Sketch the parts of the Argand diagram in which

(a) Re 22 <0, |7'7?| < 2;
(b) 0 <arg z*¥ <m/2;
(c) |expz®| — Oas |z| — oo.

What is the area of the region in which all three sets of conditions are satisfied?

Since we will need to study the signs of the real parts of certain powers of z, it will be
convenient to consider z as r ¢/ with 0 < 6 < 2.

Condition (a) contains two specifications. Firstly, for the real part of z> to be negative,
its argument must be greater than 77 /2 but less than 377 /2. The argument of 7 itself, which
is half that of z> (mod 277 ), must therefore lie in one of the two ranges 7 /4 < argz < 37 /4
and 57 /4 < argz < 7m /4. Secondly, since the modulus of any complex number is real
and positive, |z!/%| < 2 is equivalent to |z| < 4.

Since arg z* = — arg z, condition (b) requires arg z to lie in the range 37 /2 < 6 < 2m,
i.e z to lie in the fourth quadrant.

Condition (c) will only be satisfied if the real part of z* is negative. This requires

T T
(4n+1)5<39<(4n+3)5, n=0,1,2.

The allowed regions for 0 are thus alternate wedges of angular size /3 with an allowed
region starting at & = /6. The allowed region overlapping those specified by conditions
(a) and (b) is the wedge 37/2 < 6 < 117/6.

All three conditions are satisfied in the region 37 /2 < 6 < 7w /4, |z| < 4;see Figure 5.2.
This wedge has an area given by

Prove that x?"+! — q?"+! where m is an integer >1, can be written as

= 2mr
2l dm+l 2_o 2|
X a (x a)l ||:x axcos<2m+l)+a ]

r=1

For the sake of brevity, we will denote x>"*! — a®"*1 by f(x) and the (2m + 1)th root of
unity, exp[ 2wi/(2m + 1) ], by Q.

Now consider the roots of the equation f(x) = 0. The 2m + 1 quantities of the form
x=a2" withr =0,1,2,...,2m are all solutions of this equation and, since it is a
polynomial equation of order 2m + 1, they represent all of its roots. We can therefore
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Imz
/4
6+ &
44 S a6
21
— Rez
-6 —4 -2 . 2 4 6
21
—4l Sy w6
—6L
~ /4

Figure 5.2 The defined region of the Argand diagram in Problem 5.11. Regions in
which only one condition is satisfied are lightly shaded; those that satisfy two
conditions are more heavily shaded; and the region satisfying all three conditions is
most heavily shaded and outlined.

reconstruct the polynomial f(x) (which has unity as the coefficient of its highest power)
as the product of factors of the form (x — a$2"):

f) =& —a)x —ad) - (x —aQ™)(x —aQ" .. (x —aQ®™).

Now combine (x — aQ2") with (x — aQ?"1-"):

fX)=x—a) l_[(x —a)(x — a92m+1—r)

r=1

— (x _ a) l_[[xz _ ax(Qr + QZWL%»]*V) + a292m+l ]
r=1

=@ -a)[]ix*—ax(@ + Q") +a’], since Q"' =1,

r=1

- 2
:(x—a)l_[[x2—2axcos <2m7r—|il) —|—a2}.

r=1

This is the form given in the question.
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Solve the equation
2 —420 4620 — 6z + 625 — 1222+ 82+4 =0,

(a) by examining the effect of setting z* = 2 and then
(b) by factorising and using the binomial expansion of (z + a)*.

Plot the seven roots of the equation on an Argand diagram, exemplifying that complex roots of a
polynomial equation always occur in conjugate pairs if the polynomial has real coefficients.

(a) Setting z*> = 2in f(z) so as to leave no higher powers of z than its square, e.g. writing
7" as (z%)%z = 4z, gives
47 =16+ 12722 — 12z + 12— 122> + 82+ 4 =0,

which is satisfied identically. Thus z*> — 2 is a factor of f(z).
(b) Writing f(z) as

f@) =@ —2)az* + b +c2+dz+e)=0

and equating the coefficients of the various powers of z givesa = 1,b = —4,c =6,d —
2a = —6,e —2b =6, —2c = —12, —2d = 8 and —2e = 4. These imply (consistently)
that f(z) can be written as

f2) = (2> = 2)(z* — 42> + 62 — 4z —2).

‘We now note that the first four terms in the second set of parentheses are the same as the
corresponding terms in the expansion of (z — 1)*; only the constant term needs correction.
Thus, we may write the original equation as
0=f@=@E-2l- 1" -3
with solutions 7 =232 5 —0,1,2 or

Z_l =3l/462nni/4 I’l=0, 1’ 2’ 3.

The seven roots, which can now be directly plotted on an Argand diagram, are therefore
PUCINYE (ﬂ) L34 14304
) 2 ’ ) .

As is to be expected, each root that has a non-zero imaginary part occurs as one of a
complex conjugate pair.

The binomial expansion of (1 + x)" can be written for a positive integer n as

n

(L+x)' =) "Co,

r=0

where "C, = n!/[r!(n — r)!].
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(a) Use de Moivre’s theorem to show that the sum
Sin)="Co—"Cr+"C4—---+(=D""Csy, n—1<2m <n,

has the value 2"/2 cos(n /4).
(b) Derive a similar result for the sum

S(n)="C, —"C3+"C5—---+(=1D" nC2m+1, n—1<2m+1<n,

and verify it for the cases n = 6, 7 and 8.

(a) Since we seek the sum of binomial coefficients that contain either all even or all
odd indices, we need to choose a value for x such that x” has different characteristics
depending upon whether r is even or odd. The quantity i has just such a property, being
purely real when r is even and purely imaginary when r is odd. We therefore take x = i,
write 1 +i as \/2¢'™/* and apply de Moivre’s theorem:

(V2™ = (1 + i)
— nC0+inC]+i2nC2+"‘
=("Co— "Co+ "C4y—---)+i("Cy— "C3+ "C5—---).
Thus S1(n) = ("Cy— "Cr+ "Cqy— -+ (—=1)""Cyy), where n — 1 < 2m < n, has a
value equal to that of the real part of (,/2¢™/#)". This is the real part of 2"/2¢!"*/* which,
by de Moivre’s theorem, is 2"/% cos(nm /4).
(b) The corresponding result for S>(n) is that it is equal to the imaginary part of

2"2¢in/4 which is 22 sin(nw /4).
We now verify this result for n = 6, 7 and 8 by direct calculation:

6
S,(6) = °C, — °C + 6C5=6—20+6=—8=23sin7n,

S$(7)="Ci— "C3+ 'Cs - ¢y

7
:7_35+21—1:—8:27/2sin7”,

8
$y(8) = 5C, — 8Cy + 8C5 — 8c7=8—56+56—8=0=24sinT”.

5.19 Use de Moivre’s theorem with n = 4 to prove that
cos40 = 8cos*0 — 8cos’H + 1,

and deduce that

1/2
r (2+v2)"
COS — = .
8 1
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From de Moivre’s theorem, ¢!%

also have that

= cos40 + i sin40. But, by the binomial theorem, we

¢ = (cos + i sin0)*

= cos* 0 + 4i cos® 0 sin — 6 cos” @ sin® @ — 4i cos O sin® 6 + sin* 4.
Equating the real parts of the two equal expressions and writing sin” 6 as 1 — cos? 6,

cos46 = cos* 6 — 6cos? H(1 — cos® 0) + (1 — cos® 0)?
=8cos*H — 8cos? + 1.

Now set & = /8 in this result and write cos(7/8) as c:
4
O:cos?ﬂ =8c* - 82 +1.

Hence, as this is a quadratic equation in ¢?,

¢c"=——— and c=cos— ==+
4

, 4+/16-38 w (2i¢2>1/2
8 8 '

Since 0 < 7/8 < /2, ¢ must be positive. Further, as 7/8 < 7 /4 and cos(/4) = 1//2,
¢ must be greater then 1/,/2. It is clear that the positive square roots are the appropriate
ones in both cases.

Use de Moivre’s theorem to prove that

2 — 1063 + 5¢

5t4 — 102 +1°

where ¢ = tan 8. Deduce the values of tan(nz/10) forn = 1, 2, 3 and 4.

tan 560 =

Using the binomial theorem and de Moivre’s theorem to expand (¢'?)’ in two dif-

ferent ways, we have, from equating the real and imaginary parts of the two results,
that
c0s 50 +isin50 = cos> @ + i5cos* O sin@® — 10 cos’ @ sin> @ — 10 cos O sin’ @
+5cosOsin* 6 +isin’ 6,
cos 50 = cos’ 6 — 10cos’® (1 — cos® ) + 5cos O(1 — 2 cos? @ + cos* §)
=16c0s° @ —20cos> 6 + 5cos b,
sin 56 = 5(1 — 2sin* @ + sin* @) sin & — 10(1 — sin® ) sin* 6 + sin’
= 165sin’ @ — 205in> 6 + Ssin 6.
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Now, writing cos 6 as ¢, sin6 as s and tan @ as ¢, and further recalling that c2=1+41¢2,

we have

165> — 205> + Ss

16¢5 — 20c3 + 5¢

1615 —20t3¢™% + 5t
16 —20¢2 4 5¢4

161° — 2063 (1 + %) + 5¢(1 + 26> + %)
16 — 20(1 + £2) + 5(1 + 22 + t*)

2 — 1083 + 5¢

TS 102+ 1

tan 560 =

3
When 6 is equal to iT_O or %, tan 56 = oo, implying that

1/2
, 5+425-5 (5:&«/20)/

5t~ 10 +1=0 = *=
+ 5 5

As both angles lie in the first quadrant the overall sign must be taken as positive in
both cases, and it is clear that the positive square root in the numerator corresponds to

6 = 37/10.

) 2 4nw . )
When 6 is equal to o or 10 tan 50 = 0, implying that

172
S5 -10°+5t=0 = 2=5++25-5 = tzi(S:I:\/ZO) .

Again, as both angles lie in the first quadrant the overall sign must be taken as positive; it
is also clear that the positive square root in the parentheses corresponds to 6 = 4 /10.

5.23 Determine the conditions under which the equation
acoshx + bsinhx =c, c>0,

has zero, one or two real solutions for x. What is the solution if a? = ¢2 + b*?

We start by recalling that cosh x = %(ex 4+ e *)andsinh x = %(e" — e), and then rewrite

the equation as a quadratic equation in e*:
acoshx +bsinhx —c =0,
(a+b)e* —2c+(a—Dble ™ =0,
(a + b)e™ —2ce” + (a —b) = 0.
Hence,

et —(a?-D?)
a+b
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For x to be real, ¢* must be real and > 0. Since ¢ > 0, this implies that a +b > 0
and ¢% + b* > 4. Provided these two conditions are satisfied, there are two roots if
2+ b%—a? <2 ie. if b* < a?, but only one root if 4+ b*—a? > 2 ie. if b > a2

If ¢? + b? = a? then the double root is given by

. C
Ca+b’
w_ & a’=b a—b
C(@4+b? (a+b? a+b’
1 a-b»b
x=—1In .
2 a+b

Express sinh* x in terms of hyperbolic cosines of multiples of x, and hence find the real solutions
of

2cosh4x —8cosh2x +5 = 0.

In order to connect sinh® x to hyperbolic functions of other multiples of x, we need to
express it in terms of powers of e and then to group the terms so as to make up those
hyperbolic functions. Starting from

sinhx = %(e" —e™),

we have from the binomial theorem that

sinh* x = % (64" —4e* 46 —4e > 4+ e_4x) .

Terms containing related exponents nx and —nx can now be grouped together and
expressed as a linear sum of cosh nx and sinh nx; here, because of the symmetry properties
of the binomial coefficients, only the cosh nx combinations appear and yield

sinh* x = %cosh4x — %cosh2x + %

Now consider the relationship between this expression and the LHS of the given equation.
They are clearly closely related; one is a multiple of the other, except in respect of the
constant term. Making compensating corrections to the constant term allows us to rewrite
the equation in terms of sinh* x as follows:
2cosh4x — 8cosh2x +(6—1) =0,
16sinh*x — 1 =0,
sinh* x = %
sinhx = :l:% (real solutions only).

We now use the explicit expression for the inverse hyperbolic sine, namely

if y = sinh ™' z, then y = In(v/1 + 22 + 2),
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to give in this case

x = ln( 1+ 5+ %) = 0.481 or —0.481.

A closed barrel has as its curved surface the surface obtained by rotating about the x-axis the part
of the curve

y =al[2 — cosh(x/a)]

lying in the range —b < x < b, where b < a cosh™! 2. Show that the total surface area, A, of the
barrel is given by

A =mal[9a — 8aexp(—b/a) + aexp(—2b/a) — 2b].
If s is the length of the curve defining the surface (measured from x = 0) then ds> =

dx? + dy? and consequently ds/dx = (1 + y'*)!/2.
For this particular surface,

X
y=a<2—cosh—>
a

It follows that

X
= cosh —.
a

The curved surface area, A, is given by
b
A = 2/ 2wyds
0
b
ds
=2 2ny —d
/0 ydx *
b
X 2 X 2 1
= 47ra/ (2 cosh — — cosh —) dx, use cosh” z = J(cosh2z + 1)
0 a a
b x 1 1 2x
= 4na/ 2cosh— — — — — cosh — | dx
0 a 2 2 a
..Xx x a .. 2x b
=4ma|2asinh— — — — — sinh —
2 4

. b . 2b
=ma | 8asinh— —2b —asinh— |.
a a
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The area, A,, of the two flat ends is given by

H\2
Ay = 2ma’® (2 — cosh —>
a

b b
=27a’® (4 — 4 cosh = + cosh? —) .
a

a

And so the total area is

A=ma [4a (eb/“ — e_b/“) —2b — % (e2b/a _ e—2b/a)

+8a — da ("7 + 707 + %Ta (/e +2+ eZb/a)i|

=ma (9a — 8ae " 4 e/ — 2b) .
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6.1 Sum the even numbers between 1000 and 2000 inclusive.

We must first express the given sum in terms of a summation for which we have an explicit
form. The result that is needed is clearly

N
1
Sy=) n= SN +1),

n=1

and we must rewrite the given summation in terms of sums of this form:

n=2000 m=1000
E n= E 2m
n(even)=1000 m=500

= 2(S1000 — Sa99)
=2(3 x 1000 x 1001 — § x 499 x 500)
= 751500.

6.3 Prove that
N

Y n+ D +2) = [N + DN + 2)(N +3).
1

This problem can be approached in two ways: (i) using results already derived for the sums
of the first N terms of the series Y _n, Y n% and >_ n? or (ii) using proof by induction.

(i) We use the results Y n = %N(N +1),> n?= éN(N +1DQRN +1)and Y n? =
INA(N + 1),

N

N
Zn(n +D(n+2) = Z(n3 + 3n% + 2n)
1

1

1 3 2
= ZNZ(N + 1) + NIV +DRN + D+ SN + 1)

1
= NV + DIN(N + 1) +2CN + 1) +4]
67
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6.7
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1 2
= ZN(N + D[N+ 5N + 6]

- ;lN(N + 1)(N +2)(N +3).

(i1) Assume that the result is true for N = M. Then, for N = M + 1

M+1
Y a4+ 1) +2) = MM + DM +2)(M +3) + (M + DM +2)(M +3)
1

= 1M + 1)(M + 2)(M + 3)[M + 4],
which is the assumed result, but with N = M + 1. Since (1)(2)(3) = i(l)(2)(3)(4), the

result is trivially true for N = 1, and it follows from the general method of proof by
induction that the result is true for all finite N.

How does the convergence of the series

o0

(n—r)!
Z n!

n=r

depend on the integer r?

For r < 1, each term of the series is greater than or equal to the corresponding term of
Z 1/n, which is known to be divergent (for a proof, see any standard textbook). Thus,
by the comparison test, the given series is also divergent.

For r > 2, each term of the series is less than or equal to the corresponding term of

By writing this latter sum as

=14+ (-3+pP+(—3+P+-—>1,

it is shown to be convergent. Thus, by the comparison test, the given series is also
convergent when r > 2.

Find the sum, Sy, of the first N terms of the following series and hence determine whether the
series are convergent, divergent or oscillatory:

00 1 o] 00 -1 n+1
@ Y In (”:lr ) ® Y2, © 2(3)7”
n=1 n=0 n=1
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(a) We express this series as the difference between two series with similar terms and find
that the terms cancel in pairs, leaving an explicit expression that contains only the last
term of the first series and the first term of the second:

Zlnn+ —Zln(n—i—l)—Zlnn—ln(N+1)—1n1

n=1 n=1

AsIn(N + 1) - oo as N — oo, the series diverges.
(b) Applying the normal formula for a geometric sum gives

. N
Z< oy = 1220

The series therefore oscillates infinitely.
(c) Denote the partial sum by Sy. Then,

N

(_1)n+1
= X_; Tn’

N N+1
1 (=1t (-1 —1)
Sy = A A
3°N Zl: 3n+1 ; 3s
_NZ“ (—1's G (=1
3

s=2

Separating off the last term of the first series on the RHS and adding Sy to both sides,
with the Sy added to the RHS having its n = 1 term written explicitly, yields

N

4 (—1)?1 (— 1)”+1 Y- 1>f
§SN=T+Z +Z

n=2 s=2

(—DVHN 1) R (=1
3N+1 - = 3s

G U R I I el Gt Y
3 3N+l 9 -

To obtain the last line we note that on the RHS the second and third terms (both summa-
tions) cancel and that the final term is a geometric series (with leading term —%). This
result can be rearranged as

3 N\ v/ "
Sy=—[1-(-= ~(-5) .,
le[ (3)}“4(3)

from which it is clear that the series converges to a sum of %
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Use the difference method to sum the series
N

2n2(n — 1)’

n=2

We try to write the nth term as the difference between two consecutive values of a partial-
fraction function of n. Since the second power of n appears in the denominator the function
will need two terms, An—2 and Bn~!. Hence, we must have

2n —1 A B [ A B :|
(

22n—12 n2 ' n | =12 n—-1

A[-2n+ 1]+ Bln(n —1)(n—1—-n)]
n2(n — 1)? '

The powers of n in the numerators can be equated consistently if we take A = —% and
B = 0. Thus:

2n—1 1 1 1
m2n—12 2| (m—-12 n2|
We can now carry out the summation, in which the second component of each pair of

terms cancels the first component of the next pair, leaving only the initial and very final
components:

XN: 2n — 1 _IXN: 1
’1:22;12(;1—1)2_2'1:2 n—12% n?
111
S 2\1 N2
=1(1—-N7.

Prove that

sin %(n + Do
1

s ia

cosf +cos(@ + &) + - - -+ cos(f + na) = cos(f + %na).

From de Moivre’s theorem, the required sum, S, is the real part of the sum of the geometric
series Y '_, e'%¢® Using the formula for the partial sum of a geometric series, and
multiplying by a factor that makes the denominator real, we have

1= i(n+1a 1— —ia
S =Re (" ¢ . ¢ -
1—e* 1 —ei@
_ cos@ —cos[(n+ o+ 6] — cos(d — «) + cos(f + na)

2 x 2sin? %oz
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2sin(0 — %a) sin(—%a) + 2sin(na + %oz 4+ 6)sin %a

4 sin? %(x

2sin o 2 cos(3na + 6) sin[ 3(n + D |

4 sin? %a

sin %(n + Do

= —=———cos(0 + %na).
sin so

In the course of this manipulation we have used the identity 1 — cos @ = 2 sin? %0 and the
formulae for cos A — cos B and sin A — sin B.

6.13 Find the real values of x for which the following series are convergent:

(a) Z (b) Y (sinx)", © > n, Y e
n=1 n=1

n= 1 n=l1

(a) Using the ratio test:

L Upy e |
lim = lim =x
n—o0o Y, n—»oop+2 x"

Thus the series is convergent for all [x| < 1. Atx = 1 the series diverges, as shown in any
standard text, whilst at x = —1 it converges by the alternating series test. Thus we have
convergence for —1 < x < 1.

(b) For all x other than x = (2m + %)n, where m is an integer, |sinx| < 1 and so
convergence is assured by the ratio test. At x = (2m + %)n the series diverges, whilst at
x =Qm — %)n it oscillates finitely.

(c) This is the Riemann zeta series with p written as —x. Thus the series converges for
all x < —1.

(d) The ratio of successive terms is e* (independent of n) and for this to be less
than unity in magnitude requires x to be negative. Thus the series is convergent when
x <0.

6.15 Determine whether the following series are absolutely convergent, convergent or oscillatory:

€9 —1) €9 —1)(2 1 1) x|
(a) 2(1157/3, (b) Z()(nin_'—)’ © Z( )|x| ’

n=1

( ])n ])nzn
& Zn2+3 +2° & Z n'/z -

n=1

(a) The sum Y n~>? is convergent (by comparison with Y n=2) and so the series
3 (=1)"n=5/? is absolutely convergent.
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(b) The magnitude of the individual terms — 2 and not to zero; thus the series cannot
converge. In fact it oscillates finitely about the value —(1 + 1n 2).
(c) The magnitude of the successive-term ratio is

|n+1 n! |x|

|x
= D! = 7 — 0 forall x.

Un+1

Un

Thus, the series is absolutely convergent for all finite x.

(d) The polynomial in the denominator has all positive signs and a non-zero constant
term; it is therefore always strictly positive. Thus, to test for absolute convergence, we
need to replace the numerator by its absolute value and consider fozo(n2 +3n+2)7h

a 1 1 1 1
Zz—: — =]———>1 as N — oo.
—n +3n+2 e n+1 n+2 N+2

Thus the given series is absolutely convergent.

(e) The magnitude of the individual terms does not tend to zero; in fact, it grows
monotonically. The effect of the alternating signs is to make the series oscillate
infinitely.

Prove that

Z In [n + (=" ]
is absolutely convergent for r = 2, but only conditionally convergent for r = 1.

In each case divide the sum into two sums, one for n even and one for n odd.
(i) For r = 2, consider first the even series:

Zln<”2’;1) - Zln(1+nl—2)

neven neven

1 1
-y <ﬁ_ﬁ+...>.

The nth logarithmic term is positive for all z but, as shown above, less than n 2. It follows
from the comparison test that the series is (absolutely) convergent.
For the odd series we consider

2m+1)? -1 4m? + 4m
nl|———————— =nN-——-—-
(2m + 1)? 4m? +4m + 1

1

By a similar argument to that above, each term is negative but greater than
—[4m(@m + 1)]7'. Again, the comparison test shows that the series is (absolutely)
convergent.
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Thus the original series, being the sum of two absolutely convergent series, is also
absolutely convergent.

(i) For r = 1 we have to consider In[(n & 1)/n], whose expansion contains a term
+n~! and other inverse powers of 7. The summations over the other powers converge and
cannot cancel the divergence arising from Y +n~!. Thus both the even and odd series
diverge; consequently, the original series cannot be absolutely convergent.

However, if we group together consecutive pairs of terms, n = 2m and n = 2m + 1,
then we see that

> |:n +(—1)"]
> | ——=
n=2 n

2m—|—1 41 2m+1—1
n
2m + 1

ii

i.e. the terms cancel in pairs and the series is conditionally convergent to zero.

6.19 Demonstrate that rearranging the order of its terms can make a conditionally convergent series
converge to a different limit by considering the series Y (—1)""'n~! =1n2 = 0.693. Rearrange
the series as

1 1 1 1 1 1 1 1 1 1
S=1t3;—3tst7-ststn—stmt -

and group each set of three successive terms. Show that the series can then be written

2m4m — 3)Em — 1)’

m=1

which is convergent (by comparison with Y n~2) and contains only positive terms. Evaluate the
first of these and hence deduce that S is not equal to In 2.

Proceeding as indicated, we have

s—1+11+1+11+1+1 1+
“\1 3 2 5 7 4 9 11 6

= (8m? —2m) + (8m? — 6m) — (16m> — 16m + 3)
B Z 2m(4m — 3)(4m — 1)

_ i 8m — 3
o 2m(dm —3)dm — 1)’

As noted, this series is convergent and contains only positive terms. The first of these
terms (m = 1) is 5/6 = 0.833. This, by itself, is greater than the known sum (0.693) of
the original series. Thus S cannot be equal to In 2.
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6.23

Series and limits

A Fabry—Pérot interferometer consists of two parallel heavily silvered glass plates; light enters
normally to the plates and undergoes repeated reflections between them, with a small transmitted
fraction emerging at each reflection. Find the intensity | B|? of the emerging wave, where

o0
B=A(l-r)) r"e",
n=0
with r and ¢ real.

This is a simple geometric series but with a complex common ratio re'?. Thus we have

o0
B = A —r) Zr”ei"‘i’
n=0
1—r

To obtain the intensity |B|> we multiply this result by its complex conjugate, recalling
that r and ¢ are real, but A may not be:

2 lAPA—r)?
Bl = (1 —reid)(1 —re=id)
|AP1 = r)?

- 1 —2rcos¢ +r2’

Starting from the Maclaurin series for cos x, show that

(cosx)’2—1+x2+2i4+~~
B 3

Deduce the first three terms in the Maclaurin series for tan x.

From the Maclaurin series for (or definition of) cos x,

x2 x4

cosx:l—a—{—m—{—-u

Using the binomial expansion of (1 + z)~2, we have

=(egrEe)
(cosx) " =({l1——+—+---

21 4!
i, 2 4 23 R 2
I TR SECTH TR TR
2 23
_ 2 4(_ = - 6
=1+x"+x ( 4!+2!2!2!>+0(3€)
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We now integrate both sides of the expansion from 0 to x, noting that (cos x)™? = sec? x

and that this integrates to tan x. Thus:

anx = sec‘udu = x — -
0 3 15

6.25 Writing the nth derivative of f(x) = sinh™! x as

P, (x)
(n) — &
[ ) = TR
where P,(x) is a polynomial (of degree n — 1), show that the P,(x) satisfy the recurrence

relation

Puni(®) = (1 + x)P)(x) — 2n — Dx Py(x).

Hence generate the coefficients necessary to express sinh~! x as a Maclaurin series up to terms

in x>,

With f(x) = sinh™! x,

df 1
dx coshf  (14x2)1/2

d
x=sinh f = ﬁzcoshf =

Thus P;(x) = 1; we will need this as a starting value for the recurrence relation.
With the definition of P,(x) given,

P,
n _ n
‘f (1 +x2)n71/2’
1
e P _G-baen,

(1 +x2)=1/2 (1 4 x2ynt1/2
_a +x3)P —(2n — )xP,
- (1 4 x2yr+1-1/2

It then follows that
Py1(x) = (1 + xH) P (x) — (2n — Dx Py(x).
With P; = 1, as shown,

P=(1+x)0—-Q2—-Dx1=—x,

Py =(1+x3)(—=1)— @4 — Dx(—x) =2x> — 1,

Py = (1 +xH)(4x) — (6 — Dx(2x? — 1) = 9x — 6x°,

Ps = (1 +x%)(9 — 18x%) — (8 — Dx(9x — 6x%) = 24x* — 72x% 4 9.
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6.29

Series and limits
The corresponding values of f™(0) = P,(0)/(1 4+ 0%)"~1/2 can then be used to express
the Maclaurin series for sinh ™! x as

oo
n0)x" 3 95
sinh_lef(O)-i-Zf()x —x—
n=1

n! 31 s

By using the logarithmic series, prove that if a and b are positive and nearly equal then

a 2(a — b)
In — >~ o
b a+b

Show that the error in this approximation is about 2(a — b)3/[3(a + b)*].

Write a + b = 2c and a — b = 2§. Then
e =Ina—Inb
b

= In(c + 8) — In(c — §)

I} 1)
=1nc+ln<1+—>—lnc—ln<1——)
c c
(3, 5 82 5
“\e 22 3¢3 c  2c¢2  3¢3
28 2(5)3
=—4+=1=2) +---
c 3 \c

_2(a—b)+%<a—b>3+.”

a+b 3\a+b

i.e. as stated in the question.

We note that other approximations are possible, and equally valid, e.g. settingb = a + €
leading to —(e/a)(1 — €/2a + €2/3a®> — ---), but the given one, expanding symmetri-
cally about ¢ = (a + b)/2, contains no quadratic terms in (a — b), only cubic and higher
terms.

Find the limit as x — 0 of [/1 + x™ — /1 — x™]/x", in which m and n are positive integers.

Using the binomial expansions of the terms in the numerator,

VIFxm—JT—xm 1+ —(1—1x"4.)
xn xﬂ
xm+...
x}’l

:xmin_’_...

Thus the limit of the function as x — 01s 0 for m > n, 1 for m = n and oo for m < n.
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6.31 Find the limits of the following functions:
xS +x2—5x—2

(a) o T A A asx — 0,x — ooand x — 2;
(b) w, as x — 0;

s/lznhx—x

s .
(c) / (M) dy, asx — 0.

x y

(a) Denote the ratio of polynomials by f(x). Then

lim F00) = i > 4+x2—5x-2 -2 1
m X) = 1m = — = ——=;
x—0 x—>02x3 —Tx24+4x +4 4 2

. R e e S e A |
xlingo flo = xlglc}o 2—Txl4dx244x3 2

lim £(x) = li 4+ x2—5x-2 0
m f(x) = lim = —.
2 x—>22x3 = TIx24+4x+4 0

This final value is indeterminate and so, using 1’Hopital’s rule, consider instead

. . 3x242x -5 11
= e i aT 0 T

(b) Using I’Hopital’s rule repeatedly,

sinx — x cosh x . cosx —coshx — xsinhx
lim —— = lim
x—0 sinhx — x x—0 coshx — 1

—sinx — sinhx — sinhx — x cosh x

x—0 sinh x
. —cosx —2coshx —coshx — x sinhx
= lim = —4.
x—0 cosh x

(c) Before taking the limit we need to find a closed form for the integral. So,

/2 cOs y — sin 72 d (sin
lim (%) dy=1lm [ = (—y) dy
x—0 X y x—0 X dy y
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Series and limits

Using a first-order Taylor expansion about x = xy, show that a better approximation than x, to the
solution of the equation

f(x) =sinx +tanx =2
is given by x = xy + 8, where

5= 2 — f(xo)
cos xo + sec? xg

(a) Use this procedure twice to find the solution of f(x) = 2 to six significant figures, given that it
is close to x = 0.9.

(b) Use the result in (a) to deduce, to the same degree of accuracy, one solution of the quartic
equation

y =4yl +4y’ +4y—4=0.

(a) We write the solution to f(x) =sinx +tanx =2 as x = xo + 6. Substituting this
form and retaining the first-order terms in § in the Taylor expansions of sin x and tan x we
obtain

sinxg 4+ 8cosxg+ -+ -+ tanxg + dsec’xg+ -+ =2

2 — sin xy — tan xg

cosxp + sec2xg
With xo = 0.9,
_2-0.783327 — 1.260158  —0.043485
LT T 0.621610 +2.587999 3.209609

making the first improved approximation x; = xo + §; = 0.886452.
Now, using x; instead of xy and repeating the process gives

= —0.013548,

2 —0.774833 — 1.225682  —5.15007 x 10-4
0.632165 +2.502295 3.13446

making the second improved approximation x, = x; + d, = 0.886287. The method used
up to here does not prove that this latest answer is accurate to six significant figures, but a
further application of the procedure shows that §3 ~ 3 x 1077,

(b) In order to make use of the result in part (a) we need to make a change of variable
that converts the geometric equation into an algebraic one. Since tan x can be expressed
in terms of sin x, if we set y = sinx in the equation sin x + tanx = 2, it will become an
algebraic equation:

= —1.6430 x 1074,

=

sin x

sinx + tanx = sinx + =2,
Cos x
= y+ Y =2,
1—y2
32




79

6.35

Series and limits

=1 —y)d—4y+y%)
= -yt +4y’ —3y? -4y +4,
O:y4—4y3—|—4y2+4y—4.

This is the equation that is to be solved. Thus, since x = 0.886287 is an approx-
imation to the solution of sinx +tanx = 2, y = sinx = 0.774730 is an approxima-
tion to one of the solutions of y* —4y3 4+ 4y2 44y —4 =0 to the same degree of
accuracy.

We note that an equally plausible change of variable is to set y = tanx, with sinx
expressed as tan x/ sec x, i.e. as y/+/1 + y2. With this substitution the resulting algebraic
equation is the quartic y* — 4y3 4+ 4y? — 4y 4+ 4 = 0 (very similar to, but not exactly the
same as, the given quartic equation). The reader may wish to verify this. By a parallel
argument to that above, y = tan 0.886287 = 1.225270 is an approximate solution of this
second quartic equation.

In quantum theory, a system of oscillators, each of fundamental frequency v and interacting at
temperature T, has an average energy E given by
Yool gnhve™
Yoo
where x = hv/kT, h and k being the Planck and Boltzmann constants, respectively. Prove that

both series converge, evaluate their sums, and show that at high temperatures E ~ kT, whilst at
low temperatures E ~ hv exp(—hv/kT).

E:

In the expression

e8] —nx
Y o nhve

dope ™

the ratio of successive terms in the series in the numerator is given by

E =

(n + l)hve_("“‘l)x

nhye"x

ant1 n+1
e

n

—X —X

— e as n — 0o,

Ay

where x = hv/kT. Since x > 0, e < 1, and the series is convergent by the ratio
test.

The series in the denominator is a geometric series with common ratio r = ¢~*. This
is <1 and so the series converges with sum

S)=l4+e 4@+ de ™= —

Il —e*
Now consider

dS(x)

dx

eix+2€72x+...+neinx+...
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Series and limits

The series on the RHS, when multiplied by v, gives the numerator in the expression for
E; the numerator therefore has the value

_dSx) d 1 e
dx  dx\l—e>*) (1—e)?

Hence,

At high temperatures, x < 1 and

h ~ kT
(I+34+-)—1 ‘

Atlow temperatures, x >> 1 and e¢* > 1. Thus the —1 in the denominator can be neglected
and E ~ hvexp(—hv/kT).

E =

One of the factors contributing to the high relative permittivity of water to static electric fields is the
permanent electric dipole moment, p, of the water molecule. In an external field E the dipoles tend
to line up with the field, but they do not do so completely because of thermal agitation corresponding
to the temperature, 7', of the water. A classical (non-quantum) calculation using the Boltzmann
distribution shows that the average polarisability per molecule, ¢, is given by

p =il
= —(cothx — s
o E( xX—x)

where x = pE /(kT) and k is the Boltzmann constant.

At ordinary temperatures, even with high field strengths (10* V m~! or more), x <« 1. By making
suitable series expansions of the hyperbolic functions involved, show that o = p?/(3kT) to an
accuracy of about one part in 15x 2.

As x < 1, we have to deal with a function that is the difference between two terms that
individually tend to infinity as x — 0. We will need to expand each in a series and consider
the leading non-cancelling terms. The coth function will have to be expressed in terms of
the series for the sinh and cosh functions, as follows:

14 1 .
oa=—=\|cothx ——), with x=
E X

__p (coshx 1
~ E \sinhx «x

I+5+5 4+ 1

kT’
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Plore (Lo Ly ety ] L),
e X RN — X _— _— — “ee
Ex 20 3 51T @B 2131 4l

Thus the polarisability ~ p x/3E = p?/3kT, with the correction term being a factor of
about x?/15 smaller.



7 Partial differentiation

7.1 Using the appropriate properties of ordinary derivatives, perform the following.

(a) Find all the first partial derivatives of the following functions f(x, y):
D%y, (x> 4+ 44, GiD)sin@/y), ) tan~! (y/x),
W) r(x, y,2) = (@ +y* + D)2

(b) For (i), (ii) and (v), find 82 f/dx2, 8 f/dy>, and 3% f/dxdy.

(c) For (iv) verify that 3% f/dxdy = 3% f/dydx.

These are all straightforward applications of the definitions of partial derivatives.
of _ a(x*y)

9 3(x?
@ & L= ony, L3N
ox ox dy dy

... of X2+ y2+4) of X2 +y2+4)
(i1) =~ =2, —=—"""=

ax ax ay ay

2y.

L of 0 . (x x\ 1
(iil)) — = —sin|{ — ) =cos| — ) —;
dx  0x y Y,y
of o . (x) (x) —x
——=_—sin{=)=cos|~)—.
dy  dy y y/)y
a d 1 -
il -9 [tan_l (X)] - ___r .
dx  dx x 142 x2 x2+y?
af D /Y 11 x
S (-
dy  dy x 1+ 2 x  x2+4)?
aIr  ax*+yr+ )2 1% 2x x
V) —= = ==,
dx dx 2+ y2+2)12
d d
similarly for ar and —r.
ay 0z

9°(x%y)  9(2xy) 2(:%y) A

b) G = =2vy; 0;
® O dx? 0x Y dy2 dy
9*(x*y)  (x?)
= = 2x.
dxdy ax

82



83

7.3

Partial differentiation

POy d) 00 ARy ) a2y

.o ; 2;
(i) dx2 0x ay? ay
P24y +4) 02y 0
dxdy oax
PP+ +AD2 8 xy 1 x
) 5 =—(3)=--5+
0x ax \r ro reox
o xx y2 422 _
Tr o or2r 3

2

similarly for —;
y 0y?

82(x2—|—y2+22)1/2= 9 <y>:_yx xy
dxdy 0x ’

f 3 =y \_ PHy)-y2y P -x
dydx — ay \x2+y2) (24 y)r T (242

and

2 f B x Py —x2x yr—x?
axdy  ox \x2+y2) 24y (24 )Y

thus verifying the general result for this particular case.

Show that the differential
df =x>dy — (y* +xy)dx

is not exact, but that dg = (xy*)~'df is exact.

Ifdf = Adx + B dy then a necessary and sufficient condition for df to be exact is

d0A(x,y) _ 9B(x,y)

dy ox
Here A = —(y? + xy) and B = x2, and so we calculate
d(x? (—y? —
(x)=2x and M:—Zy—x.
ax ay

These are not equal and so df is not an exact differential.
However, for dg, A = —(y*> + xy)/(xy?) and B = x?/(xy?). Taking the appropriate
partial derivatives gives

d [ x? 1 d [(—y*—xy 1
dx \xy y ay Xy y
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These are equal, implying that dg is an exact differential and that the original inexact
differential has 1/xy? as its integrating factor.

7.5 The equation 3y = z> + 3xz defines z implicitly as a function of x and y. Evaluate all three second
partial derivatives of z with respect to x and/or y. Verify that z is a solution of

By successive partial differentiations of
3y = 2+ 3xz (%)

and its derivatives with respect to (wrt) x and y, we obtain the following.

d d
Of (%) wrt x 0:3z2—z+3z+3x—z,
0x 0x
. 0z z
= @ —=- .
@ dx X+ 22
d d
Of () wrt y 323,225 43, %
dy dy
.. 9z 1
= — = .
(i) dy  x+ 72

For the second derivatives:

2z o+ —z(1+225)
ax? (x +2%)?

differentiating (i) wrt x

(2 —x0)E 4z
(x + z2)?
(22 —x)(=2) + z(x + %)

= 1) , using (i),

_ 2xz )
C(x+ 22

52 (x+2)E - 72
differentiating (i) wrt y = Gi
yox X T2z
@ =05

- (x + z2)?

2 —x

= m, using (ii);
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Partial differentiation

differentiating (ii) wrt 927 -1 5 9z
1rrerentiatin 11) W. - = -
EUpwEY TR TR
-2z ing (il
=, usin 11).
(x + z%)} ¢
0%z 3%z —2zx 2zx

‘We now have that X

)

P e s

i.e. z is a solution of the given partial differential equation.

The function G(t) is defined by
G(t) = F(x,y) = x* + y* + 3xy,

where x(f) = at? and y(r) = 2at. Use the chain rule to find the values of (x, y) at which G(z) has
stationary values as a function of 7. Do any of them correspond to the stationary points of F(x, y)
as a function of x and y?

Using the chain rule,

4G _9Fdx | Fdy
dt dx dt dy dt
= (2x +3y)2at + 2y + 3x)2a
= 2at(2at* + 6at) + 2a(4at + 3at?*)
= 2a’t(2t* + 9t + 4)
= 2a’t2t + 1)(t + 4).

Thus dG/dt has zeros att =0, t = —% and t = —4; the corresponding values of (x, y)
are (0, 0), (;a, —a) and (16a, —8a).
Considered as a function of x and y, F(x, y) has stationary points when

oF
— =2x+4+3y =0,
0x

oF
— =3x+4+2y=0.
dy

The only solution to this pair of equations is (x, y) = (0, 0), which corresponds to (only)
one of the points found previously. This stationary point is a saddle point at the origin and
is the only stationary point of F(x, y).

The stationary points of G(¢) as a function of ¢ are a maximum of 5a°/16 at (}‘a, —a),
a minimum of —64a? at (16a, —8a), and a point of inflection at the origin. The first two
are not stationary points of F(x, y) for general values of x and y. They only appear to
be so because the parameterisation, which restricts the search to the (one-dimensional)
line defined by the parabola y? = 4ax, does not take into account the values of F(x, y) at
points close to, but not on, the line.
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7.11

Partial differentiation

The function f(x, y) satisfies the differential equation

af a
— — =0.
yax +x8y

By changing to new variables u = x2 —y? and v = 2xy, show that f is, in fact, a function of

x? — y? only.

In order to use the equations

of  ~— Of Ou
ax]' - 1 au,- ax]'

1

that govern a change of variables, we need the partial derivatives

du ou av v
—=2x, —=-2y, — =2y, — =2x.
ax ay ax ay
Then, with f(x, y) written as g(u, v),
af dg dg
— =2x— +2y—,
ox o T %
a d d
U _ 5,08 4508,
ay ou av
Thus,
a a d d
vy — 2028 a2 4.
ax dy ou av
But, from the initial equation, the LHS is equal to zero and the equation reduces to
g -0 _ . _ 2 2 1
P = g =g, ie. f(x,y)=g(" —y°) only.

Find and evaluate the maxima, minima and saddle points of the function

fxe, ) =xy(x* +y* = 1).

The required derivatives are given by

of i

=3x’y +y* —y, — = x4+ 3y%x —x,
x dy

82f 32]1‘ 82f

—_ = 6 s = 3 2 3 2 — 1, —_— = 6 .

0x2 Y 9xdy Xy dy? Y

Any stationary points must satisfy both of the equations

0
—fzy(3x2+y2—1)=0,
ax
0
—f :x(x2+3y2— 1)=0.
dy

Ifx=0theny=0or=+1.If y=0thenx =0or +£lI.
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7.13

Partial differentiation

Otherwise, adding and subtracting the factors in parentheses gives

4(x* 4y =2,
2(x* —y»H) =0.

These have the solutions x = ﬂ:%, y = i%.

Thus the nine stationary points are (0, 0), (0, £1), (£1, 0), i(%, %) and i(%, —%). The
corresponding values for f(x, y) are O for the first five, —% for the next two and % for the
final two.

For the first five cases, 8% f/0%x = 8> /3%y = 0, whilst 8% f/9x3dy = —1 or 2. Since
(—=1)> > 0 x 0 and 2> > 0 x 0, these points are all saddle points.

At £, 1), 02 f/0%x = 0% f/0%y = 3, whilst 9% f/dxdy = 1. Since (3)* < 2 x 3,
these two points are either maxima or minima (i.e. not saddle points) and the positive
signs for 3% f/3%x and 8 /3%y indicate that they are, in fact, minima.

At (3, —1), 02 f/0%x = 8% f/0%y = —3, whilst 8% f/dx0y = J. Since (3)* < —3 x
—%, these two points are also either maxima or minima; the common negative sign for
82 f/8%x and 9° f/d°y indicates that they are maxima.

Locate the stationary points of the function
flxy) = (7 = 2y%) expl—(x* + y*)/a’],

where a is a non-zero constant.
Sketch the function along the x- and y-axes and hence identify the nature and values of the
stationary points.

To find the stationary points, we set each of the two first partial derivatives,

9 2 2 2
_f = |:2x — a—)zc(x2 — 2y2):| exp (_x :;y ),

ox
9 2 2 2
o _ —4y — 2% =2y |exp (- Z Ll ,
dy a? a?
equal to zero:
a
—f:O = x=0orx?>—-2y’=d%
ax
a
a—f=0 = y=0orx>—2y?=—-24%
y

Since a # 0, possible solutions for (x, y) are (0, 0), (0, +a) and (%a, 0). The corre-
sponding values are f(0,0) =0, f(0, +£a) = —2a’e~' and f(&a,0) = a’e~'. These
results, taken together with the observation that | f(x, y)| — 0 as either or both of |x| and
|y| — oo, show that f(x, y) has maxima at (a, 0), minima at (0, £a) and a saddle point
at the origin.

Sketches of f(x,0) and f(0, y), whilst hardly necessary, illustrate rather than confirm
these conclusions.
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7.15

7.17

Partial differentiation

Find the stationary values of
Fx,y) = 4x% 4+ 4y% 4+ x* — 6x2y% + y*
and classify them as maxima, minima or saddle points. Make a rough sketch of the contours of f

in the quarter plane x, y > 0.

The required derivatives are as follows:

0 0
U Cgeracd—1202, L ogy 12y 44y,
ax dy
3 f 3 f 3 f
—5 =8+ 12x7 — 12)?, = —24xy, = —> =8—12x*+ 12y°
oy ot Y axdy Y 3y2 ro
Any stationary points must satisfy both of the equations
0
o _ 4x(2 4 x* =3y} =0,
ax
a
o _ 4y2 —3x2 +y?) =0.
dy

If x =0 then 4y(2 + y?) = 0, implying that y = 0 also, since 2 + y> = 0 has no real
solutions. Conversely, y = 0 implies x = 0. Further solutions exist if both expressions in
parentheses equal zero; this requires x> = y> = 1.

Thus the stationary points are (0, 0), (1, 1), (—1, 1), (1, —1) and (—1, —1), with corre-
sponding values 0, 4, 4, 4 and 4.

At(0,0),0%f/3%*x = 3% f/3%y = 8, whilst 3% f/dxdy = 0. Since 0> < 8 x 8, this point
is a minimum.

In the other four cases, 3% f/0%x = 3% f/d%y = 8, whilst 3% f/dxdy = +24. Since
(24)* > 8 x 8, these four points are all saddle points.

It will probably be helpful when sketching the contours (Figure 7.1) to determine the
behaviour of f(x, y) along the line x = y and to note the symmetry about it. In particular,
note that f(x, y) = 0 at both the origin and the point (,/2, 4/2).

A rectangular parallelepiped has all eight vertices on the ellipsoid
x> 43y +3z2 = 1.

Using the symmetry of the parallelepiped about each of the planes x = 0, y = 0, z = 0, write down
the surface area of the parallelepiped in terms of the coordinates of the vertex that lies in the octant
X, y,z > 0. Hence find the maximum value of the surface area of such a parallelepiped.

Let S be the surface area and (x, y, z) the coordinates of one of the corners of the
parallelepiped with x, y and z all positive. Then we need to maximise S = 8(xy + yz + zx)
subject to x, y and z satisfying x> + 3y? 4+ 3z2 = 1.

Consider

fx,y,2) = 8(xy + yz + zx) + A(x? 4+ 3y> 4+ 322),
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Figure 7.1 The contours found in Problem 7.15.

where A is a Lagrange undetermined multiplier. Then, setting each of the first partial
derivatives separately to zero, we have the simultaneous equations

0

0= —f = 8y 4+ 8z + 2Ax,
ox
0

0=—f = 8x + 8z + 61y,
dy
0

Oz—f = 8x 4+ 8y + 6Az.
0z

From symmetry, y = z, leading to
0 =16y 4 2xx,

0 = 8x + 8y + 61y.

Thus, rejecting the trivial solution x = 0, y = 0, we conclude that A = —8y/x, leading
to x> 4+ xy — 6y* = (x — 2y)(x + 3y) = 0. The only solution to this quadratic equation
with x, y and z all positive is x = 2y = 2z. Substituting this into the equation of the
ellipse gives

2y +3y*+3y* =1 = y =

The value of S is then given by

§=238 2+1+2 =4
~\10 10 10)
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A barn is to be constructed with a uniform cross-sectional area A throughout its length. The cross-
section is to be a rectangle of wall height 4 (fixed) and width w, surmounted by an isosceles
triangular roof that makes an angle 6 with the horizontal. The cost of construction is « per unit
height of wall and § per unit (slope) length of roof. Show that, irrespective of the values of « and
B, to minimise costs w should be chosen to satisfy the equation

w* = 16A(A — wh),

and 6 made such that 2tan260 = w/h.

The cost always includes 2ah for the vertical walls, which can therefore be ignored in
the minimisation procedure. The rest of the calculation will be solely concerned with
minimising the roof area, and the optimum choices for w and 6 will be independent of 3,
the actual cost per unit length of the roof.

The cost of the roof is 28 x %w sec O, but w and 0 are constrained by the requirement
that

A =wh+ ! wt 0
-_ p— JE— n .
w 2w > a
So we consider G(w, 0), where
G(w, 0) = BwsecHd — A(wh + %wz tan 6),

and the implications of equating its partial derivatives to zero. The first derivative to be
set to zero is

G P

— = BwsecHtanfd — —w sec? 6,
a0 4
: 1
= 0=8sint — ;Aw,
4B sin6
L

w

A second equation is provided by differentiation with respect to w and yields

0G |
F Bsectd —Ah — sAwtan6.
w

Setting 0G /0w = 0, multiplying through by cos 6 and substituting for A, we obtain

. 5 48 sin6 hcos 6
B—2Bsin" = ———,
w
w cos260 = 2hsin 20,

tan26 = —.
2

This is the second result quoted.
The overall area constraint can be written
4(A — wh)

tan6 =
w2
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From these two results and the double-angle formula tan2¢ = 2tan¢ /(1 — tan’ ¢), it
follows that

w = tan 20
2h
8(A — wh)
_ w?
h 16(A — wh)?’
| [
w4

16wh(A — wh) = w* — 16(A — wh)?,
w* = 16A(A — wh).

This is the first quoted result, and we note that, as expected, both optimum values are
independent of f3.

7.21 Find the area of the region covered by points on the lines

g
b

where the sum of any line’s intercepts on the coordinate axes is fixed and equal to c.

X
=+
a

The equation of a typical line with intercept a on the x-axis is

Y

c—a

—1=0.

G y.a)==+
a

To find the envelope of the lines we set df/da = 0. This gives

f X,y _
da a’?  (c—a)
Hence,
(c —a)yWx =ayy,
cv/x
a= m

Substituting this value into f(x, y, a) = 0 gives the equation of the envelope as

x(ﬁ+ﬁ)+ y

=1,
c/x c—\/;fﬁ
VXWX + )+ SYVx+ ) =,
Vx+Jy =+/e

This is a curve (not a straight line) whose end-points are (c, 0) on the x-axis and (0, ¢) on
the y-axis. All points on lines with the given property lie below this envelope curve (except
for one point on each line, which lies on the curve). Consequently, the area covered by the
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points is that bounded by the envelope and the two axes. It has the value

[ yax= [ we-varas
0 0
= fc(c—Zﬁﬁ+x)dx
0

2 4

=c" - ccg/z—f—lcz—écz.

7.23 A water feature contains a spray head at water level at the centre of a round basin. The head is in
the form of a small hemisphere perforated by many evenly distributed small holes, through which
water spurts out at the same speed, vy, in all directions.

(a) What is the shape of the ‘water bell’ so formed?
(b) What must be the minimum diameter of the bowl if no water is to be lost?

The system has cylindrical symmetry and so we work with cylindrical polar coordinates
p and z.

For a jet of water emerging from the spray head at an angle 6 to the vertical, the
equations of motion are

Z=1vgcosOt — %gtz,
p = 1vosinbt.
Eliminating the time, ¢, we have

puvgcosd 1 0>

T wsing Egvg sin26’
gp>
= 0=2z—pcoth + >=cosec’0;
2v0
i.e. with cot @ written as «, the trajectory of this jet is given by

Fon )=z —pat o+ at) =0

20 2
To find the envelope of all these trajectories as 6 (and hence «) is varied, we set df/d«
equal to zero:

of 20gp?
0= _0-p4 ,
da p 2v§

2

- a=2

8P

Hence, the equation of the envelope, and thus of the water bell, is

4
8P Yo
z —z——+— 1+ =0,
8(p,2) 2v0< g2p2>

v 8P’

2g 2v§'
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(a) This is the equation of a parabola whose apex is at z = v3/2g, p = 0. It follows that
the water bell has the shape of an inverted paraboloid of revolution.

(b) When z = 0, p has the value v% /g, and hence the minimum value needed for the
diameter of the bowl is given by 2p = 2v8 /8.

By considering the differential
dG =d(U + PV — ST),

where G is the Gibbs free energy, P the pressure, V the volume, S the entropy and T the temperature
of a system, and given further that U, the internal energy, satisfies

dU =TdS — PdV,
derive a Maxwell relation connecting (dV /9T )p and (3S/0P)r.

Given that dU = TdS — PdV, we have that
dG =dU + PV —ST)
=dU+ PdV +VdP —SdT —TdS
=VdP — SdT.

G G
— ) =V and — ] =-S.
aP ), aT ),

v\ _ 3G _ 9*G [0S
T ), dTIP  dPIT  \dP),’

This is the required Maxwell thermodynamic relation.

Hence,

It follows that

As implied in Problem 7.25 on the thermodynamics of a simple gas, the quantity dS = T~!(dU +
PdYV) is an exact differential. Use this to prove that

U 8P)
—) =1(—) -P.
v ), aT ),

In the van der Waals model of a gas, P obeys the equation
RT a
=V_p Vo
where R, a and b are constants. Further, in the limit V — oo, the form of U becomes U = ¢T,
where c is another constant. Find the complete expression for U(V, T).

Writing the total differentials in dS = T~!(dU + PdV) in terms of partial derivatives
with respect to V and T gives

35S 35S U U
T(=) av+T (=) dT =(=—) av+(=) 4T+ Pav,
v ), aT ), ), aT ),
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from which it follows that

(BS) <8U) <8S) (8U>
T(—=) =(=) +P ) and T(—) =(=—=) .
av ), \av), or ), — \oT ),

Differentiating the first of these with respect to 7" and the second with respect to V, and
then combining the two equations so obtained, gives

3s RERY 92U 9P
— ) +T = +{—= .
v ), aTovV ~— 9TV aT ),
9%S 92U
avaT  avaT’

. N aopP
Taken together, these imply that — | == .
ov ), oT /
The equation (x) can now be written in the required form:

U 9P
—) =1(=) -P.
v ), aT ),

For the van der Waals model gas,

_ RT a
T V-—b V¥

and we can substitute for P in the previous result to give

(E)U) < R ) (RT a) a
— =T — _— = —,
v ), V—b V—b V2] w2

which integrates to

UV.T) = —% + f(T).

Since U — ¢T as V — oo for all T, the unknown function, f(7"), must be simply
f(T) = cT. Thus, the full expression for U(V, T) is

a
Uuv, T)=cT — —.
( ) v
We note that, in the limit V — oo, van der Waals’ equation becomes PV = RT and thus

recognise ¢ as the specific heat at constant volume of a perfect gas.

By finding d1/dy, evaluate the integral

00 L,—XY o
I(y) = f g RN
0 X

00 -
sin x T

= dx = —.
0 X 2

Hence show that
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Since the integral is over positive values of x, its convergence requires that y > 0. We first
express the sin x factor as a complex exponential:

® eV gsinx
= “ax
0

X
[e%e) efxy+ix
= Im dx.
0 X

And now differentiate under the integral sign:

dl oo —xy+ix
a _im / e
dy 0 X

— e Xytix o0
—y+i ]

< : >
=Im -
—y+i

1
1+ y2

This differential equation expresses how the integral varies as a function of y. But, as we
can see immediately that for y = oo the integral must be zero, we can find its value for

non-infinite y by integrating the differential equation:

yo—1 T
I(y)—I(oo):/ ——dy=—tan'y+tan'oo== —tan"'y.
o 1+ 2 2

In the limit y — 0 this becomes

* sin x b4
J:/ dx=10)=—=—-0=
0 X 2

|

7.31 The function f(x) is differentiable and f(0) = 0. A second function g(y) is defined by

o) Y f(x)dx
s=[ ———.
0 VY —X
Prove that
dg _/y df dx
dy Jo dxJy—x
For the case f(x) = x", prove that
dn
§ — 2.

dy
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Integrating the definition of g(y) by parts:

() = Y f(x)dx
g8\ = S S =%
v d
:[—Zf(x)«/y—x]g%—/o 2%«/y—xdx
=2 [ L=
0 dx

where we have used f(0) = 0 in setting the definite integral to zero.
Now, differentiating g(y) with respect to both its upper limit and its integrand, we

obtain
d d Y1d 1 Yd 1
_gzz_ferzf Ldf zf af 1
dy dx 0o 2dx Jy—x 0o dx Jy—x
This result, showing that the construction of the derivative of g from the derivative of
f is the same as that of g from f, applies to any function that satisfies f(0) = 0 and so
applies to x" and all of its derivatives. It follows that

d”g_/y arf 1
dy"  Jo dx" Jy—x

X

If

lxot_l
I(oz):/ dx, o> —1,
o Inx

what is the value of 7(0)? Show that

—x*=x%Inx
da
and deduce that
d 1
— () = ——.
da (@) o+ 1

Hence prove that /(o) = In(1 + ).

Since the integrand is singular at x = 1, we need to define 7(0) as a limit:

Y01 y
1(0) = lim dx =1lim | O0dx =1m0=0,
y—=>1Jo nx y—=>1Jo y—1

ie. 1(0) =0.
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With z = x¢, we have

1dz
Inz=alnx = -—-—=Inx
zda
dz
= — =zln = —x*=x%Inx.
da L dax o
The derivative of I(«) is then
dl |
— = —x%Inxdx
da o Inx
xa+l 1
B |:0‘+ 1]0
_ 1
a1

Finally, integration gives

o dﬂ
Ia)—100)= | ——
(@) = 10) /oﬂ+1’

I(a) — 0 = In(1 + o).

To obtain this final line we have used our first result that /(0) = 0.

7.35 The function G(t, &) is defined for 0 < ¢ < 7 by

—costsiné for& <t,
—sintcosé for& > t.

G(t,é)Z{

Show that the function x(¢) defined by
x(t) = /0 G, 6)f (&) de

satisfies the equation
dx

W—i_x:f(t%

where f(¢) can be any arbitrary (continuous) function. Show further that x(0) = [dx/dt],—r = 0,
again for any f(¢), but that the value of x(;r) does depend upon the form of f(z).

[The function G (¢, &) is an example of a Green’s function, an important concept in the solution of
differential equations.]

The explicit integral expression for x () is

() = /0 G, &) (&) de

= —/tcost siné f(§)dé& —/” sint cos&é f(&)déE.
0 t
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We now form its first two derivatives using Leibnitz’s rule:

dx = —cost[sintf(l‘)]—l-sint/ sin f(&)dg
dt 0
+sint[cost f(t)] —cost/ﬂ cos& f(&§)dé&
=sint/ sin§ f(§)dé& —cost/ﬂcoséf(é)dé.
0 '
d’x " o
el =cost/0 sin€ f(€)d& + sint[sint f(t)]

—i—sint/7r cos&é f(§)dE + cost[cost f(1)]

= —x(t) + f(¢)(sin® ¢ + cos®1).
This shows that
d’x
TaTr= f@)
for any continuous function f(x).

When ¢ = 0 the first integral in the expression for x(¢) has zero range and the second is

multiplied by sin 0; consequently x(0) = 0.

When t = 7 the second integral in the expression for dx /dt has zero range and the first

is multiplied by sin 77 ; consequently [dx/dt],—, = O.

However, when ¢t = 7, although the second integral in the expression for x(¢) is multi-
plied by sin 7 and contributes nothing, the first integral is not zero in general and its value

will depend upon the form of f(¢).
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8.3
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Identify the curved wedge bounded by the surfaces y> = 4ax, x +z = a and z = 0, and hence
calculate its volume V.

As will readily be seen from a rough sketch, the wedge consists of that part of a parabolic
cylinder, parallel to the z-axis, that is cut off by two planes, one parallel to the y-axis and
the other the coordinate plane z = 0.

For the first stage of the multiple integration, the volume can be divided equally easily
into ‘vertical columns’ or into horizontal strips parallel to the y-axis. Thus there are two
equivalent and equally obvious ways of proceeding.

Either
a Vaax a—x
14 =/ dx/ dy/ dz
0 —ax 0
=/ 2V 4ax(a — x)dx
0
or

a a—z JVaax

0 0 —V4ax

- / dz f “2v/Aax dx
0 0

= 4ﬁ/ 2a—2)**dz

8. /a a
.

As is to be expected, the calculated volume is the same, irrespective of the order in which
the integrations are carried out.

Find the volume integral of x2y over the tetrahedral volume bounded by the planes x =0, y = 0,
z=0andx+y+z=1.
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The bounding surfaces of the integration volume are symmetric in x, y and z and,
on these grounds, there is nothing to choose between the various possible orders of
integration.

However, the integrand does not contain z and so there is some advantage in car-
rying out the z-integration first. Its value can simply be set equal to the length of
the z-interval and the dimension of the integral will have been reduced by one ‘at a

stroke’.
1 1—x l—x—y
I=/ dx/ dy/ x*ydz
0 0 0
1—x
=/ dx/ x2y(1 —x — y)dy
0 0

1
1 _ 2 _ 3
Z/ |:x2(1—x)(1 L N Ct) } dx
A 2 3

1 1
=—/ x2(1—3x+3x2—x3)dx
6 Jo

_113+31
T 6\3 4 5 6

120-45+36-10 1
60 "~ 360

@)

8.5 Calculate the volume of an ellipsoid as follows:

(a) Prove that the area of the ellipse

is wab.
(b) Use this result to obtain an expression for the volume of a slice of thickness dz of the ellipsoid

X2 y2 ZZ
ERRAe

Hence show that the volume of the ellipsoid is 4wabc/3.
(a) Dividing the ellipse into thin strips parallel to the y-axis, we may write its area as
a a X 2
area=2/ ydx = 2/ b1 - (—) dx.
—a —a a
Set x = acos¢ with dx = —asin¢ d¢. Then

0 T
area = 2b / sin ¢(—a sin @) d¢p = 2ab / sin? p dp = Zab% — rab.
T 0
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(b) Consider slices of the ellipsoid, of thickness dz, taken perpendicular to the z-axis.
Each is an ellipse whose bounding curve is given by the equation

x2 y2 Z2

+5=1--

a2 b c?

and is thus a scaled-down version of the ellipse considered in part (a) with semi-axes a[l —
(z/c)*1"? and b[1 — (z/c)*]"/?. Its area is therefore wa[l — (z/c)*1'/*b[1 — (z/c)*]"/? and
its volume d'V is this multiplied by dz. Thus, the total volume V of the ellipsoid is given

by
c 2 3¢
Z 1z 4mabce
/_‘Cﬂ(lb(l—c—2> dZ:ﬂab[Z—gg}_C: 3 .

8.7 In quantum mechanics the electron in a hydrogen atom in some particular state is described by a
wavefunction W, which is such that |W|? d'V is the probability of finding the electron in the infinites-
imal volume dV . In spherical polar coordinates ¥ = W(r, 8, ¢) and dV = r?sin6 dr d6 d¢. Two

such states are described by
1\Y2 /1\32
=) (@)
4 ap

. 3 1/2 - ” 1 3/2 re~"/2a
= — |\ — Sino e P —
2 8 2ay aoﬁ

(a) Show that each W; is normalised, i.e. the integral over all space f |W|?dV is equal to unity —
physically, this means that the electron must be somewhere.
(b) The (so-called) dipole matrix element between the states 1 and 2 is given by the integral

Dx =/lllfqr sinf cos ¢ W, dV,

where ¢ is the charge on the electron. Prove that p, has the value —2"gag/3°.

(a) We need to show that the volume integral of |¥; |? is equal to unity, and begin by noting
that, since ¢ is not explicitly mentioned, or appears only in the form ¢?, the ¢ integration
of |W|? yields a factor of 27 in each case. For W; we have

/l\IJ||2dV=/|\D]|2rzsin9d9d¢dr

1 4 © T
— 2 rle 0 qr | sin® do
0 0

T ar 4}

2 o0
=— 2r2e /% gy
ao 0

4
A Rl
a2 2 2

0

The last line has been obtained using repeated integration by parts.
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For W, the corresponding calculation is

f|%|2dv=/|w2|2r2sin9d9d¢dr

2 o0 T
= / rherla gy / sin® 6 do
64m a3 Jo 0

1 [ "
_ . f ) dr/ (1 - cos> 0)sin6 db
32ay Jo 0

1 s 2
= Mag (2-=) =1
324a) 3

Again, the r-integral was calculated using integration by parts. In summary, both functions
are correctly normalised.

(b) The dipole matrix element has important physical properties, but for the purposes
of this problem it is simply an integral to be evaluated according to a formula, as follows:

Dx =/\If;qu sinf cos ¢ W, r*sin® dO do dr

— s 21 0
= ‘14/ sin39d9/ COS¢(COS¢+isin¢)d¢/ phe3r/2a0 g,
87'[6!0 0 0 0
5
q 2 . 2(10
=———7|2-3 04! —
8na5‘< 3) 40 ( 3 )
27
= —¥qaol

8.9 A certain torus has a circular vertical cross-section of radius a centred on a horizontal circle of
radius ¢ (> a).

(a) Find the volume V and surface area A of the torus, and show that they can be written as
AP 202 .2
V:T(ro_ri)(ro_ri)v A:ﬂ(ro_ri)$

where r, and r; are, respectively, the outer and inner radii of the torus.
(b) Show that a vertical circular cylinder of radius c, coaxial with the torus, divides A in the ratio

wc+2a : we—2a.

(a) The inner and outer radii of the torus are r; = ¢ — a and r, = ¢ + a, from which it
follows that r> — r? = 4ac and that r, — r; = 2a.

The torus is generated by sweeping the centre of a circle of radius a, area wa? and
circumference 2w a around a circle of radius c. Therefore, by Pappus’s first theorem, the
volume of the torus is given by

2
T
V =nmad® x 2mwe = 2n%a’c = T(rg — r))(ro — 1),
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whilst, by his second theorem, its surface area is
A =2ma x 2wc = 4n’ac = nz(rg — riz).

(b) The vertical cylinder divides the perimeter of a cross-section of the torus into
two equal parts. The distance from the cylinder of the centroid of either half is
given by

_ fxds fﬁzacosgb adp  2q
X = = = —.
J ds ffﬁzad‘ﬁ T

It therefore follows from Pappus’s second theorem that

2a 2a
Ac=max2n|c+— ) andAj=ma x2n (c— — |,
b4 b4

leading to the stated result.

In some applications in mechanics the moment of inertia of a body about a single point (as opposed
to about an axis) is needed. The moment of inertia, /, about the origin of a uniform solid body of
density p is given by the volume integral

1:/(x2+y2+z2)pd\/.
14

Show that the moment of inertia of a right circular cylinder of radius a, length 2b and mass M

about its centre is given by
e aZ N b2
2 3)

Since the cylinder is easily described in cylindrical polar coordinates (p, ¢, z), we convert
the calculation to one using those coordinates and denote the density by py to avoid
confusion:

1= f(x2 +y2 4+ 2D)podV
\%4

— o / (0 + Dpdp do dz
14

2 a b
:pO/ d¢>/ pd,o/ (p* +2%)dz
0 0 —b
a 5 2b3
=2mpo | p|2bp +T dp
0

5 2ba“_i_2b3a2
=2 ).
P\ T35
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Now M = ma® x 2b x py, and so the moment of inertia about the origin can be expressed
rom(LE
B 2 3)

In spherical polar coordinates r, 6, ¢ the element of volume for a body that is symmetrical about
the polar axis is dV = 2nr?sin dr df, whilst its element of surface area is 27r sin 8[(dr)* +
r2(do)*1'/2. A particular surface is defined by r = 2a cos 6, where a is a constantand 0 < 6 < /2.
Find its total surface area and the volume it encloses, and hence identify the surface.

as

With the surface of the body defined by r = 2a cos @, for calculating its total volume the
radial integration variable r’ lies in the range 0 < r’ < 2a cos 6. Hence

/2 2a cos
V= / 277 sin @ do / P dr'
0 0

/2 2 0 3
= 271/ sin@% do
0

16 3 /2
- ’3”’ / cos’ 0 sin 6 do
0

l6na3 [ cos*01™?
3 4

0

_ 43
—37'[61.

The additional strip of surface area resulting from a change from 0 to 6 4 d@ is
2rrsinf d€, where df is the length of the generating curve that lies in this infinitesi-
mal range of 6. This is given by

(d0)? = (dr)* + (r do)*
= (—2asin6 do)* + (2a cos 6 db)?
= 44’ (do)*

The integral becomes one-dimensional with

/2
S:2n/ 2a cos 6 sin 0 2a do
0

8 sin2 9 1™*
= 87a
2 1o

= 47a®.

With a volume of %ncﬁ and a surface area of 4wa?, the surface is probably that of a
sphere of radius a, with the origin at the ‘lowest’ point of the sphere. This conclusion is
confirmed by the fact that the triangle formed by the two ends of the vertical diameter of
the sphere and any point on its surface is a right-angled triangle in which r/2a = cos 6.
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By transforming to cylindrical polar coordinates, evaluate the integral

I:///ln(x2+y2)dxdydz

over the interior of the conical region x> + y?> < z2,0 <z < L.

The volume element dx dy dz becomes p dp d¢ dz in cylindrical polar coordinates and
the integrand contains a factor p In p> = 2pIn p. This is dealt with using integration by
parts and the integral becomes

I=///2,olnpd,od¢dz over p<z,0<z<1,

2 1 z
:2/ dqb/ dz/ plnpdp
0 0 0
1 21 z | 2
S [ ([0 )
0 2 fy Jo p2

Although the integrand contains no explicit minus signs, a negative value for the integral
is to be expected, since 1 > z? > x? + y? and In(x? + y?) is therefore negative.

By making two successive simple changes of variables, evaluate
I= //[ x>dxdydz

2 2 2
X y Z
FiE A

over the ellipsoidal region

We start by making a scaling change aimed at producing an integration volume that has
more amenable properties than an ellipsoid, namely a sphere. To do this, set £ = x/a,
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sinh x cosy =1

coshxsiny =1
X

v=0
Figure 8.1 The integration area for Problem 8.19.

n = y/band ¢ = z/c; the integral then becomes

1=///a2.§2adsbdncd; over E24n*+2<1

=a3bc///§2d§dnd§.

With the integration volume now a sphere it is sensible to change to spherical polar
variables: £ =rcosf, n =rsinfcos¢ and ¢ =rsinfsin¢g, with volume element
d& dndt = r?sin@ dr df d¢. Note that we have chosen to orientate the polar axis along
the old x-axis, rather than along the more conventional z-axis.

2 b4 1
a3bcf d¢/ cos> 6 sin @ d@/ rtdr
0 0 0

= a’bc 2w

~
Il

W
| —

_ 4 3
= s7a be.

Sketch that part of the region 0 < x, 0 < y < m/2 which is bounded by the curves x =0, y =0,
sinhx cos y = 1 and cosh x sin y = 1. By making a suitable change of variables, evaluate the integral

I = //‘(sinh2 x + cos? y)sinh2x sin2y dx dy

over the bounded subregion.

The integration area is shaded in Figure 8.1. We are guided in making a choice of new
variables by the equations defining the ‘awkward’ parts of the subregion’s boundary
curve. Ideally, the new variables should each be constant along one or more of the curves
making up the boundary. This consideration leads us to make a change to new variables,
u = sinh x cos y and v = cosh x sin y. We then find the following.
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(i) The boundary y = 0 becomes v = 0.

(i) The boundary x = 0 becomes u = 0.
(iii) The boundary sinh x cos y = 1 becomes u = 1.
(iv) The boundary coshx siny = 1 becomes v = 1.

With this choice for the change, all four parts of the boundary can be characterised as
being lines along which one of the coordinates is constant.
d(u, v)

The Jacobian relating dx dy to du dv, i.e. dudv =
d(x, y)

dxdy,is

o(u, v) _ ou dv  du dv

d(x,y) dxdy dydx

= (cosh x cos y)(cosh x cos y) — (—sinh x sin y)(sinh x sin y)

= (sinh® x + 1) cos? y + sinh? x sin? y
= sinh® x + cos? y.
The Jacobian required for the change of variables in the current case is the inverse of this.

Making the change of variables, and recalling that sin 2z = 2 sin z cos z, and similarly
for sinh 2z, gives

I = //(sinhzx + cos® y) sinh 2x sin 2y dx dy

dudv
sinh® x 4 cos? y

/ /(s1nh2x+cos y) (4uv)

= /ujiu/ vdv
]

This is the simple answer to a superficially difficult integral!

8.21 As stated in Section 7, the first law of thermodynamics can be expressed as
dU =TdS — PdV.

By calculating and equating 82U /dYdX and 32U /dX3Y, where X and Y are an unspecified pair
of variables (drawn from P, V, T and S), prove that
a(s,T) a9V, P)
X, Y) 99X, Y)
Using the properties of Jacobians, deduce that
as, T)
a(V, P)
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Starting from

dU =TdS — PdV,

the partial derivatives of U with respect to X and Y are
aU

ax

T— — P— and

N A% oUu

X = 09X Y

as av
ay

Y’

‘We next differentiate these two expressions to obtain two (equal) second derivatives. Note
that, since X and Y can be any pair drawn from P, V, T and S, we must differentiate all
four terms on the RHS as products, giving rise to two terms each. The resulting equations

are

92U

IYoX

92U

IXoYy

9%S AT 3S 3’V P 3V
aYoX T 3y 39X 9YaxX  9Y 9X
9%S T 38 vV oP 3V
dXaY ' 9X dY = 9XaY X 9y’

Equating the two expressions, and then cancelling the terms that appear on both side of

the equality, yields

=

9T 8S 9P 9V _ 9T S
aY 8X Y aX X oY
oT aS 9T 3S 9P 3V
aY 0X  9X Y  9Y 9X

(S, T) (V. P)

AX,Y) 9X,Y)

Now, using this result and the properties of Jacobians (J,, = J,,Jyr and J,, = [J,p]71),

we can write

(s, T) (S, T) 9(X,Y)

a(V,P) 3X,Y)dV,P)

S, T) [a(v, P)]—1

TAX,Y) | AX,Y)

ST [a(s, T) r

X, Y) | (X, Y)

=1.
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9.1

9.3

Which of the following statements about general vectors a, b and ¢ are true?

(@ c-(axb)y=(bxa)-c;
b)ax(xec)=(axb)xc;
(c)ax(bbxec)=(a-cb—(a-b);

(d) d = ra + pb implies (a x b) -d = 0;

(e) axc=b xcimpliesc-a—c-b=cl|a—b|;
) (@axb)x(ecxb)=D>b[b-(cxa).

All of the tests below are made using combinations of the common properties of the
various types of vector products and justifications for individual steps are therefore not
given. If the properties used are not recognised, they can be found in and learned from
almost any standard textbook.

@c-(axb)y=—-c-(bxa)=—(bxa)-c#(bxa)-c.

(b)ax(bxc)y=b(a-c)—c(a-b)#b(a-c)—a(b-c)=(axDb)xec.

(c)ax(bxec)=(a-c)b—(a-b)c, astandard result.

(d@xb)-d=@xb)-(a+ub)=A(axb)-a+u@xb)-b=1204+u0=0.

(e)axc=bxc=>(@—b)xec=0=a—-b|c=(@—-b)-c=cla—b|=>
c-a—c-b=cla—Db|.

) (axb)yx(cxb)y=b[a-(cxb)]—a[b-(ecxb)]=b[a-(cxb)]—-0=
b[b-(axc¢c)]=—-b[b-(cxa)]#b[b-(cxa)].

Thus only (c), (d) and (e) are true.

Identify the following surfaces:

@ Irj=k;®)r-u=/L()r-u=m|r|for—1 <m < +1;
(d |r—(r-uwu| =n.

Here k, [, m and n are fixed scalars and u is a fixed unit vector.

(a) All points on the surface are a distance k from the origin. The surface is therefore a
sphere of radius k centred on the origin.

(b) This is the standard vector equation of a plane whose normal is in the direction u
and whose distance from the origin is /.

(c) This is the surface generated by all vectors that make an angle cos™! m with the
fixed unit vector u. The surface is therefore the cone of semi-angle cos~! m that has the
direction of u as its axis and the origin as its vertex.
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(d) Since (r - u)u is the component of r that is parallel tou, r — (r - uw)u is the component
perpendicular to u. As this latter component is constant for all points on the surface, the
surface must be a circular cylinder of radius # that has its axis parallel to u.

A, B, C and D are the four corners, in order, of one face of a cube of side 2 units. The opposite
face has corners E, F, G and H, with AE, BF, CG and DH as parallel edges of the cube. The
centre O of the cube is taken as the origin and the x-, y- and z- axes are parallel to AD, AE and
AB, respectively. Find the following:

(a) the angle between the face diagonal A F and the body diagonal AG;

(b) the equation of the plane through B that is parallel to the plane CGE;

(c) the perpendicular distance from the centre J of the face BCGF to the plane OCG;
(d) the volume of the tetrahedron JOCG.

(a) Unit vectors in the directions of the two diagonals have components

0,2,2) d a (2,2,2)
= an — = —
NG & V12

Taking the scalar product of these two unit vectors gives the angle between them as

1 0+4+4 - /2
60 =coss ———— =cos —.
/96 3

(b) The direction of a normal n to the plane CGE is in the direction of the cross product
of any two non-parallel vectors that lie in the plane. These can be taken as those from C
to G and from C to E:

f—a

(g - C) X (e - C) = (07 2» O) X (_2a 23 _2) = (_4a Oa 4)
The equation of the plane is therefore of the form
c=n-r=—4x + 0y +4z = —4x + 4z.

Since it passes through b = (—1, —1, 1), the value of ¢ must be 8 and the equation of the
planeis z —x = 2.
(c) The direction of a normal n to the plane OCG is given by

exg=(,-LDx{,1,1)=(-2,0,2).
The equation of the plane is therefore of the form
c=n-r=—-2x+0y+2z=-2x 42z

Since it passes through the origin, the value of ¢ must be zero and the equation of the
plane written in the form fi- r = p is

The distance of J from this plane is fi - j, where j = (0, 0, 1). The distance is thus —0 +

(1/42) = 1/V2.
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(d) The volume of the tetrahedron is %(base area x height perpendicular to the base).
The area of triangle OCG is %|c x g| and the perpendicular height of the tetrahedron is
the component of j in the direction of ¢ x g. Thus the volume is

111 1 1
V=_ — = = —2’072 . 0,0,l = —.
3‘Z(CXg) J‘ 6I( ) - ( )| 3

The edges O P, O Q and OR of a tetrahedron O P QR are vectors p, q and r, respectively, where
P =2i+4j, q=2i—j+ 3k and r = 4i — 2j + 5k. Show that O P is perpendicular to the plane
containing O Q R. Express the volume of the tetrahedron in terms of p, q and r and hence calculate
the volume.

The plane containing OQR has a normal in the direction q x r = (2, —1,3) x
4, -2,5)=(1,2,0). This is parallel to p since q X r = %p. The volume of the tetra-
hedron is therefore one-third times %lq x r| times |p|, i.e. él(l, 2,0)|4/20 = %

Prove Lagrange’s identity, i.e.

(@axb)-(cxd)=(@a-c)b-d)—(a-d)b-c).

We treat the expression on the LHS as the triple scalar product of the three vectors a x b,
¢ and d and use the cyclic properties of triple scalar products:
(@axb)-(cxd)y=d-[(axb)xc]
=d-[(a-¢c)b—(b-c)a]
=(@-c)(d-b)—(b-c)d-a).

In going from the first to the second line we used the standard result
(axb)yxec=(a-cb—(b-c)a

to replace (a x b) x ¢. This result, if not known, can be proved by writing it out in
component form as follows.
Consider only the x-component of each side of the equation. The corresponding results
for other components can be obtained by cyclic permutation of x, y and z.
axb=(ab, —ayb,, ab, —a.b;, a.b, —a,b,)
[(axb)xc], =(aby —aib;)c, — (axby - aybx)cy
= b(a;c; + aycy) —ay(b.c; + bycy)
= by(a;c, +aycy +axcy) — ax(byey + b c, + bycy)
=[@-¢ob—(b-0a],.
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To obtain the penultimate line we both added and subtracted a,b,c, on the RHS. This
establishes the result for the x-component and hence for all three components.

Show that the points (1, 0, 1), (1, 1, 0) and (1, —3, 4) lie on a straight line. Give the equation of the
line in the form

r =a+ Ab.
To show that the points lie on a line, we need to show that their position vectors are linearly
dependent. That this is so follows from noting that

(1,-3,4)=4(1,0,1) — 3(1, 1, 0).
This can also be written
1,-3,9=(1,0,1)+3[(1,0,1)—-(1,1,0)] = (1,0, 1)+ 3(0, —1, 1).
The equation of the line is therefore
r=a+A(—j+ k),

where a is the vector position of any point on the line, e.g. i+ kori+ jori—3j+4k
or many others. Of course, choosing different points for a will entail using different values
of A to describe the same point r on the line. For example,

(17 _5? 6) = (17 Oa 1)+5(07 _15 1)
or =(1,1,0)+6(0, —1, 1)
or = (1, —3,4) +2(0, —1, 1).

Two planes have non-parallel unit normals fi and m and their closest distances from the origin are
A and u, respectively. Find the vector equation of their line of intersection in the form r = vp + a.

The equations of the two planes are
n-r=»x and m-r=pu.

The line of intersection lies in both planes and is thus perpendicular to both normals; it
therefore has direction p = fi x . Consequently, the equation of the line takes the form
r = vp + a, where a is any one point lying on it. One such point is the one in which the
line meets the plane containing i and m; we take this point as a. Since a also lies in both
of the original planes, we must have

n-a=A and m-a=pu.
If we now write a = x i + y i, these two conditions become
A=i-a=ux+ y(i-m),

u=1-a=x(-m)+y.
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It then follows that
A — ju(f - 1) p — A(h - )
=—F—— ad y=—--——,
1 —(h-h)? 1 —(h-h)?
thus determining a. Both p and a are therefore determined in terms of A, w, fi and m, and
so consequently is the line of intersection of the planes.

Let O, A, B and C be four points with position vectors 0, a, b and ¢, and denote by g = Aa + ub + ve
the position of the centre of the sphere on which they all lie.

(a) Prove that A, i and v simultaneously satisfy
(a-a))+@-bu+ @ oy =1id

and two other similar equations.
(b) By making a change of origin, find the centre and radius of the sphere on which the points
p=3i+j—2k,q=4i+3j—3k,r=7i —3kands = 6i + j — k all lie.

(a) Each of the points O, A, B and C is the same distance from the centre G of the sphere.
In particular, OG = OA, i.e.

lg— 0> = |]a—g|,

g=d"—2a-g+¢g,

[\S]

a-g=1d%
a-()»a—l—ub—kvc):%az,
(@-aA+ (@ -bu+@ o= 3id.

Two similar equations can be obtained from OG = OB and OG = OC.
(b) To use the previous result we make P, say, the origin of a new coordinate system in
which

p'=p—p=1(000),
qg=q-p=(1,2-0),
rr=r—-p=4,-1,-1),
s =s—p=(@3,0,1).

The centre, G, of the sphere on which P, Q, R and S lie is then given by

g/ — )»q/—|—,LLI'/ + VS/,

where q@-Or+q -Hu+(q-sH =
-+ rHp+-sH =
- gM+E-Hu+E-sH =

=
=

H\
H\

~
~

N—= D= D=
7]
7]
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ie. 61 +3u +2v =3,
3+ 18u+11v =9,
20+ 11p + 10v = 5.

These equations have the solution

5 5 1
Thus, the centre of the sphere can be calculated as

5 5 1
= (1,2, -1+ =4, —-1,-1)— =(3,0,1) = (2,0, —1).
g 18( )+ 9( ) 6( )=( )
Its radius is therefore |G'O'| = |g'| = 4/5 and its centre in the original coordinate system
isatg +p=(5,1, =3).

Using vector methods:

(a) Show that the line of intersection of the planes x + 2y + 3z = Oand 3x + 2y + z = Oisequally
inclined to the x- and z-axes and makes an angle cos ™' (—2/ +/6) with the y-axis.

(b) Find the perpendicular distance between one corner of a unit cube and the major diagonal not
passing through it.

(a) The origin O is clearly in both planes. A second such point can be found by setting
z =1, say, and solving the pair of simultaneous equations to give x =1 and y = -2,
i.e. (1, —2, 1) is in both planes. The direction cosines of the line of intersection, O P, are
therefore

1 2 1
V6 6T 6)
i.e. the line is equally inclined to the x- and z-axes and makes an angle cos~!(—2/.,/6)
with the y-axis.
The same conclusion can be reached by reasoning as follows. The line of intersection

of the two planes must be orthogonal to the normal of either plane. Therefore, it is in the
direction of the cross product of the two normals and is given by

1,2,3) x(3,2,1) =(—4,8, —4) 4,/6 : 2 1

X =(— —4)=— — Y, — ).

9 b b 9 b 9 J6 9 J6 9 J6

(b) We first note that all three major diagonals not passing through a corner come equally
close to it. Taking the corner to be at the origin and the diagonal to be the one that passes
through (0, 1, 1) [and (1, 0, 0)], the equation of the diagonal is

A
x,y,2)=0,1,1)+ %(1, —1,—1).
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Using the result that the distance d of the point p from the line r = a + Ab is given by
d = |(p—a)x b,

the distance of (0, 0, 0) from the line of the diagonal is

1 1 2
[(0,0,0) — (0,1, 1)] x %(1, -1, -1)| = %l(O, -1, D= \/;

[Note: the point of closest approach divides the diagonal in the ratio 1 : 2.]

The vectors a, b and ¢ are not coplanar. Verify that the expressions

o — bxc , _ ectxa ¢ = axb
" [ab.cl”  [a bl [abc]

define a set of reciprocal vectors a’, b" and ¢’ with the following properties:
(a@)a’-a=b -b=c-c=1;

(bya'-b=a' -c=Db"-a etc. =0;

() [a', b, '] =1/[a, b, cl;

(da=@®m xc)/a,b,c].

Direct substitutions and the expansion formula for a vector triple product [in the form
given in Equation (9.38)] enable the verifications to be made as follows. We make repeated
use of the general result (p x q)-p=0=(p x q) - q.

, (bxc)-a o , ,
(@) a@-a= ———=1. Similarly forb -band ¢ -c.
[a, b, c]
b -b
(b) a/-b=&=0. Similarly fora’ - ¢, b’ - a etc.
[a, b, ¢]
(C) [a/ b/ c/]=a/'{(cxa)x(aXb)}
T [a, b, c]?
_a’~{[b-(cxa)]a—[a-(cxa)]b}
B [a, b, c]?
1[b,c,a]—0( -b )
= [b. ¢ al 2(a ), using results (a) and (b),
[a, b, c]
_ 1
" [a, b, c]
b x ¢ [b,c,alJa—0b

(d)

= 5 i t )
[a,b,¢] [a, b, c][a, b, ] as In part (¢)

= a, from result (c).
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Figure 9.1 A face-centred cubic crystal.

9.21 In a crystal with a face-centred cubic structure, the basic cell can be taken as a cube of edge a

with its centre at the origin of coordinates and its edges parallel to the Cartesian coordinate axes;
atoms are sited at the eight corners and at the centre of each face. However, other basic cells are
possible. One is the thomboid shown in Figure 9.1, which has the three vectors b, ¢ and d as
edges.

(a) Show that the volume of the rhomboid is one-quarter that of the cube.

(b) Show that the angles between pairs of edges of the rhomboid are 60° and that the corre-
sponding angles between pairs of edges of the thomboid defined by the reciprocal vectors
to b, ¢, d are each 109.5°. (This rhomboid can be used as the basic cell of a body-centred
cubic structure, more easily visualised as a cube with an atom at each corner and one at its
centre.)

(c) In order to use the Bragg formula, 2d sin& = nA, for the scattering of X-rays by a crystal, it is
necessary to know the perpendicular distance d between successive planes of atoms; for a given
crystal structure, d has a particular value for each set of planes considered. For the face-centred
cubic structure find the distance between successive planes with normals in the k, i 4+ j and
i+ j + k directions.

(a) From the figure it is easy to see that the edges of the rhomboid are the vectors
b= %a(O, 1,1, e= %a(l, 0,1)and d = %a(l, 1, 0). The volume V of the rhomboid is
therefore given by

V =|[b, c, d]]|
Ib-(cxd)
= 5@ (0,1, 1) - (=1, 1, 1)]

a’,

ENE)

i.e. one-quarter that of the cube.
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(b) To find the angle between two edges of the rhomboid we calculate the scalar product
of two unit vectors, one along each edge; its value is 1 x 1 x cos ¢, where ¢ is the angle
between the edges. Unit vectors along the edges of the rhomboid are

1
V2

1
V2

1

,0,1), d=
( ) Ve

b=—0,1,1), &= 1,1,0).

The scalar product of any pair of these particular vectors has the value %, e.g.

AL 1 1
b-e=10+0+1)=1.

Thus the angle between any pair of edges is cos™! (%) = 60°.
The reciprocal vectors are, for example,

_exd  a (=11, 1
" [b,e,d] 4 (@b a

/

1

where in the second equality we have used the result of part (a). Similarly, or by cyclic
permutation, ¢’ =a~'(i— j+ k)andd =a~'(i+ j— k).
The angle between any pair of reciprocal vectors has the value 109.5°, e.g.

b (—1-1+1
0 = cos™! (W) =cos™! (a ((\/3 1)2_ )) = cos_'(—%) = 109.5°.
c a- -

Other pairs yield the same value.
(c) Planes with normals in the k direction are clearly separated by %a.
A plane with its normal in the direction i 4 j has an equation of the form

1
V2

where p is the perpendicular distance of the origin from the plane. Since the plane
with the smallest positive value of p passes through (%a, 0, %a), p has the value a/.\/8,
which is therefore the distance between successive planes with normals in the direction
i+ j.

Planes with their normals in the direction i + j + k have equations of the form

(13 1,0)'(%)’,1):[%

1

/3

For the plane P; containing b, ¢ and d we have (for b, say)

(15171)'(x’y92)=1)'

1

\/3(17 la 1) : (Oa %Cl, %a) = D1,
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Figure 9.2 The vectors used in the proof of the parallel axis theorem in Problem
9.23.

giving p; = a/+/3. Similarly, for the plane P, containing ¢ + d, b + d and b + ¢ we have
(for ¢ + d, say)

1
7

giving p, = 2a/./3. Thus the distance, d, between successive planes with normals in the
direction i+ j + kis the difference between these two values, i.e.d = p, — p1 = a/./3.

(1,1,1) - (a, 3a, a) = pa,

9.23 By proceeding as indicated below, prove the parallel axis theorem, which states that, for a body of
mass M, the moment of inertia / about any axis is related to the corresponding moment of inertia
Iy about a parallel axis that passes through the centre of mass of the body by

[ =1Ip+ Ma?,
where a, is the perpendicular distance between the two axes. Note that /y can be written as

(i xr)-(h xr)dm,

where r is the vector position, relative to the centre of mass, of the infinitesimal mass dm and 1 is
a unit vector in the direction of the axis of rotation. Write a similar expression for / in which r is
replaced by r' = r — a, where a is the vector position of any point on the axis to which I refers.
Use Lagrange’s identity and the fact that f rdm = 0 (by the definition of the centre of mass) to
establish the result.

Figure 9.2 shows the vectors involved in describing the physical arrangement. With
Iozf(ﬁxr)-(ﬁxr)dm

=/[(ﬁ-ﬁ)(r-r)—(ﬁ-r)2] dm,
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the moment of inertia of the same mass distribution about a parallel axis passing through
a is given by

I:/(ﬁxr’)o(ﬁxr’)dm
:/[ﬁx(r—a)]-[ﬁx(r—a)]dm
=/{(ﬁ-ﬁ)[(r—a)-(r—a)]—[ﬁ~(r—a)]2} dm,
:/[;»2—2a.r+a2—(ﬁ-r)2+2(ﬁ-r)(ﬁ-a)—(ﬁ-a)z] dm
:10—23-0+2(ﬁ-a)(ﬁ-0)+/[a2—(ﬁ-a)z] dm
=Ilh+aiM.

When obtaining the penultimate line we (twice) used the fact that O is the centre of mass
of the body and so, by definition, f rdm = 0. To obtain the final line we noted that fi - a
is the component of a parallel to fi and so a®> — (fi - a)? is the square of the component of
a perpendicular to fi.

Define a set of (non-orthogonal) base vectorsa =j+ k,b=i+kandc =i+]j.

(a) Establish their reciprocal vectors and hence express the vectors p = 3i —2j + k, q =i + 4j

and r = —2i + j + k in terms of the base vectors a, b and c.
(b) Verify that the scalar product p - q has the same value, —5, when evaluated using either set of
components.

The new base vectorsarea = (0, 1,1),b=(1,0,1)and ¢ = (1, 1, 0).
(a) The corresponding reciprocal vectors are thus

o — bxc :(_1’1’1)21
[a, b, ¢] 2 2

(_17 la l)a

and similarly for b’ = (1, -1, D and ¢’ = (1, 1, —1).

The coefficient of (say) a in the expression for (say) p is a' - p = —2. The coefficient
of b is b’ - p = 3, etc. Building up each of p, q and r in this way, we find that their
coordinates in terms of the new basis {a, b, ¢} are p=(—-2,3,0), q = (%, —%, %) and
r=(2,—1,-1).

(b) The new basis vectors, which are neither orthogonal nor normalised, have the
propertiesa-a=b-b=c-c=2andb-c=c-a=a-b = 1. Thus the scalar product
P - q, calculated in the new basis, has the value

2(-3-34+0)+1(3=5+3+5+0+0)=—15+10=—5.
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Figure 9.3 The oscillatory electric circuit in Problem 9.27. The power supply has
angular frequency @ = 27 f = 4007 s~ .

Using the original basis, p-q = 3 — 8 + 0 = —5, verifying that the scalar product has
the same value in both sets of coordinates.

9.27 According to alternating current theory, the currents and potential differences in the components of
the circuit shown in Figure 9.3 are determined by Kirchhoff’s laws and the relationships

Il = 5 [2:7’ I3:iwCV3, V4:iwL12.

The factor i = +/—1 in the expression for /3 indicates that the phase of I3 is 90° ahead of V.
Similarly, the phase of Vj is 90° ahead of .

Measurement shows that V3 has an amplitude of 0.661V} and a phase of 413.4° relative to that
of the power supply. Taking V; = 1V and using a series of vector plots for potential differences and
currents (they could all be on the same plot if suitable scales were chosen), determine all unknown
currents and potential differences and find values for the inductance of L and the resistance of R;.

[Scales of 1 cm = 0.1V for potential differences and 1 cm = 1 mA for currents are convenient.]

Using the suggested scales, we construct the vectors shown in Figure 9.4 in the following
order:

(1) V4 joining (0, 0) to (10, 0);
(2) Vs of length 6.61 and phase +13.4°;
3) Vi=Vy—Vs
(4) I, parallel to V; and (0.1 x 1000)/50 = 2 times as long;
(5) I3, 90° ahead of V3 in phase and (0.1 x 1000) x 400 x 107> = 1.26 times as long;
6) Lh=1 —I;
(7) draw a parallel to I, through the origin;
(8) drop a perpendicular from V3 onto this parallel to I5;
(9) since V3 = V, + Vyand V, || I, whilst V4 L I, the foot of the perpendicular gives
V2,
(10) V4 = V3 — Vs,
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(5]
L

(8] I K

(7]
Figure 9.4 The vector solution to Problem 9.27.

The corresponding steps are labelled in the figure, which is somewhat reduced from its
actual size.

Finally, R, = V,/I; and L = (V4 x 0.1 x 1000)/(400r x I5).
The accurate solutions (obtained by calculation rather than drawing) are:
I, = (7.76, —23.2°), I, = (14.36, —50.8°), I3 = (8.30, 103.4°);
Vi = (0.388, —23.2°), V, = (0.287, —50.8°), V4 = (0.596, 39.2°);
L =33mH, R, =20 Q.
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10.1 Which of the following statements about linear vector spaces are true? Where a statement is false,

give a counter-example to demonstrate this.

(a) Non-singular N x N matrices form a vector space of dimension N2.

(b) Singular N x N matrices form a vector space of dimension N2.

(c) Complex numbers form a vector space of dimension 2.

(d) Polynomial functions of x form an infinite-dimensional vector space.

(e) Series {ag, ay, ay, ..., ay} for which ZnN:O |a,|*> = 1 form an N-dimensional vector space.
(f) Absolutely convergent series form an infinite-dimensional vector space.

(g) Convergent series with terms of alternating sign form an infinite-dimensional vector space.

We first remind ourselves that for a set of entities to form a vector space they must
pass five tests: (i) closure under commutative and associative addition; (ii) closure under
multiplication by a scalar; (iii) the existence of a null vector in the set; (iv) multiplication
by unity leaves any vector unchanged; (v) each vector has a corresponding negative
vector.

(a) False. The matrix Oy, the N x N null matrix, required by (iii) is not non-singular
and is therefore not in the set.

(b) Consider the sum of O) and <0 0). The sum is the unit matrix which is

1

0 0 0 1

not singular and so the set is not closed; this violates requirement (i). The statement is
false.

(c) The space is closed under addition and multiplication by a scalar; multiplication
by unity leaves a complex number unchanged; there is a null vector (= 0+ i0) and a
negative complex number for each vector. All the necessary conditions are satisfied and
the statement is true.

(d) As in the previous case, all the conditions are satisfied and the statement is
true.

(e) This statement is false. To see why, consider b,, = a,, + a, for which Z;V:O |b,|> =
4 # 1, i.e. the set is not closed (violating (i)), or note that there is no zero vector with unit
norm (violating (iii)).

(f) True. Note that an absolutely convergent series remains absolutely convergent when
the signs of all of its terms are reversed.

(g) False. Consider the two series defined by

ay =2(—3)" forn>1; b, =—(—3)" forn > 0.

1
a0=§7
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The series that is the sum of {a,} and {b,} does not have alternating signs and so closure
(required by (i)) does not hold.

By considering the matrices

1 0 0 0
A:(O 0), B:<3 4),

show that AB = 0 does not imply that either A or B is the zero matrix but that it does imply that at
least one of them is singular.

1 0\/0 O 0 0
AB = (O 0) (3 4> - (0 O)'
Thus AB is the zero matrix 0 without either A =0 or B = 0.

However, AB =0 = |A||B| =|0| =0 and therefore either |A| =0 or |[B| =0 (or
both).

We have

Using the properties of determinants, solve with a minimum of calculation the following equations
for x:

Z Z Z } x+2 x+4 x-3
(a) a b x 1 =0, (b) |x+3 X x+5/=0.
a b e 1 x—2 x—1 x+1

(a) In view of the similarities between some rows and some columns, the property most
likely to be useful here is that if a determinant has two rows/columns equal (or multiples
of each other) then its value is zero.

(i) We note that setting x = a makes the first and fourth columns multiples of each other
and hence makes the value of the determinant 0; thus x = a is one solution to the
equation.

(i1) Setting x = b makes the second and third rows equal, and again the determinant
vanishes; thus b is another root of the equation.

(iii) Setting x = ¢ makes the third and fourth rows equal, and yet again the determinant
vanishes; thus c is also a root of the equation.

Since the determinant contains no x in its final column, it is a cubic polynomial
in x and there will be exactly three roots to the equation. We have already found all
three!

(b) Here, the presence of x multiplied by unity in every entry means that subtracting
rows/columns will lead to a simplification. After (i) subtracting the first column from each
of the others and then (ii) subtracting the first row from each of the others, the determinant
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becomes

x+2 2 =5 x+2 2 =5
x+3 =3 2|=| 1 -5 7
x—=2 1 3 -4 -1 8

=(x+2)(—40+7) +2(—28 = 8) — 5(—1 — 20)
= —-33(x+2)—724105
= —33x —33.

Thus x = —1 is the only solution to the original (linear!) equation.

10.7 Prove the following results involving Hermitian matrices.

(a) If A is Hermitian and U is unitary then U~'AU is Hermitian.

(b) If A is anti-Hermitian then i A is Hermitian.

(c) The product of two Hermitian matrices A and B is Hermitian if and only if A and B commute.
(d) If S is a real antisymmetric matrix then A = (I — S)(I + S)~! is orthogonal. If A is given by

A=(Sne coso)
then find the matrix S that is needed to express A in the above form.
(e) If K is skew-Hermitian, i.e. Kf = —K, then V = (I + K)(I — K)~! is unitary.
The general properties of matrices that we will need are (A")~! = (A~!) and
(AB--- QT =C"...BTAT, (AB---O)f =cf...BfAT,
(a) Given that A = A" and UTU = I, consider
(UT'AU) = UTAT U = UTAUD) T = U'AUT) T = UTAUL,

i.e. UT'AU is Hermitian.
(b) Given AT = —A, consider

(A = —iAT = —i(=A) = iA,

i.e. A is Hermitian.
(¢) Given A = A" and B = BT.

(i) Suppose AB = BA, then
(AB)" = B'AT = BA = AB,

i.e. AB is Hermitian.
(ii) Now suppose that (AB)" = AB. Then

BA = B'AT = (AB)! = AB,
i.e. A and B commute.

Thus, AB is Hermitian <= A and B commute.
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(d) Given that S is real and ST = —S with A = (I — S)(I + S)~!, consider
ATA =[(1 =901+ 5T =S+ 9]
=[1+9)7'TTA+ S0 -9+
=(1=-9"'1+S-S-5H1+95"!

=(1=9"1=-91+S(1+95"
=1l=I,

i.e. A is orthogonal.
IFA=(1-S)(1+S) " then A+ AS=1—Sand (A+1S=1—A, giving

S=A+DH1-A)
_ (1+4cosb sin@ \ ' [1—cos® —sind
"\ —sinf@ 14cosé sinf 1 —cosé
_ 1 1+ cos6 —sin @ 1 —cos® —sin @
T 24 2cosf sin @ 14+ cosé siné 1 —cosé
_ 1 0 —2sin6
~ 4cos2(6/2) \2sin6 0

. 0 —tan(6/2)
~ \tan(8/2) 0 )

(e) This proof is almost identical to the first section of part (d) but with S replaced by —K
and transposed matrices replaced by Hermitian conjugate matrices.

10.9 The commutator [ X, Y | of two matrices is defined by the equation
[X,Y]=XY-=YX.
Two anticommuting matrices A and B satisfy
A’=I, B*=1 [AB]=2iC

(a) Prove that C*> = | and that [B, C] = 2iA.
(b) Evaluate [[[A,B],[B,C]],[A,B]].

(a) From AB — BA = 2iC and AB = —BA it follows that AB = i C. Thus,
—C?=iCiC = ABAB = A(—AB)B = —(AA)(BB) = —I | = —I,

i.e. C* = I. In deriving the above result we have used the associativity of matrix multipli-
cation.
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For the commutator of B and C,
[B,C]=BC—-CB
= B(—iAB) — (—i)ABB

—i(BA)B + iAl
— —i(—AB)B + iA
= iA+iA = 2iA.

(b) To evaluate this multiple-commutator expression we must work outwards from
the innermost ‘explicit’” commutators. There are three such commutators at the first
stage. We also need the result that [C, A] = 2iB; this can be proved in the same
way as that for [B, C] in part (a), or by making the cyclic replacements A — B —
C — A in the assumptions and their consequences, as proved in part (a). Then we
have

[[[A,B],[B,CI],[A,B]]1=1[[2iC,2iA],2iC]

= —4[[C A],2iC]
—4[2iB, 2iC]

= (—4)(—4)[B, C] = 32iA.

A general triangle has angles «, 8 and y and corresponding opposite sides a, b and c. Express
the length of each side in terms of the lengths of the other two sides and the relevant cosines,
writing the relationships in matrix and vector form, using the vectors having components a, b, ¢
and cos «, cos B, cos y. Invert the matrix and hence deduce the cosine-law expressions involving «,

Band y.

By considering each side of the triangle as the sum of the projections onto it of the other
two sides, we have the three simultaneous equations:
a=>bcosy + ccosf,
b=ccosa+acosy,
c=bcosa +acosp.
Written in matrix and vector form, AX =y, they become
0 ¢ b cos o a
c 0 a cosB | =1|b
b a O cosy c
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The matrix A is non-singular, since | A | = 2abc # 0, and therefore has an inverse given

by
1 —a ab
Al = ab b
2abc
ac bc
And so, writing x = Ay, we have
cosa ! —a’  ab
cosp | = ab —b?
2abc
cosy bc

From this we can read off the cosine-law equation

1 3 2 2
cosa = %(—a +ab” 4+ ac’) =

and the corresponding expressions for cos 8 and cos y.

ac
bc
—c?
ac a
bc b
—c? c

b>+c?—a?
2bc ’

Determine which of the matrices below are mutually commuting, and, for those that are, demonstrate

that they have a complete set of eigenvectors in common:
6 2 1
b (—2 9 ) B (8
-9 -10 14
€= (—10 5 ) b <2

8
—11)’

2

11)°

To establish the result we need to examine all pairs of products.

o=(5 )6 )

-9 —10
AC= (—10 5 )

_ (3 10\ (34 -T2
-2 65 ~70 65
-9 —10\ (6 -2

—\-10 5) -2 9>=CA
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Continuing in this way, we find:

80 —10
AD = (_10 05 ) = DA.
—89 30 —89 38
BC= ( 38 —135> 7 < 30 —135) =B
30 90
BD = (90 —105) = DB

—146 —128 —146 —130
D= (—130 35 > a <—128 35 ) = DC.
These results show that whilst A, B and D are mutually commuting, none of them com-
mutes with C.
We could use any of the three mutually commuting matrices to find the common set

(actually a pair, as they are 2 x 2 matrices) of eigenvectors. We arbitrarily choose A. The
eigenvalues of A satisfy

6—1 =2
-2 9-2A

-0

A2 — 150 +50 =0,
(A —5)(L — 10) = 0.

For A = 5,aneigenvector (x  y)T must satisfy x — 2y = 0, whilst, for A = 10,4x + 2y =
0. Thus a pair of independent eigenvectors of A are (2 1) and (1 —2)T. Direct
substitution verifies that they are also eigenvectors of B and D with pairs of eigenvalues
5, —15 and 15, 10, respectively.

10.15 Solve the simultaneous equations
2x +3y+z =11,
x+y+z=06,
5x —y+ 10z = 34.

To eliminate z, (i) subtract the second equation from the first and (ii) subtract 10 times the
second equation from the third.
x 42y =35,
—5x — 11y = —26.
To eliminate x add five times the first equation to the second
—y=-1.

Thus y = 1 and, by resubstitution, x = 3 and z = 2.
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Show that the following equations have solutions only if » = 1 or 2, and find them in these cases:

x+y+z=1, (i)
x+2y+4z=n, (ii)
x +4y + 10z = n*. (iii)

Expressing the equations in the form Ax = b, we first need to evaluate |A| as a preliminary
to determining A~'. However, we find that |A| = 1(20 — 16) + 1(4 — 10) + 1(4 — 2) = 0.
This result implies both that A is singular and has no inverse, and that the equations must
be linearly dependent.

Either by observation or by solving for the combination coefficients, we see that for the
LHS this linear dependence is expressed by

2x(1)+1 x (i) — 3 x (ii) = 0.
For a consistent solution, this must also be true for the RHSs, i.e.
240 =3n=0.

This quadratic equation has solutions n = 1 and n = 2, which are therefore the only
values of n for which the original equations have a solution. As the equations are linearly
dependent, we may use any two to find these allowed solutions; for simplicity we use the
first two in each case.

Forn =1,

x4+y+z=1 x4+2y4+4z=1=x'=04+20 30 o).
Forn =2,
x+y+z=1, x+2y+4z=2=x=Qa 1-3a o).

In both cases there is an infinity of solutions as « may take any finite value.

Make an LU decomposition of the matrix

3 6 9
A=]|1 0 5
2 =2 16
and hence solve Ax = b, where () b= (21 9 28T, Gi))b=@1 7 22)T.

Using the notation

1 0 0 U11 U12 U13
A=|Ly 1 0 0 Uxn Uxnl|,
Ly Lz 1 0 0 Uss

and considering rows and columns alternately in the usual way for an LU decomposition,
we require the following to be satisfied.
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Istrow: Uy =3, Up=6, U;z=09.
Istcol: L, Up; =1, L31U11:2:>L21:%, Lg,]:%.

2ndrow: LUy +Ux»p =0, LyUp+Up=5=Upn=-2, Uyjs=2

2nd col: L3 1Uip 4 L3pUp = =2 = L3 = 3.

3rdrow: L31Uiz+ LUy + Usz = 16 = Usz = 4.

Thus
1 00 36 9
L=]3 1 O and U=]0 —2 2
%31 0 0 4

To solve Ax = b with A = LU, we first determine y from Ly = b and then solve Ux =y
for x.
(i) For Ax = (21 9 28)T, we first solve

% 31 y3 28

This can be done, almost by inspection, to givey = (21 2 8)T.
We can now write Ux =y explicitly as

36 9 X1 21
0o -2 2 x| =1 2
0O 0 4 X3 8

to give, equally easily, that the solution to the original matrix equationisx = (—1 1 2)T.

(ii) To solve Ax = (21 7 22)T we use exactly the same forms for L and U, but the
new values for the components of b, to obtainy = (21 0 8)T leading to the solution
x=(=3 2 2N

10.21 Use the Cholesky decomposition method to determine whether the following matrices are positive
definite. For each, that is, determine the corresponding lower diagonal matrix L:

2 1 3 5 0 V3
A=[1 3 -1}, B=|0o 3 0|
3 -1 1 V30 3

The matrix A is real and so we seek a real lower-diagonal matrix L such that LL" =A. In
order to avoid a lot of subscripts, we use lower-case letters as the non-zero elements of L:

a 0 O a b d 2 1 3
b ¢ O 0 ¢c e]l=11 3 -1
d e f 0 0 f 3 -1 1

Firstly, from A;;, a*> = 2. Since an overall negative sign multiplying the elements of L
is irrelevant, we may choose a = +./2. Next, ba = Ay, = 1, implying that b = 1/,/2.
Similarly, d = 3//2.
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From the second row of A we have

P+c=3 = c=\ﬁ,

bdtce=-1 = e=[2-1-H=-/i

And, from the final row,
d2+ez+f2=1:>f=(1—%—%)1/2:JT6_

That f is imaginary shows that A is not a positive definite matrix.

The corresponding argument (keeping the same symbols but with different numerical
values) for the matrix B is as follows.

Firstly, from A}, a> = 5. Since an overall negative sign multiplying the elements of L is
irrelevant, we may choose a = +./5. Next, ba = B}, = 0, implying that » = 0. Similarly,

d = /3/5.

From the second row of B we have
P+ct=3 = c=.,/3,
bd+ce=0 = ez\@(O—O):o.
And, from the final row,
2 2 2 3 12
Prét =3 f=0-1-0= /2

Thus all the elements of L have been calculated and found to be real and, in summary,

JS 0 0
Lo v3 o
3 12

5 5

That LL" = B can be confirmed by substitution.

10.23 Find three real orthogonal column matrices, each of which is a simultaneous eigenvector of

0 0 1 0 1 1
A=]10 1 0 and B=|1 0 1].
1 0 0 1 1 0

= BA.

We first note that

AB =

O =

1
0
1

—_— e O

The two matrices commute and so they will have a common set of eigenvectors.
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The eigenvalues of A are given by

—A 0 1
0 1—x 0|=0-0»A*-1)=0,
1 0 —A
ie.A=1,1=1and A = —1, with corresponding eigenvectors e' = (1 y, 1T, e>=
1 Dfande* =1 0 — 1)T. For these to be mutually orthogonal requires that
yiy2 = —2.
The third vector, €3, is clearly an eigenvector of B with eigenvalue j13 = —1. For e! or

e? to be an eigenvector of B with eigenvalue u requires

0—u 1 1 1 0
1 0—u 1 y]=101;
1 1 0—u 1 0
ie. —n+y+1=0,
and l—uy+1=0,
2
giving —;—i—y—i—l:O,

= yY+y-2=0,
= y=1 o -2

Thus, y; = 1 with u; = 2, whilst y, = —2 with u, = —1.
The common eigenvectors are thus

el=1 1 DT, =1 =2 DI, e&=a 0o —-nT.

We note, as a check, that ) , u; =2+ (=1)+(—1) =0=Tr B.

Given that A is a real symmetric matrix with normalised eigenvectors €', obtain the coefficients c;
involved when column matrix X, which is the solution of

AX — ux =v, (%)
is expanded as x = ), a;e’. Here y is a given constant and V is a given column matrix.

(a) Solve (x) when

w=2andv=(1 2 3T
(b) Would (%) have a solution if wu =1 and ) v=(1 2 3)T, G)v=Q2 2 3)T? Where it
does, find it.
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Letx = Y, o;€’, where Ae’ = A;e’. Then

AX — ux =v,

ZAaiei - Z,uaiei =v,
i i
Z ()\.,‘Ol,'ei — [L(X[ei) =V,

i
(ehHiv
Olj= .

To obtain the last line we have used the mutual orthogonality of the eigenvectors. We note,
in passing, that if 4 = A; for any j there is no solution unless (e/)’v = 0.
(a) To obtain the eigenvalues of the given matrix A, consider

0=A-AM=C-NE—-4r+212 =1 =3B -1GB =1 —1).
The eigenvalues, and a possible set of corresponding normalised eigenvectors, are therefore
for =3, e =0 0 DT;
for A=3, e=2""21 1 0
for A=1, e=2""2a0 -1 0.

Since A = 3 is a degenerate eigenvalue, there are infinitely many acceptable pairs of
orthogonal eigenvectors corresponding to it; any pair of vectors of the form (a;, a;, b;)
with 2a,a; 4+ b1b, = 0 will suffice. The pair given is just about the simplest choice

possible.
Withp =2andv=(1 2 3)T,
3 3/4/2 —1/2
= — Oy = —— = .
NT oy T3y BT
Thus the solution vector is
MUY ) IPRCRU g T ) Y
1) V2V2Z\o) V220 3
(b) If © =1 then it is equal to the third eigenvalue and a solution is only possible if

(e®Hfv =0.

For)v=( 2 3)T,(e*fv=—1/,/2and so no solution is possible.

For ()v=2 2 3T, (e’)fv=0, and so a solution is possible. The other scalar
products needed are (e')fv = 3 and (e?)v = 2,/2. For this vector v the solution to the
equation is

0 1

DL ot et

[The solutions to both parts can be checked by resubstitution. ]
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10.27 By finding the eigenvectors of the Hermitian matrix

10 3i
i (—3i 2)’

construct a unitary matrix U such that UTHU = A, where A is a real diagonal matrix.

We start by finding the eigenvalues of H using

10— 3i
-3i 2—A

20— 124+ A2 =3 =0,
A=1 or 11.

As expected for an Hermitian matrix, the eigenvalues are real.
For A = 1 and normalised eigenvector (x y)T,

9x +3iy =0 = x'=@a0)7"2a 30T,
For A = 11 and normalised eigenvector (x  y)T,
—x+3iy=0 = X2 =10)""2@3i DT,

Again as expected, (x')"x? = 0, thus verifying the mutual orthogonality of the eigenvec-
tors. It should be noted that the normalisation factor is determined by (x')'x' = 1 (not by
xHTxt = 1).

We now use these normalised eigenvectors of H as the columns of the matrix U and
check that it is unitary:

1 j 1 -3
U= 1. 3i Ut = 1 . 3i ’
J10 \3i 1 V10 \—3i 1

L /1 3\ (1 =3 1 (10 0
P = — =
=10 (3;‘ 1) (—3i 1 ) 10 (o 10) s

U has the further property that
1 =3i 10 30\ 1 1 3
=3 1 =3 2) Jio\3i 1
1 =3i 1 33i
=3 1 3i 11
1
_1 100 0 _ 1 0 _ A
10\0 110 0 11

That the diagonal entries of A are the eigenvalues of H is in accord with the general theory
of normal matrices.

1
UHU = —
V10
1
10
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Given that the matrix

has two eigenvectors of the form (I 'y 1)T, use the stationary property of the expression J(x) =
xTAx/(x"x) to obtain the corresponding eigenvalues. Deduce the third eigenvalue.

Since A is real and symmetric, each eigenvalue X is real. Further, from the first component
of Ax = Ax, we have that 2 — y = A, showing that y is also real. Considered as a function
of a general vector of the form (1 y 1)T, the quadratic form xTAx can be written
explicitly as

2 -1 0 1
xX'Ax=(1 y D|[-1 2 -1

y
0o -1 2 1
2—y

=1 vy D|2y-2
2—y

=2y> —4y +4.

The scalar product X" has the value 2 4+ y2, and so we need to find the stationary values
of

I_2y2—4y—|—4
=" e

These are given by

dI 2+ )4y —4) — (2y* — 4y +4)2y

0=
dy 2+ y?)?
0 =4y> -8,
y = +4/2.

The corresponding eigenvalues are the values of / at the stationary points:

202)— 42+ 4

for y=./2, M:%zz—ﬁ;
202)+42+4

for y=—.2, )\2:%:2—!-\/2.

The final eigenvalue can be found using the fact that the sum of the eigenvalues is equal
to the trace of the matrix; so

M= Q424D -2 -2 -2+ =2
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10.31 The equation of a particular conic section is
0 = 8x{ + 8x3 — 6x;x, = 110.

Determine the type of conic section this represents, the orientation of its principal axes and relevant
lengths in the directions of these axes.

8 —
-3 8
(without any prior scaling) are given by

The eigenvalues of the matrix > associated with the quadratic form on the LHS

§—1 -3
-7 7
=A% — 161+ 55
= =50 —11).

Referred to the corresponding eigenvectors as axes, the conic section (an ellipse, since
both eigenvalues are positive) will take the form

2

2
. M Y

5yf +11y; =110 or, instandard form, =X 4 =% =1.

yi + 11y; or, in standard form 22+10

Thus the semi-axes are of lengths +/22 and +/10 ; the former is in the direction of the vector
(x1 x)7t given by (8 — 5)x; — 3x, =0, i.e. it is the line x; = x;. The other principal
axis will be the line at right angles to this, namely the line x; = —x;.

10.33 Find the direction of the axis of symmetry of the quadratic surface

Tx? + 7y* + 772 — 20yz — 20xz + 20xy = 3.

The straightforward, but longer, solution to this exercise is as follows.
Consider the characteristic polynomial of the matrix associated with the quadratic
surface, namely

7—x 10 =10
f)=| 10 7—x1 =10
-10 —10 7—x
= (7 — A)(=51 — 141 + A%) + 1030 + 101) — 10(—30 — 101)
= —2A% +21A% 4+ 1531 + 243.

If the quadratic surface has an axis of symmetry, it must have two equal major axes
(perpendicular to it), and hence the characteristic equation must have a repeated root. This
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same root will therefore also be a root of df/dA = 0, i.e. of

—32% +420 + 153 = 0,
22— 141 —51=0,
A=17 or -=3.

Substitution shows that —3 is a root (and therefore a double root) of f(1) = 0, but that
17 is not. The non-repeated root can be calculated as the trace of the matrix minus the
repeated roots, i.e. 21 — (—3) — (—3) = 27. It is the eigenvector that corresponds to this
eigenvalue that gives the direction (x y z)T of the axis of symmetry. Its components
must satisfy

(7—-27x + 10y — 10z =0,
10x + (7 —=27)y — 10z = 0.

The axis of symmetry is therefore in the direction (1 1 —1)T.

A more subtle solution is obtained by noting that setting A = —3 makes all three of the
rows (or columns) of the determinant multiples of each other, i.e. it reduces the determinant
to rank one. Thus —3 is a repeated root of the characteristic equation and the third root is
21 — 2(—3) = 27. The rest of the analysis is as above.

We note in passing that, as two eigenvalues are negative and equal, the surface is the
hyperboloid of revolution obtained by rotating a (two-branched) hyperbola about its axis
of symmetry. Referred to this axis and two others forming a mutually orthogonal set, the
equation of the quadratic surface takes the form —3x2 — 35 4+ 27¢2 = 3 and so the tips
of the two ‘nose cones’ (x = n = 0) are separated by % of a unit.

This problem demonstrates the reverse of the usual procedure of diagonalising a matrix.

(a) Rearrange the result A’ = S~'AS (which shows how to make a change of basis that diagonalises
A) 50 as to express the original matrix A in terms of the unitary matrix S and the diagonal matrix
A’. Hence show how to construct a matrix A that has given eigenvalues and given (orthogonal)
column matrices as its eigenvectors.

(b) Find the matrix that has as eigenvectors (1 2 DT, (1 —1 DTand (1 0 —1T and
corresponding eigenvalues A, 4 and v.

(c) Try a particular case, say A =3, u = —2 and v = 1, and verify by explicit solution that the
matrix so found does have these eigenvalues.

(a) Since S is unitary, we can multiply the given result on the left by S and on the right by
ST to obtain
SA'ST = SSTIASST = (DA () = A.
More explicitly, in terms of the eigenvalues and normalised eigenvectors X' of A,
A=x' x* . xXHAX' x* .. xH

Here A is the diagonal matrix that has the eigenvalues of A as its diagonal elements.
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Now, given normalised orthogonal column matrices and n specified values, we can use
this result to construct a matrix that has the column matrices as eigenvectors and the values
as eigenvalues.

(b) The normalised versions of the given column vectors are

1 1 1
— @1 2 D, —a -1 D', —a 0o -D',

V6 V3 V2
and the orthogonal matrix S can be constructed using these as its columns:
1 1 V2 /3
S=—1|2 -2 O
Voli 2 -3
The required matrix A can now be formed as SAS':
1 1 V2 /3 A 0 0 1 2 1
Azg 2 =J/2 0 0 nw O)+2 =2 2
I V2 =3/ \0 0 v/ \J/3 0 -3
1 1 V2 /3 A 2\ A
=z12 —v2 0 V2 =V2r 2
1 V2 =3 J3v 0 —/3v
1 A4+2u+3v 24 —2u A+2u—3v
=< 20 =21 4h +2u 20 =21
A+2u—3v 20 —2u A +2u+3v
(c) Setting . = 3, u = —2 and v = 1, as a particular case, gives A as
1 2 10 -4
A=-110 8 10
-4 10 2

We complete the exercise by solving for the eigenvalues of A in the usual way. To avoid
working with fractions, and any confusion with the value A = 3 used when constructing
A, we will find the eigenvalues of 6A and denote them by 7.

0=[6A—l|

2—n 10 —4

=| 10 8—n 10
—4 10 2—-19

= (2 — n)(n* — 105 — 84) + 10(105 — 60) — 4(132 — 4n)
= —n’ + 125> + 180 — 1296
= —(n—6)(n* — 6n — 216)
=—(n—6)(n+ 12)(n — 18).
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Thus 6A has eigenvalues 6, —12 and 18; the values for A itself are 1, —2 and 3, as
expected.

A more general form of expression for the determinant of a 3 x 3 matrix A than (10.45) is given by
|Al€mn = Ali Amj Ank€iji- (10.1)
As can be seen by multiplying out all the brackets, (10.45) could have been written as
|Al = €jrAitAjpArs.

The more general form removes the explicit mention of 1,2, 3 at the expense of an additional
Levi—Civita symbol; the form of (10.1) can be readily extended to cover a general N x N matrix.

Use this more general form to prove properties (i), (iii), (v), (vi) and (vii) of determinants stated
in Section 10.7.1. Property (iv) is obvious by inspection. For definiteness take N = 3, but convince
yourself that your methods of proof would be valid for any positive integer N.

A full account of the answer to this problem is given in the Hints and answers section at
the end of the chapter, almost as if it were part of the main text. The reader is referred
there for the details.
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A particle’s position at time ¢ > 0 is given by r = r(¢) and remains within a bounded region.

(a) By considering the time derivative of |r|?, show mathematically the intuitive result that when
the particle is furthest from the origin its position and velocity vectors are orthogonal.

(b) For r(t) = (2i+ 5t j)e ', find the particle’s maximum distance d from the origin and verify
explicitly that result (a) is valid.

(c) Atwhat time does the particle trajectory cross the line r = A(i+ j), and how far from the origin
is it when it does so? How does the trajectory approach its end-point?

(a) The value of |r|? is maximal when the derivative
dr

d , d
—Ir|"=—(@-r)=2r.- —
dt dt dt

. . r . " .
is equal to zero,i.e.r-v=r- i 0, showing that the position and velocity vectors are

orthogonal.
(b) With r(¢) = (2i + 5t j)e™", we have r - r = (4 + 25t?)e~?'. This is maximal when

d
0= E(r 1) = —2(4 4+ 25t%)e % + 50t .

Since e~ # 0, except as t — 00, we require

t+25ﬂ:«/625—400_4 1

501> =50t +8 =0
+ = 50 5

The corresponding distances are
25\'* 25)(16)\ '/
(4 + £> e =1.8307 and (4 + %) e 5 =2.0095.

Clearly the maximum distance reached, at t = 4/5, is 2.0095.
The position vector is then r = (2i + 4 j)e~*/°. At the same time the velocity vector is

v=i=-2e"i+(5—-5e"j=(=2i+ jle .
Forming the scalar product of the two gives
r-v=_Q2i+4j) (=2i+ je ¥’ =0,

showing that r and v are orthogonal.

(c) The trajectory crosses the line r = A(i + j) when its position coordinates, 2¢~" and
Ste™!, are equal. This happens when ¢ = 2/5 and the particle is then (4 + 4)!/2¢7%/5 =
1.896 from the origin.
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As t — 00, although both coordinates — 0, the j-coordinate (5¢¢~") becomes >> than
the i-coordinate (2e~"). Thus, the trajectory approaches the origin from the direction of
the positive y-axis.

Evaluate the integral
[ Tath-a+b i)+ a2 20 -ab — blar]

in which & and b are the derivatives of a and b with respect to ¢.

In order to evaluate this integral, we need to group the terms in the integrand so that each
is a part of the total derivative of a product of factors. Clearly, the first three terms are the
derivative of a(b - a), i.c.

%[a(b-a)] =a-a)+ab-a)+a-a).

Similarly, %[b(a-a)]:B(a-a)+b(a~a)+b(a-a).
H 1—/{i[ (b-ay]— L )]}dr
ence, = di al -a di a-a
=a(b-a)—b(a-a)+h
=ax(@axb)+h,

where h is the (vector) constant of integration. To obtain the final line above, we used a
special case of the expansion of a vector triple product.

The general equation of motion of a (non-relativistic) particle of mass m and charge ¢ when it is
placed in a region where there is a magnetic field B and an electric field E is

mi = g(E + 1 x B);

here r is the position of the particle at time ¢ and ¥ = dr/d¢, etc. Write this as three separate
equations in terms of the Cartesian components of the vectors involved.

For the simple case of crossed uniform fields E = Ei, B = Bj, in which the particle starts from
the origin at ¢t = 0 with I = vgk, find the equations of motion and show the following:

(a) if vo = E/B then the particle continues its initial motion;
(b) if vp = 0 then the particle follows the space curve given in terms of the parameter & by

mE mE
x=—(1—cosé), =0, = —(& —siné).
37, £, v 2= g (€ = 5iné)
Interpret this curve geometrically and relate £ to . Show that the total distance travelled by the
particle after time ¢ is given by
2E (!
B Jo

Bgt’
2m

dt’.
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Expressed in Cartesian coordinates, the components of the vector equation read
mi =qE, +q(yB;, — ¢By),
my =qEy+q(B: — XB:),
mZ=qkE, +q(B, — yBy).
For E, = E, B, = B and all other field components zero, the equations reduce to
mi =qFE — qBz, my =0, mi =gqBx.

The second of these, together with the initial conditions y(0) = y(0) = 0, implies that
y(¢) = 0 for all 7. The final equation can be integrated directly to give

mz = qBx 4+ muy, ()

which can now be substituted into the first to give a differential equation for x:

" 9B
mX =qFE —qB X+,
m

9B\’ ¢
= x+<—> x=L(E—yB).
m m

(a) If v9 = E/B then the equation for x is that of simple harmonic motion and
x(t) = Acoswt + B sinwt,

where w = g B/m. However, in the present case, the initial conditions x(0) = x(0) =0
imply that x(¢) = O for all ¢. Thus, there is no motion in either the x- or the y-direction and,
as is then shown by (x), the particle continues with its initial speed v in the z-direction.
(b) If vy = 0, the equation of motion is
qE

)'c'—l—wzx:—,
m

which again has sinusoidal solutions but has a non-zero RHS. The full solution consists
of the same complementary function as in part (a) together with the simplest possible

particular integral, namely x = g E /mw?. It is therefore
, q9E

x(t) = Acoswt + B sinwt + —.
mw

The initial condition x(0) = 0 implies that A = —g E /(mw?), whilst x(0) = 0 requires
that B = 0. Thus,

qFE
X = —2(1 - COSa)l‘),
mao
B E E
5= q_x — wq—z(l —coswt) = q—(l — cos wt).
m maw mw

Since z(0) = 0, straightforward integration gives

qE ; sin wt
 mo 1)

qE .
= —z(a)t — sinwt).
mo

Z
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Thus, since g E /mw* = mE /B?q, the path is of the given parametric form with & = wt.
It is a cycloid in the plane y = 0; the x-coordinate varies in the restricted range 0 < x <
2¢ E /(mw?), whilst the z-coordinate continually increases, though not at a uniform rate.

The element of path length is given by ds? = dx? 4+ dy? 4 dz>. In this case, writing
qE/(mw) = E/B as i,

dx\? dz\\* 2
ds = — — dt
' {(m) +<dt> }
T2 en2 201 271/2
_[,u sin” wt + u*(1 — cos wt) ] dt

= [22(1 = coswn) | dr = 2u sin Lot dr.

Thus the total distance travelled after time ¢ is given by
_ ! | / ’ 2E !

s = 2ulsin jot'|dt’ = —
0 B Jo

If two systems of coordinates with a common origin O are rotating with respect to each other, the
measured accelerations differ in the two systems. Denoting by r and r’ position vectors in frames
OXYZ and OX'Y'Z’, respectively, the connection between the two is

qBt’
2m

sin dt’.

F=Ff+@OXr+20xr+ox (0 xr),

where o is the angular velocity vector of the rotation of O XY Z with respectto O X'Y'Z’ (taken as
fixed). The third term on the RHS is known as the Coriolis acceleration, whilst the final term gives
rise to a centrifugal force.

Consider the application of this result to the firing of a shell of mass m from a stationary ship
on the steadily rotating earth, working to the first order in @ (= 7.3 x 107> rads~!). If the shell is
fired with velocity v at time # = 0 and only reaches a height that is small compared with the radius
of the earth, show that its acceleration, as recorded on the ship, is given approximately by

F=g—20 x (v+gt),

where mg is the weight of the shell measured on the ship’s deck.
The shell is fired at another stationary ship (a distance s away) and v is such that the shell would
have hit its target had there been no Coriolis effect.

(a) Show that without the Coriolis effect the time of flight of the shell would have been

T=-2g-v/g%
(b) Show further that when the shell actually hits the sea it is off-target by approximately

2t , 1 3
?[(g X ) v](gr+v)—(®xV)T° — 3(0) X g)T.
(c) Estimate the order of magnitude A of this miss for a shell for which the initial speed v is

300 m s, firing close to its maximum range (v makes an angle of 7 /4 with the vertical) in a
northerly direction, whilst the ship is stationed at latitude 45° North.

As the Earth is rotating steadily @ = 0, and for the mass at rest on the deck,

mi' =mg+ 0420 x 0+ mo x (o x ).
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This, including the centrifugal effect, defines g which is assumed constant throughout the
trajectory.
For the moving mass (¥ is unchanged),

mg+ o x (o Xr) =mi+2mo X+ mon X (0 X r),
ie. F=g— 20 xTr.
Now, wr < g and so to zeroth order in w
r=g = r=gr+v.
Resubstituting this into the Coriolis term gives, to first order in w,
F=g—20 x (v+ gt).
(a) With no Coriolis force,
r=gtr+v and r= %gtz—l-vt.

Lets = %gr2 + vt and use the observation that s - g = 0, giving

%gzrz—i-v-gr =0 = 1= _ZZ;g.
(b) With Coriolis force,
Fr=g—2(0xgt—2(mxV),
r=gr— (o x g)t2—2((oxv)t+v,
r=1g> — (o x g — (0 x V)X +vi. (%)

If the shell hits the sea at time 7 in the positionr =s + A, then (s + A) - g = 0, i.e.

0=(+A)-g=1T>-0—(@xV)-gT?+v-gT,

= —v.g=T(}g—(@xVv) 9,

—1

v-g (@xv) g

o repafienn]
28 28
2(® X V) -
S TR
8
Working to first order in w, we may put 7 = t in those terms in () that involve another

factor ®, namely @ x v and ® x g. We then find, to this order, that

1 4 - 1
S+A=—g T2+w12+... _—(mxg)f3
2 g2 3

— (o x V)‘L’2+V‘L'+2wvt
8
(@ xV)-g

1
=S+ 3 (2g‘52 + 2vt) — 5((0 X g)r3 — (0 x V)72
g



145 Vector calculus

Hence, as stated in the question,

2t 21 3
A= ?[(gxm)-v](gt—l-V)—(mXV)T —zexgr.

(c) With the ship at latitude 45° and firing the shell at close to 45° to the local horizontal,
v and ® are almost parallel and the @ x v term can be set to zero. Further, with v in a
northerly direction, (g X ®) - v = 0.

Thus we are left with only the cubic term in t. In this,

2 x300cos(r/4)
N 9.8

=433s,

and o x g is in a westerly direction (recall that o is directed northwards and g is directed
downwards, towards the origin) and of magnitude 7 x 107> x 9.8 sin(r/4) = 4.85 x
10~* m s~3. Thus the miss is by approximately

—1x4.85x 107 x (433> = —13 m,

i.e. some 10-15 m to the East of its intended target.

11.9 Parameterising the hyperboloid

2y P2 iy

a b 2

by x = acosfsec¢, y = bsinb sec ¢, z = ctan ¢, show that an area element on its surface is
dS = sec’ ¢ [¢* sec® ¢ (b cos® O + a* sin® ) + ab* tan® ¢ | 2 40 dg.

Use this formula to show that the area of the curved surface x? + y> — z2 = a? between the planes
z=0and z =2ais

1

2 |

wa” | 6 + — sinh 2x/§>
( V2

Withx = acos 6 sec ¢,y = bsinf sec ¢ and z = c tan ¢, the tangent vectors to the surface
are given in Cartesian coordinates by

d
d—; = (—asinfsec ¢, bcosbsecp, 0),
dr . 2
% = (acosfsecptan¢, bsinb sec¢ptan¢g, csec” @),
and the element of area by
dr dr
S=|—x—|dbdo
do do
= ‘ (bccosO sec® ¢, acsin@ sec® ¢, —ab sec’ ¢ tan ¢) | dodo

1/2

= sec’ ¢ [ *sec” ¢ (b cos® 0 + a’sin® @) +a*b*tan’ ¢ |~ dO dép.
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We set b = ¢ = a and note that the plane z = 2a corresponds to ¢ = tan~! 2. The ranges
of integration are therefore 0 < 6 < 27 and 0 < ¢ < tan—! 2, whilst

dS = sec® p(a* sec® ¢ + a* tan® )2 d6 d¢,

i.e. it is independent of 6.
To evaluate the integral of d S, we set tan ¢ = sinh v//2, with

1
sec’pdp = % coshyydy and sec’¢p =1+ %sinh2 .

The upper limit for v will be given by ¥ = sinh™!' 2,/2; we note that cosh W = 3.
Integrating over 6 and making the above substitutions yields

w

1 1 1 172
S =27 ) ﬁcoshl//dl//az (1 + Esinhzl/f + Esinh2w>

v
= \/Znaz/ cosh? y dyr
0

_ J2ma?
2

_ /2ma® [ sinh2y v
2 [ 2 +””}

w
/ (cosh2yr 4+ 1) dyr
0

0
_ma’ . v
= ﬁ [sinh ¢ cosh ¥ + /],

wa?

/2

[(24/2)(3) +sinh™'2,/2] = wa? <6 + % sinh™! NE).

11.11 Verify by direct calculation that
V-(axb)y=b-(Vxa)—a-(Vxbh).

The proof of this standard result for the divergence of a vector product is most easily carried
out in Cartesian coordinates though, of course, the result is valid in any three-dimensional
coordinate system.

LHS =V .(axb)

0 0 0
= a(aybZ —azb,) + 5(Cl1bx —a.b,) + a—z(axby —ayby)
ab, n b, n ab, by n ob, n ab,
=ay | ——+ — ay | — — a; | ———
ay 0z Y\ ax 0z ‘ dx ay

s da, Oda, ‘b 3a2+8ax T b da, 0day
“\ oy 0z Y ax 0z “\ ax ay

=—a-(Vxb)+b-(V xa)=RHS.
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11.13 Evaluate the Laplacian of the function

Y(x,y,2)=

7x?

x2+y2+22

(a) directly in Cartesian coordinates and (b) after changing to a spherical polar coordinate system.
Verify that, as they must, the two methods give the same result.

(a) In Cartesian coordinates we need to evaluate

V2

The required derivatives are

Y 2x7(y? 4+ 22)
Ix (24 y2+ 22

Yy

2 2 2
8w+8w+81//

Toax2 0 9y? o 9z

Y (v 4222y + 220 — 6x%2)

ax? (x2 4+ y2 4+ 22)} ’
_ —2x%yz %y _ 2zx2(x? 4+ 22 — 3y?)
dy (24 y2+2)27 9y (24 yr4z2)?

Y x2(x2+y* =22

Py 22°Gx? +3y* =27

3z (24+y24z22)27 92 (x2+y2+272)3

Thus, writing 7> = x2 + y? + 72,

(b) In spherical polar coordinates,

V(. 0,9) =

2z[(y* + 2y + 22 — 3x?) — 4x*]

Vi =

(2 + Y2+ 22

2z (r — xD)(r? — 4x?) — 4x*]

76

_ 22(r* — 5x%)

r cos 6 r? sin? 0 cos” ¢

5 = r cos @ sin® 0 cos® ¢.
,

The three contributions to Vv in spherical polars are

1 0 oy
Vi), == — | rP—
V¥) r? or <r 8r>
2 ) 2
= —cosfsin”“ 6 cos” ¢,
’
0 oy
V2 = - i 9_
V) = 5ine 90 <Sm ae)
1 cos’¢p 9 . a )
= - — — | sinf@ —(cos @ sin” 0)
r sinf 060 a0
cos? ¢

(4 cos® 6 — 8sin® 6 cos ),
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1 %y

v? = —

(Ve r2sin2 0 d¢?
cos

= (—2cos? ¢ + 2sin® o).
,

Thus, the full Laplacian in spherical polar coordinates reads

0
Vi = cos (2sin” 6 cos® ¢ + 4 cos? 0 cos® ¢ — 8sin’ 6 cos® ¢ — 2 cos® ¢ + 2sin” @)
r
cos 6 2 ) 2 2 )
= (4cos“ ¢ — 10sin“ O cos” ¢ — 2cos” ¢ + 2sin” @)
,
cos 6 . )
= (2 — 10sin” @ cos” ¢)
’
. 2r cos O(r? — 5r?sin? 0 cos? ¢)

4
Rewriting this last expression in terms of Cartesian coordinates, one finally obtains

_ 2z(r* — 5x%)

VZ
v -

which establishes the equivalence of the two approaches.

11.15 The (Maxwell) relationship between a time-independent magnetic field B and the current density J

(measured in ST units in A m~2) producing it,
V x B = uol,

can be applied to a long cylinder of conducting ionised gas which, in cylindrical polar coordinates,
occupies the region p < a.

(a) Show that a uniform current density (0, C, 0) and a magnetic field (0, 0, B), with B constant
(= By) for p > a and B = B(p) for p < a, are consistent with this equation. Given that
B(0) = 0 and that B is continuous at p = a, obtain expressions for C and B(p) in terms of By
and a.

(b) The magnetic field can be expressed as B = V x A, where A is known as the vector potential.
Show that a suitable A can be found which has only one non-vanishing component, A4(p), and
obtain explicit expressions for A, (p) for both p < a and p > a. Like B, the vector potential is
continuous at p = a.

(c) The gas pressure p(p) satisfies the hydrostatic equation Vp = J x B and vanishes at the outer
wall of the cylinder. Find a general expression for p.

(a) In cylindrical polars with B = (0, 0, B(p)), for p < a we have

10B oB
uo(0, €, 0) =V xB = , 0.

pdg o
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As expected, 0 B/d¢ = 0. The azimuthal component of the equation gives

oB
0 uoC for p<a = B(p)= B(0)— uoCp.
Since B has to be differentiable at the origin of p and have no ¢-dependence, B(0)
must be zero. This, together with B = By for p > a, requires that C = —By/(apo) and
B(p) = Bop/afor0 < p < a.
(b) With B = V x A, consider A of the form A = (0, A(p), 0). Then

1 0
0, 0, B(p)) = P (—(,OA) 0, (pA))

(0 0, ——(pA)>
po

We now equate the only non-vanishing component on each side of the above equation,
treating inside and outside the cylinder separately.
For0 < p <a,

1 Bop
__(10 ) - ’
p 0p a
B 3
pA = 0P +D,
3a
Bop> D
A(p) = 3 —.
a p
Since A(0) must be finite (so that A is differentiable there), D = 0.
For p > a,
1
——(pA) By,
p ap
Byp?
pA = + E,
2
1
A(p) = EBOP +—

At p = a, the continuity of A requires

Bya? 1B N E N Bya?
= — a — = —
3a 2 0 a 6

Thus, to summarise,

B 2
Ap) = 2% for 0<p<a,
3a

2
and A(p) = By p_4 for p=>a.
2 6p
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(c) For the gas pressure p (p)intheregion(0 < p < a,wehave Vp = J x B.Incomponent

form,
d B B
<_p1 Oa O) = (Oa __07 O) X <07 09 L’O>’
dp ag a

dp _ Bgp Bj P2
dp rod? p(p) o (

with p (a) = 0.

Maxwell’s equations for electromagnetism in free space (i.e. in the absence of charges, currents
and dielectric or magnetic media) can be written
i V-B=0, (i) V-E=0,
i) VXE+ 2 =0, (v) VxB— -0
iii X — =0, iv XxXB——— =
ot c2 at

A vector A is defined by B=V x A, and a scalar ¢ by E = —V¢ — dA/dt. Show that if the
condition

1 ¢
V- A+ —-—=0
™ + c? ot
is imposed (this is known as choosing the Lorentz gauge), then A and ¢ satisfy wave equations as
follows:

1 3%
g 2 i
(Vl) \% — Cﬁﬁ = 0,
N 1 9°A
(Vll) va e ;ﬁ =0

The reader is invited to proceed as follows.

(a) Verify that the expressions for B and E in terms of A and ¢ are consistent with (i) and (iii).

(b) Substitute for E in (ii) and use the derivative with respect to time of (v) to eliminate A from the
resulting expression. Hence obtain (vi).

(c) Substitute for B and E in (iv) in terms of A and ¢. Then use the gradient of (v) to simplify the
resulting equation and so obtain (Vvii).

(a) Substituting for B in (i),

V-B=V.(VxA)=0, asitis forany vector A.

Substituting for E and B in (iii),

\Y E+8B (VxVp)—V 8A+8(V A)=0
X — =—(V x —Vx—+—(VxA)=0.

ot ar ot
Here we have used the facts that V x V¢ = 0 for any scalar and that, since d/d¢ and
V act on different variables, the order in which they are applied to A can be reversed.
Thus (i) and (iii) are automatically satisfied if E and B are represented in terms of A
and ¢.
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(b) Substituting for E in (ii) and taking the time derivative of (v),

3
0=V-E=—v2¢—§(v.A),

a 1 9%
0=— NV A+ —-—.
ot ( )+ c? 9t?
Adding these equations gives
1 3%
0=-V? —-—.
o+ c? dt?

This is result (vi), the wave equation for ¢.
(c) Substituting for B and E in (iv) and taking the gradient of (v),

1 [ 8 92A
Vx(VxA)——[-——Vp——)=0,
x (V x A) C2<at¢ )

T
) 1 9°A
V(V-A)— VA+——( $+ = 27 =0.
1
From (v), V(V-A)+ —2— (Vo) =
C
. . V2 1 9%A
Subtracting these gives VA + S = =0.

In the second line we have used the vector identity
VIF=V(V-F)—V x (VxF)

to replace V x (V x A). The final equation is result (vii).

11.19 Paraboloidal coordinates u, v, ¢ are defined in terms of Cartesian coordinates by
X = Uvcos g, y = uvsing, 7= %(uz—vz).

Identify the coordinate surfaces in the u, v, ¢ system. Verify that each coordinate surface (u =
constant, say) intersects every coordinate surface on which one of the other two coordinates (v,
say) is constant. Show further that the system of coordinates is an orthogonal one and determine its
scale factors. Prove that the u-component of V x a is given by

1 ag  dag 1 da,
S - _l’_ R D .
W2 +vHl/2 \ v v uv 0¢

To find a surface of constant u we eliminate v from the given relationships:

2 xz+y2

2 = 27=u’— 5

24yt =

u

This is an inverted paraboloid of revolution about the z-axis. The range of zis —o0 < z <
1,2
Su”.

2
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Similarly, the surface of constant v is given by

2 2
X< 4+
27 = 2y — %
v

This is also a paraboloid of revolution about the z-axis, but this time it is not inverted. The
range of 7 is —%vz <z < o00.

Since every constant-u paraboloid has some part of its surface in the region z > 0 and
every constant-v paraboloid has some part of its surface in the region z < 0, it follows
that every member of the first set intersects each member of the second, and vice versa.

The surfaces of constant ¢, y = x tan ¢, are clearly (half-) planes containing the z-axis;
each cuts the members of the other two sets in parabolic lines.

We now determine (the Cartesian components of) the tangential vectors and test their
orthogonality:

or .
e = — = (vcos¢, vsing, u),
ou

Jar .
e, = — = (ucos¢, using, —v),
v
ar
90

e; -e; = uv(cosgcosp + singsing) — uv =0,

e; = = (—uvsing, uvcosg, 0),

e, - €3 = u’v(— cos ¢ sin¢ + sin g cos ¢) = 0,
e - e3 = uv’(—cos ¢ sin¢ + sin ¢ cos ) = 0.

This shows that all pairs of tangential vectors are orthogonal and therefore that the
coordinate system is an orthogonal one. Its scale factors are given by the magnitudes of
these tangential vectors:

h? = le||* = (vcos@)* + (vsing)? + u? = u? + 07,

h? = |ey* = (ucos )® + (using)® + v* = u® 4+ v?,

hé = |es|? = (uvsing)? + (uv cos ¢)* = uv?.
Thus

hy = hy =Vu?+ 2, hy = uv.

The u-component of V x a is given by

h u

\Y u =
YV xa k=

9 h 9 h
[%( ¢a¢)_£( vav):|

I S O A
N [av (vas) = 55 (m“”)]

1 a da 1 da,
Viz 02 v v uv ¢’

as stated in the question.
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11.21 Hyperbolic coordinates u, v, ¢ are defined in terms of Cartesian coordinates by
x = coshu cosvcos g, y = coshu cosvsin¢, z = sinh u sin v.

Sketch the coordinate curves in the ¢ = 0 plane, showing that far from the origin they become
concentric circles and radial lines. In particular, identify the curves u =0, v =0, v = 7/2 and
v = 7. Calculate the tangent vectors at a general point, show that they are mutually orthogonal and
deduce that the appropriate scale factors are

hy, = hy = (cosh? u — cos? v)'/2, hgy = coshu cosv.

Find the most general function /() of u only that satisfies Laplace’s equation V21 = 0.

In the plane ¢ = 0, i.e. y = 0, the curves u = constant have x and z connected by

x2 ZZ

=+ =1.
cosh?u  sinh®u
This general form is that of an ellipse, with foci at (1, 0). With u = 0, it is the line
joining the two foci (covered twice). As u — 00, and cosh u ~ sinh u, the form becomes
that of a circle of very large radius.
The curves v = constant are expressed by

x2 ZZ

= 1.

cos2v  sinv
These curves are hyperbolae that, for large x and z and fixed v, approximate z = £x tan v,
i.e. radial lines. The curve v = 0 is the part of the x-axis 1 < x < oo (covered twice),
whilst the curve v = is its reflection in the z-axis. The curve v = /2 is the
Z-axis.
In Cartesian coordinates a general point and its derivatives with respect to u, v and ¢
are given by

r = coshucosvcos¢i+ coshucosvsing j—+ sinhusinvk,

ar
e = 3 sinhu cos v cos ¢ i+ sinhu cosvsing j+ coshusinvk,
u
ar . . . .. .
e = Pyl —coshusinvcos¢i— coshusinvsing j+ sinhucosvk,
v
or L .
e3 = @ = coshu cos v(—sin¢ i+ cos ¢ j).

Now consider the scalar products:

e; - e, = sinhu cos v cosh u sin v(—cos? ¢ — sin®> ¢ + 1) = 0,
e; - e3 = sinh u cos? v cosh u(—sin ¢ cos ¢ + sin ¢ cos ¢) = 0,

e, - €3 = cosh® u sin v cos v(sin ¢ cos ¢ — sin ¢ cos ¢) = 0.

As each is zero, the system is an orthogonal one.
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The scale factors are given by |e;| and are thus found from:
le;|> = sinh? u cos” v(cos® ¢ + sin’ ¢) 4 cosh? u sin® v
= (cosh® u — 1) cos® v + cosh? u(1 — cos” v)
= cosh® u — cos? v;
les|*> = cosh® u sin® v(cos> ¢+ sin’ o)+ sinh? u cos? v
= cosh? u(1 — cos? v) + (cosh® u — 1) cos> v

= cosh? u — cos® v;

les|* = cosh? u cos? v(sin® ¢ + cos® ¢) = cosh? u cos? v.
The immediate deduction is that
h, = h, = (cosh? u — cos? v)!/?, hgy = coshu cosv.

An alternative form for A, and h, is (sinh® u + sin? v)'/2.
If a solution of Laplace’s equation is to be a function, ¥ (u), of u only, then all dif-
ferentiation with respect to v and ¢ can be ignored. The expression for V2 reduces

to
Vi = ! 9 (uhs 3V
hyhyhg | Ou h, Ou

1 v (o3
= 3 — | coshucosv— | |.
cosh u cos v(cosh” u — cos? v) [ du ou

Laplace’s equation itself is even simpler and reduces to

0 0
— coshu—w =0.
ou ou

This can be rewritten as

oy k2K ke
du  coshu et 4e* 41’
Ae" du -

dyr Y = Btan  e" 4+ c.

T 1+ (e

This is the most general function of u only that satisfies Laplace’s equation.



Line, surface and volume integrals

155

12.3

The vector field F is defined by
F = 2xzi + 2yz%j + (x* + 2y’z — Dk.

Calculate V x F and deduce that F can be written F' = V¢. Determine the form of ¢.

With F as given, we calculate the curl of F to see whether or not it is the zero vector:
VxF=@yz—4yz, 2x —2x, 0—-0) = 0.

The fact that it is implies that F can be written as V¢ for some scalar ¢.

The form of ¢(x, y, z) is found by integrating, in turn, the components of F until
consistency is achieved, i.e. until a ¢ is found that has partial derivatives equal to the
corresponding components of F:

d
2xz=Fx——¢

= = ¢, y,2) =x*2+g0,2),
dx

2 _ 0 2 2.2
2yz —Fy—@[x z+g(y,2)] = g, 2=y +h(),

0
X242y —1=F = a_z[xzz + 222+ h(z)]

= h(z)=-z+k.
Hence, to within an unimportant constant, the form of ¢ is

P(x,y,2) = x*7+ y** — 2.

A vector field F is given by F = xy%i + 2j + xk and L is a path parameterised by x = ct, y = c/t,
7z = d for the range 1 <t < 2. Evaluate the three integrals

(a) /Fdl, (b) /de, (c) /Fodr.
L L L

Although all three integrals are along the same path L, they are not necessarily of the
same type. The vector or scalar nature of the integral is determined by that of the integrand
when it is expressed in a form containing the infinitesimal dt.

(a) This is a vector integral and contains three separate integrations. We express each
of the integrands in terms of ¢, according to the parameterisation of the integration path
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2 C3
/th:/ (—i+2j+ctk) dt
L 1 t

2

L, before integrating:

3 . . 1 2
=|c lnt1+2tJ+§ct k
1

3
=c3ln2i+2j+§ck.

(b) This is a similar vector integral but here we must also replace the infinitesimal dy by
the infinitesimal —c dt /¢ before integrating:

273 —c
/de:/ (—i+2j+ctk)(—2> dt
L 1 1 t

c4,+20, 2 tk2
= | —1 — ) —cCc 1n
212 t']

3 4
- —%i—cj—czhﬂk.

1

(c) This is a scalar integral and before integrating we must take the scalar product of F
with dr = dx i+ dy j + dzk to give a single integrand:

2 C3 C
/LF-dr=/1 (71+2J+ctk>-(01—t—2,]+0k) dt
2/t 2
[ (S -Z)ar
[(5-%)
2 2
|:c4lnt+—c:|
U

=c*In2 —c.

12.5 Determine the point of intersection P, in the first quadrant, of the two ellipses

2 2 2 2

X Y X y
AR o
Taking b < a, consider the contour L that bounds the area in the first quadrant that is common to
the two ellipses. Show that the parts of L that lie along the coordinate axes contribute nothing to
the line integral around L of x dy — y dx. Using a parameterisation of each ellipse of the general
form x = X cos ¢ and y = Y sin ¢, evaluate the two remaining line integrals and hence find the

total area common to the two ellipses.

=1.

Note: the line integral of x dy — y dx around a general closed convex contour is equal to twice the
area enclosed by that contour.
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From the symmetry of the equations under the interchange of x and y, the point P must
have x = y. Thus,

21 1_1 _ ab
Natn)= T Tarmne

Denoting as curve C| the part of

)C2 y2

2
that lies on the boundary of the common region, we parameterise it by x = a cos 6, and
y = bsin#;. Curve C; starts from P and finishes on the y-axis. At P,

ab

a
000591=x=m = tan91=g.

=1

It follows that ; lies in the range tan~!(a/b) < 6, < /2. Note that 6, is not the angle
between the x-axis and the line joining the origin O to the corresponding point on the
curve; for example, when the point is P itself then §; = tan~' a/b, whilst the line O P
makes an angle of 7 /4 with the x-axis.

Similarly, referring to that part of

2 2
X Yy
pta=!
that lies on the boundary of the common region as curve C,, we parameterise it by
x =bcosh and y = asiné, with 0 < 6, < tan~'(b/a).
On the x-axis, both y and dy are zero and the integrand, x dy — y dx, vanishes. Simi-

larly, the integrand vanishes at all points on the y-axis. Hence,
I = %(xdy — ydx)
L

= [ (xdy—ydx)+ | (xdy —ydx)
C2 Cl

tan~'(b/a)
= / [ab(cos B, cos B,) — ab sin H(—sin6,) | dO,
0

/2
+ / [ab(cos By cosB) — ab sinO;(—sinOy) | dO,
tan~!(a/b)

b
=abtan”' = + ab (z —tan™! C—l>
a 2 b

b
= 2abtan”! —.
a

As noted in the question, the area enclosed by L is equal to half of this value, i.e. the total
common area in all four quadrants is

X
a

1

1 b
4 x — x2abtan™ — = 4abtan™
2 a
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Note that if we let b — a then the two ellipses become identical circles and we recover
the expected value of 7a? for their common area.

12.7 Evaluate the line integral
I= % [y(4)c2 + yHdx 4+ x(2x? + 3y?) dy]
c

around the ellipse x2/a* + y?/b* = 1.
As it stands this integral is complicated and, in fact, it is the sum of two integrals. The form

of the integrand, containing powers of x and y that can be differentiated easily, makes this
problem one to which Green’s theorem in a plane might usefully be applied. The theorem

states that
ad opP
f(de+Qdy)=// 90 9PN iray,
c R\ 0x dy

where C is a closed contour enclosing the convex region R.
In the notation used above,

P(x,y)=y(@x>+y* and Q(x,y) = x(2x*+ 3y?).

It follows that

opP 0
— =4x>+3y? and —Q = 6x% + 3y?,
ay ax

leading to

) oP
90 9P _pe,
ox ay

This can now be substituted into Green’s theorem and the y-integration carried out imme-
diately as the integrand does not contain y. Hence,

I=// 2x%dx dy
R
a 2\ /2
=/ 2x22b<1—x—2> dx
—a a

0
= 4b/ a®cos’® ¢ sing (—asing d¢), on setting x = a cos ¢,

0
= —ba’ f sin*(2¢)d¢ = Lwba’.

In the final line we have used the standard result for the integral of the square of a sinusoidal
function.
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A single-turn coil C of arbitrary shape is placed in a magnetic field B and carries a current /. Show
that the couple acting upon the coil can be written as

M:I/(B-r)dr—I/B(r-dr).
c c

For a planar rectangular coil of sides 2a and 2b placed with its plane vertical and at an angle ¢ to a
uniform horizontal field B, show that M is, as expected, 4abB I cos ¢ k.

For an arbitrarily shaped coil the total couple acting can only be found by considering that
on an infinitesimal element and then integrating this over the whole coil. The force on an
element dr of the coil is dF = I dr x B, and the moment of this force about the origin is
dM = r x F. Thus the total moment is given by

M:?grx(ldpr)
c

=I%(r-B)dr—I¢‘B(r~dr).
c c

To obtain this second form we have used the vector identity
ax(bxc)=(a-cb—(a-b)c.

To determine the couple acting on the rectangular coil we work in Cartesian coordinates
with the z-axis vertical and choose the orientation of axes in the horizontal plane such that
the edge of the rectangle of length 2a is in the x-direction. Then

B = Bcos¢i+ Bsingj.
In the first term in M:
(i) for the horizontal sides

r=xit bk, dr=dxi, r-B=xBcoso,

/(r~B)dr:Bcos¢i<[axdx+/axdx) =0;

(i) for the vertical sides

r==xai+zk, dr=dzk, r-B==aBcosg,

b —b
/(r-B)dr: Bcosqbk(/ (—|—a)dz+f (—a)dz) =4abB cos ¢ k.
—b b

For the second term in M, since the field is uniform it can be taken outside the integral as
a (vector) constant. On the horizontal sides the remaining integral is

/r-dr::l:/ xdx =0.

Similarly, the contribution from the vertical sides vanishes and the whole of the second
term contributes nothing in this particular configuration.

The total moment is thus 4abB1 cos ¢ k, as expected.
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An axially symmetric solid body with its axis A B vertical is immersed in an incompressible fluid
of density pg. Use the following method to show that, whatever the shape of the body, for p = p(z)
in cylindrical polars the Archimedean upthrust is, as expected, ppg V', where V is the volume of the
body.

Express the vertical component of the resultant force (— [ p dS, where p is the pressure) on the
body in terms of an integral; note that p = —ppgz and that for an annular surface element of width
dl,n-n,dl = —dp. Integrate by parts and use the fact that p(z4) = p(zp) = 0.

We measure z negatively from the water’s surface z = 0 so that the hydrostatic pressure
is p = —pogz. By symmetry, there is no net horizontal force acting on the body.

The upward force, F, is due to the net vertical component of the hydrostatic pressure
acting upon the body’s surface:

F=—ﬁz-/pdS

= -, - / (—pogz)2mpndl),

where 2 p dl is the area of the strip of surface lying between z and z 4+ dz and h is the
outward unit normal to that surface.

Now, from geometry, fi, - fi is equal to minus the sine of the angle between d/ and dz
and so f, - iidl is equal to —dp. Thus,

B
F =2mpog / pz(—dp)

<A

ZB 8
= —anog/ <,oa—p> zdz
ZA <
2-3B ZB 2
2 o
= —2mpog [z—} —/ —dz ;.
{ 2 ZA ZA 2

But p(z4) = p(zp) = 0, and so the first contribution vanishes, leaving

ZB

F = pog / mp®dz = pogV,
ZA

where V is the volume of the solid. This is the mathematical form of Archimedes’ principle.

Of course, the result is also valid for a closed body of arbitrary shape, p = p(z, ¢), but a

different method would be needed to prove it.

A vector field a is given by —zxr =i — zyr—3j + (x> 4+ y?)r >k, where r> = x2 + y* + z2. Estab-
lish that the field is conservative (a) by showing that V x a = 0 and (b) by constructing its potential
function ¢.

We are told that
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with 2 = x? + y% + z2. We will need to differentiate » —3 with respect to x, y and z, using
the chain rule, and so note that dr/dx = x/r, etc.
(a) Consider V x a, term by term:

P 2 2 9 _
IV xal, = — (E2X) 2 (=2
dy r3 a9z \ r3

_3e Yy 2y oy 3Gy
- r4r r3 rtr
3
= r—?(—x2 —szrszrszrz2 — ) =0;

d [ —zx d [(x*+y?
v =g (50) -5 (550)

3(zx)z x 2x 4 3(x2 4 y?)x

rér r3 rtr

3x
=r—5(zz—x2—y2—22+x2+y2)=0;

a [—zy d [ —zx
=g () -5 (5)

_ 3(zy)x B 3(zx)y _
I . r4r

0.

Thus all three components of V x a are zero, showing that a is a conservative field.
(b) To construct its potential function we proceed as follows:

Lo} —ZX z
ax (424 2P =¢= (242 + 2)2 + £y, 2,
¢ —zy —zy af

5y S I IR R ey &y, 2) = 8@,

3¢ x?+y?
9z - (x2+y2+12)3/2
_ 1 4 -2z ag
2 ) (224222 9z
= g(x) =c.
Thus,
z z
¢(x,y,2) =c+ 1A =ct

The very fact that we can construct a potential function ¢ = ¢(x, y, z) whose derivatives
are the components of the vector field shows that the field is conservative.
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A force F(r) acts on a particle at r. In which of the following cases can F be represented in terms
of a potential? Where it can, find the potential.

i 2
(a) F=F, [i —j- 2(xa2 y)ri| exp <—%>;

F 2.2 _ 2 2
(b) F = = |:zk+ wr] exp <—r—2);
a a a

(© F=F [k+ il k)].
r

(a) We first write the field entirely in terms of the Cartesian unit vectors using r =
x 14 yj+ zk and then attempt to construct a suitable potential function ¢:

. 2
F = Fg[i—j—yr]exp (—%)

F
= —2 [(a2 —2x2 4+ 2xy)i+ (—a® — 2xy + 2y})j

2
+ (—2xz +2y2) k] exp (—%).

Since the partial derivative of exp(—r?/a?) with respect to any Cartesian coordinate u is
exp(—r?/a*)(—2r/a*)(u/r), the z-component of F appears to be the most straightforward
to tackle first:

¢  F r?
— = 5 (=2xz+2yz)exp| ——
9z a a

2
= ¢(x,y,2) = Fo(x — y)exp (—:7) + fx,y)

= ¢1(x,y,2)+ f(x,y).

Next we examine the derivatives of ¢ = ¢; + f with respect to x and y to see how closely

they generate F, and F):
r2 r? —2x
_a_2 +(x_y)eXp _a_2 az

091
= —(a®—2x* + 2xy) exp(—rz/az) = F, (as given),

ox
3 i RY
and ai;l =F |:— exp <—6%> + (x —y)exp <—:?> (a—zy)}

F
= a—g(—a2 — 2xy 4 2y*)exp(—r*/a’) = F, (as given).

Il
=
—
0
>
go)

2

L . r . .
Thus, to within an arbitrary constant, ¢(x, y, z) = Fo(x — y)exp ——|isa suitable
a

potential function for the field, without the need for any additional function f(x, y).
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(b) We follow the same line of argument as in part (a). First expressing F in terms of i,
jand k,

F 2 2 _ 2 2
F=_0 Zk+ ur exp _r_
a a? a?

F r?
= a—g [x(® + 3> —ad)i+ y(x® +y* —aP)j+z(x> + y) k] exp (—a—2>,
and then constructing a possible potential function ¢. Again starting with the z-
component:

0¢ _ Foz 5 r’
a—z—?(x + y7)exp )

FO 2 2 r2
= ¢(x,y,z)=—z(x + y7)exp 3 + fx,y)

(Pl(-xs Y, Z)+f(x7 }’),

9 F 2 2 2 2

then, ﬂ =212 — X(X—_H)) exp A F, (as given),
0x 2a a? a?
a F 2y(x? 2 2

and Bi;l = —2—2 [Zy - %} exp (—%) = F, (asgiven).

F r?
Thus, ¢1(x, y,z) = 2—0(x2 + yz) exp (——2 , as it stands, is a suitable potential function
a a

for F(r) and establishes the conservative nature of the field.
(c) Again we express F in Cartesian components:

a(r x k):|

ay ., ax
= -
2

—r—2 r—2j+k.

P K+

That the z-component of F has no dependence on y whilst its y-component does depend
upon z suggests that the x-component of V x F may not be zero. To test this out we
compute

(VXF)X:@—E (—_ax)zo_2axz7é0
ay 9z r

and find that it is not. To have even one component of V x F non-zero is sufficient to
show that F is not conservative and that no potential function can be found. There is no
point in searching further!

The same conclusion can be reached by considering the implication of F, = k, namely
that any possible potential function has to have the form ¢(x, y, z) = z + f(x, y). How-
ever, d¢/dx is known to be —ay/r* = —ay/(x> + y* + z?). This yields a contradiction,
as it requires df (x, y)/0x to depend on z, which is clearly impossible.
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The vector field f has components yi — xj + k and y is a curve given parametrically by
r=(a—c+ccosf)i+ (b+csinh)j+ 0k, 0<6 <2m.

Describe the shape of the path y and show that the line integral fy f - dr vanishes. Does this result
imply that f is a conservative field?

As 6 increases from O to 2w, the x- and y-components of r vary sinusoidally and in
quadrature about fixed values a — ¢ and b. Both variations have amplitude ¢ and both return
to their initial values when 6 = 2w. However, the z-component increases monotonically
from O to a value of 27t ¢2. The curve y is therefore one loop of a circular spiral of radius ¢
and pitch 277 ¢2. Its axis is parallel to the z-axis and passes through the points (@ — ¢, b, z).

The line element dr has components (—c sinf df, c cos 6 db, ¢?d#) and so the line
integral of f along y is given by

21
/f -dr = f [y(—csin®) — x(ccos ) + c*] do
y 0
2
= / [—c(b+csin9)sin9 —cla —c+ ccosf)cosb +c2] do
0

2

= / (—bcsin@ —?sin’0 — c(a — ¢)cos O — c? cos> 6 —|—cz) do
0

=0—nc?—0—nc? 4272 =0.

However, this does not imply that f is a conservative field since (i) y is not a closed
loop and (ii), even if it were, the line integral has to vanish for every loop, not just for a
particular one.

Further,

Vxf=0-0,0-0, -1-1)=(0, 0, —2) #0,

showing explicitly that f is not conservative.

Evaluate the surface integral f r - dS, where r is the position vector, over that part of the surface

7z = a® — x* — y? for which z > 0, by each of the following methods.

2

(a) Parameterise the surface as x = asinf cos¢, y = asinf sing, z = a® cos’6, and show

that

r-dS = a*(2sin® 0 cos 6 + cos’ 0 sin0) do do.

(b) Apply the divergence theorem to the volume bounded by the surface and the plane z = 0.

(a) With x = asinf cos¢, y = asiné sin¢, z = a> cos” 6, we first check that this does
parameterise the surface appropriately:

a*> —x* — y2 = a? — a®sin? O(cos® ¢ + sin’ ) = a*(1 — sin’ ) = a*cos’H = z.
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We see that it does so for the relevant part of the surface, i.e. that which lies above the plane
z =0 with0 < 6 < 7/2. It would not do so for the part with z < 0 for which x> + y? has
to be greater than a?; this is not catered for by the given parameterisation.

Having carried out this check, we calculate expressions for dS and hence r - dS in terms
of 6 and ¢ as follows:

r=asinfcos¢i+asinfsingj+ a’cos’ 6k,

and the tangent vectors at the point (6, ¢) on the surface are given by

or

ry i acosf cosgi—+acosdsingj— 2a’cosb sinbk,
ar . C . . .

% = —asinfsingi+ asinbcosa@j.

The corresponding vector element of surface area is thus
ar 0
dS = — x o
06  0¢

= 24> cos @ sin’> 0 cos ¢ i + 2a> cos O sin® O sin g j + a® cos O sin O k,
giving r - dS as
r-dS = 2a* cos 8 sin® 0 cos® ¢ + 2a* cos 0 sin® 0 sin® ¢ + a* cos® 6 sin O
= 2a* cos 0 sin® 6 + a* cos® 0 sin 6.

This is to be integrated over the ranges 0 < ¢ < 2w and 0 < 8 < 7/2 as follows:

2 /2
fr-dsza“/ dqb/ (2sin’ @ cos 6 + cos® 0 sin0) d6
0 0

4 sin*0 7"/ —cost0 "
=2ma” |2 + | —
4 1o 4 0

2 1 3mwa*
:27m4<—+—>: jm.

474 2

(b) The divergence of the vector field r is 3, a constant, and so the surface integral f r-dS
taken over the complete surface ¥ (including the part that lies in the plane z = 0) is, by
the divergence theorem, equal to three times the volume V of the region bounded by X.
Now,

a a”
V= f wp?dz = f n(a* —2)dz = n(a* — La*) = ina,
0 0

and so [y r-dS = 3mwa/2.

However, on the part of the surface lying in the plane z = 0, r = x i+ y j + Ok, whilst
dS = —dS k. Consequently, the scalar product r - dS = 0; in words, for any point on this
face its position vector is orthogonal to the normal to the face. The surface integral over
this face therefore contributes nothing to the total integral and the value obtained is that
due to the curved surface alone, in agreement with the result in (a).
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Use the result

/ VédV =7§¢ds,
\%4 S

together with an appropriately chosen scalar function ¢, to prove that the position vector I of the
centre of mass of an arbitrarily shaped body of volume V and uniform density can be written

1
f’=—y€ %rzdS.
Vs

The position vector of the centre of mass is defined by

f'/pdV:/rpdV.
14 14

Now, we note that r can be written as V(%rz). Thus, cancelling the constant p, we have

V= f V(3r)dVn = §1r?dS
Vv

1
= —y{%ﬂds.
Vs

This result provides an alternative method of finding the centre of mass zk of the uniform
hemisphere r = a,0 <6 < 7w /2,0 < ¢ < 2. The curved surface contributes 3a/4 to Z
and the plane surface contributes —3a/8, giving 7 = 3a/8.

=

=

Demonstrate the validity of the divergence theorem:

(a) by calculating the flux of the vector
_ ar
- (r2 + a?)3/?
through the spherical surface |r| = V3a;
(b) by showing that

3aa’

F= 2 + a2)y2

and evaluating the volume integral of V - F over the interior of the sphere |r| = V3a. The
substitution » = a tan 6 will prove useful in carrying out the integration.

(a) The field is radial with
_ ar . ar
- (,,2 4 a2)3/2 - (r2 4 a2)3/2 €

The total flux is therefore given by

_ drriar _ 4na3a3sqrt3 . 3\/§na
P+ a5 8a3 2
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(b) From the divergence theorem, the total flux over the surface of the sphere is
equal to the volume integral of its divergence within the sphere. The divergence is given

by
V.F 10 2F ) 19 rrar
. = ——\r r) = —&—— e —
r2 or r2or \(r? 4+ a?)3/?
_ 1 3ar? 3art
2 (2 + a2)3? - (r2 + a2)3/2

3aa?

= 2 + a2

Since the divergence varies with the radial distance r, in order to find the volume integral
of the divergence it is necessary to integrate over r from 0 to V3a:

\/3711 3 2
/v-mv:/ L "y
v o GTHa)

Now setting r = atanf, for 0 < 6 < 7/3, we have

/3 2t 20 29
/V-FdV - 12ma2/ aRrraxc e
v 0 a’ secd 0
/3
= 12na/ sin” 6 cos 6 do
0
in397" 3 33
= 12n«x [sm ] = 12na£ = M, as in (a).
3 1o 8 2

The equality of the results in parts (a) and (b) is in accordance with the divergence
theorem.

12.25 In a uniform conducting medium with unit relative permittivity, charge density p, current density
J, electric field E and magnetic field B, Maxwell’s electromagnetic equations take the form (with
o€o = %)

HV-B=0, (ii) V- E = p/eo,
(i) VxE+B=0, (@(v)VxB—®E/cH)=puol.

The density of stored energy in the medium is given by %(eo E*+ py 'B?). Show that the rate of
change of the total stored energy in a volume V is equal to

—/ J~EdV—i7§(ExB)'dS,
v Mo Js

where S is the surface bounding V.

[The first integral gives the ohmic heating loss, whilst the second gives the electromagnetic energy
flux out of the bounding surface. The vector 1, '(E x B) is known as the Poynting vector.]
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The total stored energy is equal to the volume integral of the energy density. Let R be its
rate of change. Then, differentiating under the integral sign, we have

d 1
— L[ (L2 —B2)av
a ), \2 200

, 1 .
=/ <60E-E—|——B-B) dv.
v Mo

Now using (iv) and (iii), we have
1
R = / [EOE (=po?T+*V xB)— —B - (V x E):| dv
v Mo
1
:—fE-JdV—I—/ [eoczE-(vXB)——B-(VXE)} dv
1% 1% Mo

1
=—/E-Jd\/—— V- (ExB)dV
1% Mo Jv

1
=—/E~JdV—— (E x B) - dS.
1% Mo Js

We used the vector identity
V-(axb)=>b-(Vxa)—a-(V xb).

to obtain the penultimate line and the divergence theorem to obtain the final one.

The vector field F is given by
F = Bx%yz 4+ y’z + xe Mi+ Gxy’z + 232 + yeO)j + (x3y + y’x + xy*22)k.

Calculate (a) directly and (b) by using Stokes’ theorem the value of the line integral f , F-dr,
where L is the (three-dimensional) closed contour O ABC D E O defined by the successive vertices
(0,0,0),(1,0,0), (1,0, 1), (1, 1, 1), (1, L, 0), (0, 1, 0), (0, 0, 0).

(a) This calculation is a piece-wise evaluation of the line integral, made up of a series of
scalar products of the length of a straight piece of the contour and the component of F

parallel to it (integrated if that component varies along the particular straight section).
On OA,y=z=0and F, = xe™%;

1 1
L = / xe dx = [—xe"‘](l) +/ e Fdx=1-2e".
0 0

On AB,x = 1and y = 0 and F, = 0; the integral I, is zero.
OnBC,x =1landz = 1land F, = 3y* + 1 + ey;

1
13:/ (3y2+1+ey)dy=1+1+%e.
0



169

Line, surface and volume integrals
OnCD,x=1landy=1land F, =1+ 1+7%
0
14=/ (I1+14z)dz=-1-1-1
1
On DE,y=1andz=0and F, = xe™*;
0
Is :/ xe ¥ dx = —1+2e7"
1

On EO,x =z=0and F, = ye’;

0
Is = / yeldy = —%.
1

Adding up these six contributions shows that the complete line integral has the value
e 5

(b)6As a simple sketch shows, the given contour is three-dimensional. However, it is
equivalent to two plane square contours, one O AD E O (denoted by S;) lying in the plane
z = 0 and the other ABC DA (S;) lying in the plane x = 1; the latter is traversed in the
negative sense. The common segment AD does not form part of the original contour
but, as it is traversed in opposite senses in the two constituent contours, it (correctly)
contributes nothing to the line integral.

To use Stokes’ theorem we first need to calculate

(V x F)y = x> +3y%x + 2yxz? — 3xy? — x* = 2yx2?,
(V x F), = 3x2y 4 y3 = 3x2y — 3 — y2g% = —y222
(V x F), = 3y*z 4+ 3x2z 4 ye* — 3x%z — 3y%*z = ye*.

Now, S has its normal in the positive z-direction, and so only the z-component of V x F
is needed in the first surface integral of Stokes’ theorem. Likewise, only the x-component
of V x Fis needed in the second integral, but its value must be subtracted because of the
sense in which its contour is traversed:

/ (VxF)-dr= [ (VxF)dxdy— | (VxF),dydz
OABCDEO Sy

S»
1,1 1 pl
=/ / yexdxdy—/ / 2y x 1 x z22dydz
0o Jo 0o Jo
_1( D 2ll_e 5
2 232 6

As they must, the two methods give the same value.
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13.3

Find the Laplace transforms of r~/2 and ¢!/2, by setting x> = ¢s in the result

f exp(—x3)dx = %ﬁ
0

Setting x> = st, and hence 2x dx = s dt and dx = s dt /(2+/s1), we obtain

’

o0 T
= L[t7?] E/ T2 e dr = =
0 S

Integrating the LHS of this result by parts yields

[ 2¢12] 7 — / (—s)e 21" dt = \/i
0 N

The first term vanishes at both limits, whilst the second is a multiple of the required
Laplace transform of ¢!/2, Hence,

/oo e 5t ﬁt_l/z dt = ﬁ
2
0

L[] = /Oo et dr = 2i z
0 S N

Use the properties of Laplace transforms to prove the following without evaluating any Laplace
integrals explicitly:

@ L[] =R /rsT?

(b) L[ (sinhat)/t] = %ln[(s—}—a)/(s—a)], s > lal;
(c) L[sinhatcosbt] = a(s? — a® + bI)[(s — a)® + b2 '[(s + a)*> + b*]~".

(a) We use the general result for Laplace transforms that

nd"f(s)

, forn=1,2,3,...
dsn "

Ll fn] =1
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If we take n = 2, then f () becomes ¢!/2, for which we found the Laplace transform in
Problem 13.1:

et 2422

_ VT (3N (L5 e I5VE o
> \72)\ 72 8 '

(b) Here we apply a second general result for Laplace transforms which states that

22 o

provided lim,_,o[ f(¢)/¢ ] exists, which it does in this case.

inh(at o0
L[sm (a):|:/ 2a du. > lal,

1 u-—a

1/w< : : )
= - - du
2 Js u—a u-+ta

1 s+a
= —In , s> |al.
2 s—a

(c) The translation property of Laplace transforms can be used here to deal with the
sinh(at) factor, as it can be expressed in terms of exponential functions:

L [ sinh(at) cos(bt)] = E[ Leat cos(bt)] [%e"” cos(bt)]

_1 s—a 1 s+a
T 25 —a)X+b> 2(s+a)’+b2
1 (s*> — a*)2a + 2ab?

T2 —al b [(s+alP+b]
B a(s* —a* +b*)
(s —aP+ Db (s +aP+ b2

The result is valid for s > |a].

13.5 This problem is concerned with the limiting behaviour of Laplace transforms.
(a) If f(r) = A+ g(¢), where A is a constant and the indefinite integral of g(¢) is bounded as its
upper limit tends to co, show that
lim s f(s) =
s—0
(b) For ¢ > 0, the function y(¢) obeys the differential equation
d? dy
dtf +aE + by = ccos® wt,

where a, b and c are positive constants. Find y(s) and show that sy(s) — c¢/2b as s — O.
Interpret the result in the 7-domain.
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(a) From the definition,

f(s) =/ [A+g@®)] e dt
0

Ae St oo T
= |: - ] + Tlim g(t) e ¥ dt,

T
sf(s) =A+s lim / gt) e dt.
T—o0 0

Now, for s > 0,

T T
lim / g®) e *dt| <| lim / g(t)dt | < B, say.
T—o0 Jo T—o0 Jo
Thus, taking the limit s — O,
lims f(s)=A+1limsB = A.
s—0 s—0
(b) We will need
s 1

E[coszwt]=£[%c052w+%]=m+g,

Taking the transform of the differential equation yields

s 1
—y'(0) — sy(0 25 —y(0 V+by=c|—5——+—|
¥'(0) — sy(0) + 575 + a[—y(0) + s3] + by C[Z(s2+4w2)+2s]
This can be rearranged as
C 0t asy0) 1 s
cl=———5+=|+s as s
Nt a0y T2 Y Y Y
N s24+as+b '

In the limit s — O, this tends to (c¢/2)/b = ¢/(2b), a value independent of that of a and
the initial values of y and y'.

The s = 0 component of the transform corresponds to long-term values, when a steady
state has been reached and rates of change are negligible. With the first two terms of the
differential equation ignored, it reduces to by = c cos® wt, and, as the average value of
cos® wt is %, the solution is the more or less steady value of y = %c/b.

The function f,(x) is defined as unity for 0 < x < a and zero otherwise. Find its Laplace transform
fa(s) and deduce that the transform of x £, (x) is
1
= [1—+as)e].
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Write f,(x) in terms of Heaviside functions and hence obtain an explicit expression for
X
ga(x):/ fa(y)fa(x_y)dy'
0
Use the expression to write g,(s) in terms of the functions f,(s) and f2,(s), and their derivatives,

and hence show that g,(s) is equal to the square of f,(s), in accordance with the convolution
theorem.

From their definitions,
_ a 1
fuls) = / le ™ dx = —(1 —e™9),
0 S

’ df, 1
/ X falx)e ™ dx = — J: =—0—-e7)— ge_Sa
0 ds s2

1 —sa
=S—2[1—(1+as)e “l.
In terms of Heaviside functions,
fx)=H(x)— H(x —a),

and so the expression for g,(x) = fox JaO) falx —y)dy is

/ [Hy)—H(y—a)l[Hx —y)— Hx —y—a)ldy.

o0

This can be expanded as the sum of four integrals, each of which contains the common
factors H(y) and H(x — y), implying that, in all cases, unless x is positive and greater
than y, the integral has zero value. The other factors in the four integrands are generated
analogously to the terms of the expansion (a — b)(c —d) = ac — ad — bc + bd:

/ H(y)H(x — y)dy
—f H(y)H(x —y—a)dy
—/ H(y —a)H(x — y)dy

+ / H(y — a)H(x — y — a)dy.

In all four integrals the integrand is either O or 1 and the value of each integral is equal to
the length of the y-interval in which the integrand is non-zero.

¢ The first integral requires 0 < y < x and therefore has value x for x > 0.
¢ The second integral requires 0 < y < x — a and therefore has value x — a for x > a
and O for x < a.
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¢ The third integral requires ¢ < y < x and therefore has value x — a for x > a and 0
forx < a.

e The final integral requires ¢ < y < x — a and therefore has value x — 2a for x > 2a
and O for x < 2a.

Collecting these together:

x <0 gsx)=0—-0—-0+0=0,
O<x<a gx)=x—-0-040=x,
a<x<2a gix)y=x—x—-—a)—(x—a)+0=2a—x,
2a < x gax)y=x—-—(x—-a)—(x—a)+(x —2a)=0.

Consequently, the transform of g,(x) is given by

a 2a
8a(s) = / xe N dx + 2a — x)e ™ dx
0 a

2a a 2a
= — / xe Fdx + 2/ xe Fdx + 2a/ e Ydx
0 0 a

1 —zsa 2 —sa 2a —sa —zsa
=—s—2[1—(1+2as)e 2‘]+s—2[1—(1-|-as)e ]+?(e )
1 —sa —2sa
=S50 =27+
s

1 -
=aU- e Y =[fu® 1,

which is as expected. In order to adjust the integral limits in the second line, we both
added and subtracted
/ (—x)e ™ dx.
0

In the third line we used the result () twice, once as it stands and once with a replaced
by 2a.
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14.3

A radioactive isotope decays in such a way that the number of atoms present at a given time, N(¢),
obeys the equation

dN AN

ar ’

If there are initially Ny atoms present, find N(¢) at later times.

This is a straightforward separable equation with a well-known solution:

dN AN
dt ‘
. . dN
Separating the variables, N = —Adt.
Integrating, InN(t) —InN() = —i(t — 0).

Thus, since N(0) = Ny, we have that, at a later time,

N(t) = Noe ™.

Show that the following equations either are exact or can be made exact, and solve them:

(@) yQ2x*y? + 1)y +x(v* + 1) =0;
(b) 2xy' +3x +y =0;
() (cos®x + ysin2x)y + y* = 0.

In general, given an equation expressed in the form Adx + B dy = 0, we consider the

function
1[0A OB
hx,y)=— | == - 2= |.
B dy ox

If this expression is zero, then the equation is exact and can be integrated as it stands to
give a solution of the form f(x, y) = c¢. Even if g(x, y) is non-zero, if it is a function of

x alone then
Ju(x) = exp { / g(x)dx}
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provides an integrating factor (IF) that will make the equation exact. Similar considerations
apply if g(x, y) is a function of y alone. If g does actually depend on both x and y, then,
in general, no further progress can be made using this method.

(a) Following the above procedure, we consider

4xy’ —4xy’

hix,y) = =0.
(x y) 2x2y3+y

0 0
m [5 (xy* +x) — P 2x*y’ + y)] =

It follows that the equation is exact and can be integrated as it stands:

= flx.y) / 2% + ) dy + g(x)

_l 2.4 12
_ny +2y + g(x), where

4 af 4 / 1 2
xy +x:£=xy +0+gx), = g(x):ix + k,
1
= o= [0y =06 +y? a0,

The common factor of % on the RHS can, of course, be absorbed into the constant on the
LHS and has no particular significance.
(b) Again following the procedure, we consider

1 0 9 1

This is non-zero and implies that the equation is not exact. However, it is a function of x
alone and so there is an IF given by

1 1 1
p(x) = exp {/ o dx} = exp(—i Inx) = S
The exact equation is thus
2x12dy + 3x'? + yx"V?%)dx =0,

and this can now be integrated:

¢= fx.y) = / 2512 dy + g(x)

=2x'2y + g(x), where

)
312 4 oyx 12 = _f
0x

=x"Py+g, = ) =24k,
= o= fx,y)=2x"2y +x.

Again, the overall numerical multiplicative factor on the RHS has no particular signifi-
cance.
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(c) Following the same general procedure,

1

d 0
h s = | — 2 - 2 1 2
. ) cos? x + ysin2x |:8y ) 0x (cos™x + ysin x)j|

1
=————— 2y +sin2x —2ycos2
cos2x+ysin2x( y sy =2y 2

4y sin® x + 2sinx cos x

cos? x + ysin2x

_ 2sinx(2ysinx + cosx)

- = 2tanx.
cos x(cosx + 2y sinx)

This is non-zero and implies that the equation is not exact. However, it is a function of x

alone and so there is an IF given by

u(x) = exp {f 2tan x dx} =exp(—2Incosx) = —.
COS? X
The exact equation is thus

(1+2ytanx)dy + y*sec’ xdx = 0,

and this can now be integrated:

c=f(x,y)=/(1+2ytanx)dy+g(x)

=y + y*tanx + g(x), where

0
yrsec? x = 8—f =0+ y?sec’x+g'(x), = gk =k,
x

= c=fx,y)= y+y2tanx.

14.5 By finding suitable IFs, solve the following equations:

@ (1 —x»)y +2xy = (1 - x?*?
(b) y' — ycotx + cosecx = 0;
©) (x+y)y =y (treat y as the independent variable).

(a) In standard form this is

2xy

== (1 —x2)\2,
—Xx

v+

The IF for this standard form is

1 —x?’

2x 2
,u(x):exp{/ — dx} =exp[—In(l —x7)] =
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i.e. (1 — x2)72 for the original form. Applying it gives

v 2xy 1

-2 (A—x  (A—x)

d y _ 1
dx \1—-x2) (1 —-x)?’

_ry
1 —x2

= y=(—x>)sin"'x +k).

=sin"' x +k,

(b) In standard form this is

, ycosx 1

sin x sinx

The IF for this standard form is given by

cos x .
p(x) = exp {—/ dx} = exp[ —In(sinx) ] =

sin x

Applying it gives
y ycosx 1
sinx sin2x  sin?x’
() = —eosee
— [—=— ) = —cosec’x,
dx \sinx
- =cotx + k,
sin x

= y=cosx + ksinx.
(c) Rearranging this to make y the independent variable,

dx x )
_— —_ = y .
dy 'y

By inspection (or by the standard method) the IF is y~!, yielding

ldx «x _y2
ydy y* y
5 ()
_ — =y’
dy \y
X 1,
Z k,
y 2y+
= x=%y3+ky.

sinx
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14.7 Find, in the form of an integral, the solution of the equation

dy .
QE‘i"y—f(f)

for a general function f(¢). Find the specific solutions for

(@) f(t) = H(),
(b) f() = 8(),
() f@t)=p e ""PH(t) with B < a.

For case (c), what happens if 8 — 0?

The IF needed for the standard form is exp|[ f a~'dt],i.e. e/ The equation then reads

dy  ye'* _f)e'

tjoe =27

“ + o o
d p f@)e'’®
- Jay — JNTE
dt (ye ) a

t ¢t t'Ja
(1) = e—t/a/ f@)e "
o

We now apply this general result to the three specific cases.
(a) f(t) = H(t), the Heaviside function. This is zero for t < 0 and so we can take the
integral as running from O to 7. The value of H(¢) for ¢ > 0 is unity. Hence,

t et’/a
y(t) = et/a/ dt/ — e*l/a[el/a -1 ] =1— eft/(x'
0 o

(b) With f(¢) = é(t), the integration will be trivial:

rs(t et’/a 1 e—t/ot
y(t) = e’/"‘/ dye ™ dt' = e " x — = )
o o o

(c) For f(t) = B~ le™"/PH(t), with B < &, we have

t er’/a e*f//ﬁ
y(z):e—’/“/ - ar
0

af
_ _ , t
_ ot @' =B
aBla~ =B |,
e /P et/
T Bf-a B-a
et/ _ o=t/B
==

As B — 0, f(¢) becomes very strongly peaked near ¢+ = 0, but with the area under the
peak remaining constant at unity. In the limit, the input f(z) becomes a §-function, the
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same as that in case (b). It can also be seen that in the same limit the solution y(¢) for case
(c) tends to that for case (b), as is to be expected.

A two-dimensional coordinate system that is useful for orbit problems is the tangential-polar
coordinate system. In this system a curve is defined by r, the distance from a fixed point O to a
general point P of the curve, and p, the perpendicular distance from O to the tangent to the curve at
P. It can be shown that the instantaneous radius of curvature of the curve is given by p = r dr/dp.

Using tangential—polar coordinates, consider a particle of mass m moving under the influence of
a force f directed towards the origin O. By resolving forces along the instantaneous tangent and
normal, prove that

d
7= —mvﬁ and mv? = fpé.

Show further that 7 = mpv is a constant of the motion and that the law of force can be deduced
from
h? dp
f=—5=

mp3 dr
Denote by ¢ the angle between the radius vector and the tangent to the orbit at any instant.
Then, firstly, we note that cos ¢ = dr/ds, where s is the distance moved along the orbit
curve and, secondly, that p = r sin ¢.

Now we equate the tangential component of the central force — f cos ¢ to the rate of
change of the tangential momentum:

dr dv dv ds dv
—f£=—fCOS¢=mE=m%E:mvg_
Hence,
dv ds dv
L

This is the first of the results.
Equating the normal component of the central force to that needed to keep the particle
moving in an orbit with instantaneous radius of curvature p = r dr/dp gives

2 d d
PL psing=rL o omr=pL ol
I r r dp dp
Eliminating f from the two equations yields
) dv dv
mv- =—-mvp— = mv+mp— =0
dp dp

= h = mpv is a constant of the motion.

It follows that
f= mvtdp _ h* dp
p dr  mp3dr’

from which the law of force can be deduced once p is given as a function of r.
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14.11 Solve

d
-0 123y =0
dx
We first test whether the equation is exact, or can be made so with the help of an IF. To do
this, we write the equation as
(y—x)dy+ 2x+3y)dx =0

and consider

1 d d 4
hyx,y)= —— | 7= @x+3y) - - —x0)| = :
y—x |0y ax y—x
This is not a function of x alone. Equally
hy(x, y) L x4+ + (- ) —
xX,y) = ——(2x —(—-x)|=
ey 2x 4+ 3y ay Y ax Y 2x + 3y

is not a function of y alone. We conclude that there is no straightforward IF and that
another method has to be tried.
We note that the equation is homogeneous in x and y and so we set y = vx, with

a—y=v+xa—v,and0btain
ox ax
av 2+ 3v
U+x£:_v—l’
v —2—3v—v2—|—v_ v2 420 +2
Yox T v—1 T u—1

dx (1—-v)dv
X V242042
_ 2 v+ 1
w412+ w1241
= InAx=2tan '+ 1) — 5[ 1+ @+ 1],

In{Bx*[1+ v+ 1)*]} =4tan"'(v + 1).

On setting v = y/x this becomes

Blx*+(y+x)*]=exp [4tan_1 (y jx)} ,

the final form of the solution.
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Solve
@ Ew
dx  3x+3y—4

Since x and y only appear in the combination x + y we set v = x + y with dv/dx =
1 + dy/dx. The equation and its solution then become

dv_l v
dx 3v—4’
3v—4 3 2
= dv= 2+~
dx=s=a® <2+2v—4)d“

= x+k=3v+In@-2)=3@+y) +Inx+y-2),
In(x +y —2) =k — 1(x 4+ 3y).

Although the initial equation might look as if it could be made exact with an IF, applying
the method described in Problem 14.3 shows that this not so; B~'[dA/dy — dB/dx ] is
neither zero nor a function of only one of the variables.

Find the curve with the property that at each point on it the sum of the intercepts on the x- and
y-axes of the tangent to the curve (taking account of sign) is equal to unity.

At a point (X, Y) on the curve, the tangent to the curve is the straight line given by
y—Y=p-X),

where p is the slope of the tangent. This meets the axis y = 0 at x = X — (Y/p) and the
axis x =0 at y = Y — pX. Thus, taking account of signs (i.e. some intercepts could be
negative), the condition to be satisfied is

Y
X——+Y-—-pX=1
p

Since (X, Y) lies on the required curve, the curve has an equation that satisfies

l—x+px
p I—p

Differentiating both sides of () with respect to x, we now eliminate y by using the fact

that its derivative with respect to x is p:

A=p H~=1+p+xp)—(A—x+px)p~p’
pP= 1y ’
(I=p=H

pp—1P=@*=pp—D+plx(p*—p)—1+x—px].
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The LHS and the first term on the RHS are equal, and so we have that either p’ = 0 or

x(p*=2p+1)—1=0,

_ 1
TS ek
= pzl:tL.

Jx

=

From this and (x) it follows that

1
A0 4pxl (1iﬁ)(l—x+xiﬁ)
Jx
= (£v/x + DA £ /).

As expected, the solution is symmetric between x and y; this is demonstrated by the
following rearrangement of the form just obtained:

y =0+ Vx),
+/y=1+Vx (= signs not correlated),

£ — 1= £F,
(1F V3 =x.

Because of the square roots involved, a real curve exists only for x and y both positive,
i.e. in the first quadrant. That curve is \/x + /y = 1.

The singular solution p’ = 0 (ignored earlier) corresponds to a set of curves, on
each of which the slope is a constant. Any one such curve is a straight line joining
the axial points (6, 0) and (0, 1 — 6) for any arbitrary real 6; the tangent at any point
on such a ‘curve’ is always the curve itself, whose intercepts, # and 1 — 6, sum to
unity.

14.17 Find the general solutions of the following:
dy 4y*

dx x2

dy Xy
= =x; b
(a)dx+a2+x2 x (b)

(a) With dy/dx appearing in the first term and y in the second (and nowhere else), this is
a linear first-order ODE and therefore has an IF given by

* 1
u(x) = exp {/ m} dx = exp[ 5 In(a* + x?) ] = (a* + x»)'/2.
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When multiplied through by this, the equation becomes

d
@ 42y ] = x(@ 5,
= ((12 +x2)1/2y — %%(aZ +x2)3/2 + A,

a’ + x? A
+ .
3 (a? + x2)1/2

= y=

(b) The RHS can be written as the product of one function of x and another one of y;
the equation is therefore separable:

d 4
—)2] = (—2 — 1) dx,
y X
1 4
= ——=-———-x+A,
Yy
N . X
x2+ Bx +4’
where B = —A and is the arbitrary integration constant.

14.19 An electronic system has two inputs, to each of which a constant unit signal is applied, but starting
at different times. The equations governing the system thus take the form
X +2y = H(t),
y—2x =H(@—3).

Initially (at # = 0), x = 1 and y = 0; find x(¢) at later times.

Since we have coupled equations, working with their Laplace transforms suggests itself.
This will convert the equations into simultaneous algebraic equations — though there may
be some difficulty in converting the solution back into ¢-space.

The transform of the Heaviside function is s~!, and so the two transformed equa-
tions (incorporating the initial conditions and using the translation property of Laplace
transforms) are

sx — 142y =

57 —0—2% = —e .

L= | =

Since it is x(¢) that we require, we eliminate y to obtain

2 ..
SPF—s+ e +4xr =1,
s
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from which

s s =27
=,
s(s2+4)

s+1 1 s 3
=it [ % m} <
For the first term in square brackets, the coefficient in the partial fractions expansion
was determined by considering the limit s — 0; that for the second term was found by
inspection.
Now, using a look-up table if necessary, we find that, in ¢-space, the function corre-
sponding to the X found above is

x(t) = §sin2t 4+ cos2t — YH(t —3) + SH(t — 3) cos 2(t — 3).

14.21 A reflecting mirror is made in the shape of the surface of revolution generated by revolving the
curve y(x) about the x-axis. In order that light rays emitted from a point source at the origin are
reflected back parallel to the x-axis, the curve y(x) must obey

y 2p

x=1—p2’

where p = dy/dx. By solving this equation for x, find the curve y(x).

The original equation can be rewritten as

2px

This can now be differentiated with respect to x to give (denoting dp/dx by p’)
dy _ (1= pHQ2p+2xp) — 2px(=2p)p’
dx (1—p2)? ’

p(1 = p** =2p(1 = p*) + 2x(1 = p*)p’ +4p>xp,
p(l = p)(=p? = 1) = 2x(1 + p*)p',

—p(l — p*) =2xp'.

The equation is now separable, and after expressing the p-dependent part in partial
fractions we have

dx 2 1 1 2

= = —+
x  p(p*—=-1 p-1 p+1 p
Inx=In(p—1)+In(p+1)—2Inp+c,

’

p*—1

x=A .
P2
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From this we can write p = £(1 — A~'x)~1/2, but we first substitute for I — p? in the
original equation, obtaining

2 24
Yo Py ZE A - A ) A
X A-1p2x p

Finally, squaring this result, we have
y? =4A%(1 — A7'x) = 4A% — 4Ax;

this is the equation of a parabola with its apex at x = A.

14.23 Find the solution y = y(x) of

subject to y(1) = 1.

After being divided through by x, this equation is in the form of a Bernoulli equation with
n = 2, 1.e. it is of the form

dy n
o + P(x)y = Q(x)y".
X

1

Here, P(x) = x~ " and Q(x) = x /2. So we set v = y'=? = y~! and obtain

dy d (1\ 1dv
dx dx\v)  v2dx’

The equation then becomes

1 dv 11
Cwldx | oux x5
dv v 1 . .
T x = o for which the IF is 1/x,
d (v 1
()=
v 2 1 .
;Zgﬁ—l-g, using y(1) =1,
1 21 3x
Yy sor 5
5x3/2

y= 2+ 3x5/2°
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14.25 Find the family of solutions of
d’y (dy\’  dy
¢y /A 2 _o
dx? + (dx) u dx

that satisfy y(0) = 0.

As the equation contains only derivatives, we write dy/dx = p and d’y/dx* = dp /dx;
this will reduce the equation to one of first order:

d
Lo ptp=o.
dx
Separating the variables:
d
— P~ i
rp+1)

We now integrate and express the integrand in partial fractions:

1 1
[ P S
p p+1
In(p)—In(p+1)=A —x,
= —— =Be ™",

e—x

T PT oo

Now p = dy/dx and so

—X

dy e
dx C—e>’
y=In(C—-e")+D
=In(C —e™) — In(C — 1), since we require y(0) = 0,
C—e*

=In .
C-1

This is as far as y can be determined, since only one boundary condition is given for a
second-order equation. As C is varied, the solution generates a family of curves satisfying
the original equation.

A variety of other forms of solution are possible and equally valid, the actual form
obtained depending on where in the calculation the boundary condition is incorporated.
They include

e =Fl—e)+1, y=In[G—(G—1De™ ], y=Inte *+1—-e")+K.
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A simple harmonic oscillator, of mass m and natural frequency wy, experiences an oscillating
driving force f(t) = ma cos wt. Therefore, its equation of motion is
d’x

2.
i + wyx = acoswt,

where x is its position. Given that at # = O we have x = dx/dt = 0, find the function x(¢). Describe
the solution if w is approximately, but not exactly, equal to wy.

To find the full solution given the initial conditions, we need the complete general solution
made up of a complementary function (CF) and a particular integral (PI). The CF is
clearly of the form A coswpt + B sinwyt and, in view of the form of the RHS, we try
x(t) = Ccoswt + D sinwt as a PL. Substituting this gives

—?C cos wt — @D sin wt + i C cos wt + wi D sinwt = a cos wt.

Equating coefficients of the independent functions cos wt and sin wt requires that

—a)2C+a)(2)C:a = (C=———-

Thus, the general solution is

. a
x(t) = Acoswpt + B sinwot + ———— cos wt.
0

The initial conditions impose the requirements

a
X0)=0 = 0=A+—5—:,
(,()0—(1)

andx(0) =0 = 0=wyB.

Incorporating the implications of these into the general solution gives

a
x(t) = ——— (cos wt — cos wyr)
w5 — w?

0

_ 2a sin 5(w + wo)t ] sin[ 3(wp — w)t ]

(wo + w)(wo — w)

For wy — w = € with |e|t K 1,

2a sin wyt %et at .
x(t)x ———=— = — sinwyt.
2wq € 2w
Thus, for moderate ¢, x(¢) is a sine wave of linearly increasing amplitude.
Over along time, x(¢) will vary between +2a/ (a)é — w?) with sizeable intervals between
the two extremes, i.e. it will show beats of amplitude 2a/ (wg — w?).
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14.29 The theory of bent beams shows that at any point in the beam the ‘bending moment’ is given
by K/p, where K is a constant (that depends upon the beam material and cross-sectional shape)
and p is the radius of curvature at that point. Consider a light beam of length L whose ends,
x = 0 and x = L, are supported at the same vertical height and which has a weight W suspended
from its centre. Verify that at any point x (0 < x < L/2 for definiteness) the net magnitude of the
bending moment (bending moment = force x perpendicular distance) due to the weight and support
reactions, evaluated on either side of x, is Wx /2.

If the beam is only slightly bent, so that (dy/dx)*> < 1, where y = y(x) is the downward
displacement of the beam at x, show that the beam profile satisfies the approximate equation

d?y . Wx

dx? 2K’
By integrating this equation twice and using physically imposed conditions on your solutionat x = 0
and x = L /2, show that the downward displacement at the centre of the beam is W L3 /(48K).

The upward reaction of the support at each end of the beam is %W. At the position x, with
0 < x < L/2, the contributing moments are as follows.
The moment on the left is due to

. . qe . l
(i) the support at x = 0 providing a clockwise moment of 5 Wx.
The moment on the right is due to

(i1) the support at x = L providing an anticlockwise moment of %W(L —X);
(iii) the weight at x = %L providing a clockwise moment of W(%L —X).

The net clockwise moment on the right is therefore W(%L —x)— %W(L —Xx) = —% Wx,
i.e. equal in magnitude, but opposite in sign, to that on the left.
The radius of curvature of the beam is p = [ 1 4+ (—=y")? 1¥/?/(—=y"), butif |y’| « 1 this
simplifies to —1/y” and the equation of the beam profile satisfies
Wx K d*y
— =M=—=—-K—.
2 0 dx?
We now need to integrate this, taking into account the boundary conditions y(0) = 0 and,
on symmetry grounds, y’ (%L) =0:

/ Wx2+A ithy(loy=0 = WL
= —— W1 = = =
Y 4x VLY 16K’
/ W L2 2
Y= l7T-x).
4k \ 4
W [ L%*x x3
= 2 (=222 L B), withy©) =0 B=0.
y4K(4 3Jr)le() =

The centre is lowered by

42 38

an=Y L’L 1L°\ WwL?
Y T 8K
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Note that the derived analytic form for y(x) is not applicable in the range %L <x <1L;
the beam profile is symmetrical about x = %L, but the expression isz —1x3

3x is not
invariant under the substitution x — L — x.

The function f(¢) satisfies the differential equation

d*f _df
L 481 4 12f =127,
dt? + dt +127 ¢

For the following sets of boundary conditions determine whether it has solutions, and, if so, find
them:

(@ f(0)=0, f(0)=0, f(lny2)=0;
() f(O)=0, f(O)=-2, f(ny2)=0.

Three boundary conditions have been given, and, as this is a second-order linear equation

for which only two independent conditions are needed, they may be inconsistent. The plan

is to solve it using two of the conditions and then test whether the third one is compatible.
The auxiliary equation for obtaining the CF is

m*+8m+12=0 = m=-2orm=—6
=  f(t)=Ae ™ + Be %,

Since the form of the RHS, Ce~¥, is not included in the CF, we can try it as the particular
integral:

16C —32C+12C=12 = C=-3.
The general solution is therefore
f(t) = Ae™® + Be ™ — 374,

(a) For boundary conditions f(0) =0, f(0)=0, f(n,/2)=0:

=0 = A+B-3=0,
f(0)=0 = —6A—-2B+12=0,
3 3
= A=3 B=1
Hence, f(t) = %e‘G’ + %e‘” — 374,

Recalling that e~"v? = 1/,/2, we evaluate

1 1 3
—3- =" %0

1+3
8 2 4 16

N W

f(n2) =

N

Thus the boundary conditions are inconsistent and there is no solution.
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(b) For boundary conditions f(0) =0, f'(0)= -2, f(In./2) =0, we proceed as
before:

f0O)=0 = A+B-3=0,
fl0=0 = —6A-2B+12=-2,
Hence, f(1) = 2e % 42 —3e7¥,
We again evaluate
1 1 1
In,/2)=2-4+--3-=0.
flny2) =224 -3

This time the boundary conditions are consistent and there is a unique solution as given
above.

A solution of the differential equation

d’y . dy
AN, L AP
dx? i dx ) &

takes the value 1 when x = 0 and the value e~! when x = 1. What is its value when x = 2?

The auxiliary equation, m? + 2m + 1 = 0, has repeated roots m = —1, and so the general
CF has the special form y(x) = (A + Bx)e ™.

Turning to the PI, we note that the form of the RHS of the original equation is contained
in the CF, and (to make matters worse) so is x times the RHS. We therefore need to take
x? times the RHS as a trial PI:

y(x) = Cx%e™, ¥y =CQx—xHe™, y' =CQ2—4x+xHe™.
Substituting these into the original equation shows that
20 =4e™ = C=2
and that the full general solution is given by

y(x) = (A + Bx)e ™ + 2x%e .

We now determine the unknown constants using the information given about the solution.
Since y(0) = 1, A = 1. Further, y(1) = ¢! requires

e'=0+Be'+2! = B=-2.

Finally, we conclude that y(x) = (1 — 2x + 2x?)e™* and, therefore, that y(2) = 5e2.
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Find the general solutions of

d’y dy
— — 12— + 16y = 32x — 8§,
@ dx3 dx + 10y .

d (1d 1d
b — (- “y + (2a coth 2ax) S 2a?, where a is a constant.
dx \\ydx y dx

(a) As this is a third-order equation, we expect three terms in the CF.
Since it is linear with constant coefficients, we can make use of the auxiliary equation,
which is

m* —12m 4+ 16 = 0.
By inspection, m = 2 is one root; the other two can be found by factorisation:
m> — 12m + 16 = (m — 2)(m* + 2m — 8) = (m — 2)(m + 4)(m — 2) = 0.

Thus we have one repeated root (m = 2) and one other (m = —4) leading to a CF of the
form

y(x) = (A + Bx)e™ + Ce ™,
As the RHS contains no exponentials, we try y(x) = Dx + E for the PI. We then need

16D =32 and —12D + 16 E = —8, giving D =2 and E = 1.
The general solution is therefore

y(x) = (A + Bx)e® 4+ Ce™ +2x + 1.

(b) The equation is already arranged in the form

d
—fl(y ) 4 h)g() = ()
X

and so needs only an IF to allow the first integration step to be made. For this equation
the IF is

exp { f 2a coth 2ax dx} = exp(In sinh 2ax) = sinh 2ax.
After multiplication through by this factor, the equation can be written

d (1d 1d
sinh2ax — | — td + (2a cosh2ax) | — el 24’ sinh 2ax,
dx \\ydx ydx

d 1d
£ (sinh Qax ——y> = 242 sinh 2ax.
dx ydx

Integrating this gives

. ldy 2ad*
sinh2ax ——— = — cosh2ax + A,
ydx 2a

1d
~ &Y _ 4 coth2ax 4+ —
ydx sinh 2ax
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1 A
Integrating again, Iny = 5 In(sinh 2ax) + / nhoax dx + B
sinh 2ax

1 A
= — In(sinh 2ax) + — In(] tanh ax|) + B,
2 2a
=y = C(sinh2ax)"? (| tanh ax|)?.

The indefinite integral of (sinh2ax)~! appearing in the fourth line can be verified by
differentiating y = In | tanh ax| in the form y = % In(tanh® ax) and recalling that

. 1 .
coshax sinhax = — sinh 2ax.

The quantities x(¢), y(¢) satisfy the simultaneous equations
¥ 4 2n% +n’*x =0,
¥ +2ny +n’y = ux,

where x(0) = y(0) = y(0) = 0 and x(0) = A. Show that

y(t) = turt® (1 — int) exp(—nt).
For these two coupled equations, in which an ‘output’ from the first acts as the ‘driv-

ing input’ for the second, we take Laplace transforms and incorporate the boundary
conditions:

(s’% — 0 — ) + 2n(s% — 0) + n’% = 0,
(5’5 —0—0)+2n(sj — 0) + n’y = pu(sx — 0).
From the first transformed equation,

A

X=—"—"—.
s2 4 2ns +n?

Substituting this into the second transformed equation gives

_ S A
y= (s +n)? - (s +n)2(s + n)?
UA UrR
T G5+n? G+t
2 nt® _ . .
= y(t) = ur (5 e " — ETI "t> , from Table 13.1 in the main text,

1 nt
= Euktz (1 — ?> e~ i.e. as stated in the question.
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Two unstable isotopes A and B and a stable isotope C have the following decay rates per atom
present: A — B,3s7!; A — C, 1s7!; B— C, 25! Initially a quantity x, of A is present but
there are no atoms of the other two types. Using Laplace transforms, find the amount of C present
at a later time ¢.

Using the name symbol to represent the corresponding number of atoms and taking
Laplace transforms, we have

dA _ _
Lo B+DA = sA—xg=—44A

dt
— )CO
A= ,
= s+4
dB _ _ _
— =3A-2B = sB=3A-2B
dt
— 3X0
= B=—"7——,
s+2)(s+4)
dc - _ _

xo(s + 2) + 6x9

s(s +2)(s+4)
Using the ‘cover-up’ method for finding the coefficients of a partial fraction expansion
without repeated factors, e.g. the coefficient of (s +2)~!is [ (=2 + 8)x¢ 1/[ (—2)(—2 +

4)] = —6xy/4, we have

C— Xxo(s + 8) X 6x¢ n 4xo
s+ +d s 4is+2) 8s+4

= C(t) = Xy (1 _ %e—ZZ + %6_4t),

This is the required expression.

The ‘golden mean’, which is said to describe the most aesthetically pleasing proportions for the
sides of a rectangle (e.g. the ideal picture frame), is given by the limiting value of the ratio of
successive terms of the Fibonacci series u,,, which is generated by

Un+2 = Upt1 + Up,

with up = 0 and u; = 1. Find an expression for the general term of the series and verify that the
golden mean is equal to the larger root of the recurrence relation’s characteristic equation.

The recurrence relation is second order and its characteristic equation, obtained by setting
u, = A\, is

M—a—1=0 = r=31x5.
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The general solution is therefore

e (Y (15

The initial values (boundary conditions) determine A and B:

M():O = B=-A,

A(1+¢5_1—¢5

u; =1 = 2 D

= 5[5 -(52]

If we write (1 — /5)/(1 + 4/5) = r < 1, the ratio of successive terms in the series is

Unit %[(1 + \/S)n—t-l _ (1 _ \/S)n—kl]

):1 =4 A= —

Un (1+\/5)n_(1_\/5)n
5= 5]
N 1—rn
— 145 asn — oo;

i.e. the limiting ratio is the same as the larger value of A.

This result is a particular example of the more general one that the ratio of successive
terms in a series generated by a recurrence relation tends to the largest (in absolute
magnitude) of the roots of the characteristic equation. Here there are only two roots, but
for an Nth-order relation there will be N roots.

The first few terms of a series u,,, starting with ug, are 1, 2, 2, 1, 6, —3. The series is generated by
a recurrence relation of the form

Uy = Pun—Z + Qun—4a

where P and Q are constants. Find an expression for the general term of the series and show that,
in fact, the series consists of two interleaved series given by

Uy = % + %4'",
Uynt1 = % = %4'”,
form=0,1,2,...
We first find P and Q using
n==4% 6=2P+ Q,
n=5 -3=P4+2Q0, = Q=—-4andP =5.
The recurrence relation is thus

Uy, = Suy_o —4uy,_g.
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To solve this we try u, = A + BA" for arbitrary constants A and B and obtain
A+ BA"=5A+5BA""2 —4A — 4BA"H,
= 0=A"-5.2+44
= -DO*—4) = r==l,+2.
The general solutionis u, = A + B(—1)" + C2" + D(-2)".

We now need to solve the simultaneous equations for A, B, C and D provided by the
values of ug, ..., us:

1=A+B+C+D,
2=A—-B+2C—2D,
2= A+ B+4C+4D,
1=A—B+8C—8D.

These have the straightforward solution

3 5 1 1
A=-, B=—-, C=—, D=-,
2 6 12 4
and so
3 5 1 1
n=———=(=D"+ —=2"+ —(=2)".
u 7 6( )+12 +4( )

When # is even and equal to 2m,

_3 s 4 a2 4
= e "2 Ty T3 3

When 7 is odd and equal to 2m + 1,

3 5 4m  4m 7 4m

e A A T T A
In passing, we note that the fact that both P and Q, and all of the given values u, . . ., uy,
are integers, and hence that all terms in the series are integers, provides an indirect proof
that 4™ + 2 is divisible by 3 (without remainder) for all non-negative integers m. This can

be more easily proved by induction, as the reader may like to verify.

Find the general expression for the u, satisfying
Un+1 = 2un—2 — Up

with uy = u; = 0 and u, = 1, and show that they can be written in the form

1 2n? 3nn p
n=—-———=cos| — —¢|,
MEsT s 4

where tan ¢ = 2.
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Ordinary differential equations
The characteristic equation (which will be a cubic since the recurrence relation is third
order) and its solution are given by
)\n+1 — 2)\}1-2 )\t
A 4ar—2=0,
A=—DAR*+224+2)=0 = Ai=lori=—1=%i.
Thus the general solution of the recurrence relation, which has the generic form AA} +
BAS + CA%,is
u, =A+B(—=1+)"+C(—1-1i)
=A4+ B 2}1/261'371”/4 +C 2)1/2ei57rn/4.
To determine A, B and C we use
ug =0, 0=A+B+C,
uy =0, 0= A+ B2\23/4 4 C1/2,i57/4
=A+B(-1+i)+C(—-1-1),
uy =1,  1=A+ B2+ 2" = A +2B(—i)+2C().
Adding twice each of the first two equations to the last one gives SA = 1. Substituting
this into the first and last equations then leads to

1 2
+ s« te=5

from which it follows that

Pt e VA e

10 10
and C = -2 ﬁei(nw)’
10 10

where tan¢ = 2/1 = 2.
Thus, collecting these results together, we have

n/2
1 2 \/5 [ei3nn/4ei(zrf¢) + eiSnn/4ei(n+¢)]

u, =
10

5

n/2
% B 2 /1(;/5 (&340 4 p=i3Tn/4 it
1
5
1

2M2. /5 37n
()

2n/2 37n P
- cos[=— —0o ),
575 4

i.e. the form of solution given in the question.
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By shading or numbering Venn diagrams, determine which of the following are valid relationships
between events. For those that are, prove the relationship using de Morgan’s laws.

(@ XuYy)=XnY.
(b)) XUY =X UY).
() (XUY)NZ=(XUZ)NY.
@Xuxnz)=Xurnz.
e Xu¥nNzZ)=XuUr)uZz.

For each part of this question we refer to the corresponding part of Figure 15.1.

(a) This relationship is correct as both expressions define the shaded region that is both
inside X and outside Y.

(b) This relationship is not valid. The LHS specifies the whole sample space apart from
the region marked with the heavy shading. The RHS defines the region that is lightly
shaded. The unmarked regions of X and Y are included in the former but not in the
latter.

(c) This relationship is not valid. The LHS specifies the sum of the regions marked
2, 3 and 4 in the figure, whilst the RHS defines the sum of the regions marked 1, 3
and 4.

(d) This relationship is not valid. On the LHS, Y N Z is the whole sample space apart
from regions 3 and 4. So X U (Y N Z) consists of all regions except for region 3. On the
RHS, X U Y contains all regions except 3 and 7. The events 7 contain regions 1, 6, 7 and
8 and so (X U Y) N Z consists of regions 1, 6 and 8. Thus regions 2, 4, 5 and 7 are in one
specification but not in the other.

(e) This relationship is valid. The LHS is as found in (d), namely all regions except
for region 3. The RHS consists of the union (as opposed to the intersection) of the two
subregions found in (d) and thus contains those regions found in either or both of X U Y
(1, 2,4, 5, 6 and 8) and 4 (1, 6, 7 and 8). This covers all regions except region 3 — in
agreement with those found for the LHS.

For the two valid relationships, their proofs using de Morgan’s laws and the associativity
of the union operator are:

(@ XUY)=XN¥Y=Xxn7Y,
) Xu¥Y¥NnZ)=Xu@Fu2z2)=(XUY)UZ.

Here we have also used the result that the complement of the complement of a set is the
set itself.
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(a) (b)

8

(c) (d) and (e)
Figure 15.1 The Venn diagrams used in Problem 15.1

15.3 A and B each have two unbiased four-faced dice, the four faces being numbered 1, 2, 3 and 4.

Without looking, B tries to guess the sum x of the numbers on the bottom faces of A’s two dice after
they have been thrown onto a table. If the guess is correct B receives x> euros, but if not he loses
x euros. Determine B’s expected gain per throw of A’s dice when he adopts each of the following
strategies:

(a) He selects x at random in the range 2 < x < 8.

(b) He throws his own two dice and guesses x to be whatever they indicate.

(c) He takes your advice and always chooses the same value for x. Which number would you
advise?

We first calculate the probabilities p(x) and the corresponding gains g(x) = p(x)x? —
[1 — p(x)]x for each value of the total x. Expressing both in units of 1/16, they are as
follows:

X 2 3 4 5 6 7 8

px) 1 2 3 4 3 2 1
glx) =26 —-24 -4 40 30 0 56

(a) If B’s guess is random in the range 2 < x < 8 then his expected return is

11 40
S (226—24—4+40+30+0—56) = ——— = —0.36 euros.
167" el S0+ )= "1 euros
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(b) If he picks by throwing his own dice then his distribution of guesses is the same as
that of p(x) and his expected return is

% % [1(—26) 4 2(—24) + 3(—4) + 4(40) + 3(30) + 2(0) + 1(—56)]

108 0.42
=55c =0 euros.
(c)If B chooses y, then his expected returnis 2(y) = p(y)y* — >, £y p(x)x. An additional
line in the table (in the same units) would read i (x), —74, —56, —20, 40, 46, 32, —8. You
should not advise B, but take his place, guess ‘6’ each time, and expect an average profit
of 46/16 euros.

Two duellists, A and B, take alternate shots at each other, and the duel is over when a shot (fatal or
otherwise!) hits its target. Each shot fired by A has a probability « of hitting B, and each shot fired
by B has a probability B of hitting A. Calculate the probabilities P; and P», defined as follows, that
A will win such a duel: Py, A fires the first shot; P,, B fires the first shot.

If they agree to fire simultaneously, rather than alternately, what is the probability P; that A will
win, i.e. hit B without being hit himself?

Each shot has only two possible outcomes, a hit or a miss. P; is the probability that A will
win when it is his turn to fire the next shot, and he is still able to do so (event W). There
are three possible outcomes of the first two shots: Cy, A hits with his shot; C,, A misses
but B hits; Csz, both miss. Thus

P = ZPr(C,-)Pr(W|C,-)

=lax1]+[d-a)B x0]+[(1—a)1—p)x P]
o

= P=—.
! a+ B —af

When B fires first but misses, the situation is the one just considered. But if B hits with
his first shot then clearly A’s chances of winning are zero. Since these are the only two
possible outcomes of B’s first shot, we can write

(I =B

P,=[Bx0]+[(0-BxP] = P2=m-

When both fire at the same time there are four possible outcomes D; to the first round:
D, A hits and B misses; D,, B hits but A misses; D3, they both hit; Dy, they both
miss. If getting hit, even if you manage to hit your opponent, does not count as a win,
then

Py = " Pr(D;)Pr(W|D;)

=lal =) x1]+[A—a)BxO0]+[af xO0]+ [(1—a)1—p)x P3].
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This can be rearranged as

al—p)
3_oz+,3—ocﬂ_

Thus the result is the same as if B had fired first. However, we also note that if all that
matters to A is that B is hit, whether or not he is hit himself, then the third bracket takes
the value a8 x 1 and P; takes the same value as P;.

An electronics assembly firm buys its microchips from three different suppliers; half of them are
bought from firm X, whilst firms Y and Z supply 30% and 20%, respectively. The suppliers use
different quality-control procedures and the percentages of defective chips are 2%, 4% and 4% for
X, Y and Z, respectively. The probabilities that a defective chip will fail two or more assembly-line
tests are 40%, 60% and 80%, respectively, whilst all defective chips have a 10% chance of escaping
detection. An assembler finds a chip that fails only one test. What is the probability that it came
from supplier X ?

Since the number of tests failed by a defective chip are mutually exclusive outcomes
(0, 1 or >2), a chip supplied by X has a probability of failing just one test given by
0.02(1 — 0.1 — 0.4) = 0.010. The corresponding probabilities for chips supplied by Y
and Z are 0.04(1 — 0.1 — 0.6) = 0.012 and 0.04(1 — 0.1 — 0.8) = 0.004, respectively.

Using ‘1’ to denote failing a single test, Bayes’ theorem gives the probability that the
chip was supplied by X as

Pr(1/X) Pr(X)

Pr(1|X) Pr(X) + Pr(1|Y) Pr(Y) + Pr(1|Z) Pr(Z)
_ 0.010 x 0.5 50
T 0.010 x 0.5+ 0.012 x 0.3+0.004 x 0.2 94"

Pr(X|1) =

A boy is selected at random from amongst the children belonging to families with n children. It is
known that he has at least two sisters. Show that the probability that he has k — 1 brothers is

(n — 1)
@1 =)k — Di(n — k!’

for 1 < k < n — 2 and zero for other values of k. Assume that boys and girls are equally likely.

The boy has n — 1 siblings. Let A; be the event that j — 1 of them are brothers, i.e. his
family contains j boys and n — j girls. The probability of event A; is

IR0 !
S i, (%)'l—‘ oG = D — )

j=l1

Pr(A;) =

If B is the event that the boy has at least two sisters, then

1 1<j<n-2,

PﬂﬂAﬂ:{O I o
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Now we apply Bayes’ theorem to give the probability that he has k — 1 brothers:

1 Pr(Ap)

Pr(Av|B) = —————,
YT Pr(A))

for 1 <k <n — 2. The denominator of this expression is the sum 1 = (% + %)"‘1 =
-1 " : : :

> o e (%)n , but omitting the j = n — 1 and the j = n terms, and so is equal

to

(n—1)! n—-D 1
2l —2)I 11 2l —1lor 27!

[277'—(m—1D—1].

Thus,

n—1)! 2n-1 _ (n—1)!
21k — D!n —k)! 2=t —n (21 — )k — D!(n — k)!’

Pr(Ax|B) =

as given in the question.

15.11 Asetof 2N + 1 rods consists of one of each integer length 1, 2, ..., 2N, 2N + 1. Three, of lengths
a, b and c, are selected, of which a is the longest. By considering the possible values of b and c,
determine the number of ways in which a non-degenerate triangle (i.e. one of non-zero area) can
be formed (i) if a is even and (ii) if a is odd. Combine these results appropriately to determine the
total number of non-degenerate triangles that can be formed using three of the 2N + 1 rods, and
hence show that the probability that such a triangle can be formed from a random selection (without
replacement) of three rods is

(N — D@N + 1)
2(4N2 — 1)

Rod a is the longest of the three rods. As no two are the same length, leta > b > ¢. To
form a non-degenerate triangle we require that b 4+ ¢ > a, and, in consequence, 4 < a <
2N + 1.

(i) With a even. Consider each b (< a) in turn and determine how many values of ¢
allow a triangle to be made:

b Values of ¢ Number of ¢ values
a—1 2,3,---,a-2 a—73
a—2 3, 4,.---,a-3 a—>5
l... .1..
zd—f—l Ea 1

Thus there are 1 +3 4+ 5 + - - - 4+ (a — 3) possible triangles when a is even.

(ii) A table for odd a is similar, except that the last line will read b = %(a + 3),
c= %(a —1or %(a + 1), and the number of ¢ values = 2. Thus there are 2 +4 + 6 +
-+ 4 (a — 3) possible triangles when a is odd.
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To find the total number n(N) of possible triangles, we group together the cases a = 2m
anda =2m + 1, wherem = 1,2, ..., N. Then,

N
n(N) = [1+3+-+Q@m—=3)]+[2+4++Qn+1-3)]

[\S)

3

2m—2 N
k=Y t@m—-2@m—-1)=Y,_,2m*—3m+1
2 k=1 m=2

NN+ DRN+1D)—1]-3[iNN+D—1]+N -1

I
NE

3
||

:2[

N
E[Z(N +DEN+1D—-9N+1)+6]
N 5 N
= g(4N —3N-1)= g(‘”\’ + DN = 1).
The number of ways that three rods can be drawn at random (without replacement) is

(2N + 1)(2N)(2N — 1)/3! and so the probability that they can form a triangle is

N@N +1)(N - 1) 3! _ (N=D@EN+1D)
6 (2N + D2N)2N —1)  2(4N2-1)

’

as stated in the question.

15.13 The duration (in minutes) of a telephone call made from a public call-box is a random variable 7.
The probability density function (PDF) of T is

0 t <0,
fo=3 4 o0=<tr<l,
ke ® t>1,

where k is a constant. To pay for the call, 20 pence has to be inserted at the beginning, and a further

20 pence after each subsequent half-minute. Determine by how much the average cost of a call
exceeds the cost of a call of average length charged at 40 pence per minute.

From the normalisation of the PDF, we must have

o0 1 o0 1 ke?
1= 1dt = - ke ®dt = —
fo £ 2+f1 y S+

The average length of a call is given by

1 1 00
t‘:/ t—dt+/ rete ' dt
0o 2 1

_11+ tete OO+/°°eze_2’dt_l+l+ez e oo_
22 -2, 1 2 42 2| -2,

Let p, = Pr{%(n —<t< %n}. The corresponding cost is ¢, = 20n.
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Clearly, p; = p» = 4—11 and, forn > 2,

n/2

. (" 2[e™] 1, —n
Dn=ce e “dt=e =—e"(e— e
¢

n—1)/2 -2 dn-1/2 2

The average cost of a call is therefore

1 | | >
E:ZO|:Z+ZZ+§11§€2(€—1)€_" :15—{-1062(6—1)Zne_”.

_ n=3

Now, the final summation might be recognised as part of an arithmetico-geometric series
whose sum can be found from the standard formula
a rd

S = :
1—r+(1—r)2

witha = 0,d = 1andr = ¢!, or could be evaluated directly by noting that as a geometric
series,

oo

Z Tl

n=0
Differentiating this with respect to x and then setting x = 1 gives

—Xx —1

o0
—nx __ € n __
- ne T A e T Z”e ——_1)2.
n=0

From either method it follows that

Zne T~ el 22
(6—1)2

e—e+2—el—244e7 ! —2¢72 el —2¢72

(e—1)7 o (e—1p

The total charge therefore exceeds that of a call of average length (1 minute) charged at
40 pence per minute by the amount (in pence)

3! — 2e~2 10B3e —2) —25¢ +25  5e+5
15+ 1063 — 120 "2 4o 106e=D =25e 25 SetS 46,
(e — 1)2 e—1 e—1

A tennis tournament is arranged on a straight knockout basis for 2" players, and for each round,
except the final, opponents for those still in the competition are drawn at random. The quality of the
field is so even that in any match it is equally likely that either player will win. Two of the players
have surnames that begin with ‘Q’. Find the probabilities that they play each other

(a) in the final,
(b) at some stage in the tournament.
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Let p, be the probability that before the rth round the two players are both still in the
tournament (and, by implication, have not met each other). Clearly, p; = 1.

Before the rth round there are 2"+~ players left in. For both ‘Q’ players to still be
in before the (r 4 1)th round, Q| must avoid Q, in the draw and both must win their

matches. Thus
2n+]7r -2 1 2
Pry1 = nHl—r _ 1 (5> Pr-

(a) The probability that they meet in the final is p,, given by

m_212l—21  22-21
»—1421-14 22-14

(T e @ —p@ o2 -
a (4) |: -1 —-1..-(22-1) ]
= (1)"1 2"—1 1

4 om _ 1

T — 1y

Pn =

(b) The more general solution to the recurrence relation derived above is
n—2 120121 2 9]
2n—1420-1-14 2mt2-r 1 4

l r—1 2r—1 (2”—1 _ 1)(2"—2 —1)-- (2n+l—r 1)
( ) |: (2n - 1)(2n71 — l) . .(2n+27r _ 1) i|

4
A s
2 2 —1

Before the rth round, if they are both still in the tournament, the probability that they will

be drawn against each other is (2"~"*! — 1)~!. Consequently, the chance that they will
meet at some stage is

! 1 "1\ T ot 1
;Pr on—r+l _ - Z (E) om _ 1 on—r+l _ 1

r=1

1 n 1 r—1
T 2(5)

r=

pr:1

L 1=
-1 1= ot




206

15.17

15.19

Elementary probability

This same conclusion can also be reached in the following way. The probability that
0, is not put out of (i.e. wins) the tournament is (%)”. It follows that the probability
that Q; is put out is 1 — (%)” and that the player responsible is Q, with probability
[1-— (%)” 1/(2" — 1) = 27". Similarly, the probability that Q, is put out and that the
player responsible is Q) is also 27". These are exclusive events but cover all cases in
which Q; and O, meet during the tournament, the probability of which is therefore
2 x 27 =21

A point P is chosen at random on the circle x> 4+ y> = 1. The random variable X denotes the
distance of P from (1, 0). Find the mean and variance of X and the probability that X is greater
than its mean.

With O as the centre of the unit circle and Q as the point (1, 0), let O P make an angle 6
with the x-axis O Q. The random variable X then has the value 2 sin(6/2) with 6 uniformly
distributed on (0, 27), i.e.

fx)dx = i do.
21

The mean of X is given straightforwardly by

2 () 1 1 07" 4
(X):/ Xf(x)dx:/ 2sin| = | =—df = —[—-2cos - | = —.
0 0 2) 2@ b4 2], b4

For the variance we have

2 0\ 1 16 4 1 16
2 2 2 )
oy = (X X)) = 4 ) —do - — = _— _o7 — =2 .
¥ = (X0 = X) /0 - (2) 2 72 2w 2 i 2 w2

When X = (X) = 4/, the angle # = 2sin~!(2/7) and so

2
27 —4sin~! =

Pr(X > (X)) = T” =0.561.

The number of errors needing correction on each page of a set of proofs follows a Poisson distribution
of mean p. The cost of the first correction on any page is o and that of each subsequent correction
on the same page is 8. Prove that the average cost of correcting a page is

a+Bpn—1)—(a—pBe™.

Since the number of errors on a page is Poisson distributed, the probability of n errors on
any particular page is

n

Pr(n errors) = p, = e™* —
n!



207

15.21

Elementary probability

The average cost per page, found by averaging the corresponding cost over all values of
n,is

c=0po+ap + Y [a+ (- 1DBIlp,
n=2

=ape ™ +@=B) ) putBY npn

n=2 n=2

Now, 3" p, = 1 and, for a Poisson distribution, Y - ;np, = p. These can be used to
evaluate the above, once the n = 0 and n = 1 terms have been removed. Thus

c=aue " +(a—p)1—e —ue )+ p(u—0—pue™)
=a+pu—D+e ap—a+ B —pa+up —up)
=a+pu—1)+e "B —a),

as given in the question.

The probability distribution for the number of eggs in a clutch is Po(}), and the probability that
each egg will hatch is p (independently of the size of the clutch). Show by direct calculation that
the probability distribution for the number of chicks that hatch is Po(Ap).

Clearly, to determine the probability that a clutch produces k chicks, we must consider
clutches of size n, for all n > k, and for each such clutch find the probability that exactly
k of the n chicks do hatch. We then average over all n, weighting the results according to
the distribution of .

The probability that k chicks hatch from a clutch of size n is "Cjp*q"*, where
g = 1 — p. The probability that the clutch is of size n is e *A"/n!. Consequently, the
overall probability of k chicks hatching from a clutch is

o0 n

A
Pr(k chicks) = Ze** = ey prgtt
— n!
o n—k
A !
=e_kpkkk2( D " ., setn —k =m,
~ n! k!(n —k)!
L0 S )
= S 2 T
m=0
k
— (Ap) oM
k!
_ e (Ap)*

k!
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since ¢ = 1 — p. Thus Pr(k chicks) is distributed as a Poisson distribution with parameter
WU = Ap.

Under EU legislation on harmonisation, all kippers are to weigh 0.2000 kg and vendors who
sell underweight kippers must be fined by their government. The weight of a kipper is normally
distributed with a mean of 0.2000 kg and a standard deviation of 0.0100 kg. They are packed in
cartons of 100 and large quantities of them are sold.

Every day a carton is to be selected at random from each vendor and tested according to one of
the following schemes, which have been approved for the purpose.

(a) The entire carton is weighed and the vendor is fined 2500 euros if the average weight of a kipper
is less than 0.1975 kg.

(b) Twenty-five kippers are selected at random from the carton; the vendor is fined 100 euros if the
average weight of a kipper is less than 0.1980 kg.

(c) Kippers are removed one at a time, at random, until one has been found that weighs more
than 0.2000 kg; the vendor is fined 4n(n — 1) euros, where n is the number of kippers
removed.

Which scheme should the Chancellor of the Exchequer be urging his government to adopt?

For these calculations we measure weights in grams.

(a) For this scheme we have a normal distribution with mean 4 = 200 and s.d. o = 10.
The s.d. for a carton is +/100 0 = 100 and the mean weight is 20 000. There is a penalty if
the weight of a carton is less than 19 750. This critical value represents a standard variable
of

S, 19750 — 20000
o 100 o

—2.5.

The probability that Z < —2.5 =1 — ®(2.5) = 1 — 0.9938 = 0.0062. Thus the average
fine per carton tested on this scheme is 0.0062 x 2500 = 15.5 euros.

(b) For this scheme the general parameters are the same but the mean weight of the sam-
ple measured is 5000 and its s.d is V25 (10) = 50. The Z-value at which a fine is imposed
is

(198 x25) — 5000 _
= = =

—1.

The probability that Z < —1.0 =1 — &(1.0) = 1 — 0.8413 = 0.1587. Thus the average
fine per carton tested on this scheme is 0.1587 x 100 = 15.9 euros.

(c) This scheme is a series of Bernoulli trials in which the probability of success is
% (since half of all kippers weigh more than 200 and the distribution is normal). The
probability that it will take n kippers to find one that passes the testis ¢"~'p = (%)". The
expected fine is therefore

00 n 1
f= Z4n(n -1 (%) =4 i%(;) = 16 euros.

n=2



209

Elementary probability

The expression for the sum was found by twice differentiating the sum of the geometric

series Y r" with respect to r, as follows:

o0
Er”:

n

=0

1

1—r

=

=

. n—1 1
St = s
(I —r)?

n=1

Zn(n — 1)r”72 = —2
1—r)

n=2

St — 1t = 2

nzznn r =0

There is, in fact, little to choose between the schemes on monetary grounds; no doubt
political considerations, such as the current unemployment rate, will decide!

15.25 A practical-class demonstrator sends his 12 students to the storeroom to collect apparatus for an
experiment, but forgets to tell each which type of component to bring. There are three types, A, B
and C, held in the stores (in large numbers) in the proportions 20%, 30% and 50%, respectively,
and each student picks a component at random. In order to set up one experiment, one unit each of
A and B and two units of C are needed. Let Pr(N) be the probability that at least N experiments

can be setup.

(a) Evaluate Pr(3).

(b) Find an expression for Pr(N) in terms of k; and k,, the numbers of components of types A and
B, respectively, selected by the students. Show that Pr(2) can be written in the form

8—i

6
Pr(2) = (0.5)> ) 12C; (0.4) Y 1*7C; (0.6).

i=2

j=2

(c) By considering the conditions under which no experiments can be set up, show that Pr(1) =

0.9145.

(a) To make three experiments possible the 12 components picked must be three each of
A and B and six of C. The probability of this is given by the multinomial distribution as

Pr(3) = U2

31316!

(0.2)*(0.3)3(0.5)° = 0.06237.

(b) Let the numbers of A, B and C selected be ki, k, and k3, respectively, and consider
when at least N experiments can be set up. We have the obvious inequalities k; > N,
ky > N and k3 > 2N. In addition, k3 = 12 — k| — kp, implying that k, < 12 — 2N — k;.
Further, k; cannot be greater than 12 — 3N if at least N experiments are to be set up, as
each requires three other components that are not of type A. These inequalities set the
limits on the acceptable values of k; and k; (k3 is not a third independent variable). Thus

Pr(N) is given by

12-3N 12-2N—k,

DR D AT

k>N

ki=N

(12)!

(0.2)F1 (0.3)% (0.5)12 1=

(12 — k) — ko)!
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The answer to part (a) is a particular case of this with N = 3, when each summation
reduces to a single term.
For N = 2 the expression becomes

Pr(Z) = i S_Zkl (12)‘ (02)k1 (03)1{2 (0'5)127](17](2
ki>2 ko>2 kilky! (12 — kg — kp)!

6 8—i

B 0 (12)!(0.2/0.5)" (12 —i)!(0.3/0.5)/
=05 ZZ 22— jra2—i— !

i=2 j=2

[=)}

8—i
=(0.5)2) 12C; (04) > 17 C; (0.6

i=2 j=2

(c) No experiment can be set up if any one of the following four events occurs: A} =
(k1 =0), Ay = (k, =0), A3 = (k3 = 0) and A4 = (k3 = 1). The probability for the union
of these four events is given by

4
Pr(A; UA, U A3 U Ay) = ZPr(Al-)— ZPr(A,- NA)+ -
i=1 i,j

The probabilities Pr(A;) are straightforward to calculate as follows:
Pr(A) = (1 -0.2)'2,  Pr(4,) =1 —0.3)"?,
Pr(Az) = (1 —0.5)2,  Pr(Ay) = "2Ci(1 —0.5)!%(0.5).

The calculation of the probability for the intersection of two events is typified by

Pr(A; NAy) =[1—(02+0.3)]"
and Pr(A; N Ag) = 2Ci[1 = (0.2+0.5)]1'(0.5)".

A few trial evaluations show that these are of order 10~* and can be ignored by comparison
with the larger terms in the first sum, which are (after rounding)

4
Z Pr(A;) = (0.8)'? 4+ (0.7)"2 4 (0.5)"? + 12(0.5)'1(0.5)
i=1

= 0.0687 + 0.0138 + 0.0002 + 0.0029 = 0.0856.

Since the probability of no experiments being possible is 0.0856, it follows that Pr(1) =
0.9144.

15.27 The continuous random variables X and Y have a joint PDF proportional to xy(x — y)? with
0<x <1and 0 <y < 1. Find the marginal distributions for X and Y and show that they are
negatively correlated with correlation coefficient —%.
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This PDF is clearly symmetric between x and y. We start by finding its normalisation
constant c:

1,1

11
//c(x3y—2x2y2+xy3)dxdy=c<———2
o Jo 42

Thus, we must have that ¢ = 36.
The marginal distribution for x is given by

1
2

W | =
W | =

1
F) = 36 f oy — 220 4+ xy))dy
0
= 36(%x3 — %x2 + ix)
= 18x> — 24x? + 9x,

and the mean of x by

5 27375
By symmetry, the marginal distribution and the mean for y are 18y> — 24y? 4+ 9y and 2,
respectively.

! 18 24 9 3
ux=i=/ (18x* —24x3 + ) dx = — — — 4+ = =
0

To calculate the correlation coefficient we also need the variances of x and y and their
covariance. The variances, obviously equal, are given by

2
Ox

1
/ x*(18x% — 24x> + 9x)dx — (2)?
0

18 24 9 9

6 5 2 25

900 — 1440 +675—-108 9
300 ~ 100

The standard deviations oy and oy are therefore both equal to 3/10.
The covariance is calculated next; it is given by

Cov [X,Y] = (XY) — uxpy

33
_36/ / (x*y y3+x2y4)dxdy—gg

n 36 9
T 5x3 4x4  3x5 25
12 9 12 9

5 2T 5 25
120 —2254+120—18 3
50 50

Finally,

Cov [X, Y] -

Corr [X,Y] = 3
Ox Oy 0

SMIR )
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Elementary probability

Two continuous random variables X and Y have a joint probability distribution
fy) = AG*+y7),

where A isaconstantand 0 < x < a,0 < y < a. Show that X and Y are negatively correlated with
correlation coefficient —15/73. By sketching a rough contour map of f(x, y) and marking off the
regions of positive and negative correlation, convince yourself that this (perhaps counter-intuitive)
result is plausible.

The calculations of the various parameters of the distribution are straightforward (see
Problem 15.27). The parameter A is determined by the normalisation condition:

1 /Q/QA<2+2>dd A(L+C) 5 a4z
= X X = — — = —.
o Jo Y Y 373 24

The two expectation values required are given by
E[X] = / / Ax(x* + yHdx dy
o Jo
3 (L @\ vy = i)
T 204 \4x1 2x3) 8’ N ’
E[X?] :/ / sz(xz—i-yz)dxdy
o Jo
_ 3 ab n a® _ 7a?
S 2a*\5x1 3x3) 15°
Hence the variance, calculated from the general result V[X] = E[X?] — (E[X])?, is

VIX] = 7a? S5a 2 _ 73 5
s 8 ) T 960"

and the standard deviations are given by

73
Ox = Oy = %a.

To obtain the correlation coefficient we need also to calculate the following:

E[XY]:/ / Axy(x* + y?)dx dy
0o Jo

_ 3 ab n ab _302
T 2a4\4x2 2x4)  8°

Then the covariance, given by Cov [X, Y] = E[XY] — E[X]E[Y], is evaluated as

3, 5Sasa a®
COV[X,Y]:—a _—_—— = ——,
8 8 8 64
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Combining this last result with the standard deviations calculated above, we then obtain

—(a®/64) 15
\/% a \/% a 73
As the means of both X and Y are %a = 0.62a, the areas of the square of side a for which
X — pux and Y — py have the same sign (i.e. regions of positive correlation) are about
(0.62)> ~ 39% and (0.38)*> & 14% of the total area of the square. The regions of negative
correlation occupy some 47% of the square.

However, f(x, y) = A(x? + y?) favours the regions where one or both of x and y are
large and close to unity. Broadly speaking, this gives little weight to the region in which
both X and Y are less than their means, and so, although it is the largest region in area,
it contributes relatively little to the overall correlation. The two (equal area) regions of
negative correlation together outweigh the smaller high probability region of positive
correlation in the top right-hand corner of the square; the overall result is a net negative
correlation coefficient.

Corr [X, Y] =



A Physical constants

Speed of light in a vacuum, ¢ = 3.0 x 108 ms~!.

Elementary charge, e = 1.60 x 107! C.

Mass of electron, m, = 9.1 x 1073 kg.

Mass of proton, m, = 1.67 x 107" kg.

Avogadro constant, N4y = 6.0 x 10> mol~.

Planck constant, 7 = 6.6 x 1073*7s.

Boltzmann constant, k = 1.38 x 1072 JK .
Stefan—Boltzmann constant, 0 = 5.7 x 1078 Wm2K~*.
Gravitational constant, G = 6.7 x 107! Nkg=2 m?.
Gravitational acceleration g &~ 9.8 ms ™2,

Permeability of a vacuum, 1o = 47 x 107" Hm™".

Permittivity of a vacuum, €y = 8.8 x 1072 Fm™!.
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