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Preface

This book is based on my notes from lectures to students of electrical, elec-
tronic, and computer engineering at South Bank University. It presents
a first year degree/diploma course in engineering mathematics with an
emphasis on important concepts, such as algebraic structure, symme-
tries, linearity, and inverse problems, clearly presented in an accessible
style. It encompasses the requirements, not only of students with a good
maths grounding, but also of those who, with enthusiasm and motiva-
tion, can make up the necessary knowledge. Engineering applications
are integrated at each opportunity. Situations where a computer should
be used to perform calculations are indicated and ‘hand’ calculations
are encouraged only in order to illustrate methods and important special
cases. Algorithmic procedures are discussed with reference to their effi-
ciency and convergence, with a presentation appropriate to someone new
to computational methods.

Developments in the fields of engineering, particularly the extensive
use of computers and microprocessors, have changed the necessary sub-
ject emphasis within mathematics. This has meant incorporating areas
such as Boolean algebra, graph and language theory, and logic into
the content. A particular area of interest is digital signal processing,
with applications as diverse as medical, control and structural engineer-
ing, non-destructive testing, and geophysics. An important consideration
when writing this book was to give more prominence to the treatment
of discrete functions (sequences), solutions of difference equations and z
transforms, and also to contextualize the mathematics within a systems
approach to engineering problems.
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Sets and functions

1.1 Introduction Finding relationships between quantities is of central importance in
engineering. For instance, we know that given a simple circuit with a

1000 2 resistance then the relationship between current and voltage is
given by Ohm’s law, I = V /1000. For any value of the voltage V we can
give an associated value of /. This relationship means that / is a function
of V. From this simple idea there are many other questions that need
clarifying, some of which are:

1. Are all values of V permitted? For instance, a very high value of the
voltage could change the nature of the material in the resistor and the
expression would no longer hold.

2. Supposing the voltage V is the equivalent voltage found from con-
sidering a larger network. Then V is itself a function of other voltage
values in the network (see Figure 1.1). How can we combine the func-
tions to get the relationship between this current we are interested in
and the actual voltages in the network?

3. Supposing we know the voltage in the circuit and would like to know
the associated current. Given the function that defines how current
depends on the voltage can we find a function that defines how the
voltage depends on the current? In the case where I = V /1000, it is
clear that V = 10001. This is called the inverse function.

Another reason exists for better understanding of the nature of func-
tions. In Chapters 5 and 6, we shall study differentiation and integration.
This looks at the way that functions change. A good understanding of
functions and how to combine them will help considerably in those
chapters.

The values that are permitted as inputs to a function are grouped
together. A collection of objects is called a set. The idea of a set is very
simple, but studying sets can help not only in understanding functions
but also help to understand the properties of logic circuits, as discussed
in Chapter 10.

Network R
of
Figure 1.1 The voltage V is generators R, R,
an equivalent voltage found and
by considering the combined resistances 4

effect of circuit elements in
the rest of the network.
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4 Sets and functions

1.2 Sets

g

f

Figure 1.2 A Venn diagram
of the sets & =
{a,b,c,d, e, f,g},A={a,b,c},
andB = {d, e}.

A set is a collection of objects, called elements, in which the order is not
important and an object cannot appear twice in the same set.

Example 1.1 Explicit definitions of sets, that is, where each element is
listed, are:

A ={a,b,c}
B =1{3,4,6,7,8,9}
C = {Linda, Raka, Sue, Joe, Nigel, Mary}

a € A means ‘a is an element of A’ or ‘a belongs to A’; therefore in the
above examples:

3eB
Linda € C

The universal set is the set of all objects we are interested in and will
depend on the problem under consideration. It is represented by &.

The empty set (or null set) is the set with no elements. It is represented
by @ or {}.

Sets can be represented diagrammatically — generally as circular
shapes. The universal set is represented as a rectangle. These are called
Venn diagrams.

Example 1.2
&=1{ab,c,d e f, g}, A={ab,c}, B={de}

This can be shown as in Figure 1.2.

We shall mainly be concerned with sets of numbers as these are more
often used as inputs to functions.

Some important sets of numbers are (where ...” means continue in
the same manner):

The set of natural numbers N = {1,2,3,4,5,...}
The set of integers Z = {...—-3,-2,—1,0,1,2,3...}
The set of rationals (which includes fractional numbers) Q

The set of reals (all the numbers necessary to represent points on a
line) R

Sets can also be defined using some rule, instead of explicitly.

Example 1.3 Define the set A explicitly where & = N and
A={x|x <3}

Solution The A = {x |x < 3}isread as ‘A is the set of elements x, such
that x is less than 3°. Therefore, as the universal set is the set of natural
numbers, A = {1, 2}

Example 14 & = days of the week and A = {x]x is after
Thursday and before Sunday}. Then A = {Friday, Saturday}.

TLFeBOOK



Sets and functions 5

Subsets

We may wish to refer to only a part of some set. This is said to be a subset
of the original set.

A C Bisread as ‘A is a subset of B” and it means that every element
of A is an element of B.

Example 1.5

&§=N
A=1{1,2,3}, B={1,2,3,45}

Then A CB

Note the following points:

All sets must be subsets of the universal set, that is, A € & and
BC¢

A set is a subset of itself, that is, A C A

IfACBandB C A, then A =B

é
B

Proper subsets

A C Bisread as ‘A is a proper subset of B’ and means that A is a subset
Figure 1.3 A Venn diagram of B but A is not equal to B. Hence, A C B and simultaneously B C A
of a proper subset of B: are impossible.
ACB. A proper subset can be shown on a Venn diagram as in Figure 1.3.

H In Chapter 1 of the background Mathematics notes available on the com-

1 '3 Operatlons panion website for this book, we study the rules obeyed by numbers
on Sets when using operations like negation, multiplication, and addition. Sets

can be combined in various ways using set operations. Sets and their
operations form a Boolean Algebra which we look at in greater detail
in Chapter 4, particularly its application to digital design. The most
important set operations are as given in this section.

Complement

A or A’ represents the complement of the set A. The complement of A is
the set of everything in the universal set which is not in A, this is pictured
in Figure 1.4.

Example 1.6
&=N
A={x|x>5}

Figure 1.4 The shaded area
is the complement, A’, of the
setA. then A’ = {1,2,3,4,5}

TLFeBOOK



6 Sets and functions

4 -5 4 -3 -2 -1 0 1 2 3 4 5 6 7 8 9
L 1 1 1 1 1 1 | 1 1 1 c ) 1 1 1
0
®
o
Figure 1.5 A = {x|x <5} and A’ = {x|x > 5}.
&l A B & &
Figure 1.6 The Figure 1.7 The . Figure 1.9 The
shaded area intersection of two ;'g;;g;ﬂfgn o?;ﬁ/o sets: intersection of the
represents the sets {1,2,4} N 1a.b.c.d e)n ' two sets:
intersection of A {1,5,6) = {1}. bodefahii {-3,-2,-1}n
and B. {a,b,c,d, e, 9, yllj} = {1 , 2} =, the empty
{a,b,c,d,e}. set, as they have no
elements in common.
Example 1.7 The universal set is the set of real numbers represented
by a real number line.
If A is the set of numbers less than 5, A = {x | x < 5} then A’ is the
set of numbers greater than or equal to 5. A" = {x | x > 5}. These sets
are shown in Figure 1.5.
Intersection
P A N B represents the intersection of the sets A and B. The intersection

Figure 1.10 Disjoint sets A
and B.

contains those elements that are in A and also in B, this can be represented
as in Figure 1.6 and examples are given in Figures 1.7-1.10.
Note the following important points:

If A € B then ANB = A. This is the situation in the example given
in Figure 1.8.

If A and B have no elements in common then A N B = @ and they
are called disjoint. This is the situation given in the example in
Figure 1.9. Two sets which are known to be disjoint can be shown
on the Venn diagram as in Figure 1.10.

Union

A UB represents the union of A and B, that is, the set containing elements

which are in A or B or in both A and B. On a Venn diagram, the union can

be shown as in Figure 1.11 and examples are given in Figures 1.12—1.15.
Note the following important points:

If A € B, then A UB = B. This is the situation in the example
given in Figure 1.13.

The union of any set with its complement gives the universal set, that
is, AUA’ = &, the universal set. This is pictured in Figure 1.15.

TLFeBOOK



Sets and functions 7

§

) D ©

Figure 1.11 The
shaded area
represents to union
of sets A and B.

Figure 1.15 The shaded
area represents the union of a
set with its complement giving
the universal set.

N

Figure 1.16 S is the set of
students in a survey and V is
the set of people who own a
video. The numbers in the
sets give the cardinality of the
sets, n(S) =100,n(SUV) =
794,n(V) = 720,

nSnNV) = x.

1.4 Relations
and functions

Figure 1.12 The
union of two sets:
{1,2,4}u{1,5,6} =
{1,2,4,5,6}.

Figure 1.14 The
union of the two sets:
{-3,-2,-1}U

(1,2} =
{-3,-2,-1,1,2}.

Figure 1.13 The
union of two sets:
{a,b,c,d,e}U
{a,b,c,d,e,f,g,h,i,j} =
{a,b,c,d,e,f,g,h,i,j}.

Cardinality of a finite set

The number of elements in a set is called the cardinality of the set and is
written as n(A) or |A|.

Example 1.8
n@ =0, n({2h) =1 n(fab}) =2

For finite sets, the cardinality must be a natural number.

Example 1.9 In a survey, 100 people were students and 720 owned a
video recorder; 794 people owned a video recorder or were students. How
many students owned a video recorder?

& = {x | x is a person included in the survey}
Setting S = {x | x is a student} and V = {x | x owns a video recorder},
we can solve this problem using a Venn diagram as in Figure 1.16.

x is the number of students who own a video recorder. From the diagram

we get

100 —x +x +720 —x =794
& 820 —x =7%
& x =26

Therefore, 26 students own a video recorder.

Relations

A relation is a way of pairing up members of two sets. This is just like
the idea of family relations. For instance, a child can be paired with its
mother, brothers can be paired with sisters, etc. A relation is such that it
may not always be possible to find a suitable partner for each element in
the first set whereas sometimes there will be more than one. For instance,
if we try to pair every boy with his sister there will be some boys who have
no sisters and some boys who have several. This is pictured in Figure 1.17.

TLFeBOOK



8 Sets and functions

Figure 1.17 The relation
boy — sister. Some boys

have more than one sister
and some have none at all.

41 H4
34 rS
2 2
L4
3
1 i
3
4 1
H i
I 3
1] h
4 Ly
Domain Codomain

Figure 1.18 An arrow
diagram of the function
y=1/x.

« Siobhan

Functions

Functions are relations where the pairing is always possible. Functions
are like mathematical machines. For each input value there is always
exactly one output value.

Calculators output function values. For instance, input 2 into a cal-
culator, press 1/x and the calculator will display the number 0.5. The
output value is called the image of the input value. The set of input values
is called the domain and the set containing all the images is called the
codomain.

The function y = 1/x is displayed in Figure 1.18 using arrows to link
input values with output values.

Functions can be represented by letters. If the function of the above
example is given the letter f to represent it then we can write

fix— —
X

This can be read as ‘fis the function which when input a value for x gives
the output value 1/x’ . Another way of giving the same information is:

1
fx)=-

X

f (x) represents the image of x under the function f andisread as ‘ f of x’.
It does not mean the same as f times x.

f(x) = 1/x means ‘the image of x under the function f is given by
1/x’ but is usually read as ‘ f of x equals 1/x’.

Even more simply, we usually use the letter y to represent the output
value, the image, and x to represent the input value. The function is
therefore summed up by y = 1/x.

x is a variable because it can take any value from the set of values in
the domain. y is also a variable but its value is fixed once x is known.
So x is called the independent variable and y is called the dependent
variable.

The letters used to define a function are not important. y = 1/x is the
same as z = 1/t is the same as p = 1/g provided that the same input
values (for x, ¢, or ¢) are allowed in each case.

More examples of functions are given in arrow diagrams in
Figures 1.19(a) and 1.20(a). Functions are more usually drawn using
a graph, rather than by using an arrow diagram. To get the graph the
codomain is moved to be at right angles to the domain and input and
output values are marked by a point at the position (x, y). Graphs are
given in Figures 1.19(b) and 1.20(b).

TLFeBOOK



Sets and functions 9

Continuous functions and discrete
functions applied to signals

Functions of particular interest to engineers are either functions of a real
number or functions of an integer. The function given in Figure 1.19 is
an example of a real function and the function given in Figure 1.20 is an
example of a function of an integer, also called a discrete function.

Often, we are concerned with functions of time. A variable voltage
source can be described by giving the voltage as it depends on time, as also
can the current. Other examples are: the position of a moving robot arm,
the extension or compression of car shock absorbers and the heat emission
of a thermostatically controlled heating system. A voltage or current
varying with time can be used to control instrumentation or to convey
information. For this reason it is called a signal. Telecommunication
signals may be radio waves or voltages along a transmission line or light
signals along an optical fibre.

Time, ¢, can be represented by a real number, usually non-negative.
Time is usually taken to be positive because it is measured from some
reference instant, for example, when a circuit switch is closed. If time is
used to describe relative events then it can make sense to refer to negative
time. If lightning is seen 1 s before a thunderclap is heard then this can
be described by saying the lightning happened at —1 s or alternatively
that the thunderclap was heard at 1s. In the two cases, the time origin
has been chosen differently. If time is taken to be continuous and rep-
resented by a real variable then functions of time will be continuous or
piecewise continuous. Examples of graphs of such functions are given in
Figure 1.21.

@ ®

3
\\
00 O
—
<
N

© B o P S W N s
o h
\ \
w ~J
IO ©
MR

I i
\
wm
[o BN |
1 A

y=2x+1
Figure 1.19 The function / 3
y = 2x + 1 where x can take 1 r2 i
any real value (any number / 1 2
on the number line). (a) is the / 0 14
arrow diagram and (b) is the - - 0 , , , ) ey
graph. 1 2 3 4 5
(@ (b
4. 11 1149 .
g=1t-3
3t 10 0 L t
1 2 3 4 5

2t {-1 -1 °
Figure 1.20 The function
q = t— 3 where t can take any 'r 12 =21 *
integer value (a) is the arrow
diagram and (b) is the graph. 0+ 43 -3e
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10 Sets and functions

@ f(n (b)

&)

©) s 1

Figure 1.21 Continuous and piecewise functions where time is represented by a real number > 0. (a) A
ramp function; (b) a wave (c) a square wave. (a) and (b) are continuous, while (c) is piecewise continuous.

A continuous function is one whose graph can be drawn without taking
your pen off the paper. A piecewise continuous function has continuous
bits with a limited number of jumps. In Figure 1.21, (a) and (b) are
continuous functions and (c) is a piecewise continuous function. If we
have a digital signal, then its values are only known at discrete moments
of time. Digital signals can be obtained by using an analog to digital
(A/D) convertor on an originally continuous signal. Digital signals are
represented by discrete functions as in Figure 1.22(a)—(c)

A digital signal has a sampling interval, 7, which is the length of
time between successive values. A digital functions is represented by a
discrete function. For example, in Figure 1.22(a) the digital ramp can be
represented by the numbers

0,1,2,3,4,5,...
If the sample interval T is different from 1 then the values would be
0,T,2T,3T,4T,5T,...
This is a discrete function also called a sequence. It can be represented
by the expression f(¢) = ¢, wheret = 0,1,2,3,4,5,6,... or using the
sampling interval, T, g(n) = nT, wheren =0, 1,2,3,4,5,6,...

Yet another common way of representing a sequence is by using a
subscript on the letter representing the image, giving
fn =n, wheren =0,1,2,3,4,5,...
or, using the letter a for the image values,
a, =n, wheren =0,1,2,3,4,5, ...
Substituting some values for n into the above gives

(10:0, a1=1, a2=2, a3=3,...

As a sequence is a function of the natural numbers and zero (or if
negative input values are allowed, the integers) there is no need to specify
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Figure 1.22 Examples of
discrete functions. (a) A digital
ramp; (b) a digital wave; (c) a
digital square wave.

Sets and functions 11

(a)

v(t) .
L ]
L]
L]
L]
L ]
t
(b)
Uj(t) * o e o * o
L ] L ] L ] L] L] L ]
t
L] L ] L] L]
e o ® o
©)
z(t
* e o0 ® 9 0 00 ® & 6 0O e 0 09 0
t
* 0 0 0 o @ 0 00 . e 0 o @

the input values and it is possible merely to list the output values in order.
Hence the ramp function can be expressed by 0, 1,2,3,4,5,6,...

Time sequences are often referred to as ‘series’. This terminology is
not usual in mathematics books, however, as the description ‘series’ is
reserved for describing the sum of a sequence. Sequences and series are
dealt with in more detail in Chapter 18.

Example 1.10 Plot the following analog signals over the values of ¢
given (¢ real):

@ x=1£ >0

b
®) 0 t<3
y={t—3 3<t<5
2 t>5

1
(c) z=t—2 t>0

Solution Ineach case, choose some values of ¢ and calculate the function
values at those points. Plot the points and join them.
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12 Sets and functions

Figure 1.23 The

analog signals described in
Example 1.10.

@x=t> t>0

0 t<3
®b)y={t—-3 3<t<5
2 t>5

(c)z=1/f2 t>0

(@)

t 0 05 1 15 2 25
x=13 0 0125 1 3375 8 15.625 27 42.875
These values are plotted in Figure 1.23(a).
(b)
t 1 15 2 25 3 35 4 45 5
y 00 00 0 05 1 15 2
y=0 y=t—-3
These values are plotted in Figure 1.23(b).
(©

t 0.0001 0.001 001 0.1 1 10 100

1000 10000
z 108 10 10* 100 1 0.01 10~* 107 10°%

These values are plotted in Figure 1.23(c).

(a) x
304 x=13
201
101
1 2 3325 1
®) Y
34
=2
2 y
1 y=1-3
y: T Bl T
I 2 3 4 5 6 7 8 9 10
© ;
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Sets and functions 13

Example 1.11 Plot the following discrete signals over the values of ¢
given (¢ an integer):

1
(a) x:t—_l t>?2
(b)
0 r <4
y=11/t—-025 4<t<10
—0.15 t > 10

) z=4-2 t>0

Solution In each case, choose successive values of ¢ and calculate the
function values at those points. Mark the points with a dot.

(a)
t 2 3 4 5 6 7 8 9 10
x 1 05 033 025 02 017 0.14 013 0.11
These values are plotted in Figure 1.24(a).

(b)

t 34 5 6 7 8 9 10 11 12
y0O0 —-0.05 -0.08 —0.11 —0.12 —0.14 —0.15 —0.15 —0.15

1
y=0 y=—025 y=-0.15

These values are plotted in Figure 1.24(b).
(©)

._.
()
w
~
W
(@)
]
%)

t
z 2 6 10 14 18 22 26 30

These values are plotted in Figure 1.24(c).

Undefined function values

Some functions have ‘undefined values’, that is, numbers that cannot be
input into them successfully. For instance input O on a calculator and
try getting the value of 1/x. The calculator complains (usually display-
ing ‘-E-’) indicating that an error has occurred. The reason that this is an
error is that we are trying to find the value of 1/0 that is 1 divided by 0.
Look at Chapter 1 of the Background Mathematics Notes, given on the
accompanying website for this book, for a discussion about why division
by 0 is not defined. The number O cannot be included in the domain of
the function f(x) = 1/x. This can be expressed by saying

f(x)=1/x, wherex e Randx #0

which is read as ‘ f of x equals 1/x, where x is a real number not equal
to 0.
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14 Sets and functions

() x
2 .
x= L
14 . t—1
3 . . . . .
T T T T T T T T T T
1 2 3 5 6 7 8 9 10 !
) y
kg T T T T T T T T T T T
1 2 3 4 5 6 7 8 9 10 11 12
y=0
-0.05 .
y=7-025
-0.11
L
. y=-0.15
-0.15- . . .
(c) z
30 1 .
z=4t-2 .
20 4
L
L]
104 °
T T T T T T T T
1 2 3 4 5 6 7 8 ¢
Figure 1.24 The digital signals described in Example 1.11.
1 0 t<4
(a)x=ﬁ t>2 (b)y=41/t—-025 4<t<10 (c)z=4t-2 >0
B -0.15 t>10
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Sets and functions 15

Often, we assume that we are considering functions of a real variable
and only need to indicate the values that are not allowed as inputs for the
function. So we may write

f(x)=1/x wherex #0

Things to look out for as values that are not allowed as function
inputs are :

1. Numbers that would lead to an attempt to divide by zero
2. Numbers that would lead to negative square roots
3. Numbers that would lead to negative inputs to a logarithm.

Examples 1.12(a) and (b) require solutions to inequalities which we
shall discuss in greater detail in Chapter 2. Here, we shall only look at
simple examples and use the same rules as used for solving equations. We
can find equivalent inequalities by doing the same thing to both sides, with
the extra rule that, for the moment, we avoid multiplication or division
by a negative number.

Example 1.12 Find the values that cannot be input to the following
functions, where the independent variable (x or r) is real:

(@ y=3J/x—-2+45
(b) y = 3 10g10(2 — 4x)
r + 1000

() R=_——_=

1000(r — 2)
Solution
@y=3vx—2+5
Here x — 2 cannot be negative as we need to take the square root of it.
x—220x>2
therefore, the function is
y=3vx—-2+4+5 wherex > 2
(b) y= 310g10(2 — 4.x)
Here 2 — 4x cannot be 0 or negative else we could not take the logarithm.
2—4x>0 & 2>4x <& 2/4>x

or equivalently, x < % So the function is

vy =3log;o(2 —4x) wherex <0.5

r + 1000

©R= 10000 -2
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16 Sets and functions

Here 1000(r — 2) cannot be 0, else we would be trying to divide by O.
Solve the equation for the values that r cannot take

1000(r —2) =0
r—2=0
r=2

The function is

r + 1000

=———— wherer #£2
1000(r — 2)

Example 1.13  Find the values that can be input to the following discrete
functions where the independent variable is an integer

1
(a) y:kT4 where k € Z

1

b k= —-—-—-— here k € Z
b)) fk) "k —22 where k €
() a, =n’> whereneZ
Solution
(2) !
a = —

-

Here k — 4 cannot be 0 else there would be an attempt to divide by 0. We
get k — 4 = 0 when k = 4 so the function is:

1
y:k—4 where k #4andk € Z

1
(b) f(k) = m where k € Z

Solve for (k — 3)(k —2.2) =0 givingk =3 ork = 2.2. As 2.2 is not an
integer then there is not need to specifically exclude it from the function
input values, so the function is

1
f(k):m where k 3 and k € Z
(©) ap=n> nezl

Here there are no problems with the function as any integer can be squared.
There are no excluded values from the input of the function.

Using a recurrence relation to
define a discrete function

Values in a discrete function can also be described in terms of its values
for preceeding integers.
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1.5 Combining
functions

Sets and functions 17

Example 1.14 Find a table of values for the function defined by the
recurrence relation:

fn)y=fn-1)+2 (1.1)

where f(0) = 0.
Solution Assuming that the function is defined forn =0, 1,2, ... then
we can take successive values of n and find the values taken by the
function. n = 0 gives f(0) = 0 as given.
Substituting n = 1 into Equation (1.1) gives
f=7rA-0H+2
& f(H)=f0)4+2=04+2=2(using f(0) =0)
hence, f(1) = 2.
Substituting n = 2 into Equation (1.1) gives
f@Q=f2-D+2
< fQ=f1+2
< fRQ)=fA)+2=2+4+2=4(using f(1) =2)

hence, f(2) = 4.
Substituting n = 3 into Equation (1.1) gives

f@®=f3-D+2
© fB)=f(2)+2=4+2(using f(2) =4)

hence, f(3) = 6.
Continuing in the same manner gives the following table:

n 01234 5 6 7 8 910 --- n
f 02468 10 12 14 16 18 20 ... 2n

Notice we have filled in the general term f(n) = 2n. This was found
in this case by simple guess work.

The sum, difference, product, and
quotient of two functions, f and g

Two functions with R as their domain and codomain can be combined
using arithmetic operations. We can define the sum of f and g by

(f+g x> fx)+gl)
The other operations are defined as follows:

(f —g):x+— f(x)—g(x) difference,
(f xg):xmH f(x)x g(x) product,

(f/8):x+— % quotient.
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18 Sets and functions

a: kilograms ———————» money

2.004
1.751
1.5+
1.25
1.00
0.754
0.51
0.254
0-

q

]

Figure 1.25 The function
a: kilograms — money used
in Example 1.16.

2.50

1220
41190
4 1.60
41.30

1.00

40.80
40.40

Example 1.15 Find the sum, difference, product, and quotient of the
functions:

f:x»—)xzandg:x»—>x6

Solution

(f+g):xr—>x2+x6

(f—g):xr—)xz—x6

(fxg):xr—)xz><xﬁ=x8

2

(f/g): x > ;‘—6 = x*

The specification of the domain of the quotient is not straightforward.
This is because of the difficulty which occurs when g(x) = 0. When
g(x) = 0 the quotient function is undefined and we must remove such
elements from its domain. The domain of f/g is R with the values where
g(x) = 0 omitted.

Composition of functions

This method of combining functions is fundamentally different from the
arithmetical combinations of the previous section. The composition of
two functions is the action of performing one function followed by the
other, that is, a function of a function.

Example 1.16 A post office worker has a scale expressed in kilograms
which gives the cost of a parcel depending on its weight. He also has an
approximate formula for conversion from pounds (Ibs) to kilograms. He
wishes to find out the cost of a parcel which weighs 3 1b.

The two functions involved are:

a : kilograms — money and c : Ibs — kilograms
a is defined by Figure 1.25 and the function c is given by

cixt—>x/2.2

Solution The composition ‘a o ¢’ will be a function from Ibs to money.
Hence, 3 Ib after the function ¢ gives 1.364 and 1.364 after the function
a gives €1.90 and therefore

(aoc)(3) =€1.90.

Example 1.17 Supposing f(x) = 2x 4+ 1 and g(x) = x?, then we can
combine the functions in two ways.

1. A composite function can be formed by performing f first and then
g, thatis, g o f. To describe this function, we want to find what happens
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Sets and functions 19

to x under the function g o f. Another way of saying that is we need to
find g(f (x)). To do this call f(x) a new letter, say y.

y=f(x)=2x+1

Rewrite g as a function of y

gy =y’

Now substitute y = 2x + 1 giving
g2x + 1) = Q2x +1)?

Hence,

g(f(x) = Qx +1)?
(go f)x) = 2x + 12

2. A composite function can be formed by performing g first and then
f,thatis, f o g. To describe this function, we want to find what happens
to x under the function f o g. Another way of saying that is we need to
find f(g(x)). To do this call g(x) a new letter, say y.

y=gx) =x

Rewrite f as a function of y
f)=2y+1

Now substitute y = x? giving
fx?) =2x2+1

Hence,

flgx) =2x*+1
(fog)(x) =2x2+ 1.

Example 1.18 Supposing u(t) = 1/(t — 2) and v(t) = 3 — ¢ then,
again, we can combine the functions in two ways.

1. A composite function can be formed by performing u first and then
v, that is, v o u. To describe this function, we want to find what happens
to ¢ under the function v o u. Another way of saying that is we need to
find v(u(?)). To do this call u(¢) a new letter, say y.

1
= ) = ——
y=ul)=_——
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20 Sets and functions

Rewrite v as a function of y

v(y) =3—y

Now substitute y = 1/(t — 2) giving

1 1
v|l—— | =3-—
t—2 t=2
_3—-2)—1
=2
(rewriting the expression over a common denominator)

_3r—6—1_3t—7

=2 =2

Hence,

ity = 17
v =

" r—2

3t —17
) =
(vou)(t) =

2. A composite function can be formed by performing v first and then
u, that is u o v. To describe this function, we want to find what happens
to ¢ under the function u# o v. Another way of saying that is we need to
find u(v(z)). To find this call v(¢) a new letter, say y.

y=v(t)=3—t¢
Rewrite u as a function of y

1

u(y) = m

Now substitute y = 3 — ¢ giving

G1) = 1 . 1
v TG-n-2 1-:
Hence,
( l‘)_L
u(v(®) T 1—1t

N — 1
(UOU)()—:

Decomposing functions

In order to calculate the value of a function, either by hand or using a
calculator, we need to understand how it decomposes. That is we need to
understand to order of the operations in the function expression
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Figure 1.26 A function
pictured as a machine
represented by a box.

X represents the input value,
any value of the domain,

y represents the output, the

image of x under the function.

Figure 1.27 The function
y = (2x + 1) decomposed
into its composite operations.

Figure 1.28 The function
y = (8x — 4)* decomposed
into its composite operations.

Sets and functions 21

Example 1.19 Calculate y = (2x + 1)° when x =2

Solution Remember the order of operations discussed in Chapter 1 of the
Background Mathematics booklet available on the companion website.
The operations are performed in the following order:

Start with x = 2 then

2x =4
2x+1=5
Q2x+ 13 =125

So, there are three operations involved

1. multiply by 2,
2. addonl,
3. take the cube.

This way of breaking down functions can be pictured using boxes
to represent each operation that makes up the function, as was used to
represent equations in Chapter 3 of the Background Mathematics booklet
available on the companion website. The whole function can be thought
of as a machine, represented by a box. For each value x, from the domain
of the function that enters the machine, there is a resulting image, y,
which comes out of it. This is pictured in Figure 1.26.

Inside of the box, we can write the name of the functions or the expres-
sion which gives the function rule. A composite function box can be
broken into different stages, each represented by its own box. The function
y = (2x + 1)? breaks down as in Figure 1.27.

y = (3x — 4)* can be broken down as in Figure 1.28.

2x 2x+1 @2x+1)3
y

X 3x 3x-4 (3x—4)4
x3 -4 ) y

The inverse of a function

The inverse of a function is a function which will take the image under
the function back to its original value. If f~!(x) is the inverse of f(x)
then

ey =x
(flof)ixmx
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22 Sets and functions

Sx -

y+2

5 [ ] y+2
R

Figure 1.29 The top line
represents the function

f(x) = 5x — 2 (read from left
to right) and the bottom line
the inverse function.

Example 1.20

fx)y=2x+1
x—1

2

o=

To show this is true, look at the combined function f -1 fx) =
Cx+1-1)/2 =x.

Finding the inverse of a linear function

One simple way of finding the inverse of a linear function is to:

1. Decompose the operations of the function.
2. Combine the inverse operations (performed in the reverse order) to
give the inverse function.

This is a method similar to that used to solve linear equations in
Chapter 3 of the Background Mathematics Notes available on the
companion website for this book.

Example 1.21 Find the inverse of the function f(x) = 5x — 2.

The method of solution is given in Figure 1.29.

The inverse operations give that x = (y + 2)/5. Here y is the input
value into the inverse function and x is the output value. To use x and y
in the more usual way, where x is the input and y the output, swap the
letters giving the inverse function as

x+2
5

y =
This result can be achieved more quickly by rearranging the expression
so that x is the subject of the formula and then swap x and y.

Example 1.22 Find the inverse of f(x) = 5x — 2.

y=5%-2 <& y+2=>5x
2

< i:x

& x=—

Now swap x and y to give y = (x + 2)/5. Therefore,

o) =@ +2)/5.

TLFeBOOK



1.6 Summary

Sets and functions
Example 1.23 Find the inverse of
1
g(x) = —— wherex #2
2—x
Set

1

2—x
&S 2y—xy=1
&2y =14+xy
&2y —1=xy
& xy=2y—1
2y — 1
& x = where y # 0
y
1
Sx=2-—
y

Swap x and y to give y =2 — (1/x)
So

» 1
gl =2-= x#0
X

To check, try a couple of values of x.

Try x =4,
) 1 1 1
X)) = —m=— = ——
= Ty T 24T 2
Perform g~! on the output value —(1/2).

Substitute g(4) = —(1/2) into g~ (x):

—1< l)—2 L 5404
¢ \72)= " " Zapy Tt

23

The function followed by its inverse has given us the original value of x.

The range of a function

When combining functions, for example, f(g(x)), we have to ensure that
g(x) will only output values that are allowed to be input to f. The set of
images of g(x) becomes an important consideration. The set of images
of a function is called its range. The range of a function is a subset of its

codomain.

1. Functions are used to express relationships between physical

quantities.

2. The allowed inputs to a function are grouped into a set, called the
domain of the function. The set including all the outputs is called

the codomain.
3. Asetis a collection of objects called elements.
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e

10.

11.

12.

1.7 EXxercises

1.1.

1.2

1.3.

Given & = {a,b,c,d,e,f, g}, A =
B= {b,c,df},C={cd, e}

Write down the following sets:
(@) ANB

(b) AUB

(c) ANnC

(d (AuB)NC

e (ANC)UBNO)

H (ANBYUC

(& (AUCONBUO

(h) (AnCy

i A'ucC.

Use Venn diagrams to show that:

a ANB)NC=ANBNOC)

(b) (AUB)UC=AUBUCQC)

() ANB)UC=AUOCNMBUOC)
d (AUB)NC=ANC)UBNCOC)
(e (ANB)Y =A"UB’

) (AUBY =A'NB.

& is the universal set, the set of all objects we are interested in.

(4 is the empty set, the set with no elements.

The three most important operations on sets are:

(a) intersection: A N B is the set containing every element in both
A and B;

(b) union: A U B is the set of elements in A or in B or both;

(¢) complement: A’ is the set of everything, in the universal set,
not in A.

A relation is a way of pairing members of two sets.

Functions are a special type of relation which can be thought of as

mathematical machines. For each input value there is exactly one

output value.

Many functions of interest are functions of time, used to represent

signals. Analogue signals can be represented by functions of a real

variable and digital signals by functions of an integer (discrete func-

tions). Functions of an integer are also called sequences and can be

defined using a recurrence relation.

To find the domain of a real or discrete function exclude values that

could lead to a division by zero, negative square roots, or negative

logarithms or other undefined values.

Functions can be combined in various ways including sum, dif-

ference, product, and quotient. A special operation of functions is

composition. A composite function is found by performing a second

function on the result of the first.

The inverse of a function is a function which will take the image

under the function back to its original value.

{a, b, e}, 1.4. Below are various assertions for any sets A and B.
Write true or false for each statement and give a
counter-example if you think the statement is false.
(@ (ANBY =A'NPB’

(b) (ANB)' CA
(c) ANB=BNA
(d ANB =BNA"

1.5. Using a Venn diagram simplify the following:
(a) AN(AUB)
(b) AUBNA
(c) AN(BUA).

1.6. A computer screen has 80 columns and 25 rows:
(a) Define the set of positions on the screen.
(b) Taking the origin as the top left hand corner
define:
(1) the set of positions in the lower half of the
screen as shown in Figure 1.30(a);
(ii) the set of positions lying on or below the
diagonal as shown in Figure 1.30(b).

Let & = {0,1,2,3,4,5,6,7,8,9} and given P =

{x|x < 5},Q = {x|x > 3} find explicitly:
(@ P

(® Q

(©) PUQ

(@ P

(e) PPNQ.

1.7. A certain computer system breaks down in two main
ways: faults on the network and power supply faults. Of
the last 50 breakdowns, 42 involved network faults and
20 power failures. In 13 cases, both the power supply
and the network were faulty. How many breakdowns
were attributable to other kinds of failure?
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Figure 1.30 (a) Points lying in shaded area rep-
resent the set of positions on the lower half of the
computer screen as in Exercise 1.6(a). (b) Points
on the diagonal line and lying in the shaded area
represent the set of positions for Exercise 1.6(b).

1.8. Draw arrow diagrams and graphs of the following

functions:

@ f@O)=@¢—-D* te{0,1,2,3,4}

®) giz)=1/z ze{-1,-05,05,1,1.5,2}
x  xe{-2,-1}

2x x €{0,1,2,3}

(d h:t—>3—1t te{56,7,8,9,10}

© y=

19. Giventhat f : x — 2x — 1, g :x — (1/3)x?,
h:xw— 3/x
(a) Find the following:
@ f2 (i) g(3) (iii) 2 (5)
i) h(2)+g(@2) V) h/g(®) (vi) (h x g)(2)
(vii) h(g(2)) (viii) h(h(3))

(b) Find the following functions:
(i) fog (i)gof (ii)hog
") h™!

i) £

1.10.

Sets and functions 25

(c) Confirm the following:

D ofixr>x ()G 'oh) x> x

(i) (fo f) x> x

(d) Using the results from sections (b) and (c), find the
following:

() (i~ o) (1) (i) h(g(5)) (i) g(f(4))

An analog signal is sampled using an A/D convertor
and represented using only integer values. The origi-
nal signal is represented by g(¢) and the digital signal
by h(r) sampled at r € {2,3,4,5,6,7,8,9,10}. The
definitions of g and /4 are as below

) = t—225 t<5

891681 135

h:20 h:3—1 h:4—2
h:5>2 h:6—1 h:7—0
h:8m—~ —1 h:9—> =2 h:10— =3

If e(z) is the error function (called quantization error),
defined at the sample points, find e(¢) and represent it
on a graph.
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2.1 Introduction

2.2 The straight
line:y=mx+c

@
y

'411)(+c

Functions and
their graphs

The ability to produce a picture of a problem is an important step towards
solving it. From the graph of a function, y = f(x), we are able to predict
such things as the number of solutions to the equation f(x) = 0, regions
over which it is increasing or decreasing, and the points where it is not
defined.

Recognizing the shape of functions is an important and useful skill.
Oscilloscopes give a graphical representation of voltage against time,
from which we may be able to predict an expression for the voltage. The
increasing use of signal processing means that many problems involve
analysing how functions of time are effected by passing through some
mechanical or electrical system.

In order to draw graphs of a large number of functions, we need only
remember a few key graphs and appreciate simple ideas about transforma-
tions. A sketch of a graph is one which is not necessarily drawn strictly
to scale but shows its important features. We shall start by looking at
special properties of the straight line (linear function) and the quadratic.
Then we look at the graphs of y = x,y = x%,y = 1/x,y = a* and how
to transform these graphs to get graphs of functions like y = 4x — 2,

X

y=@x—-272%y=3/x,andy =a".

y = mx + c is called a linear function because its graph is a straight
line. Notice that there are only two terms in the function; the x term, mx,
where m is called the coefficient of x and ¢ which is the constant term. m
and ¢ have special significance. m is the gradient, or the slope, of the line
and c is the value of y when x = 0, that is, when the graph crosses the
y-axis. This graph is shown in Figure 2.1(a) and two particular examples
shown in Figure 2.1(b) and (c).

®) Y © y

y=—x+2

0.3 N
2 &1)
2,0

za

/;o . N

2

Figure 2.1 (a) The graph of the function y = mx + c¢. m is the slope of the line, if m is positive then travelling
from left to right along the line of the function is an uphill climb, if m is negative then the journey is downhill.
The constant c is where the graph crosses the y-axis. () m =2 andc =3 (c)m=—1andc = 2.
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The gradient of a straight line

The gradient gives an idea of how steep the climb is as we travel along the
line of the graph. If the gradient is positive then we are travelling uphill
as we move from left to right and if the gradient is negative then we are
travelling downhill. If the gradient is zero then we are on flat ground. The
gradient gives the amount that y increases when x increases by 1 unit. A
straight line always has the same slope at whatever point it is measured.
To show that in the expression y = mx 4+ ¢, m is the gradient, we begin
with a couple of examples as in Figure 2.1(b) and (c)

In Figure 2.1(b), we have the graph of y = 2x 4 3. Take any two
values of x which differ by 1 unit, for example, x = 0 and x = 1. When
x =0,y =2x04+3=3andwhenx =1,y =2x1+3 = 5. The
increase in y is 5 — 3 = 2, and this is the same as the coefficient of x in
the function expression.

In Figure 2.1(c), we see the graph of y = —x + 2. Take any two
values of x which differ by 1 unit, for example, x = 1 and x = 2. When
x=1Ly=—-(1)4+2=1andwhenx =2,y = —(2) +2 = 0. The
increase in y is 0 — 1 = —1 and this is the same as the coefficient of x in
the function expression.

In the general case, y = mx + ¢, take any two values of x which differ
by 1 unit, forexample, x = xgandx = xo+1. Whenx = x9, y = mxo+c
and when x = xg+ 1,y = m(x + 1) + ¢ = mx + m + c¢. The increase
inyismx +m+c— (mx +c) =m.

We know that every time x increases by 1 unit y increases by m.
However, we do not need to always consider an increase of exactly 1 unit
in x. The gradient gives the ratio of the increase in y to the increase in x.
Therefore, if we only have a graph and we need to find the gradient then
we can use any two points that lie on the line.

To find the gradient of the line take any two points on the line (x1, y1)
and (x2, y2).

changeiny  y» — i

The gradient = -
changeinx  xp — x|

Example 2.1 Find the gradient of the lines given in Figure 2.2(a)—(c)
and the equation for the line in each case.

Solution

(a) We are given the coordinates of two points that lie on the straight
line in Figure 2.2(a) as (0,3) and (2,5),
changeiny 5-3 2

changeinx 2-0 2

gradient =

To find the constant term in the expression y = mx + ¢, we find
the value of y when the line crosses the y-axis. From the graph this
is 3, so the equation is y = mx + ¢ where m = 1 and ¢ = 3, giving

y=x+3

(b) Two points that lie on the line in Figure 2.2(b) are (—1,—3) and
(—2,—6). These are found by measuring the x and y values for
some points on the line.

changeiny —-6-(-3) -3

gradient = . = = =
changeinx —2—(—1) -1

To find the constant term in the expression y = mx + ¢, we find
the value of y when the line crosses the y-axis. From the graph this
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Figure 2.2 Graphs for

Example 2.1.

(a) 2.5)

(b)

0.3)

-1,-3)

(©
(3.3.5)

©2) (-2,-6)

is 0, so the equation is y = mx + ¢ where m = 3 and ¢ = 0 giving

y =3x

(c) Two points that lie on the line in Figure 2.2(c) are (0,2) and (3,3.5).

1.5
changeinx 3-0 3

changeiny 3.5-2

gradient = =0.5

To find the constant term in the expression y = mx + ¢, we find the
value of y when the line crosses the y-axis. From the graph this is
2, so the equation is y = mx + ¢ where m = 0.5 and ¢ = 2 giving

y=05x+2

Finding the gradient from the
equation for the line

To find the gradient from the equation of the line we look for the value
of m, the number multiplying x in the equation. The constant term gives
the value of y when the graph crosses the y-axis, that is, when x = 0.

Example 2.2 Find the gradient and the value of y when x = 0 for the
following lines:

(@ y=2x+3, (b)) 3x—-4y=2,

x—1
2

©) x—=2y=4, (@@ =1-

W<
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Solution

(a) Intheequation y = 2x + 3, the value of m, the gradient, is 2 as this
is the coefficient of x. ¢ = 3 which is the value of y when the graph
crosses the y-axis, that is, when x = 0.

(b) Inthe equation 3x — 4y = 2, we rewrite the equation with y as the
subject of the formula in order to find the value of m and c.

3x—4y=2 & 3x=2+44y
& 3x-—-2=4y

3x 2
i=- —4—Z=y

_3x 1
® V=773

We can see, by comparing the expression with y = mx + ¢, that m,
the gradient, is 3/4 and ¢ = —1/2.
(c) Write y as the subject of the formula:
x—=2y=4 & x=4+2y
& x—4=2y
& 2y=x-—4
X
& =—=-2
)

We can see, by comparing the expression with y = mx + ¢, that m,
the gradient, is 1/2 and ¢ = —2.
(d) Write y as the subject of the formula

—1
X Y
2 3
x 1 y
T_Z_q1_2
< 2732 3
3x 3
23
< 373 Y
3x 3
—3_(22_2
N (2 2)
N . 3x+9
Y 2 73

We can see, by comparing the expression with y = mx + ¢, that m,
the gradient, is —3/2 and ¢ = 9/2.

Finding the equation of a line which
goes through two points

Supposing we have been given two points, (x1, y1) and (x2, y2), which
lie on a line and we want to find the equation of that line. We already
found that the gradient of the line is given by:

changeiny  y> —yj
change in x T X —x

The gradient =

We know that the equation of a line is of the form y = mx + ¢, but we
would like to express the equation just in terms of the two variables, x
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Figure 2.3 (a) The graph of
y = 4x — 2. (b) The graph of
y = —4x.

Example 2.4

(a) Sketch the graph of y = 4x — 2.

Functions and their graphs 31

To find where the graph crosses the y-axis, substitute x = 0 into

the equation of the line:

y=40)—2=-2.

This means that the graph passes through the point (0,—2).
To find where the graph crosses the x-axis, substitute y = 0,

that is,
4x —2=0
&S 4dx =2
N 2 0.5
x=-=05.
4

Therefore, the graph passes through (0.5, 0).

Mark the points (0,2) and (0.5,0), on the x- and y-axes and join

the two points. This is done in Figure 2.3(a).

(b) Sketch the graph of y = —4x When x = 0 we get y = 0, that is
the graph goes through the point (0,0). In this case, as the graph
passes through the origin, we need to choose a different value for x

for the second point. Taking x = 2 gives y = —8, so another point

is (2, —8). These points on marked on the graph and joined to give

the graph as in Figure 2.3(b).

0,0

(a)

(0.5,0)

0,-2)

=Y

(b)

(2.-8)
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2 3 The y = ax? + bx + ¢ is a general way of writing a function in which the
- . highest power of x is a squared term. This is called the quadratic function

q uad I‘atlc and its graph is called a parabola as shown in Figure 2.4.

fu nction . All the graphs, in this figure, cross the y-axis at (0, ¢). To find where

they cross the x-axis can be more difficult. These values, where f(x) = 0,
_ 2 . . . .

y =ax +0x+c6 are called the roots of the equation. There is a quick way to discover
whether the function crosses the x-axis, only touches the x-axis, or does
not cross or touch it. In the latter case there are no solutions to the equation
f(x) = 0. The three possibilities are given in Figure 2.4.

Crossing the x-axis

The function y = ax? 4 bx + ¢ crosses the x-axis when y = 0, that is,
when ax?+bx+c = 0. The solutions to ax*+bx +c = 0 are examined in
the Background Mathematics Notes available on the companion website
for this book and are given by the formula

—b+ /b2 —4ac
X=———-
2a
y
y
y=x2—4x+3

y= ;x2—2x+2

[S%]

(a) (b)

y=2x"+4x+3

©

Figure 2.4 (a) The function y = ax? + bx + c. (a) Case 1 where there are 2 solutions to f(x) = 0. (b) Case
2 where there is only one solution to f(x) = 0. (c) Case 3, where there are no real solutions to f(x) = 0.
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>

functions with two roots to the
equation f(x) = 0. Each
satisfies b> — 4ac > 0.(a) )
y=2x?-3,a=2,b=0,
¢c=-3,b%—4ac =
0—-4(2)(—3) = 24.

(b)y =—-x>+5a= -1,
b=0,c=5,b%—4ac =

0 — 4(—1)(5) = 20.(c)
y=-8x-2°2+1&y=
—3x24+12x —11,a= -3,
b=12,c = —11,b%2 — 4ac =
(12)2 — 4(=3)(-11) = 0
144 — 132 =12. ©

Figure 2.5 Three quadratic > 0 T x / 0 \ 13 0

-3

(a)

From the graph, we can see there are three possibilities:

1. In Figure 2.4(a) where there are two solutions, that is, the graph
crosses the x-axis for two values of x. For this to happen, the square
root part of the formula above must be greater than zero:

b* —dac > 0

Examples are given in Figure 2.5.

2. Only one unique solution, as in Figure 2.4(b). The graph touches the
x-axis in one place only. For this to happen, the square root part of the
formula must be exactly 0. Examples of this are given in Figure 2.6.

3. No real solutions, that is, the graph does not cross the x-axis.
Examples of these are given in Figure 2.7.

2 4 The The function y = 1/x has the graph as in Figure 2.8. This is called

- . a hyperbola. Notice that the domain of f(x) = 1/x does not include

functlon y = 1 /X x = 0. The graph does not cross the x-axis so there are no solutions to
1/x =0.

2_ 5 The Graphs of exponential functions, y = a*, are shown in Figure 2.9. The

. X functions have the same shape for all a > 1. Notice that the function is

funCtIOnS y =a always positive and the graph does not cross the x-axis so there are no
solutions to the equation a* = 0.

TLFeBOOK



34 Functions and their graphs

Figure 2.6 Quadratic
functions with only one unique
root of the equation f(x) = 0.
Each satisfies b®> — 4ac = 0.
(@ y=x>—4x+4,a=
1,b=—4,c=4,b>—dac =
(—4)2—4(1)(4) = 16—16 = 0.
(b) y=-3x2—-12x —12,
a=-3,b=-12,c=-12,
b? — 4ac = (—12)2 —
4(—3)(—12) =144 — 144 = 0.
€ y=x*a=A1,
b=0,c=0,b%—4ac =

(02 -4(1)(0)=0-0=0.

Figure 2.7 Quadratic
functions with no real roots to
the equation f(x) = 0. In each
case b%2 — 4ac < 0.

(a y=x2+2a=1,
b=0,c=2,b%—4ac =

(02 —4(1)(2) =0—8 = —8.
(b) y=-x2+2x-2,a=
—1,b=2,c=—-2,b%—4ac =
(2?2 —4(-1)(-2) =

4 8= -4

(¢) y=3x?—6x+4,a=3,
b=-6,c=4,b%—4ac =
(—6)%2 —4(3)(4) =36 —48 =
—12.

(a)

o
L

()

O 1 X O 1 X
(b} (c)
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Figure 2.8 Graph of the
hyperbolic function y = 1/x.

1

._-—/
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y A

T T T T T L]
6 3 T4—=3—2 -1 O 1 2 3 4 5 67*

vy

_ —

6)
(a)

0] 2 x O X
®) ©

Figure 2.9 Graphs of functionsy = a*: (a) y =2%; (b) y = 3%; (c¢) y = (1.5)*.

2.6 Graph
sketching using
simple
transformations

One way of sketching graphs is to remember the graphs of simple func-
tions and to translate, reflect or scale those graphs to get graphs of other
functions. We begin with the graphs below as given in Figure 2.10.

The translation x —» x + a

If we have the graph of y = f(x), then the graph of y = f(x + a) is
found by translating the graph of y = f(x) a units to the left. Examples
are given in Figure 2.11.
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(a)

y y
x ¢ X (6] x
b (c)
y

@

._.—/1

O X

()

Figure 2.10 To sketch graphs using transformations we begin with known graphs. In the rest of this section
we use: (a)y =x; (b)y =x%;(c)y =x3; (d)y =1/x; (e) y = a*.

The translation f(x) —» (x) + A

Adding A onto the function value leads to a translation of A units upwards.
Examples are given in Figure 2.12.

Reflection about the y-axis, x —» —x

Replacing x by —x in the function has the effect of reflecting the graph
in the y-axis — that is, as though a mirror has been placed along the axis
and only the reflection can be seen. Examples are given in Figure 2.13.

Reflection about the x axis,
f(x) » —f(x)

To find the graph of y = — f(x), reflect the graph of y = f(x) about the
x-axis. Examples are given in Figure 2.14.
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Figure 2.11 Translations
X+ x+a.(@@y=1/x;
(i) y = 1/(x + 2). Here x has
been replaced by x + 2
translating the graph 2 units to
the left. (b) (i) y = x2;

(i) y = (x — 3)?, x has been
replaced by x — 3 translating
the graph 3 units to the right.

Figure 2.12 Translations
fX) > fX)+A. (@y=1/x;
(i) y = 1/x + 2. Here the
function value has been
increased by 2 translating the
graph 2 units upwards. (b) (i)
y = x2; (i)y = x> —2. The
function value has had 2
subtracted from it, translating
the graph 2 units downwards.

Functions and their graphs 37

Yy
; y
i —
[¢] x —21: (0] x
@ &) : (i)
\\ :
(6] (0] 3 x
(b) () (ii)
y
y
'“'ﬁz """""""
@] (0] x
(a) )] (ii)
y
y
)
(9] X

@)

(i)
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Figure 2.13 Reflections

X+— —x.(a)()y=a*a>1;

(i) y = a*, x has been
replaced by —x to get

the second function. This has
the effect of reflecting the
graph in the y-axis. (b) (i)
y=x/2)+(1/2);

(ily = —(x/2)+ (1/2), x has
been replaced by —x,
reflecting the graph in the
y-axis.

/ \

(2) ® (ii)

~ \
-1 (6] X 1 X
/ o) (i)
b)

»|

[SE
e

-1y

(
y
0 x
(i)
(i)

(1) (i)

(b)

O

X

Figure 2.14 Reflections f(x) — —f(x). (a) (i) y = x?; (i) y = —x2. The function value has been multiplied
by —1 turning the graph upside down (reflection in the x-axis). (b) (i) y = 2%; (i) y = —2*. The second
function has been multiplied by —1 turning the graph upside down.

Scaling along the x-axis, x — ax

Multiplying the values of x by a number, a, has the effect of: squashing
the graph horizontally if @ > 1 or stretching the graph horizontally if
0 < a < 1. Examples are given in Figure 2.15.
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y Y y
@ (i) (iii)
@ 0 x 0 x 0 x
Y y y

i) . (ii) (iif)

6] x 0] x O x

(b)

Figure 2.15 Scalings x — ax. (a) (i) y = x?; (i) y = [(1/2)x1?; (iii) y = (2x)?. The second function has x
replaced by (1/2)x which has stretched the graph horizontally (the multiplication factor is between 0 and 1).
The third function has replaced x by 2x, which has squashed the graph horizontally (the multiplication factor
is greater than 1). (b) (i) y = 2%; (i) y = 20/2% . (jij) y = 22%. The second function has replaced x by (1/2)x
which has stretched the graph horizontally. The third function has x replaced by 2x which has squashed the
graph horizontally.

Yy y y
14
0254 ~—— 0.17

Q
=

: i
| i
5 (6] x ¢} x
i .
: :
: i

(@) (b) ©

Figure 2.16 Scalings f(x) — Af(x). (@)y =1/(x+2); (b)y =2/(x +2) (c) y = 1/[3(x + 2)]. The second

graph has the function values multiplied by 2 stretching the graph vertically. The third graph has function
values multiplied by 1/3 squashing the graph vertically.

Scaling along the y-axis, f(x) — Af(x)

Multiplying the function value by a number A has the effect of stretching
the graph vertically if A > 1, or squashing the graph vertically if 0 <
A < 1. Examples are given in Figure 2.16.

Reflecting in the line y = x

If the graph of a function y = f(x) is reflected in the line y = x,
then it will give the graph of the inverse relation. Examples are given in
Figure 2.17.
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(a)

®)

®

(i)

Figure 2.17 Reflections in the line y = x produce the inverse relation. (a) (i) y = 2%; (i) y = log,(x). The
second graph is obtained from the first by reflecting in the dotted line y = x. The inverse is a function as there
is only one value of y for each value of x. (b) (i) y = x?; (ii) y = £/X. The second graph is found by reflecting
the first graph in the line y = x. Notice that y = +./x is not a function as there is more that one possible

value of y for each value of x > 0.

In Chapter 1, we defined the inverse function as taking any image
back to its original value. Check this with the graph of y = 2% in
Figure 2.17(a): x = 1 gives y = 2. In the inverse function, y = log, (x),
substitute 2, which gives the result of 1, which is back to the original
value.

However, the inverse of y = x2, y £ /x, shown in Figure 2.17(b), is
not a function as there is more than one y value for a single value of x.

To understand this problem more fully, perform the following exper-
iment. On a calculator enter —2 and square it (x?) giving 4. Now take
the square root. This gives the answer 2, which is not the number we first
started with, and hence we can see that the square root is not a true inverse
of squaring. However, we get away with calling it the inverse because it
works if only positive values of x are considered. To test if the inverse
of any function exists, draw a line along any value of y = constant.
If, wherever the line is drawn, there is ever more than one x value
which gives the same value of y then the function has no inverse func-
tion. In this situation, the function is called a ‘many-to-one’ function.
Only ‘one-to-one’ functions have inverses. Figure 2.18 has examples
of functions with an explanation of whether they are ‘one-to-one’ or
‘many-to-one’.
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y = constant

y = constant

(i)

b
@ @)

y = constant

(i)

(© ®

Figure 2.18 (a) (i) y = x3. This function has only one x value for each value of y as any line y = constant
only cuts the graph once. In this case, the function is one-to-one and it has an inverse function (i) y = ¥/x is
the inverse function of y = x3. (b) y = 1/x, x # 0, has only one x value for each value of y as any line

y = constant only cuts the graph once. It therefore is one-to-one and has an inverse function — in fact, it is

its own inverse! (to see this reflect it in the line y = x and we get the same graph after the reflection).

(c) (i) y = x*. This function has two values of x for each value of y when y is positive (e.g. the line y = 16 cuts
the graph twice at x = 2 and at x = —2). This shows that there is no inverse function as the function is
many-to-one. (i) The inverse relation y = +.¥/x.

2 7 Th The modulus function y = |x|, often written as y = abs(x) (short for the
. e :

absolute value of x) is defined by
modulus
function, y= x x>0 positive: Or Zero)

—x x < 0 (x negative)

y = |x]| or
y = 2 b S ( X) The output from the modulus function is always a positive number or zero.

Example 2.5 Find | — 3].
Here x = —3, which is negative, therefore

y=—x=—(-3)=+3.

An alternative way of thinking of it is to remember that the modulus
is always positive, or zero, so simply replacing any negative sign by a
positive one will give a number’s modulus or absolute value.

|=51=5 [|—-4=4, [5/=5 H=4

The graph of the modulus function can be found from the graph of y = x
by reflecting the negative x part of the graph to make the function values
positive. This is shown in Figure 2.19.
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y

(@)

(b)

Figure 2.19 The graph of the modulus function y = |x| obtained from the graph of y = x. (a) The graph of
y = x with the negative part of the graph displayed as a dotted line. This is reflected about the x-axis to give
y =—x forx <0. (b) The graph of y = |x|.

2.8 Symmetry
of functions and

their graphs

Functions can be classified as even, odd, or neither of these.

Even functions

Even functions are those that can be reflected in the y-axis and then result
in the same graph. Examples of even functions are (see Figure 2.20):

2 4
y=x% y=l, y=x.
As previously discussed, reflecting in the y-axis results from replacing x
by —x in the function expression and hence the condition for a function
to be even is that substituting —x for x does not change the function

expression, that is, f(x) = f(—x).

Example 2.6 Show that 3x? — x* is an even function. Substitute —x
for x in the expression f(x) = 3x? — x* and we get

F(=x) =3(=0)% = (=) =3(=D?(x)* — (=D*)* = 3x% — x*.

So, we have found that f(—x) = f(x) and therefore the function is even.

Odd functions

Odd functions are those that when reflected in the y-axis result in an
upside down version of the same graph. Examples of odd functions are
(see Figure 2.21):

Reflecting in the y-axis results from replacing x by —x in the function
expression and the upside down version of the function f(x) is found by
multiplying the function by —1. Hence, the condition for a function to be
odd is that substituting —x for x gives — f(x), that is,

f=x) ==f(x).
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--}-- --r--

EEE F

(a)

(b) ©

Figure 2.20 y = x2,y = |x|, and y = x* are even functions.

(a)

Figure 2.21

(b)

(©)

|
1
)
)
1
)
)
)
]
1
]
]

(@ y=x,(b)y=x% (c)y =1/x are odd functions. If they are reflected in the y-axis they

result in an upside down version of the original graph.

2.9 Solving
inequalities

Example 2.7 Show that 4x — (1/x) is an odd function. Substitute x for
—x in the expression f(x) = 4x — (1/x) and we get

f(—x>=4(—x>—i=—4x+1=—<4x_l>.
—X X

X

We have found that f(—x) = — f(x), so the function is odd.

For linear and quadratic functions, y = f(x), we have discussed how to
find the values where the graph of the functions crosses the x-axis, that is
how to solve the equation f(x) = 0. It is often of interest to find ranges
of values of x where f(x) is negative or where f(x) is positive. This
means solving inequalities like f(x) < 0 or f(x) > 0, respectively.
Like equations, inequalities can be solved by looking for equivalent
inequalities. One way of finding these is by doing the same thing to both
sides of the expression. There is an important exception for inequalities
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that if both sides are multiplied or divided by a negative number then the
direction of the inequality must be reversed.
To demonstrate these equivalences begin with a true proposition

3<5 or ‘3islessthan5’.
Add 2 on to both sides and it is still true
3+2<542, ie.5<T.

Subtract 10 from both sides and we get
5-10<7—-10, ie. —5<-3

which is also true.
Multiply both sides by —1 and if we do not reverse the inequality we get

(=1)(=5) < (=1)(=3), ie.5<3

which is false. However, if we use the correct rule that when multiplying
by a negative number we must reverse the inequality sign then we get:

(=D(=5) > (=D(=3), ie.5>3

which is true. This process is pictured in Figure 2.22.

Note that inequalities can be read from right to left as well as from left
to right: 3 < 5 can be read as ‘3 is less than 5’ or as 5 is greater than 3’
and so it can also be written the other way round as 5 > 3.

Using a number line to represent
inequalities

An inequality can be expressed using a number line as in Figure 2.23. In
Figure 2.23(a), the open circle indicates that 3 is not included in the set
of values, ¢ < 3. In Figure 2.23(b), the closed circle indicates that —2 is
included in the set of values, x > —2. In Figure 2.23(c), the closed circle
indicates that the value 4.5 is included in the set y < 4.5.

Figure 2.22 On the number line, numbers to the left are less than numbers to their right: =5 < -3 . If the
inequality is multiplied by —1 we need to reverse the sign to get5 > 3.

-6 -5 4 3 2 -1 0 1 2 4 5 6 7 8
(a) L i 1 1 ] 1 1 ) 1 1 1 3 1 i 1 > 1
O
t<3
-6 -5 -4 -3 -2 -1 0 1 2 3 4 5 6 7 8
(b) 1 1 1 1 1 ) 1 L 1 1 ) 1 1 1 L x
[ 4
x>-2
-6 -5 4 -3 -2 -1 0 1 2 3 4 5 6 7 8
(©) i ) 1 1 i 1 ) L 1 1 1 L 1 1 { >~y

y<4.5

Figure 2.23 Representing inequalities on a number line.
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O r<-9
Figure 2.24 The solutionto2t+3 <t —6isgivenbyt < —9.
8 -7 6 -5 4 -3 2 -1 0 1 2 3 4 6 7 8 9
1 ] 1 | ! 1 1 H 1 1 1 ! 1 1 1 1 1 ! > X
°
xg5

Figure 2.26 The solutionto 16 — y >

y>-4

—5y is found to be y > —4, here pictured on a number line.

Example 2.8 Find a range of values for 7, x, and y such that the
following inequalities hold

(@ 2t+3<t—6
(b) x+5=4x-10
¢ 16 —y> -5y

Solution

(@ 2t+3<t—6 <& 2t—t+3 < —6 (subtractt from both

sides)
&t < —6—3  (subtract 3 from both sides)

&t < 9.

This solution can be represented on a number line as in Figure 2.24.

b)) x+5>24x—-10
& 45 2>3x — 10 (subtract x from both sides)
< 15 > 3x  (add 10 to both sides)
< 5> x (divide both sides by 3)
& x <5

This solution in represented in Figure 2.25.

(c) 16 —y> -5y
& 16 > —4y (add y to both sides)
&  —4 <y (divide by — 4and reverse the sign)

&y > —4

This solution is represented in Figure 2.26.

Representing compound inequalities
on a number line

We sometimes need a picture of the range of values given if two inequal-
ities hold simultaneously, for instance x > 3 and x < 5. This is analysed
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-7 -6 -5 -4 3 2 -1 0 1 2 3 4 5 6 7 8 9
(a) 1 1 | i 1 | 1 1 1 1 1 1 i 1 1 1 X
x<5 ¢ x23
O
3g<x<5
-8 -7 -6 -5 4 3 -2 -1 0 1 2 3 4 5 6 7 8 9 10
(b) 1 1 1 1 I 1 1 1 L 1 i 1 1 ] 1 1 1 'X
o x>2
x>6
x>2andx>6 <> x>6
-5 4 -3 2 -1 0 2 3 4 5 6 7 8 9 10 11
(C) 1 L 1 i 3 1 1 1 1 1 1 1 1 1 1 1 x
O x27
x<5 @
O [
x<5 or x27
-7 6 -5 -4 3 2 -1 0 1 2 4 6 7 9 10
(d) 1 1 i 1 i i 1 1 ] 1 1 1 1 L 1 1 1 X
x<2 ° ©
x>0

x<2or x20

Figure 2.27 (a)x >3 andx < 5. (b) x > 6 and x > 2 combines to give x > 6. (c)x <5o0rx > 7. (d)x <2

orx > 0.

in Figure 2.27(a) and we can see that for both inequalities to hold simulta-
neously x must lie in the overlapping region where 3 < x < 5.3 < x <5
is a way of expressing that x lies between 3 and 5 or is equal to 3. In the
example in Figure 2.27(b), x > 6 and x > 2, and for them both to hold
then x > 6.

Another possible way of combining inequalities is to say that one or
another inequality holds. Examples of this are given in Figure 2.27(c)
where x < 5 or x > 7 and this gives the set of values less than 5 or
greater than or equal to 7. Figure 2.27(d) gives the example where x < 2
or x > 0 and in this case it results in all numbers lying on the number
line, that is, x € R.

Example 2.9 Find solutions to the following combinations of inequal-
ities and represent them on a number line.

(a)
(b)
(©

x+3>4and x—1<35,
l—u<3u+2o0ru+2=6,
t+5>12 and —t > 24.

Solution

()

(b)

x+3 >4 and x — 1 < 5 We solve both inequalities separately
and then combine their solution sets

x+3>4 <& x>1 (subtracting 3 from both sides)
x—1<5 <4 x <6 (adding 1 to both sides)

So the combined inequality giving the solutionis x > 1 and x < 6,
which from Figure 2.28(a) we can see is the same as 1 < x < 6.
l—u<3u+2o0oru+2>6

We solve both inequalities separately and then combine their
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-8 -7 -6 -5 -4 -3 -2 -1 0 1 2 3 4 5 6 7 8 9 10 11
(a) L [l 1 1 1 1 1 1 1 1 1 1 1 1 1 1 L L | 1 X
o,
o) x>1
x<6 O o)
1<x<6
-6 -5 4 -3 -2 -1 0 1 2 3 4 5 6 7 8 9 10 11 12
(b) 1 1 1 [l 1 1 1 1 1 1 1 1 1 1 [l 1 1 1 1 u
o 1
u>—4
[
uz4
u>—% or uz4 <& ”>'7ll‘
~26-25-24-23-22-21-20-19-18 -17-16 -15-14-13-12-11-10 -9 -8 -7 ~6 -5 -4 -3 -2 -1 0 1 2 3 4 5 6 7 8 9 10 11 12 13 14
(C) [l 1 1 1 1 1 1 1 1 i 1 1 1 1 1 1 | 1 | 1 1 1 | 1 1 1 1 1 1 1 1 1 1 t 1 1 1 1 }
—0 o r———
t<-24 t>7

t<-24 and t>7 <= no solutions

Figure 2.28 Solutions to compound inequalities as given in Example 2.8 represented on a number line.

solution sets.

l—u<3u+2
< —1 < 4u (subtracting 2 from both sides)

1
& ~1 < u (dividing both sides by 4)

<  u >4 (subtracting 2 from both sides)

Combining the two solutions gives # > —1/4 or u > 4 and this
is represented on the number line in Figure 2.28(b) where we can
see that it is the same as u > —1/4.
(c) t+5>12 and —t > 24

t+5>12

&t > 7 (subtracting 5 from both sides)
—t>24
&t < —24 (multiply both sides by —1 and reverse the
inequality sign)

Combining the two solutions sets gives ¢+ > 7 and t < —24 and we
can see from Figure 2.28(c) that this is impossible and hence there
are no solutions.

Solving more difficult inequalities

To solve more difficult inequalities, our ideas about equivalence are not
enough on their own, we also use our knowledge about continuous func-
tions. In the previous chapter, we defined a continuous function as one
that could be drawn without taking the pen off the paper. If we wish to
solve the inequality f(x) > 0 and we know that f(x) is continuous then
we can picture the problem graphically as in Figure 2.29. From the graph
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48 Functions and their graphs

Figure 2.29 The graph of a continuous function. To solve for

f(x) > 0, we first find the values where f(x) = 0. On the graph these
are marked as a, b, ¢, and d. If the function is above the x-axis then
the function values are positive, if the function lies below the x-axis
then the function values are negative. The solution to f(x) > 0 is
given by those values of x for which the function lies above the x-axis,
that is, y positive. For the function represented in the graph the
solutiontof(x) >0isx <aorb<x <corx >d

-4 35 3 25 -2 -15 -1 -05 0 05 1 15 2 25 3 35 4 45 5 55
i)

L 1 1 1 1 [l 1 1 1 [l 1 Il H 1 1 i 1 1 1 t

F(n>0 <0 £()>0

f=0  f1=0
Figure 2.30 Solving t> — 3t + 2 < 0 (Example 2.10).

we can see that to solve the inequality we need only find the values where
f(x) = 0 (theroots of f(x) = 0) and determine whether f (x) is positive
or negative between the values of x where f(x) = 0. To do this, we can
use any value of x between the roots. We are using the fact that as f(x)
is continuous then it can only change from positive to negative by going
through zero.

Example 2.10 Find the values of ¢ such that 1> — 3t < —2.
Write the inequality with O on one side of the inequality sign

12 =3t < -2 1>—3r+2<0 (adding 2 to both sides)

Find the solutions to f(¢) = t? —3t +2 = 0 and mark them on a number
line as in Figure 2.30.
Using the formula

. —b 4+ /b? — dac
2a
where a = 1,b = —3, and ¢ = 2 gives
L_T3EV9-8
2
3+1
f= "
2
@t:ﬂ or t:E
2 2

St=2 or t=1
Substitute values for ¢ which lie on either side of the roots of f(¢) in

order to find the sign of the function between the roots. Here we choose
0, 1.5, and 3.
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Whent =0
2 —3t42=(0)Y>-30)+2=0+0+2=2

which is positive, giving f () > 0.
Whent = 1.5

2 —3t+2=(152=3(15)+2=225-45+2=-025

which is negative giving f(¢) < 0.
When ¢t =3

?=3t+2=032-33)+2=9-9+2=2

which is positive, giving f(¢) > 0.

By marking the regions on the number line, given in Figure 2.30, with
f(@) > 0, f(tr) < 0, or f(t) = 0 as appropriate we can now find the
solution to our inequality f(f) < O which is given by the region where
l<t<?2.

Example 2.11 Find the values of x such that (x> — 4)(x + 1) > 0.

Solution The inequality already has 0 on one side of the inequality sign
so we begin by finding the roots to f(x) = 0, that is,

@ =HEx+1>0
Factorization gives
P —Hax+D>06 x -2 +2)x+1) =0

& x =2,x = —2,0orx = —1. So the roots are —2, —1, and 2. These
roots are pictured on the number line in Figure 2.31.

Substitute values for x which lie on either side of the roots of f(x) in
order to find the sign of the function between the roots. Here we choose
—3,—-1.5,0,and 2.5.

When x = -3
x=2)x+2)(x+1)=0 gives (=3 —-2)(-3+2)(-3+1)

= (=5 (=D(=2)
= —10, giving f(x) <O.
When x = —1.5

x—2)(x +2)(x +1) gives (=1.5—2)(=1.5+2)(=1.5+1)
= (—3.5)(0.5)(—0.5) = 0.875, giving f(x) > 0.

When x =0

x—2)x+2)(x+1) gives (0—2)(0+2)(0+ 1)
=(-2)(2)(1) = —4, giving f(x) <O.

-3 -2 -15 _1 0 1 2 3 4
t 1 1 1 f i ! 1 1 1 ] 1 ! 1 1 1 1 Ix
fx) <0 Df0>0 fx)<0 : fx)>0
fW=0  f@)=0 f@=0

Figure 2.31 Solving (x> — 4)(x + 1) > 0 (Example 2.11).
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50 Functions and their graphs

2.10 Using
graphs to find
an expression
for the function
from
experimental
data

Figure 2.32 The data for
length of spring against mass
of the weight as given in the
Example 2.11. The line is a
fitted by eye to the
experimental data and the
equation of the line can be
found using the method of
Section 2.2.

When x = 2.5

x—2)(x+2)(x +1) gives (25 —-2)2.5+2)25+ 1)
= (0.5)(4.5)(3.5) = 7.875, giving f(x) > 0.
These regions are marked on the number line as in Figure 2.31 and

the solution is given by those regions where f(x) > 0. Looking for the
regions where f(x) > 0O gives the solutionas —2 < x < —l or x > 2.

Linear relationships

Linear relationships are the easiest ones to determine from experimental
data. The points are plotted on a graph and if they appear to follow a
straight line then a line can be drawn by hand and the equation can be
found using the method given in Section 2.2.

Example 2.12 A spring is stretched by hanging various weights on it
and in each case the length of the spring is measured.

Mass (kg) 0.125 0.25 05 1 2 3
Length (m) 0.4 041 0435 05 0.62 0.74

Approximate the length of the spring when no weight is hung from it
and find the expression for the length in terms of the mass.

Solution First, draw a graph of the given experimental data. This is done
in Figure 2.32.

A line is fitted by eye to the data. The data does not lie exactly on a line
due to experimental error and due to slight distortion of the spring with
heavier weights. From the line we have drawn we can find the gradient
by choosing any two points on the line and calculating

changeiny
change in x

Taking the two points as (0,0.28) and (2,0.58), we get the gradient as

058 —-038 0.2
—— = — =0.1.
2-0 2
The point where it crosses the y-axis, that is, where the mass hung
on the spring is 0 can be found by extending the line until it crosses the
y-axis. This gives 0.38 m.
Finally, the expression for the length in terms of the mass of the attached
weight is given by y = mx + ¢, where y is the length and x is the mass,

Length
(m)
M/'//K
(0,0.38) 4
o ' ' 1 2 3 Mass (kg)
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m is the gradient and c is the value of y when x = 0, that is, where there
is no weight on the string. This gives

length = 0.1 x mass + 0.38

The initial length of the spring is 0.38 m.

Exponential relationships

Many practical relationships behave exponentially particularly those
involving growth or decay. Here it is slightly less easy to find the rela-
tionship from the experimental data, however, it is simplified by using a
log-linear plot. Instead of plotting the values of the dependent variable,
¥, we plot the values of log;(y). If the relationship between y and time,
t, is exponential as we suspected then the log;,(y) against t plot will be
a straight line.

The reason this works can be explained as follows. Supposing y = yg
10% where Yo is the value of y when ¢ = 0 and k is some constant; then,
taking the log base 10 of both sides, we get

log;o(y) = log;((y010*")
= log;(y0) + log;o(10").

As the logarithm base 10 and raising to the power of 10 are inverse
operations, we get

log;o(y) = log;o(yo) + kt

As yp is a constant, the initial value of y, and k is a constant then we can
see that this expression shows that we shall get a straight line if log;,(y)
is plotted against ¢. The constant & is given by the gradient of the line and
1 log;(yo) is the value of log; y where it crosses the vertical axis. Setting

Y =1logg(y),c = logio(y0)

Intensity

Y=c+kt
Y X which is the equation of the straight line.
X
x XX . . .
@wol " 'm'x' R Time Example 2.13 A room was tested for its acoustical absorption proper-
ties by playing a single note on a trombone. Once the sound had reached its
Log(Intensity) maximum intensity, the player stopped and the sound intensity was mea-
sured for the next 0.2 s at regular intervals of 0.02 s. The initial maximum
0x 00 intensity at time O is 1.0. The readings were as follows:
X
K.
-1 sz‘ Time(s) 0 0.02 0.04 0.06 0.08 0.1 0.12 0.14 0.16 0.18 0.2
)‘\X Intensity 1.0 0.63 0.35 0.22 0.13 0.08 0.05 0.03 0.02 0.01 0.005
-2 “‘x —(02.-22)
2 Draw a graph of intensity against time and log(intensity) against
ol T Tou | 02 Time time and use the latter plot to approximate the relationship between the

intensity and time.
Figure 2.33 (a) Graph of

sound intensity against time Solution The graphs are plotted in Figure 2.33 where, for the second
as given in Example 2.13. graph (b), we take the log; (intensity) and use the table below:

(b) Graph of logy, (intensity)

against time and a line fitted Time 0 002 004 006 008 0. 0.12 0.14 0.16 0.8 0.2

by eye to the data. The line
goes through the points (0,0) log 0-0.22 -0.46 -0.66 —0.89 -1.1 -13 —-15 —-1.7 =2 =23

and (0.2, —2.2). (intensity)
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We can see that the second graph is approximately a straight line and
therefore we can assume that the relationship between the intensity and
time is exponential and could be expressed as I = Iy10*'. The log 10 of
this gives

logo(1) = log,o(lo) + kt.

From the graph in Figure 2.33(b), we can measure the gradient, k. To do
this we calculate

change in log; (intensity)

change in time

giving

—22-0

—— =—11=k
02-0

The point at which it crosses the vertical axis gives
logo(lo) =0 < Iy =10 = 1.
Therefore, the expression / = Io10%" becomes

I =10""",

Power relationships

Another common type of relationship between quantities is when there
is a power of the independent variable involved. In this case, if y = ax”
where n could be positive or negative then the value of a and n can be
found by drawing a log—log plot.

This is because taking log;, of both sides of y = ax" gives

log;o(y) = log;o(ax") =logy(a) + nlog;y(x)
Replacing ¥ = log;o(y) and X = log;y(x) we get:

showing that the log—log plot will give a straight line, where the slope of
the line will give the power of x and the position where the line crosses
the vertical axis will give the logy(a). Having found a and n, they can
be substituted back into the expression

y =ax".

Example 2.14 The power received from a beacon antenna is though to
depend on the inverse square of the distance from the antenna and the
receiver. Various measurements, given below, were taken of the power
received against distance r from the antenna. Could these be used to justify
the inverse square law? If so, what is the constant, A, in the expression:

A
p - rz
Power received (W) 039 0.1 0.05 0.025 0.015 0.01
Distance from antenna (km) 1 2 3 4 5 6
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4
A —0‘52
0.5
Power log (power)
1 X
. -14
- x X
D . S S SR -2+
0O 1 2 3 4 5 6
o N T T T T T T KT T T
(a) Distance O 01 02 03 04 05 06 07 08 09 1
(b) log (distance)

Figure 2.34 (a) Plot of power against distance (Example 2.14). (b) log,, (power) against logy,(distance). In
(b), the line is fitted by eye to the data, from which the slope of the graph indicates n in the relationship
P = Ar". Two points lying on the line are (0, —0.38) and (0.7, —1.8).

Solution  To test whether the relationship is indeed a power relationship,
we draw a log—log plot. The table of values is found below:

logio(power)  —0.41 -1 -13 —-16 -18 -2
log;(distance) 0 0.3 0.5 0.6 0.7 0.78

Graphs of power against distance and log;y(power) against
log;(distance) are given in Figure 2.34(a) and (b).

As the second graph is a straight line, we can assume that the relation-
ship is of the form P = Ar" where P is the power and r is the distance.
In which case, the log—log graph is

log;o(P) = log;o(A) + nlogo(r).
We can measure the slope by calculating

change inlog;((P)

change inlog;((r)
and, using the two points that have been found to lie on the line, this gives

—1.8 — (0.
1803 s,
0.7-0

As this is very near to —2, the inverse square law would appear to be
justified.

The value of log;((A) is given from where the graph crosses the vertical
axis and this gives

logo(A) =—038 < A=10"% o A=042

So the relationship between power received and distance is approximately

0.42
P =042r"2= —-.
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2.11 Summary

The linear function y = mx + ¢ has gradient (slope) m and crosses
the y-axisat y = c.
The gradient, m, of a straight line y = mx + c is given by:

_ changeiny

change in x

and this is the same along the length of the line.
The equation of a line which goes through two points, (x1, y;) and
(xz, y2) is:

Y= X —X]

= where y» # y1.
Y2 =MW X2 — X1

The graph of the quadratic function y = ax? 4 bx + c is called a

parabola. The graph crosses the y-axis (whenx = 0) at y = c.

There are three possibilities for the roots of the quadratic equation

ax>+bx+c=0

Case I: two real roots when b2 — 4ac > 0,

Case II:  only one unique root when b — 4ac = 0,

Case III:  no real roots when b*> — dac < 0.

By considering the graphs of known functions y = f(x), for

instance, those given in Figure 2.10, and the following transfor-

mations, many other graphs can be drawn.

(a) Replacing x by x + a in the function y = f(x) results in
shifting the graph a units to the left.

(b) Replacing f(x) by f(x) + A results in shifting the graph A
units upwards.

(c) Replacing x by —x reflects the graph in the y-axis.

(d) Replacing f(x) by — f(x) reflects the graph in the x-axis
(turning it upside down).

(e) Replacing x by ax squashes the graph horizontally if a > 1
or stretches it horizontally if 0 < a < 1.

(f) Replacing f(x) by Af (x) stretches the graph vertically if A >
1 or squashes it vertically if 0 < A < 1.

(g) Reflecting the graph of y = f(x) in the line y = x results in
the graph of the inverse relation.

A function may be even, or odd, or neither of these.

(a) An even function is one whose graph remains the same if
reflected in the y-axis, that is, when x +— —x. This can also
be expressed by the condition

f(=x)=fx)

Examples of even functions are y = x2,y = |x|, and y = x*.

(b) An odd function is one which when reflected in the y-axis,
that is, when x +— —x, gives an upside down version of the
original graph (i.e. — f (x)). This can also be expressed as the
condition:

f=x)=—-fx)

Examples of odd functions are y = x and y = x°>.

Not all functions have true inverses. Only one-to-one functions have
inverse functions. A function is one-to-one if any line y = constant
drawn on the graph y = f(x) crosses the function only once. This

means there is exactly one value of x that gives each value of y.
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9. Simple inequalities can be solved by finding equivalent inequalities.
Inequalities remain equivalent if both sides of the inequality have the
same expression added or subtracted. They may also be multiplied
or divided by a positive number but if they are multiplied or divided
by a negative number then the direction of the inequality sign must

be reversed.

10. Tosolve the inequalities f(x) > 0, f(x) <0, f(x) < 0,o0r f(x) >
0, where f(x) is a continuous function, solve f(x) = 0 and choose
any value for x around the roots to find the sign of f(x) for each
region of values for x.

11. Graphs can be used to find relationships in experimental data. First,
plot the data then:
(a) If the data lies on an approximate straight line then draw a

straight line through the data and find the equation of the line.
(b) If it looks exponential, then take the log of the values of
the dependent variable and draw a log—linear graph. If this
looks approximately like a straight line then assume there is
an exponential relationship y = yo10%’, where k is given by
the gradient of the line and log;y(yo) is the value where the

graph crosses the vertical axis.

(c) If the relationship looks something like a power relationship,
y = Ax", then take the log of both sets of data and draw
a log—log graph. If this is approximately like a straight line,
then assume there is a power relationship and 7 is given by the
gradient of the line and log;, A is the value where the graph
crosses the vertical axis.

2.12 Exercises

2.1.

2.2.

2.3.

2.4.

Sketch the graphs of the following:
(@y=3x—1, (b)y=2x+1,
(© y = —5x, @y= %x -3.
In each case state the gradient of the line.

A straight line passes through the pair of points given.
Find the gradient of the line in each case.

(a) (0,1),(1,4) () (1,1),(2,-4)
© (=L=1,6,3) (@ 1.4,3.49

A straight line graph has gradient —5 and passes
through (1,6). Find the equation of the line.

In Figure 2.35 are various graphs drawn to the scale
1 unit = 1cm. By finding the gradients of the lines
and where they cross the y-axis, find the equation of

the line.
(a) \

®

©)

N\
AN
\ x

Figure 2.35 Straight line graphs for

Exercise 2.4.

2.5. A straight line passes through the pair of points given.
Find the equation of the line in each case.

(@) (0,1),(=1,4)
() (1,1),(6.3)

(b) (1,1),(=2,-4)
(d) (=1, -4),(=3.-4)
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2.6. Find the values of x such that f(x) = 0 for the
following functions
@ fx)=x>—4,
®) f(x)=2x-Dx+1D),
© fx)=(x—=3)?
@ fx)=G&—-Hkx+4),
() f(x)=x*+x—6,
) fx)=x>+7Tx+12,
(@) f(x)=12x2 —12x — 144.
Using the fact that the peak or trough in the parabola,
y = f(x), occurs at a value of x half-way between
the values where f(x) = O then sketch graphs of the
above quadratic functions.

2.7. By considering transformations of simple functions

sketch graphs of the following:
1 _

@y=tm ) y=327
©y=3x’, (d) y = -3/,
@y=@-1D> Hy=@-1*-2
(8)y =logy(x +2), (h)y=06-2%,
(i) y = 4x — x2.

2.8. Consider reflections of the graphs given in Figure 2.36

to determine whether they are even, odd, or neither of
these.

(@

ANVAANA
VR

(b)

©)

Figure 2.36 Graphs of functions for
Exercise 2.7.

2.9.

2.10.

2.11.

2.12.

2.13.

2.14.

2.15

By substituting x +— —x in the following functions
determine whether they are odd, even, or neither of
these:

(a) y=—x*+ x% where x # 0,

(b) y =[x’ =%,

(©)y= ’71 + log, (x) where x > 0,

) y=+x+x7

€ y=6+x%

® y=1-Ixl

Draw graphs of the following functions and draw the
graph of the inverse relation in each case. Is the inverse
a function?

(@) f(1)=—-1+2,
() h(w) =

(b) g(x) = (x —2),

w+2
Find the range of values for which the following
inequalities hold and represent them on a number line.

(a) 10t — 2 < 31, (b) 10x — 3x > —2,
©3—4y>11+y, @r+15<6—2z

Find the range of values for which the following hold
and represent them on a number line:
@x—2>4o0r1—x <12,

(b) 444+2>10 and 3 —21 < 1,

(¢) 3u+10> 16 or 3 —2u > 13.

Solve the following inequalities and represent the
solutions on a number line:

(@) x?—4 <5, b) 2x =3)(x+ (x —5) >0,
(©) 1> +4r <21, (d)4w?+4w—35>0.

For the following sets of data, y is thought to depend
exponentially on¢. Draw log—linear graphs in each case
and find constants A and k such that y = A10%.

(@

y 75 48 30 19 12 7
t 1 2 3 4 5 6

(b)

42 85
02 03

18
0.4

35
0.5

y 2 73
t 0.1 0.6

An experiment measuring the change in volume of a
gas as the pressure is decreased gave the following
measurements:

P(10°Nm™?)
V(m?)

15 14 13
095 1 1.05

12 1.1 1
1.1 1.16 124

If the gas is assumed to be ideal and the expansion is
adiabatic then the relationship between pressure and
volume should be:

pVY =C

where y and C are constants and p is the pres-
sure and V is the volume. Find reasonable values
of y and C to fit the data and from this expression

find the predicted volume at atmospheric pressure,
p=1013x 10°Nm~2.
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Problem solving
and the art of the
convincing
argument

3 . 1 I ntrod u ct i on Mathematics is used by engineers to solve problems. This usually involves
developing a mathematical model. Just as when building a working model
aeroplane we would hope to include all the important features, the same
thing applies when building a mathematical model. We would also like to
indicate the things we have had to leave out because they were too fiddly
to deal with, and also those details that we think are irrelevant to the
model. In the case of a mathematical model the things that have been left
out are listed under assumptions of the model. To build a mathematical
model, we usually need to use scientific rules about the way things in the
world behave (e.g. Newton’s laws of motion, conservation of momentum
and energy, Ohm’s law, Kirchoff’s laws for circuits, etc.) and use num-
bers, variables, equations, and inequalities to express the problem in a
mathematical language.

Some problems are very easy to describe mathematically. For instance:
‘Three people sitting in a room were joined by two others, how many
people are there in the room in total?” This can be described by the sum
3 + 2 =? and can be solved easily as 3 +2 = 5.

The final stage of solving the problem is to translate it back into the
original setting — the answer is: ‘there are 5 people in the room in total’.

Assumptions were used to solve this problem. We assumed that no
one else came in or left the room in the meantime and we made general
assumptions about the stability of the room, for example, the building
containing it did not fall down. However, these assumptions are so obvious
that they do not need to be listed. In more complex problems it is necessary
to list important assumptions as they may have relevance as to the validity
of the solution.

Another example is as follows: ‘There are three resistors in series in a
circuit, two of the resistors are known to have resistance of 3 and 4 ohm,
respectively. The voltage source is a battery of 12V and the current is

3 4 x measured as 1 A. What is the resistance of the third resistor?’
12V I=1A To help express the problem in a mathematical form we may draw a
circuit diagram as in Figure 3.1.
T The problem can be expressed mathematically by using Ohm’s law
and the fact that an equivalent resistance to resistances in series is given
Figure 3.1 A simple circuit. by the sum of the individual resistances. If x is the unknown value of the
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third resistance and V = RI where R = R| + R, + R3, we obtain:
12=0B+4+x)1

The expression of the mathematical problem has taken the form of an
equation where we now need to find x, the value of the third resistance.

The main assumptions that have been used to build this mathematical
model are:

(1) There are such things as pure resistors that have no capacitance or
inductance.

(2) Resistances remain constant and are not affected by any possible
temperature changes or other environmental effects.

(3) The battery gives a constant voltage that does not deteriorate with
time.

(4) The battery introduces no resistance to the circuit.

These assumptions are simplifications that are acceptable because
although the real world cannot behave with the simplicity of the
mathematical model, the amount of error introduced by making these
assumptions is small.

Once we have the solution of a mathematical model then it should
be tested against a real-life situation to see whether the model behaves
reasonably closely to reality. Once the model has been accepted then it
can be used to predict the behaviour of the system for input values other
than those that it has been tested for.

The stages in solving a problem are as follows:

(1) Take to real problem and express it as a mathematical one using any
necessary scientific rules and assumptions about the behaviour of
the system and using letters to represent any unknown quantities.
Include an account of any important assumptions and simplifications
made.

(2) Solve the mathematical problem using your knowledge of
mathematics.

(3) Translate the mathematical solution back into the setting of your
original problem.

(4) Test the model solutions for some values to check that it behaves
like the real-life problem.

Most mathematical problems are expressed by using equations, or
inequalities, differential or difference equations, or by expressing a prob-
lem geometrically or a combination of all of these. We might need to
incorporate a random element which results in the need to use a prob-
abilistic model. In many of the following chapters we will look at the
modelling process in more detail as we come across new mathematical
tools and the situations in which they are used. To perform the entire
modelling cycle properly, we need to be able to test our results in a real-
life situation in order to reconsider assumptions used in the model. This
would require access to engineering situations and tools. For this reason,
engineering mathematics books tend to concentrate on those models that
are commonly used by engineers. Many of the applied problems pre-
sented in the following chapters however do present an opportunity to
move from an English language description of a problem to a mathemati-
cal language description of a problem, which is an important step in the
modelling process.

In this chapter, we will look at translating a problem into mathematical
language and, for the main part of the chapter, we concentrate on solving
a mathematical problem and the reasoning that is involved in so doing.
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To solve the problem using your knowledge of mathematics, we need to
use the ideas of mathematical statements and how to decide whether, and
express the fact that, one statement leads logically on to the next. We
shall mainly use examples of solving equations and inequalities although
the same ideas apply to the solving of all problems.

3_2 Descrlbln g The stages in expressing a problem in mathematical language can be

. summarized as:
a problem in , N
(1) Assign letters to represent the unknown quantities.

mathematlcal (2) Write down the known facts using equations and inequalities, and

using drawings and diagrams where necessary.
Iang uage (3) Express the problem to be solved mathematically.

This is not a simple process because it involves a great deal of inter-
pretation of the original problem. It is useful to try to limit the number
of unknowns used as much as possible, or the problem may appear more
difficult than necessary.

Example 3.1 Express the following problem mathematically: A web
development company employs a freelance web designer and a freelance
graphic designer to put up listings for new businesses on to their virtual
business park website. Business customers are charged €200 per year
for a listing. The fixed costs of the web development company amount
to €2000 per week over 52 weeks in the year. The web designer charges
€80 per listing and the graphic designer €100 per listing and both can
prepare these at the rate of 2.4 listings in a day. The freelancers work for
up to 200 days per year. How many listings does the company need in
the first year to break even?

Solution The mathematical problem can be expressed by firstly assign-
ing letters to some of the unknown quantities and then write down all the
known facts as equations or inequalities.

First assign letters: Total number of listings of businesses on the park
in the first year is L. Lw is the number of listings prepared by the web
designer and L is the number of listings prepared by the graphic designer.
The costs are K per year and the profit is P. The known facts can be
expressed as follows:

L=Lw+ Lg

This expresses the fact that the total number of listings L is made up of
those prepared by the web designer and those prepared by the graphic
designer. As there are up to 200 working days in a year and they both do
a maximum of 2.4 listings per day.

0< Lw <480, 0<Lg <430

The costs, K, are; fixed costs of 2000 x 52, plus the cost of the freelance
web designer at 80Lwy, plus the cost of the freelance graphic designer at
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(a)

100Lg. This can be expressed as:
K =104000 + 80Lw + 100LG.

We need to relate the profit to the other variables. As the profit is 200
multiplied by the number of jobs minus the total costs, we get:

P =200L - K

Finally, we must express the mathematical problem that we would like to
solve. For the web development business to make a profit in the first year
then the profit must be positive, hence we get the problem expressed as:
Find the minimum L such that P > 0.

Example 3.2 Express the following in mathematical language: A car
brake pedal, as represented in Figure 3.2(a) is pivoted at point A. What
is the force on the brake cable if a constant force of 900 N is applied by
the driver’s foot and the pedal is stationary.

Solution  First, we assign letters to the unknowns. Let F' = the force on
the brake cable.

In order to write down the known facts we need to consider what
scientific laws can be used. As the force applied on the pedal initially
provides a turning motion then we know to use the ideas of moments.
The moment of a force about an axis is the product of the force F and its
perpendicular distance, x, to the line of action of the force. Furthermore,
as the pedal is now stationary, then the moments must be balanced so the
clockwise moment must equal the anti-clockwise moment.

To use this fact, we need to use two further measurements, currently
unknown, the perpendicular distance from the line of action of the force
provided by the driver to the axis, A. This is marked as x; m on the diagram
in Figure 3.2(b). The other distance is the perpendicular distance from
the line of action of the force on the cable to the axis A. This is marked
as xo m in Figure 3.2(b).

We can now write down the known facts, involving the unknowns
x1, X2, and F. From the right angle triangle containing x;, we have

Anti-clockwise

(\ moment
15°

XZ ‘.'

A%

Clockwise
moment

210 mm

()

Figure 3.2 (a) A representation of a car brake pedal. (b) The same diagram as (a) with some unknown
quantities marked and triangles used to formulate the problem.
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(converting 210 mm = 0.21 m),

cos(40°) = i

0.21
From the right angle triangle containing x,, we have (converting 75 mm =
0.075 m),
cos(15°) = 2

0.075

The moments of the forces can now be calculated and equated. The clock-
wise moment is 800x; and the anti-clockwise moment is given by Fx,
and hence we have:

800x; = Fx»

Finally, we need to express the problem we are trying to solve. In this
case it is simply ‘whatis F?’.

Note that in both Examples 3.1 and 3.2, certain modelling assumptions
had been used in order to formulating the ‘natural language’ description
of the problem that we were given. For instance, it is probable that the
business park listings for the business park in Example 3.1 are not all
identical and therefore average figures for times and costings have been
used. Similarly, in Example 3.2 no mention has been made of friction
would provide an extra force to consider. Here we have only consid-
ered the transition from natural language and accompanying diagrams
to the mathematical problem. We have implicitly assumed that the mod-
elling process can be performed in two stages. From real-life problem
to a natural language description which incorporates some simplifying
assumptions, and then from there to a mathematical description. In reality
modelling a system is much more involved. We would probably repeat
stages in this process if we decided that the mathematical description was
too complex and return to the real-life situation in order to make new
assumptions.

We are now in a position to discuss mathematical statements and how
to move from the statement of the problem to finding the desired solution.

3 _3 When we first set up a problem to be solved, we write down mathematical

Propositions expressions like:

. 24+3=" 3.1

and predicates z G-D
an

12=G4+4+x)-1 32)

These are mathematical statements with an unknown value. Statements
containing unknowns (or variables) are called predicates. A predicate can
be either true or false depending on the value(s) substituted into it. When
values are substituted into a predicate it becomes a simple proposition. If
in Equation (3.1) we substitute 5 for the question mark we get:

243=5 <& 5=5 whichis true.
If, however, we substitute 6 we get:
243=6 <& 5=6 whichis false.

2+ 3 =5and 2 + 3 = 6 are examples of propositions. These are simple
statements that can be assigned as either true or false. They contain no
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3.4 Operations
on propositions
and predicates

unknown quantities. Notice that if we simply rewrite a proposition or
predicate we use ‘=" or ‘<’ to mean ‘is equivalent to’ or ‘is the same as’.
In Equation (3.2) if we substitute 4 for x we get:

12 =11 which is false
but, if we substitute 5 for x we get

12 =12 which is true.

Example 3.3 Assign true or false to the following:

@ Bx—-2)(x+5) =10wherex =1
(b) 5x?—2x+ 1 =25 where x = —2
(¢ y>5t+3wherey=2andt = -3

Solution

(a) Substitute x = 1 in the expression and we get:

B-1-2)(1+5 =10
& 1(6) =10
& 6 =10 which is false.

(b) Substituting x = —2 into 5x% — 2x + 1 = 25 gives

5(=2)2 =2(=2)+1=25
& 20+4441=25
& 25 =125 whichis true.

(c) Substituting y =2 and t = —3 into y > 5¢ 4 3 gives

2>5(-3)+3
& 2>-—15+43
& 2> —12 whichis true.

Like functions, predicates have a domain which is the set of all allowed
inputs to the predicate. For instance, the predicate 1/(x — 1) = 1, where
x € R, has the restriction that x # 1, as letting x equal 1 would lead to
an attempt to divide by 0, which is not defined.

v x — 2 =25 where x € R has the restriction that x > 2, as values of
x less than 2 would lead to an attempt to take the square root of a negative
number, which is not defined.

Consider the problem given in Example 3.1. Notice that the conditions
that we discovered when writing down the known facts must all be true
in any solution that we come up with. If any one of these conditions is
not true then we cannot accept the solution. The first condition must be
true and the second and the third, etc.

Here we have an example of an operation on predicates. In Chapter 1,
we defined an operation on numbers is a way of combining two numbers
to give a single number. ‘And’, written as A is an operation on two
predicates or propositions which results a single predicate or proposition.
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Table 3.1 Truth table Therefore, to express the fact that both L > 0 and L = Lw + Lg we can

for the operation ‘and’. write

This table can also be

expressed by L>0AL=L L

TAT & T, WG

; 2 ; g ,’::’ and the compound statement is true if each part is also true.

FAF & F. Tstands As propositions can only be either true (T) or false (F), all possible

for ‘true’ and F stands outcomes of the operation can easily be listed in a small table called a

for ‘false’ truth table. The truth table for the operation of ‘and’ is given in Table 3.1.
p and ¢ represent any two propositions, for instance, for some given

p q pPAQ values of L, Lw, and Lg, p and g could be defined by:

T T T p:‘L=20

T F F ] s

F T F q:‘L=Lw+Lg

F F F

Another important operation is that of ‘or’. One example of the use of
this operation comes about by solving a quadratic equation. One way of
solving quadratic equations is to factorize an expression which is equal
to 0.

To solve x2 — x — 6 = 0, the left-hand side of the equation can be
factorized to give (x —3)(x +2) = 0.

Table 3.2 Truth table Now we use the fact that for two numbers multiplied together to equal
for ‘or’, This table can 0 then one of them, at least, must be 0, to give:

also be expressed by

TvT & T, _ _ 2y — _

TVF T x=3)(x+2)=0 & x—-3)=0 or (x+2)=0

FVvT & T, . . .

= z F z F ‘or’ can be written using the symbol V. The compound statement is true

if either x — 3 = 0 is true or if x + 2 = 0 is true. Therefore, to express
the statement that either x — 3 = 0 or x + 2 = 0 we can write:

p q pva

T T T x=3)=0vx+2)=0

T F T . . . , . .

F T T V is also called ‘non-exclusive or’ because it is also true if both parts of
F F F the compound statement are true. This usage is unlike the frequent use of

‘or’ in the English language, where it is often used to mean a choice, for
example, ‘you may have either an apple or a banana’ implies either one
or the other but not both. This everyday usage of the word ‘or’ is called
‘exclusive or’.

The truth table for ‘or’ is given in Table 3.2.

A further operation is that of ‘not” which is represented by the
symbol —. For instance, we could express the sentence ‘x is not bigger
than 4° as —(x > 4).

Table 3.3 The truth The truth table for ‘not’ is given in Table 3.3.
table for ‘not’, —. This

table can also be . .
expressed by Example 3.4 Assign truth values to the following:

“TeF-FeT (@) x—2=3Ax2=4 whenx =2

(b) x—2=3vx2=4 whenx =2

p P (¢) —(x—4=0) whenx =4

(d —(@a—b)=4V(a+b)=2 whena=5b=3

T F

Solution

(@ x—2=3Ax>=4whenx=2

Substitute x = 2 into the predicate, x —2 = 3 A x2 = 4 and we get
2-3=3A22=4
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3.5 Equivalence

The first part of the compound statement is false and the second part
is true. Overall, as F A T < F, the proposition is false.

(b) x—2=3vx’=4whenx =2
Substitute x = 2 into the predicate and we get
2-2=3v2> =4

The first part of the compound statement is false and second part is
true. As F v T & T, the proposition is true.

(¢ =(x—4=0)whenx =4
When x = 4 the expression becomes:

~4-4=00 & -T & F

d —((a—b)=4)v(@a+b)=2whena=5b=3
—((a—>b)=4) whena =35, b=3gives
-5-3=4 & -F & T
(a+b)=2 whena=35, b=3 gives
G+3)=2 & 8=2 & F

Overal, TVF < Tso—((a—b)=4)Vv (a+b)=2whena =35,
b = 3 is true.

Example 3.5 Represent the following inequalities on a number line:

(@ x>2Ax<4
b)) x<2vx=>4
() —(x<2)

Solution

(@ x > 2 Ax < 4. To represent the operation of ‘and’, find where
the two regions overlap (Figure 3.3a). x > 2 A x < 4 can also be
represented by 2 < x < 4.

(b) x < 2vx > 4. Torepresent the operation of Vv, ‘or’, take all points
on the first highlighted region as well as all points in the second
highlighted region and any end points (Figure 3.3b).

(¢) —(x < 2). To represent the operation of ‘not’ take all the points on
the number line not in the original region (Figure 3.3c). This can
also be expressed by x > 2.

We can now express an initial problem in terms of a predicate, probably an
equation, a number of equations, or a number of inequalities. However, to
solve the problem we need to be able to move from the original expression
of the problem toward the solution. In Chapter 3 of the Background
Mathematics Notes, available on the companion website for this book,
we discussed how to solve various types of equations and introduced the
idea of equivalent equations. In Chapter 2 we also looked at equivalent
inequalities. In both cases we used the idea that in moving from one
expression to an equivalent expression the set of solutions remained the
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@ -8 -7 6 -5 -4 3 2 -1 0 1 2 3 4 5 6 7

(b) -8 -7 6 -5 -4 3 2 -1 0 1 2 3 4 5 6 7

(©) -8 -7 -6 -5 -4 -3 -2 -] 0 1 2 3 4 5 6 7

x<?2 2 X< = x>2

Figure 3.3 The operations (a)A (and); (b) v (or); and (c) — (not).

same. In general, two predicates are equivalent if they are true for exactly
the same set of values. We use our knowledge of mathematics to determine
what operations can be performed that will maintain that equivalence.
The rule that can be used to move from one equation to another was
given as: ‘Equations remain equivalent if the same operation is performed
to both sides of the equation’. In the case of quadratic equations we
can also use a formula for the solution or use a factorization and the
fact that:

ab=0 < a=0 or b=0.

In passing from one equation to an equivalent equation we should use the
equivalence symbol. This then makes a mathematical sentence:

x+5=3
& x=3-5

can be read as ‘The equation x + 5 = 3 is equivalenttox =3 — 5.
In all but the most obvious cases, it is a good practice to list a short
justification for the equivalence by the side of the expression.

x+5=3
&  x=3-—15 (subtracting 5 from both sides)
& x=-2.

Because of the possibility of making a mistake, the solution(s) should
be checked by substituting the values into the original expression of the
problem. To check, substitute x = —2 into the original equation giving
—2 + 5 = 3 which is true, indicating that the solution is correct.

Example 3.6 Solve the following equation:

x—3=5-"2x.
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Solution

x—3=5-2x
& x+4+2x—3=5 (adding 2x to both sides)
& 3x =8 (adding 3 to both sides)
& x= % (dividing both sides by 3).

Check by substituting x = 8/3 into the original equation:

8 8
8§ _3-5-2x8

& —%z—%, which is true.

We looked at methods of solving inequalities in Chapter 2. The rules
for finding equivalent inequalities were: ‘Perform the same operation to
both sides’; but in the case of a negative number when multiplying or
dividing the direction of the inequality sign must be reversed. To solve
more complex inequalities, such as f(x) > 0, f(x) < 0, where f(x) is
a continuous but non-linear function, then we solve f(x) = 0 and then
use a number line to mark regions where f(x) is positive, negative or
zero. The important thing in the process is to present a short justification
of the equivalence. Finally, when the set of solutions has been found,
some of the solutions can be substituted into the original expression of
the problem in order to check that no mistakes have been made.

Example 3.7 Solve the following inequalities:
(@ 3x—1<6x+2
(b) x?—5x>—6

Solution

@ 3x—1<6x+2
&  —1 <6x+42—3x (subtracting 3x from both sides)

& —1—-2<3x (subtracting 2 from both sides)
3 3

< —3 < ?x (dividing both sides by 3)

& —l<x

& x> -1

Check: Test a few values from the set x > —1 and substitute into
3x—1<6x+2

Try x =0: thisgives -1 <2 & T
Try x =2:thisgives3(2) -1 < 6(2)+2 & 5< 14T

(b) x*—5x>—6
Write the inequality with O on one side of the inequality sign
=5x>-6 & x>-5x+6>0 (adding 6 to both sides)

Find the solutions to f(x) = 0 where f(x) = x% — 5x + 6 and mark
them on a number line as in Figure 3.4.

5+425-24
X=—

2
-5 6=0
X X + 5
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-4 35 3 25 2 -15 -1 -05 0 05 1 15 2 25 3 35 4

1 1 1 1 1 i 1 1 1 1 1 Il 1 Il 1 1. A

i
fx>0 P f0<0 f@>0 *

f@=0  f@)=0
Figure 3.4 Solving x> —5x +6 > 0.

(using the formula for solution of quadratic equations)

541 5—-1
= VX =
2 2
& x=3vx=2

Using the fact that the function is continuous, we can substitute values
for x which lie on either side of the roots of f(x) = 0 in order to find the
sign of the function in that region. Here, we choose 0, 2.5, and 4 and find
that

whenx =0: f(x)=x>—5x+6=6, so f(x) >0
when x = 2.5:  f(x) =x>—5x+6=625—-125+6
= —0.25, so f(x) <0
whenx =4:  f(x)=x>—5x+6=16—20+6=2,
so f(x) >0

These regions are marked on the number line as in Figure 3.4 and this
gives the solution to f(x) > 0asx <2V x > 3.

Check: A check is to substitute some values from the solution set x <
2V x > 3 into the original predicate x> — 5x > —6

Substitute x = 1, thisgives ] =5 > -6 —4> -6 T
Substitute x = 5, this gives 25 — 25> -6 <0< —-6<& T

It therefore appears that this solution is correct.

H H We previously described one method of finding equivalent equations as
3 - 6 I m pl Icatl on that of ‘doing the same thing to both sides’. This was rather simplistic but a
useful way of seeing it at the time. There are only certain things that can be
‘done to both sides’ like adding, subtracting, multiplying by a non-zero
expression, or dividing by a non-zero expression that always maintain
equivalence. There are also many operations that can be performed to
both sides of an equation which do not give an equivalent equation but
give an equation with the same solutions and yet more besides. In this
situation we say that the first equation implies the second equation. The

symbol for implies is =.
An example of implication is given by squaring both sides of the

equation

x—2=2=@x-27=4

The first predicate x — 2 = 2 has only one solution, x = 4, the second
predicate has two solutions x = 4 and x = 0. By squaring the equation
we have found a new equation which includes all the solutions of the first
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Figure 3.5 P is the solution
set of p, Q is the solution set
of g. p = q means that

P < Q. D is the domain of p
and q.

Figure 3.6 P is the solution
set of p and Q is the solution
setof gq. Then p < q means
that P = Q.

equation, and has one more beside. Implication is expressed in English
by using phrases like ‘If. .. then...’.

An expression involving an implication cannot always be turned the
other way around in the same way as those involving equivalence can.
An example of this is given by the following statement. It is true that: ‘If
I am going to work then I take the car’ which can be written using the
implication symbol as:

‘T am going to work” = ‘I take the car’
Howeyver, it is not true that:
‘If I take the car then I am going to work’

This is because there are more occasions when I take the car than simply
going to work.
More examples are:

‘I only clean the windows if it is sunny’

‘I am cleaning the windows’ = ‘it is sunny’

This does not mean that ‘If it is sunny then I clean the windows’, as there
are some sunny days when I have to go to work or just laze in the garden,
or I am on holiday.

An implication sign can be written, and read, from left to right

‘It is sunny’ < ‘I am cleaning the windows’

which I can still read as ‘I am cleaning the windows therefore it is sunny’
or I could try rearranging the sentence as ‘Only if it is sunny will I clean
the windows’.

The various ways of expressing these sentiments can get quite involved.
The important point to remember is that p = g means that ¢ must be true
for all the occasions that p is true, but g could be true on more occasions
besides. Going back to equations or inequalities:

P=4q

means that the solution set, P, of p is a subset of the solution set, Q, of g.
This is pictured in Figure 3.5.

We can now see that for two equations or inequalities to be equivalent
then p = g and ¢ = p. This means that their solution sets are exactly
the same (Figure 3.6).

Example 3.8 Fillin the correct symbol in each case either =, <= or <

@@ x*—9=0...x=-3

(b) x=—5...(1/Q2x = 5)(x + 1)) = —% where x € R, x # 5,
x # -1

) x—-3)(x—-1)>0---x>3vx<l
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Solution

(@ x*—9=0---x=-3

Solving x2 — 9 = 0 gives

2-9=0 & x-3)x+3)=0

& x=3Vvx=-3.

Hence, —3 is only one of the solutions of the first equation so the correct
expression is

X} —9=0<x=-3

) x

x #=—1
Solving

1 1

2x—5H@x+1) 3

gives

2x—5Hx+1) 3

! & 3=0Qx-5@x+1)

(multiplying both sides by (2x—5)(x + 1) and as x # 5,x # 1)

<

<

<

4

—3=2x2-3x—-5 (multiplying out the brackets)
262 —3x—2=0
(adding 3 on to both sides of the equation)

3+£4/9+16

X=——"
4

(using the quadratic formula to solve the equation)

3£5
X = —

4

x=2Vx= —%

The second predicate

2x—5x+D) 3

1

—1...1/@x =5 (x + 1) = —1 where x € R, x # 5,

has more solutions than the first predicate x = —%. Thus, the correct
expression is:

X = —

1

27 =+ 3

1 1

where x e R, x #5, x # —1.

© x=-3)x—-1)>0---x>3vx<l

Solve the inequality on the left by firstly solving f(x) = 0:

x=-3(x—-1)=0 <& x=3vx=1
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2 -1 0 i 2 3 4

1 ) !

[0 | f0<0; f@>0

=0  f@®=0

Figure 3.7 Solving
x=-3)x—-1)>0.

3.7 Making
sweeping
statements

Choosing values on either side of the roots, for example 0,2,4 gives

fO)=(=3)(=1) =3, ie f(x)>0
fQ) =D =—1, ie. f(x) <0
f&) = MmO, ie. f(x) >0

This is then marked on a number line as in Figure 3.7.
As the solution to (x —3)(x — 1) > 0isx < 1V x > 3; we have
therefore shown that (x —3)(x — 1) >0 x >3Vvx < 1.

In Chapter 1 of the Background Mathematics Notes, available on the
companion website for this book, we made some statements about num-
bers which we stated were true for all real numbers. Some of these were
the commutative laws:

a+b=b+a and ab =ba
and the distributive law:
a(b+c) =ab + bc.

There is a symbol which stands for ‘for all’ or ‘for every’ which allows
these laws to be expressed in a mathematical shorthand

Va,beR a+b=b+a
VYa,b e R ab = ba
VYa,b,c e R a(b+c) =ab+ bc.

Rules, such as the commutative law, are axioms for numbers and need
not be proved true. However, more involved expressions, such as

Ya,b eR (a —b)(a+b) =a*—b?

need to be justified.

If the symbol “for all’ is used with a predicate about its free variable
then it becomes a simple proposition which is either true or false. To show
that an expression is true we use our knowledge of mathematics to write
equivalent expressions until we come across an expression which is obvi-
ously true (like a = a). To prove it is false is much easier. As we have
made a sweeping statement about the expression and said it is true for all
a, b then we only need to come across one example of numbers which
make the expression false.

Example 3.9 Are the following true or false? Justify your answer.
(@ Va,beR, a®—b>=(a—b)a®>+ab+b?

(b) VieR,wheret #1,t# -1 1/t+1)=¢—-1)/t>-1)
(c) VxeR,wherex #0 (x>2—1)/x=x—1
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Solution
(@) Va,beR a*—b>=(a—0b)a®+ab+b?
Looking at the right-hand side of the equality we have
(a — b)(a® + ab + b*)
=a(a®>+ab + b*) — b(a®> + ab + b*) (taking out the brackets)
=a’ +a’b + ab* — ba* — ab* — b’
(taking out the remaining brackets)
=a’—b® (simplifying)
We have shown that the right-hand side is equal to the left-hand side
Va,beR a®—b>=(a—-b)a®>+ab+b*) & a® —b>=da> -
which is true. Therefore
Ya,b e R a®—b* = (a —b)(a®+ab+b?)
is true.
(b) VteRwherer #1,t#—-1 1/¢t+1D)=@¢—-1/t>=1)
Take the right-hand side of the equality

t—1 t—1

= (factorizing the bottom line)
2—1 (@¢—-D@+1

1
= 7 (dividing the top and bottom line by ¢ — 1
which is allowed as ¢t # 1)
Hence
1 -1 N 11
t+1 2—1 t+1 41
which is true. Thus,
1 t—1

Vt e Rwheret # 1,t # -1 — = 5—

where £ 7 1.1 # t+1  2-1
is true.

x? -

(c) Vx e Rwherex #0 =x—-1

To show this is false, substitute a value for x, for example, x = 2. When
x=2
x2—1

X

=x—-1

becomes

-, 1@3—1©F
2 2 ’

As the predicate fails for one value of x then
Vx e Rwherex #0 (x> —1)/x=x—1

is false.
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3.8 Other
applications of
predicates

Another useful symbol is 3, which means, ‘there exists’. This can
be used to express the fact that every real number has an inverse under
addition. Hence, we get

VaeR,3b, a+b=0.

If the symbol 3 is used with a predicate about its free variable, it
becomes a simple proposition which is either true or false. In the case
of the example given concerning the inverse, this is an axiom of the
real numbers and we can just state it is true. Other statements involving
existence will need some justification. Proving existence is simpler than
disproving it. If I were to state ‘There exists a blue moon in the universe’,
to prove this to be true I only need to find one blue moon but to disprove
it I must find all the moons in the universe and show that not one of them
is blue.

In other words, to show that some value exists which makes a certain
predicate into a true proposition then we only need to find that value and
demonstrate that the resulting proposition is true. To show that no value
exists, however, is more difficult and if the domain of interest is a set of
numbers we need to present an argument about any member of the set.

Example 3.10 Are the following true or false? Justify your answer.

@ IreR x+2)x—-1=0
) IxeR, x24+4<0

Solution
@ IxeR, x+2)x—1)=0

To show this is true, we only need find one value of x which makes the

equality correct. For instance, take x = —2: when x = =2, (x +2)(x —

1) =0 becomes (—2 4+ 2)(—2 — 1) = 0 < 0 = 0, which is true.
Therefore, Ix € R, (x +2)(x — 1) = 0 is true.

(b) IxeR, x24+4<0

Trying a few values for x (e.g. —1, 0, 20, —2) we might suspect that
this statement is false. We need to present a general argument in order to
convince ourselves of this.

x? is always positive or zero, that is, x> > 0 for all x. If we then add

on 4, then for all x,x%2 + 4 > 4 and as 4 is bigger than 0.

x2 +4 > 0 for all x; hence,
3x € R, x2 +4 < 0is false.

Predicates are often used in software engineering. Some simpler appli-
cations are:

(a) Toexpressthe condition under which a program block will be carried
out (or a loop will continue execution).

(b) To express a program specification in terms of its pre- and post-
conditions.

Example 3.11 Express the following in pseudo-code: print x and y if
y is a multiple of x and x is an integer between 1 and 100 inclusive.
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Solution Pseudo-code is a system of writing algorithms which is similar
to some computer languages but not in any particular computer language.
We can use any symbols we like as long as the meaning is clear.

y is a multiple of x means that if y is divided by x then the result is an
integer. This can be expressed as

2 Y/

X

The condition that x must lie between 1 and 100 can be expressed as
x > 1 and x < 100. Combining these conditions gives the following
interpretation for the algorithm:

if(XeZAx> IAx< 100) then
X

print x, y
endif

Example 3.12 A program is designed to take a given whole positive
number, x, greater than 1, and find two factors of x,a and b, which
multiplied together give x. a and b should be whole positive numbers
different from 1, unless x is prime. Express the pre- and post-conditions
for the program.

Solution Pre-conditionisx e NAx > 1.

The post-condition is slightly more difficult to express. Clearly ab = x
is a statement of the fact that @ and b must multiply together to give x.
Also a and b must be elements of N. a and b cannot be 1 unless x is
prime, this can be expressed by

(a@a#1ADb#1)V(xisprime).

Finally, we have the post-condition as

a-b=xAN@eN)ADbBeN)A{a#1AbF#1)V(xisprime)).

(1) The stages in solving a real-life problem using mathematics are:
3'9 S um mary (a) Express the problem as a mathematical one, using any neces-

sary scientific rules and assumptions about the behaviour of the
system and using letters to represent any unknown quantities.
This is called a mathematical model.

(b) Solve the mathematical problem by moving from one state-
ment to an equivalent statement justifying each stage by using
relevant mathematical knowledge.

(c) Check the mathematical solution(s) by substituting them into
the original formulation of the mathematical problem.

(d) Translate the mathematical solution back into the setting of the
original problem.

(e) Test the model solutions for some realistic values to see how
well the model correctly predicts the behaviour of the system.
If it is acceptable, then the model can be used to predict more
results.

(2) A predicate is a mathematical statement containing a variable.

Examples of predicates are equations and inequalities.

(3) If values are substituted into a predicate it becomes a simple
proposition which is either true or false.
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(4) The three main operations on predicates and propositions are
A, V, —, and these can be defined using truth tables as in
Tables 3.1-3.3.
Two predicates, p, g, are equivalent (p < ¢) if they are true for
exactly the same set of values.
p = g means ‘p implies ¢, that is, g is true whenever p is true. If
P, q are equations or inequalities and p = ¢ then all solutions of p
are also solutions of ¢ and ¢ may have more solutions besides.
The symbol V stands for ‘for all’ or ‘for every’ and can be used
with a predicate to make it into a simple proposition, for example,
Va,b € R, a*> — b* = (a + b)(a — b), which is true.
The symbol 3 stands for ‘there exists’ and can also be used with a
predicate to make it into a simple proposition, for example, 3x € R,
3x = 45, which is true.

®)
(6)

)

®)

3.10 Exercises

3.1

3.2.

3.3.

3.4.

Assign T or F to the following

(@) 2x +2 =10when x =1

(b) 2x +2 =10whenx =2

(c) 3x24+3x —6=0whenx = 1

(d) 1—¢*=—-3whent=-2

(e) t—5=065At+4=25whent =15

) u+3=6A2u—1=4whenu=3

(g 3y+2=-25vl—y=1wheny=-15
(h) =(x®> —x +2=0) whenx = —1

(i) ~(t—-2=4Ar1t=3)

G ~t=-2=4HA@t=3)

k) =(3t—4=6Vv1—1=-21)whent =3].
Solve the following, justifying each stage of the solution
and checking the result.

(@ 3—-2x=-1, b)1—22=1-10¢

(c) 50t — 11 = —25¢2, (d) 30y — 13 = 8y?

(e) 10t —4 < =3, (f) 10 —4x > 12.

Find the range of values for which the following hold
and represent them on a number line.

(@ x+3>25vIi—-2x >3, (b)2—4r <3A2—-t <1
(c) =2x +3<9).

Fill the correct sign =, <= or < or indicate none

of these. Assume the domain is R unless indicated

otherwise.
2_1=0...x =L

(a) 3x 1=0---x = 7

b) Vx—1=5---x=26(wherex > 1)

© ?=5=36---t—4t -9 =0

(d 2x —2)/(x —3) = 1---3x +4 = —x (where
x #3)

() 3x=4---(3x)* = 4)?

®t+1=5---¢+13=5

(@ c+DE=3) = x=3)+2)---(x+1) = (x+2)

(h) x—1=25---/x—1=5wherex > 1

3.5.

3.6.

3.7.

A w/w?>=1)=1---1/(w—1) =1 where w # 1
and w # —1

G x—-—1DHx-3)<0---x—=3)<0Vvix—-1<0
K) x>2Vx<—2---x2>4.

Determine whether the following statements are true or
false and justify your answer.

(@) Ya,b € R,a* —b* = (a—b)(a* —a’b+ab* —b?)
(b) Va,b e R,a® +b* = (a + b)*

) VxeR,x#01/(1/x) =x

(d 3 reR2-3=4

(e) I, teR,2+3=0.

Write the following conditions using mathematical
symbols:

(a) x is not divisible by 3,

(b) y is a number between 3 and 60 inclusive,

(c) w is an even number greater than 20,

(d) ¢ differs from #,_; by less than 0.001.

Express the following problems mathematically and

solve them:

(a) A set of screwdrivers cost €10 and hammers
€6.50. Find the possible combinations of maximum
numbers of screwdriver and hammer sets that can
be bought for €40.

(b) An object is thrown vertically upwards from the
ground with an initial velocity of 10ms~!. The
mass of the object is 1 kg. Find the maximum height
that the object can reach using

(1) Kinetic energy (KE) is given by %mvz, where
m is its mass and v its velocity.

(ii) The potential energy (PE) is mgh, where m is
the mass, g is the acceleration due to gravity
(which can be taken as 10 m s~2), and / is the
height.

(iii) Assuming that no energy is lost as heat due to
friction, then the conservation of energy law
gives KE + PE = constant.
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3.8. A road has a bend with radius of curvature 100 m. The
road is banked at an angle of 10°. At what speed should
a car take the bend in order not to experience any side
thrust on the tyres? Use the following assumptions:

(a)

(b)

©)

The sideways force needed on the vehicle in order to
maintain it in circular motion (called the centripetal
force) = mv?/r where r is the radius of curvature
of the bend, v the velocity, and m the mass of the
vehicle.

The only force with a component acting sideways
on the vehicle, is the reactive force of the ground.
This acts in a direction normal to the ground (i.e. we
assume no frictional force in a sideways direction).
The force due to gravity of the vehicle is mg, where
m is the mass of the vehicle and g is the acceleration
due to gravity (= 9.8 ms~2). This acts vertically
downwards. The forces operating on the vehicle and
ground, in a lateral or vertical direction, are pictured
in Figure 3.8.

Figure 3.8 A vehicle rounding a banked bend
in the road. R is the reactive force of the ground
on the vehicle. The vehicle provides a force of
mg, the weight of the vehicle, operating vertically
downwards. The vehicle needs a sideways force
of mv?/r in order to maintain the locally circular
motion.
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4.1 Introduction

4.2 Algebra

Boolean algebra

Boolean algebra can be thought of as the study of the set {0, 1} with the
operations + (or), . (and), and ~ (not). It is particularly important because
of its use in design of logic circuits. Usually, a high voltage represents
TRUE (or 1), and a low voltage represents FALSE (or 0). The operation
of OR (+) is then performed on two voltage inputs, using an OR gate,
AND(.) using an AND gate and NOT is performed using a NOT gate. This
very simple algebra is very powerful as it forms the basis of computer
hardware.

You will probably have noticed that the operations of A (AND), Vv
(OR), and — (NOT) used in Chapter 3 for propositions are very similar
to the operations N (AND), U OR, and ' (NOT) (complement) used for
sets. This connection is not surprising as membership of a set, A, could
be defined using a statements like ‘3 is a member of A’ which is either
TRUE or FALSE. In simplifying logic circuits, use is made of the different
interpretations that can be put upon the operations and variables. We can
use truth tables, borrowed from the theory of propositions, as given in
Chapter 3, or we can use Venn diagrams, borrowed from set theory, as
given in Chapter 1.

The first thing we shall examine in this chapter is what do we mean by an
algebra and why are we able to skip between these various interpretations.
Then we look at implementing and minimizing logic circuits.

Before we look at Boolean algebra, we will have a look at some ideas
about algebra:

(a) Whatis an algebra?
(b) What is an operation?
(c) What do we mean by properties (or laws or axioms) of an algebra?

An algebra is a set with operations defined on it. In Chapter 1 of the
Background Mathematics Notes, available on the companion website
for this book, we looked at the algebra of real numbers and defined an
operation is a way of combining two numbers to give a single number. We
could therefore define an operation as a way of combining two elements
of the set to result in another element of the set.

Example4.1 The set of real numbers, R, has the operations + and ., for
example,

345=8 and 3-4=12
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and we could combine any two numbers in this way and we would always
get another real number.

Example 4.2 Consider the set of sets in some universal set &, for
example,

& ={a,b,c,d,e}

A ={a,d}, B =/{a,b,c}

then
ANB={a} and AUB ={a,b,c,d}.

The operations of N and U also result in another set contained in &.

In both of these examples, the operations are binary operations because
they use fwo inputs to give one output.

There is another sort of operation which is important, called a unary
operation, because it only has one input to give one output. Consider
Example 4.2: A’ = {b, ¢, e} gives the complement of A. This is a unary
operation as only one input, A, was needed to define the output A’.

If we can find a rule which is always true for an algebra then that is called
a property, (law or axiom) of that algebra. For example, (3 4+ 5) +4 =
3+ (5+4) is an application of the associative law of addition which can
be expressed in general in the following way for the set of real numbers:

Va,b,ceR, (a@a+b)+c=a+b+c)

If we can list all the properties of a particular algebra then we can give
that algebra a name. For instance, the real numbers with the operations
of + and . form a field.

4.3 Boolean Sets as a Boolean algebra

algebras The sets contained in some universal set display a number of properties
which can be shown using Venn diagrams.

Example 4.3 Show, using Venn diagrams, that, for any 3 sets A, B, C
in some universal set &,

ANBUC) =ANB)UANC).

Solution This can be shown to be true by drawing a Venn diagram
of the left-hand side of the expression and another of the right-hand
side of the expression. Operations are performed in the order indicated
by the brackets and the result of each operation is given a different
shading. This is done in Figure 4.1(a) and (b). The region shaded in
Figure 4.1(a) representing A N (B U C) is the same as that representing
(ANB)U(ANC) in Figure 4.1(b), hence, showing that AN (BUC) =
(ANB)UANCQC).
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@ BuC %
AnBuC)

® A~B %
AnCc W
AAB)UANRCQC)

Figure 4.1 (a) A Venn
diagram of AN (BU C).
(b) A Venn diagram of
(ANB)UANC).

i

Table 4.1 The truth tables defining the

logical operators

p 9 pAqg p g pvqg p P
T T T T T T T F

T F F T F T F T

F T F F T T

F F F F F F

In the same way, other properties can be shown to be true. A full list
of the properties gives:
Forevery A,B,CC &

BHAUA=A ANA=A Idempotent
B2)AUBUCQC) ANBNC) Associative
=(AUB)UC =(ANB)NC
(B3)) AUB=BUA ANB=BNA Commutative
B4H)AUANB)=A ANAUB)=A Absorption
B5)AUBNC) ANBUC) Distributive
=(AUB)N(AUC) =(ANB)UANC) laws
B6)AUE =€ ANG=0 Bound laws
B7HAUG=A ANE=A Identity law
(B8)AUA' =¢ ANA =0 Complement
laws
BYHW =& & =0 0 and 1 laws
(B10) (AUB)Y = A'NB’ (ANBY =A"UPB’ De Morgan’s
laws

Notice that all the laws come in pairs (called duals). A dual of a rule
is given by replacing U by N and @ by & and vice versa.

Propositions

We looked at propositions in Chapter 3. Propositions can either be given
a value of TRUE (T) or FALSE (F). Examples of propositions are 3 = 5
which s false and 2 < 3 which is true. The logical operators of AND, OR,
and NOT are defined using truth tables, which we repeats in Table 4.1.

Properties of propositions and their operations can be shown using
truth tables.

Example 4.4 Show, using truth tables, that for any propositions p, g, r
(pAg)Ar=pA(gArT)

Solution The truth tables are given in Table 4.2. Note that there are eight
lines in the truth table in order to represent all the possible states (T, F) for
the three variables p, g, and r. As each can be either TRUE or FALSE, in
total there are 23 = 8 possibilities. To find (p Aq) Ar, p Aq is performed
first and the result of that is ANDed with r. To find p A (g Ar) theng Ar is
performed first and p is ANDed with the result. As the resulting columns
are equal we can conclude that

(PA@Ar & pA(GAT)
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Table 4.2 A truth table to show

(P AQ) AT S pA(QAT). The fifth column gives
the truth values of (p A Q) A r and the seventh
column gives the truth value of p A (@ A T). As
the two columns are the same we can conclude
that(pAQ AT pA(QAT

r pPAqG PAQAT GAT PA(GAD

he)
Q

MM mA—A—A
M-
M—AN—AT—ATA
b B e e e v i 1 R B |
b B i B B B i B |
b i B A B i B B |
b B B B n B B i A |

Table 4.3 A truth table to show —~(p A Q) < (—p) V (—Qq).
The fourth column gives the truth values of —=(p A q) and
the seventh column gives the truth value of (—p) v (—q). As
the two columns are the same we can conclude that

~(PAQ) & (=p) Vv (=q)

p g pAg  —=(PAQ —p  —q —pV—q

nmm—-
nm—4m-
mm -
—— =
——mm
—4T—m
—— =

Example 4.5 Show that for any two propositions p, g:

—(pnAng) & (—p)V(—q)

Solution The truth table is given in Table 4.3.

79

It turns out that all the properties we listed for sets are also true for

propositions. We list them again, for any three propositions p, g, r

Bl) pvp&p PAP &P Idempotent
B2) pv(qVvr) pA(QAT) Associative
< (v vr < (PAQ AT
B3) pAq&qVvp PAQ$S qQAD Commutative
B4) pviprqg &p pA(PVQ &P Absorption
BS5) pv(qAT) pA(QVr) Distributive laws
S PVYPAPVD) S (PAQV(PAT)
B6) pvT& T pAF&F Bound laws
B7) pvF<p pAT&p Identity laws
B8 pv-p&T pA—-p<&F Complement laws
B9 -F& T -T<F 0 and 1 laws

(B10) ~(pvq & —pA—q —(pAQ) < —pV—q DeMorgan’slaws

Notice again that all the laws are duals of each other. A dual of a rule

is given by replacing V by A and F by T, and vice versa.
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Table 4.4 The operations of AND (.), OR
(+) and NOT (-) defined for any variables a,
b taken from the Boolean set {0, 1}

a b a.b a b a+b a a
0 0 0 0 0 0 0 1
0 1 0 0 1 1 1 0
1 0 0 1 0 1
1 1 1 1 1 1

The Boolean set {0, 1}

The simplest Boolean algebra is that defined on the set {0,1}. The oper-
ations on this set are AND (.), OR (+), and NOT (). The operations can
be defined using truth tables as in Table 4.1, shown again in Table 4.4.
This time notice that the first two are usually ordered in order to mimic
binary counting, starting with 0 0, then O 1, then 1 0O, then 1 1. This is
merely a convention and the rows may be ordered any way you like. a
and b are two variables which may take the values O or 1.

This now looks far more like arithmetic. However, beware because
although the operation AND behaves like multiplication, 0.0 =0, 0.1 =
0,1.0 = 0 and 1.1 = 1 as in ‘ordinary’ arithmetic, the operation OR
behaves differentlyas 1 + 1 = 1.

All the laws as given for sets and for propositions hold again and they
can be listed as follows:

For any three variables a, b, ¢ € {0, 1}

Bha+a=a aa=a Idempotent

B2)a+ b+c) a.(b.c) = (a.b).c  Associative
=(a+b)+c

B3)a+b=b+a a+b=b+a Commutative

B4 a—+ (ab)=a a(a+b)=a Absorption

BS5) a+ (b.c) a.(b+c) Distributive laws
=(a+b).(a+c) = (a.b) + (a.c)

B6)a+1=1 a.0=0 Bound laws

B7a.l=a a+0=a Identity laws

B8 a+a=1 a.a=0 Complement laws

(B9)0 =1 1= 0 and 1 laws

(B10) (a + b) = a.b (aby=a+b De Morgan’s laws

I

We often leave out the ‘.’ so that ‘ab’ means ‘a.b’. We also adopt
the convention that . takes priority over + hence miss out some of the
brackets.

Example 4.6 Evaluate the following where +, ., and — are Boolean

operators.
(@ 1.1.0+0.1
b A.DH+1

© (dA+D.0+(1+1.0
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4.4 Digital
circuits

a NOT (inverter)

Z:D—a. b AND gate
a
b

a+b OR gate

Figure 4.2 The three basic
gates; NOT (—), AND (.), and
OR (+).

Figure 4.3 Three other
common gates; NAND (ab),
NOR (a + b), and EXOR
(aob).

Boolean algebra 81

Solution

(a) We use the convention that . is performed first:
1.104+01=0+11=0+1=1

® LDH+1=10+1=0+1=1
© I+DO+(1+1).0=10+10=04+0=0

The algebraic laws can be used to simplify a Boolean expression.

Example 4.7 Simplify
abc + abc + bc

Solution

abc + ab + bc
= (a +a)bc + bc (using a distributive law)

= l.bc + bc (using a complement law)

=bc+ bc (using an identity law)

=b(c+70) (by one of the distributive laws)

=b (using a complement and identity law)

Although it is possible to simplify in this way, it can be quite difficult
to spot the best way to perform the simplification; hence, there are special
techniques used in the design of digital circuits which are more efficient.

Switching circuits form the basis of computer hardware. Usually, a high
voltage represents TRUE (or 1) while a low voltage represents a FALSE
(or 0). Digital circuits can be represented using letters for each input.
There are three basic gates which combine inputs and represent the
operators NOT(—), AND (.), and OR (+). These are shown in Figure 4.2.

Other gates

Other common gates used in the design of digital circuits are the NAND
gate, (ab), that is, not(ab), the NOR gate, (a + b), that is, not(a + b) and
the EXOR gate, a @ b, (exclusive or) a @ b = ab +ab

These gates are shown in Figure 4.3.

Implementing a logic circuit

First, we need to simplify the expression. Each letter represents an input
that can be on or off (1 or 0). The operations between inputs are rep-
resented by the gates. The output from the circuit represents the entire
Boolean expression.

;j:Do___ a.b  NAND gate

NOR gate

EXOR gate a@®b =ab +ab
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82 Boolean algebra

Figure 4.4 (a) An
implementation of

abc + ab + ac = ab + ac.

(b) An alternative
implementation using
ab + ac = abc.

Example 4.8 Implement ab¢ + ab + ac.

Solution 'We can use absorption to write this as ab 4+ a¢ and this can
be implemented as in Figure 4.4 using AND, OR, and NOT gates. Alter-
natively, we can use the distributive and De Morgan’s laws to write the
expression as:

ab+ac¢ =a(b+¢) = abc

which can be implemented using an AND and a NAND gate.

Minimization and Karnaugh maps

It is clear that there are numbers of possible implementations of the same
logic circuit. However, in order to use less components in building the
circuititis important to be able to minimize the Boolean expression. There
are several methods for doing this. A popular method is using a Karnaugh
map. Before using a Karnaugh map, the Boolean expression must be
written in the form of a ‘sum of products’. To do this, we may either
use some of the algebraic rules or it may be simpler to produce a truth
table and then copy the Os and 1s into the Karnaugh map. Example 4.9 is
initially in the sum of product form and Example 4.10 uses a truth table
to find the Karnaugh map.

Example 4.9 Minimize the following using a Karnaugh map:
ab + ab + ab

and draw the implementation of the resulting expression as a logic circuit.

Solution Draw a Karnaugh map as in Figure 4.5(a). If there are two
variables in the expression then there are 2> = 4 squares in the Karnaugh
map. Figure 4.5(b) shows a Karnaugh map with the squares labelled term

(a) @
b
C
(b) a
b abe
¢ bc
b0 5o b,
a a
0| o 1 ol ab | ab
_ Y
il 1] 1| ab | ab "\E
N/

(a) (b} (©

Figure 4.5 (a) A two-variable Karnaugh map representing

ab + ab + ab (b) A two-variable Karnaugh map with all the boxes
labelled. (c) A Karnaugh map is like a Venn diagram. The second row
represents the set a and the second column represents the set b.
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Boolean algebra 83

by term. Figure 4.5(c) shows that the map is like a Venn diagram of the

a sets @ and b. In Figure 4.5(a) we put a 0 or 1 in the square depending on
0| 0 q whether that term is present in our expression. Adjacent 1s indicate that
we can simplify the expression. Figure 4.6 indicates how we go about the
1 Q 1 minimization. We draw a line around any two adjacent 1s and write down
the term representing that section of the map. We are able to encircle the
Figure 4.6 A two-variable second row, representing a, and the second column, representing b. As
Karnaugh map representing all the 1s have now been included we know that a + b is a minimization
ab + ab + ab. of the expression. Notice that it does not matter if one of the squares
with a 1 in it has been included twice but we must not leave any out. The
a a+b implementation of a 4 b is drawn in Figure 4.7.
b:§ >
Figure 4.7 An Example 4.10 Minimize c¢(b + (ab)) + ¢ab and draw the implementa-
implementation of a + b. tion of the resulting expression as a logic circuit.

Solution First, we need to find the expression as a sum of products.
This can be done by finding the truth table and then copying the result
into the Karnaugh map. The truth table is found in Table 4.5. Notice
that we calculate various parts of the expression and build up to the final
expression. With practice, the expression can be calculated directly for
instance when ¢ = 0,b = 0, and ¢ = O then ¢(b + (ab)) + cab =
0(0 + (0.0)) + 0.0.0

=00+1D+1.0=0.
Draw a Karnaugh map as in Figure 4.8(a) and copy in the expres-

sion values as found in Table 4.5. There are three variables in the
expression, therefore, there are 23 = 8 squares in the Karnaugh map.

Table 4.5 A truth table to find ab + ab + ab

a b c¢c ab ¢ (ab) cab b+ (ab) c(b+(ab)) c(b+ (ab))+ cab
0O 0 0 0 1 1 0 1 0 0
0O 01 0 O 1 0 1 1 1
01 0 0 1 1 0 1 0 0
o1 1 0 O 1 0 1 1 1
10 0 0 1 1 0 1 0 0
1 01 0 O 1 0 1 1 1
11 0 1 1 0 1 1 0 1
1 1 1 1 0 0 0 1 1 1
abc 0 ! abc (3 [ ,_I..C\
00{ O 1 00| abe | abc
4 N
01| © 1 01{ abc | abe <
4 N
1| 1 1 1 abe | abe
N v,
0| o | 1 10| abz | abe 4
N\ J

(a) ()] (©)

Figure 4.8 (a) A three-variable Karnaugh map representing

c(b + (ab)) + cab. (b) A three-variable Karnaugh map with all the
boxes labelled. (c) A Karnaugh map is like a Venn diagram. The third
and fourth rows represent the set a and the second and third rows
represent the set b. ¢ is represented by the second column.
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84 Boolean algebra

Figure 4.8(b) shows a Karnaugh map with the squares labelled term by
term. Figure 4.8(c) shows the Venn diagram equivalence with sets a, b,
and c. In Figure 4.8(a) we put a 0 or 1 in the square depending on whether
that term is present, as given in the truth table in Table 4.5.

Adjacent 1s indicate that we can simplify the expression. Figure 4.9

C

ab\— /E\ indicates how we go about the minimization. We draw a line around any
00| © 1 four adjacent 1s and write down the term representing that section of
the map. The second column represents ¢ and has been encircled. Then
oo ! we look for any two adjacent 1s. We are able to encircle the third row,
representing ab. As all the 1s have now been included we know that
1 Q D ¢ + ab is a minimization of the expression. An implementation of ¢ + ab

10 o | is drawn in Figure 4.10.

o/

Figure 4.9 A three-variable
Karnaugh map representing

c(b + (ab)) + cab.

Example 4.11 Minimize ab¢ + abd + abcd + abcd + abe using a
Karnaugh map and draw the implementation of the resulting expression
as a logic circuit.

a ab Solution Draw a Karnaugh map as in Figure 4.11(a). There are four
b£ l E o ab variables in the expression therefore there are 2* = 16 squares in the
¢ cra Karnaugh map. Figure 4.11(b) shows a Karnaugh map with the squares

labelled term by term. Figure 4.11(c) shows the Venn diagram equiv-
alence with sets a,b,c, and d. In Figure 4.11(a), we put a 0 or 1 in
the square depending on whether that term is present in our expression.
However, the term abc involves only three out of the four variables. In
this case, it must occupy two squares. As d could be either 0 or 1 for
‘abc’ to be true, we fill in the squares for abcd and abc d. The num-
ber of squares to be filled with a 1 to represent a certain product is 2™
where m is the number of missing variables in the expression. In this
case, abc has no d term in it so the number of squares representing
itis 21,

Adjacent 1s indicate that we can simplify the expression. Figure 4.12
indicates how we go about the minimisation. We draw a line around
any eight adjacent 1s of which there are none. Next we look for any
four adjacent 1s and write down the term representing that section of
the map. The third row represents ab and has been encircled. The mid-
dle four squares represent bd and have been encircled. Then we look
for any two adjacent 1s. The bottom two squares of the second col-
umn represent acd. As all the 1s have now been included we know that
ab+bd+acd is aminimization of the expression. This is implemented in

Figure 4.10 An
implementation of ¢ + ab.

Figure 4.13.
¢d cd )
ab 00 01 11 10 ab 00 01 11 10 ,d C
— 1 _ ~ T 72 T A
00 0 0 0 0 00| abcd | abed | abed | abed
- _ 4 Y
01] 0 1 1 0 01| abcd | abed | abed | abed b\
_ _ 4 N
11 1 1 1 1 11| abed | abed | abed | abed
N ]
101 o 1 0 0 10| abcd | abed | abed | abed 4
\ \ N Z v

(a) () (©)

Figure 4.11 (a) A four variable Karnaugh map representing abc + abd + abcd + ab cd + abc. (b) A
four-variable Karnaugh map with all the squares labelled. (c) A Karnaugh map is like a Venn diagram. The
third and fourth rows represent the set a and the second and third rows represent the set b. ¢ is represented
by the third and fourth columns and d by the second and third columns.
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cd
ab\_ 00 01 11 10

00} © 0 0 0

ﬂb + bd + adc

ot] o 11 | o
uQ (1\ 1 1)

100@00

Figure 4.12 A four-variable
Karnaugh map representing
abc + abd + abcd + abcd + —

abce. “, v , q

Figure 4.14 To display the digits 0-9 a seven-segment LED display
may be used. For instance, the number 1 requires the segments
labelled g and r to light up and the other segments to be off.

Table 4.6 A truth table giving the logic control signals for the lamp
drivers for the LED segments pictured in Figure 4.14

Digit Circuit inputs Segments
displayed

a b c d p q r s t u v
0 o 0 0 o 1 1 1 1 1 1 0
1 o o0 o0 1 0 1 1 0 0O 0 O
2 0 O 1 0 1 1 0 1 1 0 1
3 0 O 1 1 1 1 1 1 0 O 1
4 o 1 0 © 0 1 1 0 0 1 1
5 o 1 0o 1 1 0 1 1 0 1 1
6 o 1 1 0 0 0 1 1 1 1 1
7 o 1 1 1 1 1 1 0 0O 0 O
8 1 0O 0 o 1 1 1 1 1 1 1
9 1 o o0 1 1 1 1 1 0 1 1
- 1 0 1 0 X X X X X X X

1 0 1 1 X X X X X X X
- 1 1 0 © X X X X X X X
- 1 1 o 1 X X X X X X X
- 1 1 1 0 X X X X X X X
- 1 1 1 1 X X X X X X X

Example4.12 To display the digits 0-9, a seven-segment light emitting
diode (LED) display may be used as shown in Figure 4.14. The various
states may be represented using a four-variable digital circuit. The logic
control signals for the lamp drivers are given by the truth table given in
Table 4.6. The X indicates a ‘don’t care’ condition in the truth table. The
column for the segment labelled p can be copied into a Karnaugh map as
given in Figure 4.15. Wherever a 1 appears in the truth table representa-
tion for p there is a 1 copied to the Karnaugh map. Similarly, the Os and
the ‘don’t care’ crosses are copied. Minimize the Boolean expression for
p using the Karnaugh map.

Solution The minimization is represented in Figure 4.15(b). We first
look for any eight adjacent squares with a 1 or a X in them. The bottom
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86 Boolean algebra

Figure 4.15 (a) A Karnaugh
map for the segment labelled
p in Figure 4.14. This has
been copied from the truth
table given in Table 4.5 (b) A
minimization of the Karnaugh
map. The ‘don’t care’ Xs may
be treated as 1s if it is
convenient but they can also
be treated as 0s.

4.5 Summary

4.6 Exercises

cd

2800 o 11 10 2400 01 1110
oo 1 | o] 1|1 ool 1) o |(MY|l 1
o1 o | 1 1| o o1 o |{1 )| o
1 x| x X 11

X x [x [[x) ﬂ
10 | 10@
1| x| x | | (x

(a) ()

two rows are encircled giving the term a. Now we look for groups of four.
The central four squares represent bd and the third column represents
cd. Finally, we can count the four corner squares as adjacent. This is
because two squares may be considered as adjacent if they are located
symmetrically with respect to any of the lines which divide the Karnaugh
map into equal halves, quarters, or eighths. This means that squares that
could be curled round to meet each other, as if the Karnaugh map where
drawn on a cylinder, are considered adjacent and also the four corner
squares. Here, the four corner squares represent the term b d. Hence, the
minimization for p gives

p=a+cd+bd+bd.

(1) Analgebrais a set with operations defined on it. A binary operation
as a way of combining fwo elements of the set to result in another
element of the set. A unary operation has only one input element
producing one output.

(2) ABoolean algebrahas the operations of AND, OR, and NOT defined
on it and obeys the set of laws given in Section 4.3 as (B1)-(B10).
Examples of a Boolean algebra are: the set of sets in some universal
set &, with the operations of N, U and ’; the set of propositions with
the operations of A, Vv, and —; the set {0, 1} with the operations .’
+, and —.

(3) Logic circuits can be represented as Boolean expressions. Usually,
a high voltage is represented by 1 or TRUE and a low voltage by
0 or FALSE. There are three basic gates to represent the operators
AND (.), OR (+), and NOT (—).

(4) A Boolean expression may be minimized by first expressing it as a
sum of products and then using a Karnaugh map to combine terms.

4.1 Show the following properties of sets using Venn 1) pAg () pvg (i)—-pVg

diagrams:
(@) AUANB) =A

(b)) AUBNC)=(AUB) NAUC)

4.2 p = ‘Itrained yesterday’

g = ‘I used an umbrella yesterday’

) pA—=q (M) —~(pAg) (Vi)—=pV—q.
(b) Given that p is true and g is false, what is the truth
value of each part of section (a)?

4.3 Show the following properties of propositions using truth

(a) Construct English sentences to express, (A < ‘and’, tables

V & ‘or’, = <& ‘not’)

@ pviprg) e p b (pVveg & —pAr—gq.
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4.4 Using Venn diagrams or truth tables find simpler expres-
sions for the following:
(@) ab+ab (b) (ab)(ac)
(¢) a+abc (d) (ab)a

4.5 (a) Draw implementations of the following as logic
circuits:
() ab+ab (ii)a+ bc
(il) @ +ab (iv)abc
(b) If a = 1,b = 0 and ¢ = 1, what is the value of each
of the expressions in section (a)?

4.6 Minimize the following expressions and draw their logic
circuits:
(@) abc+ab+abc (b)abcla+b+c)+a
(© (@a+c)a+b)+ab (d)(a+b)a+d) +abc+
abd + abcd

4.7 Obtain a Boolean expression for the logic networks
shown in Figure 4.16.

4.8 Consider the LED segment labelled r in Figure 4.14
given in the text. Follow the method given in

Boolean algebra 87

Example 4.12 to find a minimized expression for r and
draw its logic network.

(b)
Figure 4.16 (a,b) Logic networks for
Exercise 4.7.
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5.1 Introduction

5.2
Trigonometric
functions and
radians

Trigonometric
functions and
waves

Waves occur naturally in a number of situations: the movement of dis-
turbed water, the passage of sound through the air, vibrations of a plucked
string. If the movement of a particular particle is plotted against time, then
we get the distinctive wave shape, called a sinusoid. The mathematical
expression of a wave is found by using the trigonometric functions, sine
and cosine. In Chapter 6 of the Background Mathematics Notes on the
companion website for this book we looked at right angled triangles and
defined the trigonometric ratios. The maximum angle in a right angled
triangle is 90° so to find the trigonometric functions, sin(t), cos(¢), and
tan(z) where ¢t can be extended over the real numbers, we need a new
way of defining them. This we do by using a rotating rod. Usually the
function will be used to relate, for instance, the height of the rod to time.
Therefore, it does not always make sense to think of the input to the cosine
and sine functions as being an angle. This problem is overcome by using
a new measure for the angle called the radian, which easily relates the
angle to the distance travelled by the tip of the rotating rod.

Waves may interfere with each other, as for instance on a plucked
string, where the disturbance bounces off the ends producing a standing
wave. Amplitude modulation of, for instance, radio waves, works by the
superposition of a message on a higher signal frequency. These situations
require an understanding of what happens when two, or more cosine or
sine functions are added, subtracted, or multiplied and hence we also
study trigonometric identities.

Consider a rotating rod of length 1. Imagine, for instance, that it is a
position marked on a bicycle tyre at the tip of one of the spokes, as the
bicycle travels along. The distance travelled by the tip of the rod in 1
complete revolution is 27 (the circumference of the circle of radius 1).
The height of the rod (measured from the centre of the wheel), y, can be
plotted against the distance travelled by the tip as in Figure 5.1.

Similarly, the position to the right or left of the origin, x, can be
plotted against the distance travelled by the tip of the rod as in Figure 5.2.
Figure 5.1 defines the function y = sin(¢) and Figure 5.2 defines the
function x = cos().

This definition of the trigonometric function is very similar to that
used for the ratios in the triangle, if the hypotenuse is of length 1 unit.
The definitions become the same for angles up to a right angle if radians
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Trigonometric functions and waves

Rod rotates
anti-clockwise

S B
@\t ol P /—\
KZN

Figure 5.1 The function y = sin(t), where t is the distance travelled by the tip of a rotating rod of length
1 unit and y is the height of the rod.

Figure 5.2 The function x = cos(t), where t is the distance travelled by the tip of a rotating rod of length
1 unit and x is the position to the right or left of the origin.

(a) (b) 0°= T radxans

360° = 2r radians m radlans /7\

¢

Figure 5.3 (a) 360° = 2x radians. (b) 90° = 7 /2 radians. (c) 60° = 7 /3 radians.

89

are used as a measure of the angle in the triangle instead of degrees.
Instead of 360° making a complete revolution 27 radians make a complete
revolution. Some examples of degree to radian conversion are given in

Figure 5.3.

To convert degrees to radians use the fact that 360° is the same as 27
radians or equivalently that 180° is the same as m radians. Hence, to
convert degrees to radians multiply by 7 /180 and to convert radians to

degrees multiply by 180/ .

Remember that 7 is approximately 3.1416 so these conversions can
be expressed approximately as: to convert degrees to radians multiply
by 0.01745 (i.e. 1° & 0.01745 radians) and to convert radians to degrees

multiply by 57.3 (i.e. 1 radian & 57.3°).

Example 5.1

(a) Express 45° in radians.

Multiply 45 by 7/180 giving 7/4 ~ 0.785. Hence, 45°

0.785 radians.
(b) Express, 17° in radians.

Multiply 17 by 7 /180 giving 177/180 ~ 0.297. Hence 17°

0.297 radians.
(c) Express 120° in radians.

Multiply 120 by /180 giving 27 /3 ~ 2.094. Hence, 120° =~ 2.094.

(d) Express 2radians in degrees.

Multiply 2 by 180/7 giving 114.6. Hence, 2 radians ~114.6°.

(e) Express (57/6) radians in degrees.

Multiply 57/6 by 180/m giving 150. Hence, (57/6) radians

150°.
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90 Trigonometric functions and waves

(x, y)

=Y

v
/ s
A7
QQ

Figure 5.4 The
trigonometric functions

defined in terms of a rotating
rod of length r.

(f) Express 0.5 radians in degrees.
Multiply 0.5 by 180/m giving 28.6. Hence, 0.5 radians ~28.6°.

The trigonometric functions can also be defined using a rotating rod of
length r as in Figure 5.4.
The function values are given by:

cos(a) = o sin(a) = Y tan(or) = y _ sin(@)
' r x  cos(a)
Also
1
sec(a) = cos@)’ cosec(a) = @’ cot(a) = —

where « is measured in radians (one complete revolution is 27 radians).

Notice that the definitions are exactly the same as the trigonometric
ratios, where r is the hypotenuse and x and y are the adjacent and opposite
sides to the angle, except that x and y can now take both positive and
negative values and the angles can be as big as we like or negative (if the
rod rotates clockwise):

adjacent
cos(a) = ——
hypotenuse
. opposite
sin(a) = ——
hypotenuse
it
tan(e) = oppos1 e
adjacent

To get the correct function values from the calculator, it should be in
‘radian’ mode. However, by custom, engineers often use degrees, so we
will use the convention that if the ‘units’ are not specified then radians
must be used and for the input to be in degrees that must be expressly
marked, for example cos(30°).

Important relationship between the
sine and the cosine

From Pythagoras’s theorem, looking at the diagram in Figure 5.4, we
have x% + y* = r2. Dividing both sides by 2 we get:

[\ )
N =
Y NN

X
=+

=1
r2

and using the definitions of
X . y

cos(e) = — and sin(a) = =
r r

we get

(cos(a))? + (sin(a))? =1

and this is written in shorthand as

cos? () + sin®(@) = 1

where cos?(«) means (cos(a))?.
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5.3 Graphs and
important
properties

Figure 5.7 The graph of

z = tan(t), where t can take
any value except odd
multiples of = /2 (for instance
tan(t) is not defined for
t=n/2,37/2,57/2). Notice
that the function repeats itself
every . This shows that the
function is periodic with
period 7. The function values
extend from —oco to oo, that is,
the range oftan(t) is all the
real numbers. The function is
odd as tan(—t) = —tan(?).

Trigonometric functions and waves 91

We can now draw graphs of the functions for all input values ¢ as in

Figures 5.5-5.7.

These are all important examples of periodic functions. To show that
the cos(#) or sin(¢) function is periodic, translate the graph to the left or
right by 2. The resulting graph will fit exactly on top of the original
untranslated graph. 2m is called the fundamental period as translating
by 4, 6, 8, etc. also results in the graph fitting exactly on top of
the original function. The fundamental period is defined as the smallest
period that has this property and all other periods are multiples of the
fundamental period. This periodic property can be expressed using a

letter, n, to represent any integer, giving

sin(t + 2mrn) = sin(t)
cos(t + 2mn) = cos(t)

/N /N .
/—21: —M? 1\/21: 31’:\/41::

Figure 5.5 The graph of y = sin(t), where t can take any value.
Notice that the function repeats itself every 2r. This shows that the
function is periodic with period 2. Notice also that the value of sin(t)
is never more than 1 and never less than —1. The function is odd as
sin(—t) = —sin(?).

Figure 5.6 The graph of x = cos(t), where t can take any value.
Notice that the function repeats itself every 2x. This shows that the
function is periodic with period 2. Notice also that the value of cos(t)
is never more than 1 and never less than —1. The function is even as
cos(—t) = cos(t).

_n 3n x 0] =
2
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92 Trigonometric functions and waves

That is, adding or subtracting any multiple of 27t from the value of 7 gives
the same value of the functions x = cos(¢) and y = sin(z).

The other important thing to remember about cos(#) and sin(#) is that
although the domain of the functions is all the real numbers, the function
values themselves lie between —1 and +1

We say that the functions are bounded by —1 and +1 or, in other words,
the range of the cosine and sine functions is [—1, 1].

z = tan(¢) has fundamental period m. If the graph is translated by
7 to the left or right, then the resulting graph will fit exactly on top of
the original graph. This periodic property can be expressed using n to
represent any integer, giving

tan(t + wn) = tan(t).

The values of tan(¢) are not bounded. We can also say that —oo <
tan(t) < oo.

Symmetry

Other important properties of these functions are the symmetry of the
functions. cos(¢) is even, while sin(¢) and tan(¢) are odd. Unlike the
terms odd and even when used to describe numbers, not all functions
are either odd or even, most are neither. To show that cos(t) is even,
reflect the graph along the vertical axis. The resulting graph is exactly the
same as the original graph. This shows that swapping positive ¢ values
for negative ones has no difference on the function values, that is,

cos(—t) = cos(?).

Other examples of even functions were given in Chapter 2 and the
general property of even functions was given there as f(¢) = f(—t). The
functions sine and tangent are odd. If they are reflected along the vertical
axis then the resulting graph is an upside down version of the original.
This shows that swapping positive ¢ values for negative ones gives the
negative of the original function. This property can be expressed by

sin(—t) = — sin(t)
tan(—t) = —tan(z).

For a general function, y = f(¢), the property of being odd can be
expressed by f(—t) = —f(2).

The relationships between
the sine and cosine

Take the graph of sin(#) and translate it to the left by 90° or /2 and
we get the graph of cos(¢). Equivalently, take the graph of cos(¢) and
translate it to the right by /2 and we get the graph of sin(¢). Using the
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Figure 5.8 (a)sin(a) = a/r
and cos(90° — @) = a/r. Then
€0s(90° — «) = sin(x). As the
cosine is an even function
cos(90° — o) =
cos(—(90°—a)) = cos(e—90°)
which confirms that

cos(a — 90°) = sin(w).

cos(a) = b/r and

sin(90° — o) = b/r, so

cos(a) = sin(90° — a).

Trigonometric functions and waves 93
ideas of translating functions given in Chapter 2, we get
b4
sin (t + 5) = cos(t)
(- 3) =m0
cos [t — =) = sin(?).
2
Other relationships can be shown using triangles as in Figure 5.8 giving
b4 : LT
cos (oz — E) = sin(x) and sin (E — a) = cos(a).
From Pythagoras theorem we also have that
a2+ b2 =2

dividing both sides by r> we get

and using the definitions of sin(«) = a/r and cos(x) = b/r, we get
cosz(a) + sinz(a) =1.

Rearranging this, we have cos?(a) = 1 — sin?(@) or sin®(a) = 1 —
cosz(a).

Example 5.2 Givensin(A) = 0.5and 0 < A < 90°, use trigonometric
identities to find:

(a) cos(A)
(b) sin(90° — A)
(¢) cos(90° — A).

Solution
(a) Using cos>(A) =1 — sin?(A) and sin(A) = 0.5

= cos’(A)=1-(0.52*>=0.75
& cos(A) & £0.866.

As A is between 0° and 90°, the cosine must be positive giving
cos(A) ~ 0.866.

(b) Assin(90° — A) = cos(A), sin(90° — A) ~ 0.866.

(¢) Ascos(90° — A) =sin(A),cos(90° — A) = 0.5.

The functions Acos(at + b) + B and
Asin(at+ b)+ B

The graph of these functions can be found by using the ideas of Chapter 2
for graph sketching.

Example 5.3 Sketch the graph of y against ¢, where
2
y=2cos |2t + 3 )

The stages in sketching this graph are shown in Figure 5.9.
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94 Trigonometric functions and waves

Figure 5.9 Sketching the
graph of 2 cos(2t + 27/3): (a)
start with y = cos(t), (b) shift
to the left by 27 /3 to give

y = cos(t + (2r/3)); (c)
squash the graph in the t-axis
to give y = cos(2t + (27 /3));
(d) stretch the graph in the
y-axis giving

y = 2cos(2t + (27/3)).

1
/ y = cos(f)
0.
(@) /

-10 -5

wn o
—_
<
-

14 21t)
= I+ —
y cos( + 3

-10 -5 m O 5 o
3 \
05
-14

Example 5.4 Sketch the graph of z against ¢ where

1 . ( 14 ) 1
= —sin - =) —=.
CT\MTY) T
The stages in sketches this graph are given in Figure 5.10.

Amplitude, fundamental period,
phase, and cycle rate

In Figure 5.11 are some examples of functions y = A cos(ax + b) and in
each case the amplitude, phase, fundamental period, and cycle rate has
been found. In Figure 5.11(a)

y= %cos (SJT)C + %)

is drawn, and has a peak value of 0.5 and a trough value of —0.5. There-
fore, the amplitude is half the difference: (0.5 — (—0.5))/2 = 0.5. The
period, or cycle length, is the minimum amount the graph needs to be
shifted to the left or right (excluding no shift) in order to fit over the origi-
nal graph. In this case the period is 0.4. The phase is found by finding the
proportion of the cycle that the graph has been shifted to the left. In this
case the proportion of shift is 1/4. Now multiply that by a standard cycle
length of 27 to give the phase angle of /2. The cycle rate is the number of
cycles in unit length given by the reciprocal of the period = 1/0.4 = 2.5.

TLFeBOOK



Figure 5.9 Continued.
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z
y =cos (2t + ~21t)
3
14
©
T T T T T
-10 5  x © 5 10 !
3
-1
y4 y=2005(2t+ 2?7‘)
24
I
@
T T T—>
~10 -5 __n_O 5 10 !
3
-1
2

In Figure 5.11(b) y = 3cos(2x — 1), has a peak value of 3 and a
trough value of —3. Therefore, the amplitude is half the difference =
(3 — (—=3))/2 = 3. The period is the minimum amount the graph needs
to be shifted to the left or right (excluding no shift) in order to fit over
the original graph. In this case the period is . The phase is found by
finding the proportion of the cycle that the graph has been shifted to the
left. In this case the proportion of shift is —0.5 /7. Now multiply that by
a standard cycle length of 27 to give the phase angle of —1. The cycle
rate is the number of cycles in unit length given by the reciprocal of the

period 1/7 ~ 0.32.

We can generalize from these examples to say that for the function

y = Acos(ax + b), A positive, we

have the following.

The amplitude is half the difference between the function values at the
peak and the trough of the wave and in case where y = A cos(ax + b) is

given by A.
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Figure 5.10 Skefching the graph of z = % sin(rq —
right by 7t /4 to give z = sin(q —
(d) squash the graph in the z-axis giving z =  sin(rq —

z = }sin(rq - (7/4) — 3.

The fundamental period, P, or cycle length is the smallest, non-zero,
distance that the graph can be shifted to the right or left so that it lies on top
of the original graph. This can be found by looking for two consecutive
values where the function takes its maximum value, that is when the
cosine takes the value 1. Using the fact that cos(0) = 1 and cos(2w) = 1,

cos(ax + b) becomes cos(0) whenax +b =0< x = —b/a

(m/4));
(t/4)); (e) translate in the z direction by % to get

(/4)) — % (a) start with z = sin(q); (b) shift to the
(7t /4)); (c) squash the graph in the g-axis to give z = sin(rq —

cos(ax + b) becomes cos(2w) whenax +b =2n <& x =2n/a — b/a

and the difference between them is 27 /a; giving the fundamental period
of the function cos(ax + b) as 27 /a.
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period = 3.14

{®) y =3 cos@x-1)

6 unit =»> amplitude 3

T
(a)y= %cos (Snx + 5)

1 unit => amplitude 0.5
1

e
1 unit

contains
2.5cycles

Figure 5.11 (a) y = cos(5nx + (7 /2)); (b) y = 3cos(@x — 1).

The phase is given by the number, b, in the expression A cos(ax + b).
The phase is related to the amount the function A cos(ax + b) is shifted
to the left or right with respect to the function A cos(ax). It expresses the
proportion of a standard cycle (maximum 27) that the graph has been
shifted by and therefore a phase can always be expressed between 0 and
27 or more often between —m and 7. Various phase shifts are given in
Figure 5.12.

The cycle rate or frequency is the number of cycles in one unit can be
found by relating this to the length of the cycle. The longer the cycle the
less cycles there will be in one unit. If the length of one cycle is P (the
fundamental period) then there is 1 cycle in P units and 1/P cycles in
1 unit.

The cycle rate is the reciprocal of the fundamental period. As for the
function y = A cos(ax + b) the fundamental period is P = 27 /a, the
number of cyclesis 1/P, thatis, a /2. Examples are given in Figure 5.13.

5 . 4 Wave A wave allows energy to be transferred from one point to another without
. any particles of the medium moving between the two points. Water waves
functlons Of move along the surface of a pond in response to a child rhythmically
ti me an d splashing a hand in the water. The child’s boat floating in the path of the
. wave merely bobs up and down without moving in the direction of the
d Istance wave. See Figure 5.14.

If we look at the position of the boat as the wave passes, it moves
up and down with the height expressed against time giving a sinusoidal
function. This is then a wave function of time and in the expression
y = Acos(wt + ¢), the letter A represents the amplitude, ¢ represents
the phase, and w is related to the wave frequency. This is explained in
detail in the next section. If we take a snapshot picture of the surface of
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Figure 5.12 Examples of phase shifting. (a) A graph y = cos(nx). (b) y = cos(nwx — (x/4)) has phase of

—m /4 and is shifted by 1/8 of a cycle (given by the proportion that the phase, —n /4, represents of a standard

cycle of 21t ). (c) y = cos(wx + (7 /3)) has phase of = /3 and is shifted by 1/6 of a cycle (given by the

proportion that the phase, 7 /3, represents of a standard cycle of2r ). (d) y = cos(rw x + ) has phase of = and

is shifted by 1/2 of a cycle (given by the proportion that the phase, =, represents of a standard cycle of 27 ).

the water at a particular point in time then we will also get a wave shape
where we now have an graph of the height of the water expressed against
the distance from the waves origin. In this case where y = A cos(kx +¢),
A still represents the amplitude, ¢ the phase but the coefficient of x, &,
is now related to the wavelength. Ideally, we want an expression that
can give the height, y, at any position x at any time 7. This function is
called the progressive wave function and we can combine the two ideas
of waves as a function of time and distance to obtain an expression for

this function.
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Figure 5.13 The relationship between cycle length (fundamental period) and the number of cycles in 1 unit.

(a) y = cos(2nt) has cycle length 2r /2w =1 and

y = cos(5nt)

Period = 0.4 unit
|—
2.5 cycles in 1 unit

therefore 1 cycle in 1 unit. (b) y = cos(4xt) has cycle

length 2 /47 = 1/2 and therefore 2 cycles in 1 unit. (c) y = cos(5nt) has cycle length 2 /57 = 0.4 and

therefore 2.5 cycles in 1 unit.

Figure 5.14 A wave created
by rhythmically splashing a
hand at the edge of a pond.
The child’s boat bobs up and
down without moving in the
direction of the wave.
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Sinusoidal functions of time:
amplitude, frequency, angular
frequency, period, and phase

Waves that represent a displacement from a central fixed position varying
with time can be represented by an expression such as y= A cos(wt +¢) or
y = Asin(wt+¢), where ¢ is in seconds. Examples include an alternating
voltage measured across a particular circuit element or the position of the
centre of an ear drum as it vibrates in response to a pure sound wave.
As we saw in the previous section, A represents the wave amplitude,
(the Greek letter, omega) is called the angular frequency as it gives the
number of cycles in 27, it is measured in radians per second. The number
of cyclesin 1 sis called the frequency, f = w/2m and is measured in hertz
(Hz). ¢ (the Greek letter, phi) is the phase, the cycle length is 27 /w s. In
the case of a function of time the cycle length is called the periodic time
or just the period and we often use the greek letter, t (tau), to represent
this, where T = 27 /w. Then we have that y = A cos(wt + ¢) can be
rewritten as

y = Acos2x ft + ¢)

using the frequency. As f = 1/7, this can be written as

2
y = Acos (—t +¢>
T

Example 5.5

(@) y = 3cos(t + 1); find the amplitude, frequency, period, angular
frequency, and phase where ¢ is expressed in seconds.

Compare y = 3cos(t + 1) with y = A cos(wt 4 ¢). Then we can see
that the angular frequency w = 1, the phase ¢ = 1, and the amplitude
A = 3. As the frequency, f = w/2x, f = 1/2m, and the period T =
1/f=1/1/2x) =2xs.

(b) V = 12cos(314t 4 1.6); find the amplitude, frequency, period,
angular frequency, and phase where ¢ is expressed in seconds.

Compare V = 12cos(314¢ + 1.6) with V = Acos(wt + ¢). Then
the angular frequency, @ = 314, the phase ¢ = 1.6, and the amplitude
A =12. As f = w/2n, f = 314/2n ~ 50Hz, and the period t =
1/f =1/50=0.02s.

Sinusoidal functions of distance:
amplitude, cycle rate, wavelength,
and phase

Waves that give the displacement from a central fixed position of vari-
ous different points at a fixed moment in time can be represented by an
expressionsuchasy = A cos(kx+¢) ory = A sin(kx+¢), where x isin
metres. Examples include the position of a vibrating string at a particular
moment or the surface of pond in response to a disturbance. As we saw
in the previous section, A represents the wave amplitude; k is called the
wavenumber and represents the number cycles in 2z. The spatial fre-
quency gives the number of cycles in 1 m (= k/2m). The cycle length
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is called the wavelength and we often use the greek letter A (lambda), to
represent this. The phase is ¢.
The expression for y can be written, using the wavelength, as

27
y:Acos(Tx—i-(ﬁ).

Example 5.6

(@) y = 4cos(x + 0.5); find the amplitude, wavelength, wavenumber,
spatial frequency, and phase where x is expressed in metres.

Compare y = 4cos(x + 0.5) with y = Acos(kx + ¢). Then the
wavenumber k = 1, the phase = 0.5, and the amplitude A = 4. As
spatial frequency = k/2m, this gives 1/2m wavelengths per metre and the
wavelength A =27 /k =27 /1 = 2mr m.

(b) y = 2sin(2mx); find the amplitude, wavelength, wavenumber,
spatial frequency, and phase where x is expressed in metres.

Using sin(f) = cos(80 — (7/2)), we get 2sin(2rx) = cos(2mx —
(r/2)). Compare y = cos(Qmx — (7/2)) with y = A cos(kx + ¢). We
can see that the wavenumber k& = 2, ¢ the phase = —m /2, and the
amplitude A = 2. As spatial frequency = k /2, this gives 1 wavelength
per metre, and the wavelength A = 2n/k = 27 /2m = 1 m.

Waves in time and space

The two expressions for a wave function of time and space can be
combined as

y = Acos(wt — kx)

and this is called a progressive wave equation. The — sign is used to give
a wavefront travelling from left to right and ¢ should be taken as positive
with ot > kx.

Notice that if we look at the movement of a particular point by fixing
x, then we replace x by x¢ and this just gives a function of time, y =
A cos(wt + ¢) where ¢ = —kxg.

If we look at the wave at a single moment in time, then we fix time
and replace ¢ by 79 and this just gives a function of distance x,y =
A cos(kx + ¢) where ¢ = —wiy.

Waves are of two basic types. Mechanical waves need a medium
through which to travel, for example, sound waves, water waves, and
seismic waves. Electromagnetic waves can travel through a vacuum, for
example, light rays, X-rays. In all cases where they can be expressed as
a progressive or travelling wave, the frequency, wavelength, etc. can be
found from the expression of the wave in the same way.

Figure 5.15 shows three snapshot pictures of the progressive wave
y = cos(15¢t —3x) att = 0,t = 2, and ¢t = 5. This wave has angular
frequency w = 15, and wavenumber, k = 3 and therefore the frequency
f is 2w /15 and the wavelength A = 27/3. By considering the amount
the wavefront moves in a period of time, we are able to find the wave
velocity.
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t = 0, Wavefront at 0
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t =2, Wavefront at x = 10
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Figure 5.15 The progressive wave given by the function y = cos(15t — 3x) where t > 0 and

3x < 15t,y = 0 otherwise. (a) No wave att = 0; (b) t = 2 gives y = cos(30 — 3x) = cos(3x — 30) for
3x < 30, that is, x < 10; (c) t =5 gives y = cos(75 — 3x) = cos(3x — 75) for 3x < 75, that is, x < 25.
Notice that the wavefront has moved 25m in 5s giving a velocity of25/5 = 5ms~'.

Figure 5.16

y =2cos(6.28t — 1.57r)
where 1.57r < 6.28t when
t=5givingy =

2cos(31.4 —1.57r),r < 20.
The concentric circles
represent the peak
amplitudes of the wave. The
wavefront has moved to

r =20 att =5 giving a wave
velocity 0f20/5 = 4ms!

Velocity of a progressive wave

The progressive wave y = A cos(wt — kx) vibrates f times per second
and the length of each cycle, the wavelength, is A. In which case the
wavefront must move through a distance of A f metres per second and
hence the velocity v is given by

v= fA

where f = w/2m and A = 27 /k; hence, v = w/k.

Example 5.7 A wave is propagated from a central position as in
Figure 5.16 and is given by the function y = 2 cos(6.28¢ — 1.57r) where
t > 0 and 1.57r < 6.28¢. Find the frequency, periodic time, spatial
frequency, wavenumber, and wavelength.

The wave is pictured for t = 5 in Figure 5.16.

Solution Comparing y = 2co0s(6.28t—1.57r) withy = A cos(wt —kr)
gives A = 2, angular frequency w = 6.28, wavenumber k = 1.57. Hence,
frequency f = w/2m = 6.28/2n &~ 1 Hz, perlodic timet =1/f =15,
spatial frequency = k/2x = 1.57/2x ~ 7, wavelength A = 2rn/k =
27 /1.57 &~ 4m and velocity = fA =1 x 4 4ms~ !,

Measuring amplitudes — decibels

In Chapter 2 we looked at sound decay in a room and found that the
expression was exponential and could be expressed by using a power of
10. Because of this property of sound decay, and decay of other wave
forms, and also because of the need to have a unit which can be used
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easily to express relatively small quantities, decibels are often used to
represent wave amplitudes. In this case the measurement is always in
relation to some reference level.

Sound pressure is parallel in electronics to the voltage. The sound
pressure level is measured in decibels and is defined as 201og;q(p/po)
where p is the actual sound pressure and pq the reference pressure in
N m~2. The reference pressure used is approximately the threshold of
audibility for sound at 1000 Hz and is given by

po=2x107Nm™2.

Voltage, measured in decibels, is given by 201log;,(V / Vo).

Sound intensity is parallel to power in a circuit. The sound intensity
level = 101log;y(1/1Ip) where I is the sound intensity and Iy is the sound
intensity at the threshold of audibility,

Ih=10"2Wm™2.

Because the reference points used for the measurement of the amplitude
of sound are the same whether measuring the sound pressure level or the
sound intensity level measurement, of either, will give the same result on
the save wave.

Example 5.8 The sound generated by a car has intensity 2 X
10~> W m~2. Find the sound intensity level and sound pressure level.

Solution The sound intensity level is

2x107° ;
101logy oz )= 101log;((2 x 107)

= 701og,((2) ~ 21.1dB.

As this is the same as the sound pressure level, the sound pressure level =
21.1dB.

Example 5.9 An amplifier outputs 5W when the input power is
0.002 W. Calculate the power gain.

Solution The power gain is given by

5
101og,, (W) = 10log,((2500) ~ 34 dB.

5.5 Compound angle identities

Trl gonometrl c It can often be useful to write an expression for, for instance, cos(A + B)
|dent|t|es in terms of trigonometric ratios for A and B. A common mistake is
to assume that cos(A + B) = cos(A) + cos(B) but this can easily be
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Z_l

Figure 5.17 sin(A+ B) =
sin(A) cos(B) + cos(A) sin(B).

disproved. Take as an example A = 45°, B = 45°, then

cos(A + B) = cos(45° + 45°) = co0s(90°) =0,
cos(A) + cos(B) = cos(45°) + cos(45°) ~ 0.707 + 0.707 = 1.414,

showing that
cos(A + B) = cos(A) + cos(B) is FALSE.
The correct expression is
cos(A + B) = cos(A) cos(B) — sin(A) sin(B).
The other compound angle identities are as follows:

sin(A + B) = sin(A) cos(B) + cos(A) sin(B)
tan(A) + tan(B)
1 —tan(A) tan(B)

tan(A + B) =

There are various ways of showing these to be true, in Figure 5.17
we show that sin(A + B) = sin(A) cos(B) + cos(A) sin(B) by using
a geometrical argument. Draw two triangles YZW and YWX so that
/A and ZB are adjacent angles and the two triangles are right angled as
shown. Draw the lines XX’ and YY so that they form right angles to each
other, as shown. Notice that ZYXY’ is also ZA. From AWX'X, sin(A +
B) = XX'/XW, and as X'Y'YZ is a rectangle then X'Y’' = ZY. So

XY'+ZY XY N ZY 7Y +XY’
XW ~ XW  XW  XW  XW
As WY/WY = 1 and XY/XY = 1,

sin(A + B) =

7Y WY XY’ XY
XWWY | XW XY
ZY WY XY XY
“WYXW T XY XW'

sin(A + B) =

Looking at the triangles containing these sides we can see that this gives
sin(A + B) = sin(A) cos(B) + cos(A) sin(B).

A similar argument can be used for cos(A + B), and tan(A + B) is
usually found by using the expressions for sin(A + B), cos(A + B), and
the definition of the tangent in terms of A and B.

sin(A + B) _ sin(A) cos(B) + cos(A) sin(B)

@n(A+B) = AT B) ~ cos(A)cos(B) — sin(A) sin(B)’

Divide the top and bottom lines by cos(A) cos(B), giving

sin(A) cos(B) cos(A) sin(B)
cos(A)cos(B)  cos(A)cos(B)

tan(4 + B) = cos(A) cos(B) B sin(A) sin(B)
cos(A)cos(B)  cos(A) cos(B)
tan(A + B) — tan(A) + tan(B)

1 —tan(A) tan(B)

From these three identities for sin(A + B), cos(A+ B), and tan(A + B)
we can obtain many other expressions. A list of important trigonometric
identities is given in Table 5.1.
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Table 5.1 Summary of important trigonometric

identities

cos(A + B) = cos(A) cos(B) F sin(A) sin(B)
sin(A = B) = sin(A) cos(B) * cos(A) sin(B)
tan(A) + tan(B)

A+ B) = 7 A tanB)

sin(X) + sin(Y) = 2sin (3(X + Y)) cos (3(X — Y))
sin(X) — sin(Y) = 2cos (3(X + Y))sin (3(X — Y))
cos(X) +cos(Y) = 2cos (3(X + Y))cos (3(X — Y))
cos(X) —cos(Y) = —2sin (3(X + Y))sin (3(X = Y))

sin(2A) = 2sin(A) cos(A)
cos(2A) = cos2(A) — sin?(A)
2tan(A)
1 —tan(A)
cos(2A) = 2 cos2(A) — 1
cos(2A) = 1 — 2sin?(A)
cos2(A) + sin®(A) = 1
cos?(A) = 3(cos(2A) + 1)
sin?(A) = (1 — cos(2A))

cos (A — %) =sin(A)

tan(2A) =

sin (A + %) = cos(A)
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Example 5.10 Using cos(2A) = cos?(A) — sin?(A) and cos?(A) +

sin?(A) = 1, show that cos?(A) = (cos(24) + 1).

Solution From cos2(A) + sin?(A) = 1, sin’(A) = 1 — cos?(A)

(subtracting cos2(A) from both sides).
Substitute this into

cos(2A) = cos’(A) — sin*(A)

cos(2A) = cosz(A) -1 - cosz(A))
& cos(2A) = cos?(A) — 1 + cos>(A)
& cos(2A) = 2cos*(A) — 1

< cos(RA)+ 1= 2C0S2(A) (adding 1 on to both sides)

& cosz(A) = %(cos(2A) + 1) (dividing by 2)
Hence

cos?(A) = (cos(24) + 1)

Example 5.11 From

cos(A £ B) = cos(A) cos(B) F sin(A) sin(B)

sin(A £+ B) = sin(A) cos(B) % cos(A) sin(B),

show that

sin(X) + sin(¥) = 2sin (3(X + ¥)) cos(3 (X — Y)).
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Solution Use

sin(A 4 B) = sin(A) cos(B) + cos(A) sin(B) (5.1
and

sin(A — B) = sin(A) cos(B) — cos(A) sin(B), (5.2)
and set

X=A+B (5.3)
and

Y=A-B. (5.4

Using Equations (5.3) and (5.4), we can solve for A and B. Add
Equations (5.3) and (5.4) giving

X+Y
X+Y=24 & A= 7

Subtract Equation (5.4) from Equation (5.3) giving

X-Y

X-Y=A+B-(A-B) & X-Y=2B&B=""

Add Equations (5.1) and (5.2) to give

sin(A + B) + sin(A — B) = sin(A) cos(B) + cos(A) sin(B)
+ sin(A) cos(B) — cos(A) sin(B)
< sin(A 4+ B) + sin(A — B) = 2sin(A) cos(B).

Substitute for A and B giving

sin(X) + sin(Y) = 2sin (3(X + Y)) cos (3(X — Y)).

Example 5.12 Given that cos(60°) = 5, find cos(30°).

1
2’
Solution Using

cos?(A) = $(cos(2A4) + 1)

and putting A = 30°, we get
2 o 1 o
cos“(30°) = 5(005(60 )+ 1) =

(r)-42) -3

From the knowledge of the graph of the cosine we know cos(30°) > 0,
so cos(30°) = JT§

N =

& cos(30°) = £,
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Example 5.13 Using sin(90°) = 1 and cos(90°) = 0, find sin(45°)
Solution Using
sin*(A) = 1(1 — cos(24))
and putting A = 45°,2A = 90°, we get
sin*(45°) = $(1 — cos(90°)) = 4 (ascos(90°) = 0)
& sin(45°) = j:\/;

From the knowledge of the graph of the sine function we know that
sin(45°) > 0, hence,

sin(45°) = \/g

5_6 The principle of superposition of waves states that the effect of a number
S - of waves can be found by summing the disturbances that would have
u pe rpos |t|0n been produced by the individual waves separately. This behaviour is quite

different from that of travelling particles, which will bump into each other,
thereby altering the velocity of both.
The idea of superposition is used to explain the behaviour of:

1. stationary waves formed by two wave trains of the same amplitude
and frequency travelling at the same speed in opposite directions.

2. Interference of coherent waves from identical sources.

3. Two wave trains of close frequency travelling at the same speed,
causing beats.

4. Diffraction effects.

We look at some examples of these applications.

Standing waves

Suppose that a wave is created by plucking a string of a musical instru-
ment; when the wave reaches the end of the string it is reflected back.
The reflected wave will have the same frequency as the initial wave but a
different phase and will be travelling in the opposite direction.

The sum of the incident and reflected wave forms a standing wave. An
example is shown in Figure 5.18. Figure 5.18(a) shows the incident wave
in a string at some instant in time. Its phase is 18°. Beyond the barrier
is shown the hypothetical continuation of the wave as if there were no
barrier. The reflected wave is found by turning this section upside down
and reflecting it, as shown in Figure 5.18(b). The reflected wave has
phase (180°— phase of the incident wave) = 180° — 18° = 162°. In
Figure 5.18(c), the sum of the incident and reflected wave produces a
standing wave. The maximum and minimum values on this are called
antinodes and the zero values are called nodes. As the string is fixed at
both ends there must be nodes at the ends.

At different moments in time, the phase of the incident wave will be
different. This changes the amplitude of the standing wave but does not
change the position of the nodes or antinodes (for a given frequency of
wave). Only waves whose wavelengths exactly divide into 2/ (twice the
length of the string) can exist on the string because their amplitude must
be 0 at the two end points. Each possible wavelength defines a mode of
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Figure 5.18 (a) Incident wave in a string at some instant in time. (b) The reflected wave. (c) The sum of the

incident and reflected waves.
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Figure 5.19 The
fundamental mode for a
standing wave in a string of
length £ has wavelength 2¢ so
that half a cycle fits into the
length of the string. This is the
longest wavelength possible.

vibration of the string. A = 2/ is called the fundamental mode and is
shown in Figure 5.19.
The standing wave can be explained using

cos(X) +cos(Y) = 2005%(X +7Y) cos%(X —-Y).

The example given in Figure 5.18 has a wavelength of 4 giving
wavenumber 360°/4 = 90°. The incident wave (phase 18°) is y =
c0s(90°x + 18°) and the reflected wave is y = cos(90°x + 162°).

Summing these gives

c0s(90°x + 18°) + cos(90°x + 162°)
= 2c0s ($(90°x + 18° + 90°x + 162°)) cos (5(90°x + 18°
— (90°x + 162°)))
= 2¢0s(90°x + 90°) cos(72°).

As a90° phase-shifted version of a cosine gives a negative sine, this gives
—2c0s(72°) sin(90°x). We see that the result is a sine wave of the same
spatial frequency as the incident and reflected wave but with an amplitude
of 2cos 72° =~ 0.62.

This result can also be found for a general situation — now expressing
the phases, etc. in radians. The initial wave is cos(kx +9) and the reflected
wave is cos(kx 4+ m — 8). The standing wave is given by summing these,
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which gives

cos(kx +8) + cos(kx +m —9)
(kx+8+kx+n—6> <kx+8—(kx+n—6))
= 2cos > cos 7

= 2cos (kx + %) cos (8 - %)

The standing wave has the same spatial frequency as the original waves.
As cos(kx +m/2) = — sin(kx) and cos(d — 7 /2) = sin(3), this becomes
—2sin(kx) sin(3). So, the instantaneous amplitude of the standing wave
is 2 sin(3) where 3§ is the phase of the incident wave.

5_7 Inve rse From the graphs of the trigonometric functions, y = sin(x), y = cos(x),

. . and y = tan(x), we notice that for any one value of y there are several
trl gonometrl C possible values of x. This means that there are no inverse functions if all
fu ncti ons input values for x are allowed. However, we can see on a calculatlor that

there is a function listed above the sine button and marked as sin™ ", so is
it in fact the inverse function?
Try the following with the calculator in degree mode. Enter 60 and
v press sin, then press sin~!'. This is shown in Table 5.2(a). The same
process is repeated for 120° and for —120°. However, for the latter two
cases the inverse function does not work.
If we can restrict the range of values allowed into sin(x) to the range

T T X —90° to +90°, then sin_l(x) is a true inverse.
8

The inverse function of y = sin(x) is defined as f(x) = sin_l(x)
(often written as arcsin(x) to avoid confusion with 1/sin(x)). It is the
inverse function only if the domain of the sine function is limited to
Figure 5.20 Graph of —m/2 < x < /2. Thus, sin~!(sin(x)) = x if x lies within the limits
y =sin~"(x). given above and sin(sin"'(x)) = x if —1 < x < 1. The graph of
y = sin~!(x) is given in Figure 5.20.

f(x) = cos~!(x) is the inverse of y = cos(x) if the domain of cos(x)

ytn is limited to 0 < x < 7. cos™! (cos(x)) = x if x is limited to the interval
K above and cos(cos ™! (x)) = xif —1 < x < 1. The graphofy = cos~H(x)
| T is given in Figure 5.21.
2\ f(x) = tan~!(x) is the inverse of y = tan(x) if the domain of tan(x)
is limited to —7/2 < x < w /2. Thus, tan~! (tan(x)) = x if x is limited
-1 O 1 x as above and tan(tan~!(x)) = x for all x. The graph of y = tan—1(x) is
given in Figure 5.22.

Figure 5.21 Graph of
y =cos™'(x). Table 5.2 sin and sin—" on a calculator

(a) (b) (c)

sin™’ sin  sin”’ sin sin™’ sin

60° — 08660 120° — 0.8660 —120° — —0.8660
60° <~ 0.8660 60° <« 08660 —-60° <« —0.8660
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5.8 Solving the
trigonometric
equations
sinx = a,
COSs X = a,
tanx = a

Figure 5.22 Graph of
y =tan~'(x).

Figure 5.23 Solutions of
sin(x) = a.

Figure 5.24 Solutions of
cos(x) = a.

Figure 5.25 Solutions of
tan(x) = a.

The solutions to the equations sin(x) = a,cos(x) = a, and tan(x) = a
are shown in Figures 5.23-5.25, respectively. Where the lines y = a cross
the sine, cosine, or tangent graph gives the solutions to the equations. In
Figure 5.23, solutions to sin(x) = a are given by values of x where
the line y = a crosses the graph y = sin(x). Notice that there are two
solutions in every cycle. The first solution is sin~! () and the second is
given by m — sin”!(a). Solutions in the other cycles can be found by
adding a multiple of 27 to these two solutions.

In Figure 5.24, solutions to cos(x) = a are given by values of x where
the line y = a crosses the graph y = cos(x). Notice that there are two
solutions in every cycle. The two solutions in [—, 7] are cos ™! (a) and
—cos~!(a). Other solutions can be found by adding a multiple of 27 to
these two solutions.

In Figure 5.25, solutions to tan(x) = a are given by values of x where
the line y = a crosses the graph y = tan(x). Notice there is one solution
in every cycle. The solution in [0, 7] is tan—!(a). Solutions in the other
cycles can be found by adding a multiple of 7 to this solution.

Example 5.14 Find solutions to sin(x) = 0.5 in the range [27, 47]

Solution From the graph of y = sin(x) and the line y = 0.5 in
Figure 5.26, the solutions can be worked out from where the two lines

yT
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y =sin(x) andy = 0.5.

Trigonometric functions and waves 111

y4

y = sin(x)

:\ 2.54\}

sin™1(0.5) = 0.524

3.64 89

yi
1 | y=rcos(x)
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T l:\ T £ o

14

Figure 5.27 Solutions of y = cos(x) and y = 0.3.

5.9 Summary

cross. The solution nearest x = 0 is given by sin~!(0.5) ~ 0.524. The
other solution in [0, 27r] is given by & — 0.524 =~ 2.62. Any multiple of
27 added on to these solutions will also give a solution. Therefore, in the
range [2m, 4] the solutions are 3.64 and 8.9.

Example 5.15 Find solutions to cos(x)
[—480°,480°].

0.3 in the range

Solution From the graph of y cos(x) and the line y = 0.3 in
Figure 5.27, the solutions can be worked out from where the two lines
cross. The solution nearest x = 0 is given by cos~!(0.3) ~ 73°. The
other solution in [0°,360°] is given by —73°. Any multiple of 360°
added on to these solutions will also give a solution. Therefore, in the
range [—480°,480°] the solutions are —433°, —287°, —73°,73°,287°,
and 433° (approximately).

Example 5.16 Find solutions to tan(x) = 0.1 in the range [360°, 540°].

Solution From the graph of y = tan(x) and the line y = 0.1 in
Figure 5.28, the solutions can be worked out from where the two lines
cross. The solution nearest x = 0 is given by tan~!(0.1) ~ 6°. Any mul-
tiple of w added on to this solution will also give a solution. Therefore,
in the range [360°, 540°] there is only one solution, that is, 366°.

1. Trigonometric functions can be defined using a rotating rod of
length 1. The sine is given by plotting the height of the tip of the
rod against the distance travelled. The cosine is given by plotting the
position that the tip of the rod is to the left or right of the origin against
the distance travelled. Hence, if the tip of the rod is at point (x, y) and
the tip has travelled a distance of 7 units, then sin(¢#) = y, cos(t) = x,
and the tangent is given by

sin(t) _y

tan(®) = cos(t) x’

If angles are measured in radians, then this definition is the same
for angles between 0 and 7 /2 as that given by defining the cosine,
sine, and tangent from the sides of a triangle (of hypotenuse 1) as
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y = tan(x)
y=01
0 180° 360° 480° : 540°
tan-1(0.1) f
=6 366° 486° 546°

Figure 5.28 Solutions of y = tan(x) andy = 0.1.

in Chapter 6 of the Background Mathematics Notes given on the
companion website for this book.

There are 27 radians in a complete revolution (360°) and therefore
7 radians = 180°.

(o]

1 radian =
b4
1° = I radians.
180

The trigonometric ratios can now be defined using a rotating rod
of length r and the angle, o, made by the rod to the x axis. Then, if
the tip of the rod is at point (x, y):

y sin(a)

cos(a) = ; sin(a) = % tan(e) = x cos(a)

« is normally expressed in radians, although engineers often use
degrees. If degrees are intended, then they must be explicitly marked.
sin(?) and tan(¢) are odd functions, while cos(?) is an even function.
This can be expressed by

sin(—t) = — sin(t)
cos(—t) = cos(t)
tan(—t) = — tan(?)
sin(t) and cos(t) are periodic with period 27 and tan(¢) is periodic
with period 7. This can be expressed by
sin(t + 2wn) = sin(r)
cos(t + 2mn) = cos(t)
tan(t + wn) = tan(t)
where n € Z.
For the function y = A cos(ax + b). A is the amplitude, the cycle
rate (number of cycles in 1 unit) = a/2m, the fundamental period,
or cycle length, P = 2m /a, the phase is b.

For a function of time y = Acos (ot + ¢), w is the angular
frequency and is measured in radians s~'. The number of cycles in
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1's is the frequency, f = w/2m and is measured in Hz. The cycle
length is called the periodic time or period (often represented by
7) = 27 /w and is measured in seconds. The phase is ¢.

For a function of distance y = A cos(kx + ¢), k is the wave-
number. The number of cycles in 1 mis the spatial frequency, = k/2x
wavelengths per metre, the cycle length is called the wavelength
(often represented by A) = 2 /k and is measured in metres, and the
phase is ¢.

The function y = A cos(wt —kx) witht > Oand wt > kx is called
the progressive wave equation and has velocity v = A f ms~.

5. Wave amplitudes are often measured on a logarithmic scale using
decibels.

6. There are many trigonometric identities, summarized on Table 5.1.
Some of the more fundamental ones are:

cos(A £ B) = cos(A) cos(B) F sin(A) sin(B)
sin(A £ B) = sin(A) cos(B) % cos(A) sin(B)
sin(A)
cos(A)
cos’(A) + sin®(A) = 1

tan(A) =

from which others can be derived.

7. The principle of superposition of waves gives that the effect of a
number of waves can be found by summing the disturbances that
would have been produced by the waves separately. One applica-
tion of this is the case of stationary waves, which can be explained
mathematically using trigonometric identities.

8. sin~!(x) is the inverse function to sin(x) if the domain of sin(x) is
limited to —m/2 < x < 7/2, in which case sin_l(sin(x)) =Xx.

cos~(x) is the inverse function to cos(x) if the domain of cos(x)
is limited to 0 < x < 7, in which case cos ! (cos(x)) = x.

tan—!(x) is the inverse function to tan(x) if the domain of tan(x)
is limited to —m /2 < x < /2, in which case tan~!(tan(x)) = x.

9. Inverse trigonometric functions are used in solving trigonometric
equations. There are many solutions to trigonometric equations and
graphs can be used to help see where the solutions lie.

sin(x) = a has two solutions: one is x = sin”! (a) and another is
7 — sin~! (a). Other solutions can be found by adding or subtracting
a multiple of 2.

cos(x) = a has two solutions: one is x = cos~1(a) and another is
— cos~!(a). Other solutions can be found by adding or subtracting a
multiple of 2.

tan(x) = a has one solution: x = tan~!(a). Other solutions can
be found by adding or subtracting a multiple of .

5.10 Exercises

5.1. Without using a calculator, express the following 5.2. Without using a calculator, express the following

angles in degrees (remember 7 radians = 180°, 7 ~ angles in radians:
3.142):
(a) %zr radians (b) 47 radians () %rr radians (a) 45° (b) 135° (c) 10° (d) 150°.

(d) 6.284 radians (e) 1.571 radians.

Check your answers using a calculator. Check your answers using a calculator.
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T T T 0 T T
(@) i

Figure 5.29 Graphs for
Exercise 5.5.

5.3. Giventhatcos(wr/3) = 1/2, without using a calculator,

find:

(a) sin(w/3)
(d) sin(77/3)

(b) tan(w/3) (c) cos(2w/3)
(e) tan(4m/3)

Check your answers using a calculator.

5.4. By considering transformations of the graphs of
sin(x),cos(x), and tan(x), sketch the graphs of the

following:

(@) y = sin(x + (/4))
(¢) y = 3sin(x)

(e) y = sin(mwrx)

(g) y =sin(x) + 3

(b) y = tan(x — (7/2))
(d)y = 5 cos(x)

(f) y = 2sin(3x + (/6))
(h) y = —cos(x).

5.5. From the graphs in Figure 5.29, find the phase, ampli-
tude, period (cycle length), and number of cycles in
one unit.

5.6. For the following functions of time, find the amplitude,

period, angular frequency, and phase:

(@) y =3cos(4t + (r/2)) (b) V =sin(377t + 0.4)
(c) p = 40cos(3000r — 0.8).

5.7. For the following functions of distance, x, find
the amplitude, wavelength, spatial frequency, and
wavenumber:

(@) y =0.5cos(2x — (7/2))
(b) y =2cos(72x 4+ 0.33)
(c) y = 525in(80x)

5.8. Given a progressive wave t > 0
_J3cos(2t —5x) forSx < 2t
“ o otherwise

(a) Sketch the waves fort = 1, =5, and t = 10.
(b) Sketch the wave as a function of time for: (i) x =
2 (t > 5);and (i) x =4 (¢t > 10).

5.9.

5.10.

5.11.

5.12.

5.13.

5.14.

5.15.

5.16.

(c) Find the wave velocity and use your graphs to
justify it.
A pneumatic drill produces a sound pressure of

6N m~2. Given that the reference pressure is 2 x
10> N'm~2, find the sound pressure level in decibels.

The reference level on a voltmeter is set as 0.775 V.
Calculate the reading in decibels when the voltage
reading is 0.4 V.

Show, using trigonometric identities, that
(a) cos(X + 8) — cos(X — ) = —2sin(d) sin(X)
(b) sin(X + 8) + sin(X — 3) = 2sin(X) cos(d)

Two wave trains have very close frequencies and can
be expressed by the sinusoids y = 2 sin(6.14¢) and
y = 25in(6.19¢). Their sum is sketched in Figure 5.30.
Use the expression for the summation of two sines to
find the beat frequency (the number of times the mag-
nitude of the amplitude envelope reaches a maximum
each second).

A single frequency of 200Hz (message signal)
is amplitude modulated with a carrier frequency
of 2MHz. Express the message signal as m =
acos (wit) and the carrier as ¢ = bcos(wyt) and
assume that the modulation gives the product mc =
ab cos(w;t) cos(wyt). Use trigonometric identities to
show that the modulated signal can be represented by
the sum of two frequencies at 2 x 10 4= 200 Hz.

(a) Give the wavelengths of three modes of vibration
on a string of length 0.75 m.

(b) The velocity v is approximately given by v
/T /m where T is the tension and m is the mass per
unit length of the string. Given that 7 = 2200 N
and m = 0.005kgm~', find the frequency of the
fundamental mode.

Use a cos(wt+38) = a cos(wt) sin(3) —a sin(wt) sin(3)
to find ¢ and d in the expression 2 cos(37 + (7/3)) =
ccos(3t) + dsin(3t).

Express as single sines or cosines:

(a) sin(43°) cos(61°) + cos(43°) sin(61°)
(b) sin(22°) cos(18°) — cos(22°) cos(18°)
(c) cos(63°)cos(11°) + sin(63°) sin(11°)
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| beat period
I

Figure 5.30 Two sinusoids y = 2sin(6.14t) and 2 sin(6.19t) for Exercise 5.12.

(d) sin(41°)sin(22°) — cos(41°) cos(22°) 5.18. Find all the solutions to the following equations in the
(e) sin(2x) cos(x) + cos(2x) sin(x) interval [0, 677 ]:
(f) cos?(x) — sin®(x). (a) sin(x) = —1/2 (b) tan(x) = 1/3
— 102 —
5.17. Express cos(x +y+z) in terms of the sines and cosines () cos(x) = _0'82 () §1n2 (x) =025
of x,, and z. (e) cos(x) +2cos“(x) =0 (f) sin“(x) —2 =2.
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6.1 Introduction

Differentiation

We have used functions to express relationships between variables. For
instance, in an electrical circuit the current and the voltage through a
resistor can be related by V = IR. Here, one physical relationship can
be found by simply substituting in the formula the known value of the
other. Another common relationship between physical quantities is that
one quantity is the rate of change of another: for instance, speed is defined
as rate of change of distance with respect to time. It is simple to find the
average speed of a moving object if we know how far it has travelled in a
certain length of time, which is given by

Distance travelled

Time taken

This does not give an idea of the speed at any particular instant. If
I am travelling by coach from London to Birmingham the journey takes
about 2.75h to go about 110 miles. This means that the average speed
is about 40 mph. However, I know that the coach by no means travels at
a constant speed. Through central London it travels at around 12 mph
and on the motorway at around 70 mph. Is there a way that we can
estimate the speed at any particular moment as accurately as possible,
armed only with a mileometer, to give the distance travelled, and a stop
watch? I can measure the distance travelled in a 10s interval and find
that it is 0.2 miles. This means that the average speed is 0.2/10 miles per
second = 0.02miles per second = 0.02 x 60 x 60mph = 72mph.
This gives a pretty good idea of the speed at any moment within that
10 s interval, as the length of time is small enough that the speed prob-
ably has not changed too much. The smaller the period of time over
which we take the measurement, the more accurately we should be
able to estimate the speed at any one instant. The speed is found by
looking at the ratio of the distance travelled over the time taken where
the time interval is taken as small as possible. This is an approxi-
mation to the instantaneous rate of change of distance with respect
to time.

The rate of change of one quantity with respect to another is called
its derivative. If we know the expression defining the function then we
are able to find its derivative. The techniques used for differentiating are
described in this chapter.

Many physical quantities are related through differentiation. Some
of these are current and charge, acceleration and velocity, force and
work done, momentum and force, and power and energy. Applica-
tions of differentiation are, therefore, very widespread in all areas of
engineering.
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6.2 The average
rate of change

Differentiation 117

A ball is thrown from the ground and after ¢ s is at a distance s m from
the ground, where

d h d- s =20t — 5¢°
and the gradient
of a chord Find:
(a) the average velocity of the ball between¢t = Isand ¢t = 1.1s;
(b) the average velocity between t = 1 and t = 1.01 s;
(c) the average velocity between r = 1 and r = 1.001 s;
(d) the average velocity between r = 1 and r = 1.0001 s;
Guess the velocity att = 1.
Solution The average velocity is given by the distance moved divided
by the time taken. That can be represented by
. change in distance ~ ds  s(f2) — s(¢1)
Average velocity = — = —=—"
change in time ot Hh —1H
where 1, and #; are the times between which we are finding the average.
ds (‘delta s”) is used to represent a change in s and 3¢ (‘delta #’) is used
to represent a change in ¢t. The average velocity 3s/8t = ‘delta s over
delta ¢’.
So, to solve this problem we can use a table, as given in Table 6.1.
The graph of this function is given in Figure 6.1. If a line that joins
two points lying on the graph of the function it is drawn it is called a
chord. We found that when + = 1 and s = 15 the point (1, 15) lies on
the graph. When ¢ = 1.1 and s = 15.95 we can also mark the point
Table 6.1 Calculation of the average velocities over various intervals
1 1) s(ty) = S(b) = 20t — 5122 b —H S(b) — s(ty) Average
20t — 5¢2 velocity = 5s/3t
1 141 15 15.95 0.1 0.95 9.5
1 1.01 15 15.0995 0.01 0.0995 9.95
1 1.001 15 15.009995 0.001 0.009995 9.995
1 1.0001 15 15.00099995 0.0001  9.9995 x 10~* 9.9995
Velocity at ¢ = 1 10
16.0 5 (1.1,15.95)
15.8
s =201 - 512
15.6 S \ ,
15.4 4 \Chord : '
(1.01,15.0995) of gradient 9.5
Figure 6.1 Part of the graph 152
of s = 20t — 5t2. The chord “ Chord of eradient 9.95
joining (1,15) to (1.1, 15.95) ord of gradient 9.
has gradient 3s/3t = 9.5 The 15.0 - (15) Ze-aBs O e
chord joining (1, 15) to (1.1, ; ; I - , . —— x
15.0995) has gradient 9.95. 096 098 100 1.02 104 106 1.08 1.1 1.12

TLFeBOOK



118 Differentiation

6.3 The
derivative
function

(1.1, 15.95). The triangle containing the chord joining these two points
has height 8s = change in s = 15.95 — 15 = 0.95 and base length 8¢ =
changein¢ = 1.1 — 1.0 = 0.1. This means that the gradient = 3s /8t =
0.95/0.1 = 9.5. Another chord can be drawn from ¢t = 1 to r = 1.01.
When ¢+ = 1.01 and s = 15.0995 we mark the point (1.01, 15.0995).
The triangle containing the chord joining (1, 15) to (1.01, 15.0995) has
height 8s = change in s = 15.0995 — 15 = 0.0995 and base length
dt = change in r = 1.01 — 1.0 = 0.1. This means that the gradient =
ds /8¢t = 0.0995/0.01 = 9.95.

As the ends of the chord are put nearer together the gradient of the chord
gives a very good approximation to the instantaneous rate of change.
Unfortunately, the chord becomes so small that we can hardly see it! To
get round this problem we can extend the line at either end. So a chord
between two points that are very close together appears to only just touch
the function curve. A line that just touches at one point is called a tangent.
As the two points on the chord approach each other the line of the chord
approaches the tangent. Therefore, the gradient of the chord must also
give a good approximation to the gradient of the tangent.

We can guess from Table 6.1 that the instantaneous velocity at t = 1
is 10ms~!. Although the length of time over which we take the average
gets smaller and smaller, that is, tends towards zero, the average veloc-
ity does not get nearer to zero but instead approaches the value of the
instantaneous velocity.

The instantaneous velocity is represented by ds/d¢, the derivative of s
with respect to ¢, and can defined using

. ds ds
Instantaneous velocity = — = lim —
dr -0 8t

read as ‘ds by dr equals the limit, as delta ¢ tends to zero, of delta s over
delta #’.

Note that ds/drt is read as ‘ds by d¢’ (not ‘ds over dz’) because the line
between the ds and the d¢ does not mean ‘divided by’. However, because
it does represent a rate of change it usually ‘works’ to treat ds/d¢ like
a fractional expression. This is because we can always approximate the
instantaneous rate of change by the average rate of change (which is a
fraction)

d_s ~ B—S for small 8¢
de &
‘ds by dt is approximately delta s over delta ¢ for small delta 7.

ds /3t represents the gradient of a chord and ds/dr represents the gra-
dient of the tangent. If 35 /8¢ is used as an approximation to ds/d¢ then
we are using the chord to approximate the tangent.

We saw in Section 6.2 that if the ends of the chord are put closer together
the gradient of the chord approaches the gradient of a tangent. The tangent
to a curve is a line that only touches the curve at one point. The gradient
of the tangent is also more simply referred to as the slope of the curve at
that point. If the slope of the curve is found for every point on the curve
then we get the derivative function.
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The derivative of a function, y = f(x) is defined as

dy . dy
— = lim —=
dx sx—0 dx

provided that this limit exists. As 8y is the change in y and y = f(x)
then, at the points x and x + dx, y has values f(x) and f(x + dx), the
increase in y is given by 8y = f(x + 8x) — f(x). We have

dy . ¥y . fx+dx)— fx)
— =1lim — = lim .
dx dx  x—0 dx

The derivative of y = f(x), dy/dx, ‘dy by dx’ can also be represented
as f'(x) (read as ‘ f dashed of x°). f/(a) is the gradient of the tangent to
the curve f(x) at the point x = a. This is found by finding the gradient
of the chord between two points at x = a + dx and x = a and taking the
limit as 3x tends to zero.

The gradient of a chord gives the average rate of change of a function
over an interval and the gradient of the tangent, the derivative, gives the
instantaneous rate of change of the function at a point. These definitions
are shown in Figure 6.2.

Derivative functions can be found by evaluating the limit shown in
Figure 6.2. This is called differentiating from first principles.

X

Figure 6.2 The gradient of the chord 8y /3x approaches the gradient of the tangent (or the slope of the
curve) as the ends of the chord get closer together (i.e. 3x tends to zero). This is written as

d—y = lim 8—}/
dx  sx—08x

read as dy by dx equals the limit, as the change in x (delta x) tends to zero, of the change in y (delta y)
divided by the change in x (delta x)’.
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6.4 Some
common
derivatives

Table 6.2 The derivative

of some simple functions

f(x) (%)
C 0
X" nx-1
cos(x) —sin(x)
sin(x) CcoS(X)
tan(x) sec?(x)
= 1/cos?(x)

Example 6.1 If y = x? find dy/dx using

dy . by
— = lim —
dx 3x—0 dx

Solution Consider a small change so that x goes from x to x + 8x. As
y = x? we can find the function value at x + 8x by replacing x by x + 8x

giving y + 8y = (x + 8x)2. Therefore, the change in y, 8y, is given by
(x +8x)% — x? = x? 4 2x8x + (3x)? — x? = 2x8x + (3x)?
Therefore,

8y  2xdx + (3x)2
Sx dx

As long as 8x does not actually equal 0 we can divide the top and bottom
line by dx giving

3
—y=2x+8x
dx

and therefore

d
& lim 2x + dx = 2x
dx dx—0

This has shown that

We begin by listing derivatives of some simple functions (see Table 6.2).
We can also express the lines of Table 6.2 using d/dx as an operator
giving, for instance,

d n n—1
—&x") =nx
P (x™)
This can be read as ‘the derivative of x" is nx"~1’
nx"—1.

To see the validity of a couple of entries in Table 6.2, refer to Figure 6.3
for the derivative of a constant, C, and Figure 6.4 for the derivative of
cos(x).

or ‘d by dx of x" is

Example 6.2 Differentiate
@x Mx° © /x> @Vx () 1/Vx3
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Figure 6.3 (a) The
derivative of a constant, for
instance y = 3. The slope at
any point is zero (the line has
zero gradient everywhere).

(b) The graph of the derivative
is given asdy/dx = 0.

Figure 6.4 (a) The graph of
y = cos(x) with a few
tangents marked. On
travelling from left to right,
when we are going uphill the
slope (and therefore the
derivative) must be positive
and when going downhill the
derivative must be negative.
At the top of the hills and the
bottom of the troughs the
slope is 0. Joining up the
points on the bottom graph
gives something like an
upside-down sine wave.

(b) The graph of the derivative
dy/dx = —sin(x).
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y
(a)
y=3
3
x
(b) dy4
dx Y _q
dx
X
¥4 _
y = cos(x)
Slope 1 1’/ lope @ Stope 1
@ /N SN /sxope—%
on 3m\-n 20l 2\ rn /3 2n x
2 2 2 2
Pt Naiopeo N Slope -0.71
gyt tdy
g_z L ; a%: —sin(x)

®) AN
A N 4 x
\2 2 4l N 2

Solution  To differentiate a power of x we must first write the expression
in the form x” where n is some number. We can then use the fact that

(") — n—1
dx(x) nx

from Table 6.2.

(a) x= x!: therefore, n = 1. Substitute 7 = 1 in

(M) — n—1
dx(x) nx

to give

d

—@hH == =1
dx

asx0 =1. Hence,

d

—(x)=1

P (x)

(b)

d
d—(x5) =571 = 5x*
X
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Unstretched length

F=mg

Figure 6.5 A spring has a
weight hanging from it of
unknown mass m. The spring
extends by an amount x and
the energy stored in the
spring is known to be E = x.
The force due to gravity is

F = mg where g is the
acceleration due to gravity.

6.5 Finding the
derivative of
combinations of
functions

(c) 1/x3 = x73 (using properties of negative powers given in Chapter 4
of the Background Mathematic Notes available on the companion
website for this book), son = —3

d
d—(x*) = (3 =3xt = —
X

(d) /x = x'/? (using properties of roots given in Chapter 4 of the
Background Mathematic Notes available on the companion website
for this book), son = 1/2

i(xl/z) _ lxl/zfl _ lel/z _rr 1
dx 2 2 2xV2 2 /x
(e)
A1
/3 o2
son = —3/2. Hence,
Qo 3y 3sp 31 3 1
dx 2 2 x5/2 2.J/x3

Example 6.3 The energy stored in a stretched spring of extension x m
is found to be E = x?J (Figure 6.5). The force exerted by hanging
a weight on the spring is given by mg where g is the acceleration due
to gravity g ~ 10ms~! and m is the mass. Given that the spring is
extended by 0.5m and that F = dE/dx find the mass hanging on the
spring.

Solution ~ Find the expression for the force by differentiating E = x?:

dE
F=—=
dx

Asx =0.5, F =2(0.5) = 1N. Now, F = mg, and as g = 10 then

2x

l=mx10&m=5;=0.1kg

Thus, the mass on the spring is 0.1 kg.

To find the derivative of functions that are the sum, difference quotient,
product, or composite of any of the functions given in Table 6.2, we use
the entries given in Table 6.2 the rules given in this section.

Derivatives of af(x) where a is
a constant

d
W)= af’(x)
x

This is only true if @ is a constant, not if it is a function of x.

TLFeBOOK



Differentiation 123

Example 6.4 Differentiate y = 2x3. Notice that this a constant, 2,
multiplied by x3. The derivative of x? is found by looking Table 6.2. The
derivative of x” is given by nx”~!. In this case n = 3 so

d 2
- =3
P (x7) X
and hence

d
2 —23x?) = 6x2
dx

Derivatives of a sum (or a difference) of
functions

If y can be written as the sum of two functions, that is, y = u 4+ v where
u and v are functions of x then

dy_du+dv
dx ~ dx = dx

Example 6.5 Differentiate y = sin(¢) + /7.
Solution

y = sin(t) + Vi s y = sin(t) + 172

To differentiate a sum differentiate each part

d 1

d_)t) = cos(t) + Et_l/z
dy o+ 1

— =cos —
dr 2./t

Derivatives of composite functions
(function of a function)

If y = f(x) is acomposite function, so that we can write y = & (u) where
u = g(x), then

dy dydu
dx  dudx

This is called the chain rule.

Example 6.6 Differentiate y = sin(2x).

Solution 'We can substitute u = 2x giving y = sin(u):

d d

& 2 and 2 cos(u).
dx du
Therefore,

dy dydu
—=———=2 .

dx du dx cos(u)

Finally, resubstitute for u giving

dy
— = 2cos(2x).
dx
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Note that we always need to make substitutions so that our function is
the composite of the simple functions that we know how to differentiate,
that is, x", sin(x), cos(x), tan(x) (or a constant times these functions,
or the sum of these functions). One simple way to guess the required
substitution is to look for a bracket.

Example 6.7 Differentiate y = (5x — 2)3.
Solution Substitute u = 5x — 2 (the function in the bracket) so that

y = u>. Then

du d

=5 and ﬁ:mﬂ.
Therefore,

ay _dydu

dx  dudx

gives

d
d—y — 5Gu?) = 15(5x —2)> (resubstituting u = 5x — 2).
X

Example 6.8 Differentiate y = cos(2x2 + 3).
Solution ~ Substitute u = 2x> + 3, giving y = cos(u). Then

d d

é =4x and ﬁ = — sin(u).

Therefore,

dy dyd

é - éé — —4xsin(u) = —4x sin(2x? + 3).

Because of the widespread use of the chain rule it is useful to be able
to differentiate a composite function ‘in your head’. This is a technique
that comes with practice (like mental arithmetic).

Example 6.9 Differentiate V = 1/(t + 1).

Solution Rewrite V. = 1/(t + 1) as V = (¢ + 1)~! and think of this as
V=) "where()=1+1.

Now differentiate V' with respect to () and multiply by the derivative
of () with respect to ¢. That is,

dv _ dvd0
dr — d() dr

where () can be any expression. So

W e+ L
e dr

dV _(_ )

T (=1 + 1)1

av -1

dt — ¢+ D>
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Example 6.10 Differentiate

1
YT G+ )y

Solution Rewrite

1
y= (312 +21)2

as y = (312 +2r)~2, and think of this as y = ()2 where () = 31> +2t.
Now differentiate y with respect to () and multiply by the derivative
of () with respect to ¢. That is,

dy _ dy dO
dr — d() dr

where () can be any expression. So

dy 2 3 d o
— = (—2(3¢ 2t — (3¢t 2t
” (=23t~ +21) )dt( + 21)
dy 2 -3
& a—(—2(3t +21)77) (61 + 2)
d 12t + 4
& &

dt (B2 +20)3

Derivative of inverse trigonometric
functions

By the definition of the inverse function we know that y = sin”!(x) <
sin(y) = x, where —1 < x < 1, and therefore the derivatives are related.
We can find the derivative of sin™! (x) as in Example 6.11.

Example 6.11 Given

y= sin_l(x) and i(sin(x)) = cos(x)
dx

find dy/dx.

Solution As y = sin_l(x) then by the definition of the inverse
(assuming x is limited to [—1, 1])

sin(y) = x

The left-hand side of this is a function of y, which we can call w; hence,
w = sin(y) and w = x. By the chain rule:

dw dwdy

E_de

Differentiating w = x with respect to x gives dw/dx = 1.
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Table 6.3 The derivatives
of some simple functions

f(x) f'(x)

C 0

X" nx"1
cos(x) —sin(x)
sin(x) cos(x)
tan(x) sec?(x)
sin~'(x) 1/V1 = x2
cos1(x) -1/J/1-x2
tan~'(x) 1/(1+x?)

Differentiating w = sin(y) with respect to y gives
dw )
— =cos
dy Y

Hence,

dw dwdy

dx — dydx
becomes

dy

1= —-

cos(y) ix

Dividing both sides by cos(y) (if cos(y) # 0) gives

dy 1
dx cos(y)

This is an expression for the derivative we want to find but it is a
function of y instead of x. Use sin(y) = x and the trigonomet-

ric identity cos’>(y) = 1 — sinz(y), giving cos(y) = /1 — sinz(y)
for (—m/2 < y < m/2). As sin(y) = x and cos(y) = +/1 — x2,
we get

dy 1

dx VT —x2

The same method can be used to find the derivatives of cos™!(x) and
tan~!(x) and we can now add these functions to the list, giving a new
table of standard derivatives, as in Table 6.3.

Derivatives of a product of two functions

If y can be written as the product of two functions so that
Yy =uv
where u and v are functions of x, then

dy dv . du
= = 4=
dx dx dx

Example 6.12 Find the derivative of y = 5x sin(x).
Solution y = uv, where u = 5x and v = sin(x).

du

dv
=5 and — =cos(x)
dx dx

Using the derivative of a product formula:

d
Y _ 5y cos(x) + 5sin(x)
dx
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Example 6.13 Find the derivative of y = sin(¢) cos(3¢)

Solution y = uv, where u = sin(¢) and v = cos(31):

du o ad %= 35inGr)
— = COS an — = —3S8In
dr dt

Using the derivative of a product formula:

dy . .
m = cos(t) cos(3t) — 3 sin(¢) sin(3t).

Derivatives of a quotient of two
functions

If y can be written as the quotient of two functions so that y = (u/v),
where u and v are functions of x, then

dy  v(du/dx) — u(dv/dx)
v _ _ _

dx v

Example 6.14 Find the derivative of

sin(3x)
x+1°

Solution We have u = sin(3x) and v = x + 1, so

d d
é =3cos(3x) and é =1

Hence
dy _ (x +1)(3cos(3x)) — (sin(3x))1
dx (x + 1)2

_3(x + 1) cos(3x) — sin(3x)

(x +1)?

Example 6.15 Find the derivative of

12¢
1+

=

Solution Settingu = 12t andv =1 + 3, we have

d d
L o12 and =32
dr dr

Hence

dz  (14+)12-32(120) 12+ 1267 =367 12 — 2473
dr (14 13)2 - (14 13)?2 T (1432
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6.6
Applications of
differentiation

As mentioned in the introduction to this chapter, many physical quantities
important in engineering are related by the derivative. Here is a list of
just some of these.

Mechanics
x . . .
v = e where v = velocity, x = distance, t = time.

v . . .
a = E where a = acceleration, v = velocity, ¢ = time.

w
F = e where F' = force, W = work done (or energy used), x

x
distance moved in the direction of the force.

d .
F = d—I;, where F = force, p = momentum, ¢ = time.

dw
P = 3 where P = power, W = work done (or energy used), r =

time.
dE o .
i p, where E = kinetic energy, v = velocity, p = momentum.
v
Gases
dw .
w =P where p = pressure, W = work done under isothermal

expansion, V = volume.

Circuits

d
I = d_? where I = current, Q = charge, t = time.

d/
vV = (L E)’ where V is the voltage drop across an inductor, L =

inductance, I = current, t = time.

Electrostatics

dv
E = I where V = potential, E = electric field, x = distance.
X

Example 6.16 A ball is thrown in the air so that the height of the ball
is found to be s = 3¢ — 5¢2. Find

(a) the ball’s initial velocity when first thrown into the air;
(b) the time when it returns to the ground;
(c) its final velocity as it hits the ground.

Solution
(a)
ds ds
=", s=3r-5%="=3-10¢
v dt s = dt

The ball is initially thrown into the air when ¢ = 0, so

ds _1
— =3-10(0) =3ms
dt
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(b) The ball returns to the ground on the second occasion so that the
distance travelled, s, is equal to 0. This time is given by solving the
equation for r when s = 0.

0=3t—5" & t3-51)=0
& t=0o0r3—-5t=0
< t=0ort=3/5

Therefore, it must return to the ground when ¢t = 3/5 = 0.6s.
(c) Whent = 0.6,usingv =ds/dr =3 — 10¢

v=3-100.6) =3—6=—3ms"

Therefore, the velocity as it hits the ground is, —3 m s

Example 6.17 A rocket is moving with a velocity of v = 4> +
10000ms~! over a brief period of time while leaving the Earth’s
atmosphere. Find its acceleration after 2 s.

Solution Use a = dv/dt as v = 4¢% + 10000. Then, a = 8¢, and at
t = 2 this gives a = 16, so the acceleration after 2sis 16 m s72,

Example 6.18 The potential due to a point charge Q at a position r
from the charge is given by

ve_2

T Admegr

where ¢, the permittivity of free space, ~ 8.85 x 10"2Fm~! and
7~ 3.14.

Given that Q = 1 C, find the electric field strength at a distance of 5 m
using E = —dV /dr.

Solution

_ 9

T dmeyr

substituting for g9 and v and using Q = 1, we get

B I _9x10°
T 4x314x885x 1012

v =9 x 107!

Now

av
E=-—=-9x 10°(—r=2) =9 x 102
r

When r = 5m,

9 x 10°
E =
25

=36x10vm™.
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6_7 Summary (1) The average rate of change of a function over a certain interval is
the same as the gradient of the chord drawn on the graph of the
function. This chord gradient, for a function, y = f(x), is given by

8y _ changeiny
8x  change in x

(2) If the chord is very short then the gradient of the chord is approxi-
mately the gradient of the tangent to the graph at a particular spot,
that is, the slope of the graph at that point. The slope of the graph
gives the instantaneous rate of change of the function with respect to
its independent variable, known as its derivative. This is represented
by dy/dx. Then we have the definition

dy 8y . flx+3x)— f(x)
— = lim = = lim
dx dx—0 dx dx—0 dx

This is read as ‘dy by dx is the limit, as delta x tends to 0, of delta
y over delta x’. The derivative of y = f(x), dy/dx, (‘dy by dx’),
can also be represented by f’(x) (read as ‘ f dashed of x”).

(3) Derivatives of simple functions are given in Table 6.3. Rules are
used to differentiate combinations of these functions. These are:

Product with a constant

d

d—(af(X)) =af'(x)
X

Sum

If y =u + v then

dy_du+dv
dx ~ dx  dx

Composite function (function of a function) called the chain rule
If y = f(x) where y = h(u) and u = g(x) then

dy dydu
dx  dudx
Product

If y = uv then

dy dv du
— =y — + v—
dx dx dx

Quotient
If y = u/v then

dy  v(du/dx) — u(dv/dx)
dx v?

(4) There are many applications of differentiation in all areas of
engineering, some of which are listed in Section 6.6.
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6.9 Exercises

6.1 A car is travelling such that its distance, s (m), from its (17) cos?(5x) A8) x*Vx + 1
starting position after time 7 (s) is 5.
1 (19) 5x cos(x) (20) 6x~ sin(x)
s=—t3+2t, 0<t<10 3 1
15 (21) (3x + 1) tan(5x) (22) x” cos™ " (x)
s =22(t —10) + 86.67, t > 10 3 . 2
(a) What is its average velocity in the first 10s? (23) x7/ cos(x) (24) 1/5in"(x)
(b) Give the velocity as a function of time. (25) sin(x)/(2x + 10) (26) x%/ tan(x)
(c) What is the instantaneous velocity when (i) = 5,
(ii) ¢ = 10, and (iii) t = 15? Q7 3x%/V/x — 1 (28) (5x2—1)/(5x%+1)

(d) What is the average acceleration for the first 10s?

2 S 1,2
(e) What is the average acceleration between ¢ = 10 (29) (x—=1) cos(x)/(x"—T) (30) sin™" (x7)

and t = 157 2 . 2,.2
31) x“v/x — 1sin 32) cos
(f) Give the acceleration as a function of time. Ol vz @) G2 )
(g) What is the instantaneous acceleration when (33) tan’(v/5x — 1)

@A)t =5, (ii) t =10, and (iii) r = 15?
6.2 Differentiate the following: 12.3 A current i is travelling through a single turn loop
of radius 1 m. A four-turn search coil of effective area

0.03m? is placed inside the loop. The magnetic flux

(1) 3x> +6x — 12 () x1/?2 —x712 linking the search coil is given by
Vox3 — 2 i 3 iA

3)v2x (5/6x%) (4) sin(3x” 4+ x) ¢ = MOZWb

(5) 2cos(6x — 2) (6) tan(x?)
where 7 (m) is the radius of the current carrying loop,

N 1/2x —3) (8) (4x — 5)° A (m?) is the area of the search coil and p is the perme-
ability of free space = 4 x 10~ Hm™'. Find the e.m.f.

9 1/vV/x2 -1 (10) sin~!'(5 — 2x) induced in the search coil, given by ¢ = —N(d¢/dr),

where N is the number of turns in the search coil and the

(11) tan(1/x) (12) vVx2 42 current is given by i = 20sin(207¢) + 50 sin(307¢).

(13) (x +4) /2 (14) sin®(x)

(15) 5 cos’ (x) (16) 1/ sin’(x)
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7.1 Introduction

7.2 Integration

Integration

In Chapter 6, we saw that many physical quantities are related by one
being the rate of change, the derivative, of the other. It follows that there
must be a way of expressing the ‘inverse’ relationship. This is called
integration. Velocity is the rate of change of distance with time, distance
is the integral of velocity with respect to time.

Unfortunately, there are two issues that complicate the simple idea
that ‘integration is the inverse of differentiation’. First, we find that there
are many different functions which are the integral of the same function.
Luckily, these functions only differ from each other by a constant. To
find all the possible integrals of a function we can find any one of them
and add on some constant, called the constant of integration. This type of
integral is called the indefinite integral. As it is not satisfactory to have an
unknown constant left in the solution to a problem we employ some other
information to find its value. Once the unknown constant is replaced by
some value to fit a certain problem, we have the particular integral.

The second problem with integration is that most functions cannot be
integrated exactly, even apparently simple functions like sin(x)/x.

For this reason, numerical methods of integration are particularly
important. These methods all depend on understanding the idea of integra-
tion as area under the graph. The definite integral of a function, y = f(x),
is the integral between two values of x and therefore gives a number (not
a function of x) as a result. There is no uncertainty, hence it is called the
definite integral.

This chapter is concerned with methods of finding the integral, the for-
mulas that can be used for finding exact integrals and also with numerical
integration. We also look more closely at the definitions of definite and
indefinite integrals and at applications of integration.

Integration is the inverse process to differentiation. Consider the follow-
ing examples (where C is a constant):

Function — derivative
Integral <« function

x2+C 2x
sin(x) + C cos(x)

The derivative of x2 + C with respect to x is 2x, therefore, the integral
of 2x with respect to x is x> + C. This can be written as

d » 2
d_(x +0)=2x & 2xdx =x"+C
X
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[ 2x dx is read ‘the integral of 2x with respect to x’. The | notation is
like an ‘s’ representing a sum, and its origin will be explained more when

we look at the definite integral.
The second example gives

di(sin(x) + C) =cos(x) < /cos(x) dx =sin(x) + C
X

The derivative of sin(x) + C with respect to x is cos(x), which is the
same as saying that the integral of cos(x) with respect to x is sin(x) + C.

Constant of integration

Because the derivative of a constant is zero, it is not possible to
determine the exact integral simply through using inverse differentia-
tion. For instance, the derivatives of x2 + 1,x% — 2, and x4+ 1000, all
give 2x. Therefore, we express the integral of 2x as x> 4 C, where C is
some constant called the constant of integration.

To find the value that the constant of integration should take in the
solution of a particular problem we use some other known information.
Supposing we know that a ball has velocity v = 20 — 10¢. We want to
find the distance travelled in time ¢ and we also know that the ball was
thrown from the ground which is at distance 0. We can work out the
distance travelled by doing ‘inverse differentiation’ giving the distance
s = 20r — 512 + C, where C is the constant of integration. As we also
know thats = 0 when# = 0 we can substitute these values to give 0 = C,
hence, the solution is that s = 20r — 5¢2.

In solving this problem we used the fact that v = ds/d¢ and therefore
we know that ds/dr = 20 — 10¢. This is called a differential equation
because itis an equation and contains an expression including a derivative.
This is one sort of differential equation which can be solved directly
by integrating. Some other sorts of differential equations are solved in
Chapters 8, 10, and 14.

In this case, the solution s = 20r — 5¢> + C represents all possible
solutions of the differential equation and is therefore called the general
solution. If a value of C is found to solve a given problem, then this is
the particular solution.

Example 7.1 Find y such that dy/dx = 3x? given that y is 5 when
x =0.

Solution We know that x3, on differentiation, gives 3x2, s0

Yo o y=/3x2dx & y=x4C

dx

where C is some constant. This is the general solution to the differential
equation. To find the particular solution for this example use the fact that
y is 5 when x is 0. Substitutein y = x4+ C togive 5=0+C,s0C =5
giving the particular solution as y = x3 + 5.

7 3 F i d i To find the table of standard integrals we take Table 6.3 for differentiation,
.3 Finding . le 6 .

. swap the columns, rewrite a couple of the entries in a more convenient
|nteg rals form and add on the constant of integration. This gives Table 7.1.

As integration is ‘anti-differentiation” we can spot the integral in the
standard cases, that is, those listed in Table 7.1.
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Table 7.1 A table of standard integrals

f(x) [ f(x)dx
1 x+C
X
n _
x"(n # —1) —t C
sin(x) —cos(x)+ C
cos(x) sin(x) + C
sec?(x) tan(x) + C
\/11;2 sin~'(x)+ C
— X
\/1_1;2 cos'(x)+C
— X
] :x2 tan"'x) + C

Example 7.2 (a) Find [ x° dx.
From Table 7.1

xn—i—l
/x"dx: 1 +C wheren # —1
n

Here n = 3, so

3+1 4
3 X X
dx = c="+c.
/x =3t .

Check: Differentiate (x*/4) + C to give (4x3/4) = x3 which is the
original expression that we integrated, hence showing that we integrated
correctly.

(b) Find

1
——dx.
/l+x2 *

From Table 7.1

1
/ m dx = tan_l(x) +C
Check: Differentiate tan~" (x) + C to give 1/(1 + x2).

(c) Find [ x~1/2dx.
From Table 7.1

xn+1
/x"dx: +C
n+1

where n # —1 and in this case n = —1/2, so,

—(1/2)+1 12
/x*‘/zdx=x—+c:x—+C=2x‘/2+c.
—(/2) +1 12
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Check: Differentiate 2x'/2 4 C to give 2(1/2)x1/P~1 = x~1/2,

(d) Find [ 1 dx.
From Table 7.1, [ 1dx = x + C.

Check: Differentiate x 4+ C to give 1.

We can also find integrals of some combinations of the functions listed
in Table 7.1. To do this, we need to use rules similar to those for differen-
tiation. However, because when integrating we are working ‘backwards’,
the rules are not so simple as those used to perform differentiation and
furthermore, they will not always give a method that will work in finding
the desired integral.

Integration of sums and af (x)

We can use the fact that
Jw+eenas = [ roars e
and also that

/af(x)dx:a/f(x)dx.
Example 7.3

(a) /(3x2+2x—1)dx:x3+x2—x+C.

Check:

d 3 2 2
d—(x +x*—x+C) =3x"+2x —1.
X

(b) / 3sin(x) + cos(x)dx = —3 cos(x) + sin(x) + C.

Check:

%(—3 cos(x) + sin(x) 4+ C) = 3sin(x) + cos(x).

1 2
(C)/ e v~ sin™! (x) — 2tan™! (x) + C.
Check:
d (sin"!(x) — 2tan"' (x) + C) 1 2
1. X)— X = _ )
d VI=x2 1+4x?

Changing the variable of integration

In Chapter 6 we looked at differentiating composite functions. If y =
f(x) where we can make a substitution in order to express y in terms of
u, thatis, y = g(u), where u = h(x), then

dy dydu

dx  dudx’
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We can use this to integrate in very special cases by making a substi-
tution for a new variable. The idea is to rewrite the integral so that we
end up with one of the functions in Table 7.1. To see when this might
work as a method of integration, we begin by looking at differentiating
a composite function. Consider the derivative of

y=_03x+ 2)3.

We differentiate this using the chain rule, giving

d d

Y 3B 4+2)2 = (3x +2) = 33x +2)%3.

dx dx

As integration is backwards differentiation, therefore

/3(3x +2)23dx = B3x +3)° + C.

Supposing then we had started with the problem to find the following
integral

/ 3(3x +2)%*3 dx.

If we could spot that the expression to be integrated comes about from
differentiating using the chain rule then we would be able to perform the
integration. We can substitute # = 3x + 2 to give du/dx = 3, and the
integral becomes:

d
/ 3u? & du
dx
we then use the ‘trick’ of replacing (du/dx) dx by du giving

/3u2 du.

As the expression to be integrated only involves the variable u, we can
perform the integration and we get

/3u2du =u’ +C.
Substituting again for u = 3x + 2, we get the integral as

/3(3x +2)%3dx = 3x+2)° +C.
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We used the trick of replacing (du/dx)dx by du, this can be justified
in the following argument. By the definition of the integral as inverse
differentiation, if y is differentiated with respect to x and then integrated
with respect to x we will get back to y, give or take a constant. This is
expressed by

d
/—ydx=y+C. (7.1
dx

If y is a composite function that can be written in terms of the variable u,
then

dy dydu
dx  dudx’

Substituting the chain rule for dy/dx into Equation (7.1) gives

dy du

——dx = C. 7.2
/ du dx =yt (72)

If y is a function of u, then we could just differentiate with respect to
u and then integrate again and we will get back to the same expression,
give or take a constant, that is

d
/—ydu=y+C. (1.3)
du

Considering Equations (7.2) and (7.3) together, we have
dyd d
Ly = / L du
du dx du

so that we can represent this result symbolically by (du/dx) dx = du.
In practice, we make a substitution for u# and change the variable of
integration by finding du /dx and substituting dx = du/(du/dx).

Example 7.4 Find the integral [ —(4 — 2x)3 dx.
Make the substitution # = 4 —2x. Thendu/dx = —2,sodu = —2dx
and dx = —du/2. The integral becomes

3 4
3 u u

- [ Caw="

/“( )/2”8+

Re-substitute for u = 4 — 2x, giving

—du
2

3 ! 4
/—(4—2x) dx = 24 =20+ C.

Check: Differentiate the result.

4 (_(4_2x)4 +c> ERLVIVE SR
dx 8 =3 Y ix o

= L2032 = —@— 207
= =

As this is the original expression that we integrated, this has shown that
our result was correct.
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When using this method, to find a good thing to substitute, look for
something in a bracket, or an ‘implied’ bracket. Such substitutions will
not always lead to an expression which it is possible to integrate. However,
if the integral is of the form f f(u) dx, where u is a linear function of x,
or if the integral is of the form

dud
/f(u)a X

then a substitution will work providing f () is a function with a known
integral (i.e. a function listed in Table 7.1).

Integrations of the form [ f(ax + b) dx

For the integral f f(ax + b) dx, make the substitution u = ax + b.

Example 7.5 Find [ sin(3x + 2) dx.

Solution Substitute u = 3x 4+ 2. Then du/dx =3 = du = 3dx =
dx = du/3. Then the integral becomes

.()d_u_ cos(u) c
/smu3—— 3 +

Re-substitute u = 3x + 2 to give

3 2
/sin(3x +2)dx = _COS(3;+) Lc.
Check:
d cos(3x +2) sin(3x +2) d
— (- —— ()=~ 3 2
dx < 3 F ) 3 ot
3sin(3 2
= —sm( 3x +2) = sin(3x + 2).

Example 7.6 Integrate

1
1—(3—x)2
with respect to x.

Solution Notice that this is very similar to the expression which inte-
grates to sin_l(x) or cos—1(x). We substitute for the expression in the
bracket u = 3 — x giving du/dx = —1 = dx = —du. The integral
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becomes
1 —d

[ can= [

1 — (u)? 1 — (u)?
From Table 7.1, this integrates to give
cos ')+ C
Re-substituting u = 3 — x gives

1 -1
——dx=cos” 3—x)+C.

1 — (3 —x)?
Check:

d 1 d
—(cos 1B -x)+0)=——o-=ore —(3—x)
dx /1— (3 —x)2dx

1

J1I—(G3—x)?

Integrals of the form [ f(u)(du/dx) dx

139

Make the substitution for u(x). This type of integration will often work
when the expression to be integrated is of the form of a product. One of
the terms will be a composite function. This term could well involve an
expression in brackets, in which case substitute the expression in the
bracket for a new variable u. The integral should simplify, provided

the other part of the product is of the form du /dx.

Example 7.7 Find [ x sin(x?) dx.

Solution Substitute u = x> = du/dx = 2x = du = 2xdx = dx =

du/2x to give
. 2 . du 1 .
xsin(x“)dx = | xsin(u)— = | —sin(u)du
2x 2
1 w)+C
= ——cos .
3 u

2

As u = x“, we have

L2 1 2
xsin(x“)dx = —3 cos(x“) + C.
Check:

d 1cos( H+cC 1S.Il( %) d( %)
— | —-= X = —sin(x*)—(x
dx 2 2 dx

= % sin(x?)(2x) = x sin(x?).
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Example 7.8 Find

3x
2 g
/(x2+3)4 *

Solution  Substitute u = x% + 3. Then du /dx = 2x = du = 2xdx =

dx = du/2x. The integral becomes

3x du _f3 4y
wiamx )2

which can be integrated, giving

3 4t

1
St sec=u34cC
(v TeTa T

Re-substituting for u = x> + 3 gives

3x 1, 3
/deZ—E(X +3) +C=-—

Check:

d
dx

Using the function of a function rule, we get

—%(—3)(x2 +3)7*2x) =3x(x2 +3)7*

Example 7.9 Find [ cos?(x) sin(x) dx.

Solution This can be rewritten as f (cos(x))?sin(x) dx. Substitute
u = cos(x), then du/dx = —sin(x), so du
dx = —du/ sin(x). The integral becomes

/u2 sin(x) (.114 =‘/—u2 du.
— sin(x)

Integrating gives

ul

-—+C.
3+

Re-substitute for u, giving

cos?(x)
3

/ (cos(x))? sin(x) dx = —

— _l 2 -3 __l_ 2 —4i 2
< 2(x +3) +C>_ 2( 3)(x~ +3) dx(x + 3).

+C.

2237

s

—sin(x)dx, or
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Check:

L3 1 3
—3 cos’(x) +C = —§(cos(x))‘ + C.
Differentiate

i(—1< ( )>3+c) _ 3 <1>< ()2 (= sin(x))
dx 3 COS(Xx = 3 COS(x Sin(x

= cosz(x) sin(x).

This method of integration will only work when the integral is of the
form

dud
/f(u)a X

that is, there is a function of a function multiplied by the derivative of the
substituted variable, or where the substituted variable is a linear function.

Sometimes you may want to try to perform this method of integration
and discover that it fails to work, in this case, another method must be
used.

Example 7.10 Find

[
@2+12

Substitute # = x? + 1, then du/dx = 2x = dx = du/2x. The integral
becomes

x2 du X
—— = | — du.
u? 2x 2u?

This substitution has not worked. We are no nearer being able to perform
the integration. There is still a term in x involved in the integral, so we
are not able to perform an integration with respect to u only.

In some of these cases, integration by parts may be used.

Integration by parts

This can be useful for integrating some products, for example,
f x sin(x) dx. The formula is derived from the formula for differentiation
of a product.

(subtracting (du/dx) v from both sides)

N dv_ () u
udx_dx v dxv

dv du . . .
= [ u—dx =uv— | v—dx (integrating both sides)
dx dx
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As we found before (du/dx) dx can be replaced by du so (dv/dx) dx

can be replaced by dv, and this gives a compact way of remembering the
formula:

/udv:uv—/vdu.

To use the formula, we need to make a wise choice as to which term is
u (which we then need to differentiate to find du) and which term is dv
(which we then need to integrate to find v). Note that the second term
[ v du must be easy to integrate.

Example 7.11 Find [ x sinx dx

Solution Use u = x; dv = sin(x) dx. Then

d
& 1 and v =/sinxdx = —cos(x).
dx

Substitute in [u dv = uv — [ vdu to give

/xsinx dx = —xcos(x) — / —cos(x)1dx

= —xcos(x) + sin(x) + C.
Check:

%(—x cos(x) + sin(x) + C) = — cos(x) + x sin(x) + cos(x)

= x sin(x).

We can now solve the problem that we tried to solve using a substitution,
but had failed.

Example 7.12 Find

—5 5 dx.
o2+ 1)?

Solution
We can spot that if we write this as

X
——d
/"<x2+1>2 *

then the second term in the product can be integrated. We set u = x and

— * — (g2 )
v—mdx—x(x +1) dx.

Then du = dx and v = —%()c2 + 1)~!. (To find v we have performed
the integration f x(x24+ 1D 2dx = —%()c2 + 1)~ L. Check this result by
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substituting for x* 4 1). Substitute in [« dv = uv — [ vdu to give

. —(x24+ 17!

2(x / x2+1)

Note that the remaining integral is a standard integral given in Table 7.1

as tan—! (x), so the integral becomes

/ al dx - + 1tam ') +cC.
2+ D2 T 20240 *

Check:

d( - lt l()+C>
2()( ) an X

= 4 (—%()c2 + 1D '+ an"'(x) + C)

dx
- L@ n r tene e L
2 2 262+ 1)
xz
RECEEE

Integrating using trigonometric
identities

There are many possible ways of using trigonometric identities in order
to perform integration. We shall just look at examples of how to deal with
powers of trigonometric functions. For even powers of a trigonometric
function, the double angle formula may be used. For odd powers of a

trigonometric function a method involving the substitution
cosz(x) =1- sinz(x) or sinz(x) =1- cosz(x)

is used.

Example 7.13  Find [ sin?(x) dx.

Solution As cos(2x) = 1 — 2sin*(x),

1 — cos(2x)

) _
sin“(x) = >

The integral becomes

.2 1 — cos(2x) 1 1 .
sin“(x)dx = | —————dx = —x — I sin(2x) + C.

2 2
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Check:

4 (- Ldnon+c) =L - L acosen
— = | =x — = sin — - — —.
dx 2x 4S X 2 4 COS(Zx

%(1 — cos(2x))

= sinz(x) (from the double angle formula).

Example 7.14 Find [ cos®(x) dx.

Solution ~ As cos?(x) + sin?(x) = 1, we have cos?(x)=1— sin’(x).
/ cos’(x)dx = / cos(x) cos?(x) dx

= /cos(x)(l — sin?(x)) dx

— / cos(x) — cos(x) sin”(x) dx

= / cos(x) dx — / cos(x) sin®(x) dx.

The second part of this integral is of the form

du
/ f(u)a dx.

Substitute # = sin(x); then

d
du =cos(x)dx = dx = “ .
cos(x)
Hence,
‘2 o du 2 w
cos(x) sin“(x)dx = [ cos(x)u = | udu=—+C.
cos(x) 3

Re-substituting # = sin(x) gives

cos(x) sin“(x)dx = 3 sin”(x) + C.
Therefore,
/0053(x)dx = /cos(x) — cos(x) sinz(x)dx

. |
= sin(x) — 3 sin”(x) + C.
Check:
4 (sin() — + s () + )
—(sin(x) — = sin
R
3
= cos(x) — 3 sinz(x) cos(x) = cos(x)(1 — sinz(x))

= cos(x) cosz(x) = cos3(x).
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7 4 In Section 6.7, we listed the applications of differentiation that are impor-
- tant in engineering. Here, we list the equivalent relationships using

Applications of integration.

integration Mechanics

X = f v dr, where v = velocity, x = distance, ¢t =time
v = f a dt, where a = acceleration, v = velocity, t = time

W = f Fdx, where F =force, W =work done (or energy used),
x = distance moved in the direction of the force

p= f F dt, where F =force, p = momentum, = time

W = [ Pdr, where P =power, W=work done (or energy used),
t =time

p= f E dv, where E =Kkinetic energy, v = velocity, p = momentum.

Gases

p = f W dV, where p = pressure, W = work done under isothermal
expansion, V = volume.

Electrical circuits

0= f I dt, where I = current, Q = charge, t = time
I = (1/L) f V dt, where V = voltage drop across an inductor, L =
inductance, I = current, t = time.

Electrostatics

V=-— f E dx, where V = potential, E = electric field, x = distance.

Example 7.15 A car moving with a velocity of 12ms~! acceler-

ated uniformly for 10s at 1 ms~2 and then kept a constant velocity.
Calculate:

(a) the distance travelled during the acceleration,

(b) the velocity reached after 20 m,

(c) the time taken to travel 100 m from the time that the acceleration
first started.

Solution Take as time O the time when the car begins to accelerate.
From ¢t = 0 to t = 10, the acceleration is 1 m s~2 dv/dr = 1. Therefore,
v=[1dt =1+ C.For0 <t < 10, this gives v = 7 + C. To find
the constant C, we need to use other information given in the problem.
We know that at r = 0 the velocity is 12ms~!. Substituting this into
v=t+C gives

12=0+C & C=12

so, v = t + 12. For r > 10, the velocity is constant, therefore v =
104+ 12 =22ms~! for t > 10. The velocity function is therefore

_ t+12 0<tr<10
22 t > 10.
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To find the distance travelled we need to integrate one more time

dx
v=a=t+l2 forO0<t <10

x=1>+12t+C for0 <t <10.

To find the value of C, consider that the distance travelledis Q at ¢t = 0.
Hence, 0 = C and therefore

x=1>+12t for0 <1t <10.

For ¢t > 10, we have a different expression for the velocity

dx
v=— =22 fort> 10
dt

x=22t+C fort > 10.

To find the value of C is this expression, we need some information
about the distance travelled, for instance, at t = 10. Using x = 2+ 121,
we get that at + = 10,x = 100 + 120 = 220 m. Substituting this into
x =22t + C gives 220 = 22 x 10 4 C, which gives C = 0, so x = 22¢
for t > 10. The function for x is therefore

2412t 0<r<10
X =
22t t > 10.

As we now have expressions for v and x, we are in a position to answer
the questions.

(a) The distance travelled during the acceleration is the distance
after 10s.

x = (10)%> + 12(10) = 220 m.

(b) To find the velocity reached after 20 m, we need first to find the time
taken to travel 20 m

x=20=20=1>+12¢
2 +12t —20=0.

Using the formula for solving a quadratic equation:

) —b £ b? —4ac
at“+bt+c=0 =4 ft=——"7 ——
2a
P —12 + /144 + 80 _ —12 +4/224
N 2 N 2

t~ —135 or t ~ 1.5s.
As t cannot be negative, t ~ 1.5s. Substituting the value for ¢
into the expression for v gives

v=t+12=15+12=135ms" ..

So the velocity after 20m is 13.5ms™!.
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(c) The time taken to travel 100 m from when the acceleration first
started can be found from x = 100

100=1>+12t < >+12t—100=0.

Using the quadratic formula gives

L —12+ /144 + 400 _ —12£232
- 2 - 2

t ~ —17.66 or t ~ 5.66.
The time taken to travel 100 m is 5.66s.

Example 7.16 The current across a 1 uF capacitor from time r = 3 ms
tot = 4msis given by /(#) = —2t. Find the voltage across the capacitor
during that period of time given that V = —0.1 V when # = 3 ms.

Solution  For a capacitor V = Q/C, where Q = [ I dr and C is the
capacitance, V the voltage drop across the capacitor, Q the charge, and
I the current. So

1
V= —/—ZIdt
1 x10-°
=10%(—-t*) +C
whens=3ms,V =0.1,s0 V = 0.1 whent =3 x 1073
01=10-10°x9)+C & C=014+9 & C=09.l.

SoV =—10°%2+9.1.

7.5 The definite The definite integral from x = a to x = b is defined as the area under
. the curve between those two points. In the graph in Figure 7.1, the area
| nteg ral under the graph has been approximated by dividing it into rectangles. The

height of each is the value of y and if each rectangle is the same width
then the area of the rectangle is yd8x.

If the rectangle is very thin, then y will not vary very much over its
width and the area can reasonably be approximated as the sum of all of
these rectangles.

The symbol for a sum is X (read as capital Greek letter sigma). The
area under the graph is approximately

x=b—dx
A = y10x + y20x + y38x + y4dx + -+ = Z yox.

X=a

We would assume that if 8x is made smaller, the approximation to the
exact area would improve. An example is given for the function y = x in
Figure 7.2. Between the values of 1 and 2, we divide the area into strips,
first of width 0.1, then 0.01, then 0.001.
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Figure 7.1 A graph of

y = f(x) and the area under
the graph from x = a to

X = b. This is approximated
by splitting the area into strips
of width 3x.

y
y=fx)
=
]
N | »| »
0 a &x b x

When 8x = 0.1, the approximate calculation gives

Ix01+11x01+12x01+13x01+14x0.1+1.5x0.1
+1.6x014+17x01+18x014+19x0.1 =145

When 8x = 0.01, the calculation gives

1 x0.01+1.01 x0.0141.02 x0.014---
+1.98 x 0.01 4+ 1.99 x 0.01 = 1.495

When 8x = 0.001, the calculation gives

1 x 0.001 4 1.001 x 0.001 4 1.002 x 0.001 4 - - -
4+ 1.998 x 0.001 + 1.999 x 0.001 = 1.4995

The exact answer is given by the area of a trapezoid which is equal to
the average length of the parallel sides multiplied by the width. In this
case for y, = 1 and y, = 2 we get

Area= 1(1+2)1=15

We can see that the smaller the strips the nearer the area approximates
to the exact area of 1.5. Therefore, as the width of the strips gets smaller
and smaller, then there is a better approximation to the area, and we say
that in the limit, as the width tends to zero, we have the exact area, which
is called the definite integral.

The area under the curve, y = f(x) between x = a and x = b is
found as

x=b—3x

b
dx = li 3
[y fim 3 e

which is read as “The definite integral of y from x = a to x = b equals
the limit as dx tends to O of the sum of y times dx for all x from x = a
tox =b — dx.

This is the definition of the definite integral which gives a number as
its result, not a function.

We need to show that our two ways of defining integration (the indefi-
nite integral as the inverse process to differentiation and the definite
integral as the area under the curve) are consistent. To do this, consider
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Figure 7.2 The

area under the graph 'y = x
between x =1 and x = 2: (a)
divided into strips of width 0.1
gives 1.45; (b) divided into
strips of width 0.01 gives
1.495; (c) divided into strips of
width 0.001 gives 1.4995.

Integration

v / y=x
A
/]
/4
(6] 1 2 x
(a) t Sx=0.1
y y=x
0 1 x 2 X
® 5x=0.01
y =
(0] 1 t 2 X
(© 8x=0.001
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an integral of y from some starting point, @, up to any point x. Then, the

area A is

X
A:/ ydx
a
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yA
/—MA

A
a hae X

dx

y=f®

Figure 7.3 The area A is
given by the definite integral
[y dx and the increase in
the area, A = y8x.

Notice that as we move the final point x, A will change. Now consider
moving the final value by a small amount, 8x, this will increase the area
by 3A and A is approximately the area of a rectangle of height y and
width 8x. This is shown in Figure 7.3.

So, we have 8A ~ ydx, that is,

dA
_%y'

dx

Taking the limit as 8x tends to O gives

dA

YT A
This shows that finding the area under the graph does in fact give a function
which, when differentiated, gives back the function of the original graph,
that is, the area function gives the ‘inverse’ of differentiation. The area
function, A, is not unique because different functions will be found by
moving the position of the starting point for the area, however in each
case dA/dx will be the original function.

This is illustrated for the area under y = %t in Figure 7.4, where there
are two area functions, one starting from ¢ = —1 and the other from# = 0.

The first area function is

21
A=——-
4 4

and the second is

t
A=—
4

The definite integral, the area under a particular section of the graph,
can be found, as in Figure 7.5, by subtracting the areas.

In practice, we do not need to worry about the starting value for finding
the area. The effect of any constant of integration will cancel out.

Example 7.17 Find [, 2 dt.

This is the area under the graph from 7 = 2 to t = 3. As [2rdr =
1> + C, the area up to 2 is (2)> + C = 4 + C and the area up to 3 is
(3)2 + C = 9 + C. The difference in the areas is 9 + C — (4 + C) =
9 — 4 = 5. Therefore, [, 2¢dr = 5.

The working of a definite integral is usually laid out as follows

3
/ 20dr =[]} = 3)> — (2> =5,
2

The square brackets indicate that the function should be evaluated at the
top value, in this case 3, and then have its value at the bottom value, in
this case 2, subtracted.
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Figure 7.4 (a) The graph of
y = t/2. (b) The area under
the graph of y = t/2 starting
fromt = —1. (c) The area
under the graph of y = t/2
starting from t = 0.

Figure 7.5 The area
between a and b is given by
the area up to b minus the
area up to a. The area up to a
is marked by 8. The area up
to b is marked by ///.

(a)

®

Integration 151

©

Y

\

7

ia

.

b

TLFeBOOK



152 Integration

Figure 7.6 The shaded
area is bound by the graph of
y = —x? 4 6x — 5 and the
X-axis.

Example 7.18 Find

1

Solution

1

1
/ 3x2 +2x — 1dx.

1
/ 3x2+2x—1dx=[x3+x2—x]ll

=P +12- D)= (=) + (=12 = (=1)
—l—(—l+14+4D)=1-1=0.

Example 7.19 Find

/6
f sin(3x + 2) dx.
0

Solution

/6 1
/ sinGx +2)dx =[ — 3 cos(3x +2)];
0

Example 7.20 Find the shaded area in Figure 7.6, where y = —x? +

6x — 5.

Solution First, we find where the curve crosses the x-axis, that is, when

y=0

L (3” +
= — COS —
3 6

! <n+2
= —cos|—
3 2

/6

2) - (—% cos(2)>

1
) + 5 cos(2) ~ 0.1644.

0=—-x46x—5 & x>—6x+5=0

N4

x=59x-1)=0 <

x=5vx=1
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This has given the limits of the integration. Now we integrate:

5 3 gx2 5
/ —x2—|—6x—5dx=|:—x—+i—5x:|
1 1

3 2
) 6057
BN T
(1 6(1)?
(5 -s0)

= 125+75 25+1 3+5—32—102
T3 3 T30 73

Therefore, the shaded area is 10% units2.

Finding the area when the
integral is negative

The integral can be negative if the curve is below the x-axis as in
Figure 7.7, where the area under the curve y = sin(x) from x = «
to x = 3m/2 is illustrated.

3m/2
/ sin(x) dx = [— cos(x)]?f/2 = —cos <37n) + cos(m) = —1

The integral is negative because the values of y are negative in that
region. In the case where all of that portion of the curve is below the
x-axis to find the area we just take the modulus. Therefore, the shaded
area A = 1.

This is important because negative and positive areas can cancel out
giving an integral of 0. In Figure 7.8, the area under the curve y = sin(x)
from x = 0tox = 2 is pictured. The area under the curve has a positive
part from O to 7w and an equal negative part from 7 to 2.

y
o n 377"- o x
Figure 7.7 The area under the curve given by ff”/ 2 sin(x) dx.

Figure 7.8 The area under the graph y = sin(x) from x = 0 to 2r.
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Figure 7.9 Sketch of

y = x(x — 1), with the area
bounded by the x-axis and
x = —1 and x = 1 marked.
The area above the x-axis is
marked as A1 and the area
below the x-axis is marked
as As.

The following gives an integral of 0

2
/ sin(x) dx = [— cos(x)]én —cos(2m) — (— cos(0))
0

—1—-(=1)=0

To prevent cancellation of the positive and negative parts of the integra-
tion, we find the total shaded area in two stages

/ﬂ sin(x)dx = [ — cos(x)]g = —cos() — (— cos(0)) =2
0
and
2 2
/ sin(x) dx = [ - cos(x)]ﬂn = —cos(2w) — (—cos(r)) = -2

So, the total areais 2 4+ | — 2| = 4.

We have seen that if we wish to find the area bounded by a curve which
crosses the x-axis, then we must find where it crosses the x-axis first and
perform the integration in stages.

Example 7.21 Find the area bounded by the curve y = x> — x and the
x-axis and the lines x = —1 and x = 1.
Solution First, we find if the curve crosses the x-axis. x2 —x = 0 <
x(x —1) =0 & x = 0or x = 1. The sketch of the graph with the
required area shaded is given in Figure 7.9.

Therefore, the area is the sum of A; and A,. We find A; by integrating
from —1to 0

0 3 290 3 2
2 [ 27 (=D =D
[](x —x)dx—|:3 2j|_1—0 ( 3 5 )

+

5
6

W | =
N =

N

therefore, A| =
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7.6 The mean
value and r.m.s.
value

(o] a b ox

Figure 7.10 The mean
value of a function is the value
it would take if it were
constant over the range but
with the same integral.

Integration 155

Find A; by integrating from O to 1 and taking the modulus
1

/I(XZ_X)dx: ﬁ_x_z zl_lz_l
0 3 21y 3 2 6

Therefore, Ay = é.
Then, the total areais A| + Ay = % + é =1.

The mean value of a function is the value it would have if it were constant
over the range but with the same area under the graph, that is, with the
same integral (see Figure 7.10).

The formula for the mean value is

1 b
dx.
b—a/ayx

Example 7.22 Find the mean value of i (¢) = 20 + 2 sin(;r¢t) forr =0
to 0.5.

Solution Using the formula a = 0,b = 0.5 gives

M =

1
T 05-0

0.5
[ 20 + 2 sin(wrt) dt
0

2 0:3 2
ZPm—u—mqnn] =200—0—(0——{D)%2Lﬂ
T T

0

The root mean squared (r.m.s) value

The ‘root mean squared value’ (r.m.s. value) means the square root of
the mean value of the square of y. The formula for the r.m.s. value of y
between x =aandx = b is

1 b
rms(y) = m / y2 dx
a

The advantage of the r.m.s.value is that as all the values for y are
squared, they are positive, so the r.m.s.value will not give 0 unless we are
considering the zero function. If the function represents the voltage then
the r.m.s. value can be used to calculate the average power in the signal.
In contrast the mean value gives zero if calculated for the sine or cosine
over a complete cycle, giving no additional useful information.

Example 7.23 Find the r.m.s. value of y = x> — 3 between x = 1 and
x =3.
13 13
@m&@»%z———f(ﬁ—&fdw:—f(ﬁ—6ﬁ+9mx
3—-1J4 2 )i
3

_l x° 6x3+9
B R

L 54 +27 ! 249))=72
T2 5 5 -

Therefore, the r.m.s value is /7.2 ~ 2.683.
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7.7 Numerical
Methods of
Integration

Figure 7.11 Numerical
integration is performed by
splitting the area into strips of
width h. The area of the strips
is approximated using the
trapezoidal rule or Simpson’s
rule.

Many problems may be difficult to solve analytically. In such cases
numerical methods may be used. This is often necessary in order to per-
form integrations. The following integrals could not be solved by the
methods of integration we have met so far:

3 .
/ sin(x) dx
s x2+1
2 2
/ 2 dx
-3

Numerical methods can usually only give an approximate answer.

General method

We wish to approximate the integral

b
/ f(x)dx

Formulae for numerical integration are obtained by considering the
area under the graph and splitting the area into strips, as in Figure 7.11.
The area of the strips can be approximated using the trapezoidal rule or
Simpson’s rule. In each case, we assume that the thickness of each strip
is h and that there are N strips, so that

_(b-a
- N

h

Numerical methods are obviously to be used with a computer or pos-
sibly a programmable calculator. However, it is a good idea to be able to
check some simple numerical results, which needs some understanding
of the algorithms used.

The trapezoidal rule

The strips are approximated to trapeziums with parallel sides of length
vr—1 and y, as in Figure 7.12. The area of each strip is (£/2) (y,—1 + y»).

y g y=f0
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y e
— Y y y y .
Figure 7.12 The trapezoidal 0 ! 2 : 4
rule is found by approximating o Py S S >
each of the strips as a a x, X, x, x,
trapezium.

The formula becomes:

A=h(5y0+y1+y2+-+yn-1+3N)

where x, = a + rh.

yr = f(xr)

N b9
h

A computer program would more likely use the equivalent recurrence
relation, where A, is the area up to rth strip (at x = x;.)

h
Ar=A1 + E(yr—l + yr)

forr =1to N and Ag = 0.
This is simply stating that the area is found by adding on the area of
one strip at a time to the previously found area.

Example 7.24 We wish to approximate

3
/ x2dx.
1

The limits of the integration are 1 and 3, so a = 1 and b = 3. We choose
a step size of 0.5, therefore,

_ G- _G-1) _

N = =4.
h 0.5
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Figure 7.13 Simpson’s rule
is found by approximating the
areas of the strips by drawing
a parabola through three
adjacent points. To do this the
total number of strips must be
even.

Using x, = a + rh and y, = f(x,), which in this case gives y, = x,2
we get

x=1 y=0?=1
x1 =15 y =(1.5%=225
=2 yp=02)?>=4
x3 =25 y3=(252%=6.25
=3 y4=3)?%=09.

Using the formula for the trapezoidal rule:
A=hGyo+y1+y2+ -+ yn-1+ 3IN)
we get

A=05054+2254+4+6.25+4.5) =8.75.

Hence, by the trapezoidal rule:

3
/ x?dx ~ 8.75.
1

Simpson’s rule

For Simpson’s rule, the area of each strip is approximated by drawing a
parabola through three adjacent points (see Figure 7.13). Notice that the
number of strips must be even.

The area of the strips in this case is not obvious as in the case of the
trapezoidal rule. Three strips together have an area of:

h
g(yZn—Z +4y20-1 + y2n)

where r = 2n. The formula then becomes

h
A= g(yo +4y1 +2y2 +4y3 +2y4+ -+ 2yv 2 +4yn—1 + YN)

Yo Y1 Y2 Y3 Ya Ys Y6
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where

b —a)

Xp=atrh, y=f0), N=-—

as before.
Again, a computer program would more likely use the recurrence
relation to define the area

h
Ay = AZ(n—l) + g(YZn—Z +4y2—1 + you)

wherer = 1,...,N/2and Ag = 0.

Example 7.25 Find |, 13 x? dx using Simpson’s rule with 7 = 0.5.

Solution From the limits of the integral we find thata = 1 and b = 3.
So,

_(-a _G-1 _

N = =4.
h 0.5

Using x, = a + rh and y, = f(x,), which in this case gives

Yr = xrz
we get
xo=1 y=0>=1
x1 =15 y =(1.5%=225
=2 »n=02)7>=4
x3 =25 y3=(25)72=6.25
x=3 y=03)?2=09.
Hence,

0.5
A= 25 (1+42.25) +2(4) +4(6.25) +9) ~ 8.66667.

In this case, as we are integrating a parabola the result is exact (except
for rounding errors).

1. Integration can be defined as the inverse process of differentiation.
If y = f(x) then

V_rw e y=/d—ydx=f<x)+c
dx dx

or equivalently
d

/ D=yt
dx

This is called indefinite integration and C is the constant of
integration.

2. Atable of standard integrals can be found as in Table 7.1 by swapping
the columns of Table 6.3, rearranging them in a more convenient form
and adding the constant of integration.

3. Integrals of combinations of the functions given in Table 7.1 cannot
always be found but some methods can be tried as follows.

(a) Substitute u = ax + b to find [ f(ax + b) dx.
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7.9 Exercises

7.1. Find the following integrals

(@) /(x3 +x%)dx

1
(c) /X—Z dx
(e) /(l —5x)dx

(g) /\/2}6 — 1ldx

Q) /x(x2 —4)3dx

(b) /2 sin(x)+ sec?(x) dx
(d) /(1 +x2 +3x%) dx
® /cos(2 —4x)dx

1
h —d
()/ — X
() /x\/(l—f—xz)dx

(b) Substitute when the integral is of the form f f(u)(du/dx) dx.

(c) Use integration by parts when the integral is of the form [ u dv,
using the formula [udv = uv — [vdu.

(d) Use trigonometric identities to integrate powers of cos(x) and
sin(x).

Integration has many applications,

section 7.4.

The definite integral, fromx = a tox = b, is defined as the areaunder

some of which are listed in

the curve between those two values. This is written as f ab f(x)dx.
The mean value of a function is the value the functions would have
if it were constant over the range but with the same area under the
graph. The mean value fromx =atox =bof y is

1 b
dx.
b—a/ayx

The root mean squared value (r.m.s. value) is the square root of the
mean value of the square of y. The r.m.s. value fromx =atox =b
is given by

1 b
rm.s.(y) = mf y2dx.
a

Two methods of numerical integration are: trapezoidal rule and
Simpson’s rule, where

A %/f(x)dx.

Trapezoidal rule

M =

A=h(zy0+y1+y2+-+yv-1+35)

Simpson’s rule

h
A= 5()’0 +4y1+2y:+4y3+2y4+ -+ 2yn—2 +4yNn—1+ IN).

In both cases, x, = a +rh and N = (b — a)/h. For Simpson’s
rule, N must be even. £ is called the step size and N is the number
of steps.

cos(x)

) /(1 +sm(x))2

( /Ld
m) 272 X

(0) /x2 cos(x) dx

) /(x2+x—6)(2x+1)dx
2
(n)/ x cos(x)dx
1
4
(p)/ x+/x — 1dx
2
/2
(r) / sin’ (x) dx
0

@ / x(2x —3)*dx

(s) /cos4(x) dx ) /sin(3x) cos(5x)dx.
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Figure 7.14 Field on the axis of a solenoid for Exercise 7.7.

7.2.

7.3.

7.4.

7.5.

7.6.

7.7.

7.8.

Given that v = ds/df = 3 — ¢, find s in terms of ¢ if
s = 5 when t = 0. What is the value of s when t = 2?

Find the equation of the curve with the gradient
dy/dt = —5 which passes through the origin.

A curve, y = f(x) passes through the point (0,1) and
its gradient at any point is 1 — 2x2. Find the function.

The voltage across an inductor of inductance 3 H is
measured as V = 2sin(2t — (7/6)).

The current at ¢+ = 0 is 0. Given that V = L(di/dr)
find the current after 10s.

The velocity of a spring is found tobe V = 6sin(3r¢).
Assuming that the spring is perfect, so that v =
(1/k)(dF /dt), where k is the spring constant (known
to be 0.5), v the velocity, and F' the force operating on
the spring, find the force, given that it is O N initially.

The magnitude of the magnetic flux density at the mid-
point of the axis of a solenoid, as in Figure 7.14, can
be found by the integral

g
B :/ ’ ’“’2”1 sin(B) dp

where 1 is the permeability of free space (4w x
10~7Hm™"), n is the number of turns and / is the cur-
rent. If the solenoid is so long that 8; ~ 0 and B, ~ =,
show that B = uonl.

Find the area under the curve y = x + x2 between the
lines x = 1 and x = 4.

7.9.

7.10.

7.12.

7.13.

7.14.

7.15.

Find the area bounded by the x-axis and the portion of
the curve y = 2(x — 1)(x — 4) which lies below it.

Find the total area bounded by the curve y = 2x — x2,
the x-axis and the lines x = —1 and x = 1.

. Find the mean value of i(f) = 5 — cos(¢/2) fort =0

tot = 5.

Calculate the r.m.s. value of i = 3 cos(507m¢t) between
t =0andr =0.01.

Approximate:

1 .
/ sin(x) dx
0 X

(a) using the trapezoidal rule with » = 0.2 and h =
0.1; (b) using Simpson’s rule with 4~ = 0.5 and
h =0.25.

Find an approximate value of

3 dx

1 X

A=

(a) by the trapezoidal rule with N =
Simpson’s rule with N = 6.

6; (b) by

Approximate fol x>dx using Simpson’s rule
with N = 10.
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8.1 Introduction

8.2 Exponential
growth and
decay

The exponential
function

In Example 2.11, we looked at an acoustical absorption problem. We
found that after a single note on a trombone had been played, the sound
intensity decayed according to the expression / = 10~!”, This is a dying
exponential function. Many other physical situations involve decay or
growth in an exponential fashion; for instance, population growth or the
decay of charge on a discharging capacitor. The functions y = a’, where
a can be any positive number, are called exponential functions. In this
chapter, we shall look at how they describe this particular type of growth
or decay, when the growth or decay is proportional to the current size
of the ‘population’, y. This situation can be described by a differential
equation of the form dy/dt = ky. The special case where k = 1, giving
the equation dy/dr = y, leads us to define the number e &~ 2.7182818
and the function y = e’, which is called the exponential function. The
inverse function is y = log.(¢), which is also refered to as y = In(¢) and
called the natural or Napierian logarithm.

The function y = €’ is neither even nor odd; however, it is possible
to split any real function into an even part and an odd part and in this
case we find that this gives the hyperbolic functions. These hyperbolic
functions have properties that are surprisingly similar to the properties of
the trigonometric functions and hence have similar names, cosh(#), sinh(#)
(the hyperbolic sine and hyperbolic cosine) from which we can define
also tanh(¢), the hyperbolic tangent. We also look at differentiation and
integration problems involving the exponential and hyperbolic functions.

Supposing, following some deed of heroism, the police offered you the
choice of the following rewards:

(a) Tomorrow you receive 1 c and the following day 2 ¢ and after that
4 ¢, then 8 c and each day the amount doubles for the next month.

(b) Tomorrow you receive €2, the following day €4 and the day after
€6, then €8 so that each day you receive €2 more than the day
before. Again youreceive payments on every day for the next month.

If, although not motivated by personal greed, you wish to receive the
highest possible reward (in order, presumably, to donate the amount
to charity), which reward should you accept? Option (b) superficially
appears to be the best because at least it starts off with enough money
to buy a small sandwich. However, a closer look reveals the that if you
choose option (a), on the last day (assuming there are 31 days in the month)
youreceive in excess of €10 000 000 with the total reward exceeding €20
million. However, option (b) only reaps €62 on the final day with a total
award of only €992.
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Both options are examples of growth. Option (b) gives a constant
growth rate of €2. If y, is the amount received on day n, the way that this
grows could be expressed by y,+1 = y, + 2. This is expressing the fact
that the amount received on day 7+ 1 is €2 more than the amount received
on day n. This also means that the change each day in the amount received
is 2, which can be expressed as Ay, = 2, where Ay, = y,4+1 — y, and
represents the change in y from day » to day n + 1.

Option (a) is an example of exponential growth (or geometric growth).
The amount received each day is proportional to the amount received the
day before, in this case twice as much. y, canbe expressed by y,+1 = 2y,.
The change in y is equal to the value of y itself, Ay, = y,.

Because of the nature of exponential growth it is unlikely that you
would be given such an attractive award as option (a) represents. However,
exponential growth is not beyond the reach of the everyday person as
savings accounts offer this opportunity. Unfortunately, the amount you
receive does not increase as quickly as doubling each day but it is based
on how much you have already in the bank; hence, it is exponential.
Supposing you opened an account that paid an annual interest of 6%
and the annual rate of inflation was 3%, then the real rate of growth is
approximately 3% per annum. If y, is the value of the amount you have
in the bank after n years then y, 11 = 1.03y,. We can also express this by
saying that the interest received each year, that is, the change in y,, Ayj,
is 3% of yj,, that is, Ay, = 0.03y,, where Ay, = y,4+1 — y,. If the rate
of interest remains constant then if you deposit €1 tomorrow then your
descendents, in only 500 years time, will receive an amount worth over
€2.5 million in real terms.

The models of growth that we have discussed so far give examples of
recurrence relations, also called difference equations. Their solutions are
not difficult to find. For instance, if y,+1 = 2y, and we know thaton day 1
we received 1 c, that is, y; = 0.01 then we can substitute n = 1,2,3,...
(as we did in Section 1.4) to find values of the function giving

0.01,0.02,0.04,0.08,0.16,0.32, ...

Clearly, there is a power of 2 involved in the expression for y,, so we
can guess that y = 0.01 (2"~ ). By checking a few values of n we
can confirm that this is indeed the amount received each day. When we
deposit €1 in the bank at a real rate of growth of 3% we get the recur-
rence relation y,4+; = 1.03y,, where y, is the current day value of the
amount in the savings account after n years. Substituting a few values
beginning with yp = 1 (the amount we initially deposit) we then get
1,1.03,1.06,1.09,1.13,1.16, 1.19, . . . (to the nearest cent). Each time we
multiply the amount by 1.03, there must be a power of 1.03 in the solution
for y. We can guess the solution as y, = (1.03)". By checking a few val-
ues of n we can confirm that this is, in fact, the amount in the bank after
n years.

The models we have looked at so far are discrete models. In the case
of the money in the bank the increase occurs at the end of each year.
However, if we consider population growth, for instance, then it is not
possible to say that the population grows at the end of a certain period, the
growth could happen at any moment of time. In this case, providing the
population is large enough, it is easier to model the situation continuously,
using a differential equation. Such models take the form of dy/dr = ky.
dy/dt is the rate of growth, if k is positive, or the rate of decay, if k
is negative. The equation states that the rate of growth or decay of a
population of size y is proportional to the size of the population.
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Figure 8.1
circuit.

A closed RC

Example 8.1 A malfunctioning fridge maintains a temperature of 6°C
which allows a population of bacteria to reproduce such that, on average,
each bacteria divides every 20 min. Assuming no bacteria die in the time
under consideration find a differential equation to describe the population
growth.

Solution If the population at time ¢ is given by p then the rate of change
of the population is d p/dz. The increase in the population is such that it
approximately doubles every 20 min, that s, it increases by p in 20 x 60 s.
That gives a rate of increase as p/(20 x 60) per second. Hence, the
differential equation describing the population is

dp _ P
dr 1200°

Example 8.2 A capacitor, in an RC circuit, has been charged to
a charge of Qg. The voltage source has been removed and the
circuit closed as in Figure 8.1. Find a differential equation that
describes the rate of discharge of the capacitor if C = 0.001 wF and
R =10MQ.

Solution The voltage across a capacitor is given by Q/C where C is the
capacitance and Q is the charge on the capacitor. The voltage across
the resistor is given by Ohm’s Law as IR. From Kirchoff’s voltage law,
the sum of the voltage drops in the circuit must be 0; therefore, as the
circuit is closed, we get voltage across the resistor 4 voltage across the
capacitor = 0:

o
=R+ —==0.
+C

By definition, the current is the rate of change of charge with respect to
time, that is / = dQ/dr giving the differential equation
g 0

R—+==0.
dt+C

We can rearrange this equation as

o0 do 0

dr c dt — RC
We can see that this is an equation for exponential decay. The rate of
change of the charge on the capacitor is proportional to the remain-
ing charge at any point in time with a constant of proportionality
given by 1/RC. In this case as R = 10MQ and C = 0.001 puF,
we get
dgo

— = -—1000Q.
dt Q

Example 8.3 Radioactivity is the emission of «- or S-particles and
y-rays due to the disintegration of the nuclei of atoms. The rate of dis-
integration is proportional to the number of atoms at any point in time
and the constant of proportionality is called the radioactivity decay con-
stant. The radioactive decay constant for Radium B is approximately
4.3 x 10~*s~!. Give a differential equation that describes the decay of
the number of particles N in a piece of Radium B.
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Solution  If the number of particles at time ¢ is NV, then the rate of change
is dN /dz. The decay is proportional to the number of atoms, and we are

given that the constant of proportionality is 4.3 x 10~*s~! so that we
have

dN _a

— =—43x107"N

dt

as the equation which describes the decay.

Example 8.4 An object is heated so that its temperature is 400 K and
the temperature of its surroundings is 300 K, and then it is left to cool.
Newton’s law of cooling states that the rate of heat loss is proportional
to the excess temperature over the surroundings. Furthermore, if m is the
mass of the object and c is its specific heat capacity then the rate of change
of heat is proportional to the rate of fall of temperature of the body, and
is given by

dQ d¢
=X — _me—
dr dr

where Q is the heat in the body and ¢ is its temperature. Find a differential
equation for the temperature that describes the way the body cools.

Solution Newton’s law of cooling gives

o
P A(d — &)

where A is some constant of proportionality, Q is the heat in the body, ¢
is its temperature, and ¢y is the temperature of its surroundings. As we
also know that

dQ d¢
=X — me—
dt dt

this can be substituted in our first equation giving:

e A -9) o Lo Lp-gy
mcdt_ ¢=¢) © dr mc¢ P

A/(mc) can be replaced by a constant k, giving

dp
s k(¢ — o).

In this case, the temperature of the surroundings is known to be 300 K,
so the equation describing the rate of change of temperature is

d
< = k(¢ —300).

We have established that there are a number of important physical sit-
uations that can be described by the equation dy/d¢t = ky. The rate of
change of y is proportional to its value. We would like to solve this equa-
tion, that is, find y explicitly as a function of ¢. In Chapter 7, we solved
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8.3 The
exponential
function y =e

t

simple differential equations such asdy/dt = 3¢ by integrating both sides
with respect to ¢, for example,

2

d 3t
Do oo y=/3tdt & y="-+C.

de 2
However, we cannot solve the equation dy/d¢t = ky in this way because
the right-hand side is a function of y not of 7. If we integrate both sides
with respect to t we get

dy
— =ky & = | kydzt.
dr Yy Yy / Yy

Although this is true we are no nearer solving for y as we need to know
y as a function of 7 in order to find [ ky dr.

When we solved equations in Chapter 3 of the Background Mathe-
matics notes available on the companion website for this book, we said
that one method was to guess a solution and substitute that value for the
unknown into the equation to see if it gave a true statement. This would
be a very long method to use unless we are able to make an informed
guess. We can use this method with this differential equation as we know
from our experience with problems involving discrete growth that a solu-
tion should involve an exponential function of the form y = a’. The
main problem is to find the value of a, which will go with any particular
equation. To do this we begin by looking for an exponential function that
would solve the equation dy/d¢ = y, that is, we want to find the function
whose derivative is equal to itself.

Figures 8.2(a) and 8.3(a) give graphs of y = 2’ and y = 3, which are
two exponential functions. We can sketch their derivative functions by
drawing tangents to the graph and measuring the gradient of the tan-
gent at various different points. The derivative functions are pictured in
Figure 8.2(b), dy/dt where y = 2', and in Figure 8.3(b), dy/dt where
y = 3.

We can see that for these exponential functions the derivative has
the same shape as the original function but has been scaled in the
y-direction, that is, multiplied by a constant, &, so that dy/d¢ = ky as we
expected:

i(2t) =()(2") and i(3’) = (D)(3")
dt dt

where C and D are constants. We can see from the graphs that C < 1 and
D > 1. Thus, the derivative of 2 gives a squashed version of the original
graph and the derivative of 3’ gives a stretched version of the original
graph.

It would seem reasonable that there would be a number somewhere
between 2 and 3 that we can call e, which has the property that the
derivative of e’ is exactly the same as the original graph. That is,

d 12 t
a(e)_e.

TLFeBOOK



The exponential function 167

@) y

{«—_ Slope2.77

~—0 1 Slope 0.69

(b) dy

2.77 A
Figure 8.2 (a) The graph of
y = 2! with some tangents
marked. (b) The graph of the 0.69
derivative (the gradient of the _/ :
tangent at any point on y = 2! 3 2 4 O ] ) 3 A

plotted against t).

Finding the value of e

There are various methods for finding the value of e and a graphical
investigation into finding e to one decimal place is given in the projects
and investigations available on the companion website for this book. An
alternative, numerical, method is to look at the gradient of the chord for
the function y = ¢’ at ¢t = 0:

By  fu4d)—dr e —¢f
8 8t I

Att = 0 all functions y = a’ have value 1 so that the gradient of the
chord att =0 is

8y_e8’—1

St o

We defined e as the number for which i(e’ ) = e’ so that at the point
t = 0 the gradient of the tangent is given by dy/d¢t = 1. For small 3¢
the gradient of the tangent is approximately equal to the gradient of the
chord
dy _dy
dr s
and therefore
e — 1
ot

o
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Figure 8.3 (a) The graph of
y = 3! with some tangents
marked. (b) The graph of the
derivative (the gradient of the
tangent at any point on y = 3!
plotted against t).

Rearranging this equation gives e ~ (14-57)!/% for small 8. Replacing

(a)

_/1\_.,/ Slope 1.1

®) dy 4

334

o}

3t by 1/n, with n large, gives

1 n
e%<1+—>
n

for large n.

Let n tend to infinity and this gives the well-known limit

n— o0

1 n
e = lim <l+—>.
n

We can use the expression

1
1+ -
n

'
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Table 8.1 Estimating e
using (1+1/n)" gives

e = 2.71828 to five decimal
places

The exponential function 169

for large n to calculate e on a calculator. This is done in Table 8.1 to five
decimal places.

We have shown that e = 2.71828 to five decimal places. e is an irra-
tional number which means that it cannot be written exactly as a fraction
(or as a decimal). The function €’ is often referred to as exp(r). €’ and its
derivative are shown in Figure 8.4.

By definition of the logarithm (as given in Chapter 4 of the Background

n a+qy n)" to five Mathematics notes available on the companion website for this book), we
decimal places know that the inverse function to e’ is log.(#) (log, base e, of 7). This is
often represented by the short hand of In(¢) and called the natural or
1000 27] 6?2 Napierian logarithm.
188 880 2'; 1223 We are now able to solve the differential equation dy/dr = y as we
1000000 571 828 know that one solutiop isy = e becquse t.he derivative of y = el isel.
10000 000 271828 When we discussed differential equations in Chapter 7, we noticed that
there was an arbitrary constant that was involved in the solution of a
differential equation. In this case the constant represents the initial size
of the population, or the initial charge or the initial number of atoms or
the initial temperature. The general solution to dy/dt = y is y = ype'
where yy is the value of y at time ¢t = 0. We can show that this is, in fact,
the general solution by substituting into the differential equation.
Example 8.5
(a) Show that any function of the form y = yge’, where y( is a constant,
is a solution to the equation
dy _
a7
(b) Show that in the function y = yge’, y = yo when ¢ = 0.
dy
b 24
@ y ®) =
749 ~—— Slope 7.4 7.4
2.7 ~—— Slope 2.7 2.7 1
‘/ ~——— Slope 1 “/l
of | t ol | 2 t

Figure 8.4 (a) The graph of y = e! with some tangents marked. (b) The graph of the derivative (the gradient
of the tangent at any point on e! plotted against t).
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Solution

(a) To show that y = yge’ are solutions, we first differentiate
i(yne’) = yoe'
dr

(as yo is a constant and d(e’)/dt = e").

Substitute for dy/dt and for y into the differential equation and
we get yoe! = ype’, which is a true statement for all ¢. Hence the
solutions to dy/dt = y are y = ype'.

(b) Substitute 1 = 0 in the function y = ype’ and we get y = yoe’. As
any number raised to the power of 0 is 1, we have y = yo. Hence
Yo is the value of y atr = 0.

Using the function of a function rule we can find the derivative
of ek where k is some constant, and show that this function can be
used to solve differential equations of the form dy/dt = ky.

The derivative of ekt

To find the derivative of y = e where k is a constant substitute u = kt
so that y = e

d
hd =k and d_y =
dt du

eu

therefore, using the chain rule,

dy = dudy =ke' =kel
dr  dr du
(resubstituting u = kt). Therefore,

d
E(ekt) — kekt

Notice that if we substitute y fore*” intod(e¥") /dr = k e’ we getdy/dr =
ky, which was the differential equation we set out to solve for our growth
or decay problems.

This tells us that one solution to the equation dy/dr = ky is y = e/’.
The general solution must involve a constant, so we try y = ype*’ where
yo is the initial size of the population, or initial temperature, etc.

Example 8.6
(a) Show thatany function of the form y = yopeX’, where y is a constant,

is a solution to the equation

dy_

=k
dt Y

(b) Show that in the function y = ype!’, y = yo when r = 0.
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Solution

(a) To show that y = ype!’ are solutions we first differentiate:
d kt kt
—(y0e"') = yoke
” (yoe™) = yo

as yp is a constant and d(ekh /dt = kek!. Substitute for dy/dt and
for y into the differential equation and we get

yokekt — kyoekt

which is a true statement for all values of ¢. Hence the solutions to
dy/dt = ky are y = ypet.

(b) Substitute r = 0 in the function y = ype’ and we get y = yoe’. As
any number raised to the power of 0 is 1, we have y = yo. Hence,
yo is the value of y atr = 0.

Example 8.7 Solve the differential equation given in Example 8.2,
describing the discharge of a capacitor in a closed RC circuit with
R =10MQ and C = 0.001 nF:

dQ
— = -100
dt Q

and find a particular solution given that at # = O the voltage drop against
the capacitor was 1000 V.

Solution 'We have discovered that the solution to a differential equation
of the form dy/dr = kr is given by y = ypek’ where yj is the initial value
of y.

Comparing dy/dt = ky withdQ/dt = —100Q, and replacing y by Q
and k by —100, we get the solution

Q — Qoe— 100z

To find the value of Q¢ we need to find the value of Q whent = 0. We are
told that the initial value of the voltage across the capacitor was 1000 V
and we know that the voltage drop across a capacitor is Q/C. Therefore,
we have

Qo

0001 x 10=6 = 1000 & Qo = 1000 x 0.001 x 10-6
. X

& Qg=107°C.

Therefore, the equation that describes the charge as the capacitor
discharges is Q = 107010 C at time ¢ s.

The derivative of a!

The derivative of y = 2! can now be found by observing that 2 = e
Therefore, y = 2! = (e"@)" = @’ This is of the form e’ with
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k =1In(2). As
d

E(ekt) — kekt
then

%(eln(Z)’) — 1n(2)et In(2)

Using again the fact that e"®’ = (e"®)? = 2! we get
i(zt) — i(eln(Z)t) — ln(z)eh‘l(2)t — ln(z)zl‘

dr dr

that is

d

~(2)) =1In(2)2'

q t( ) =In(2)

Compare this result to that which we found by sketching the derivative of
y = 2" in Figure 8.2(b). We said that the derivative graph was a squashed
version of the original graph. This result tells us that the scaling factor
is In(2) =~ 0.693, which confirms our observation that the scaling factor,
C<l1.

Using the same argument for any exponential function y = a’ we find
that dy/dt = In(a)a’.

In finding these results we have used the fact that an exponential
function, to whatever base, a, can be written as e¥’ where k = In(a).

The derivative of y = In(x)

y = In(x) is the inverse function of f(x) = e*, and therefore we can find
the derivative in a manner similar to that used to find the derivatives of
the inverse trigonometric functions in Chapter 5.

y = In(x) where x > 0
& e’ =e"@ (take the exponential of both sides)

& e = x (as exp is the inverse function to In, e"™ = x)

We wish to differentiate both sides with respect to x but the left-hand side
is a function of y, so we use the chain rule, setting w = e”, thus, equation
e’ = x becomes w = x and dw/dy = ¢”.

Differentiating both sides of w = x withrespectto x givesdw/dx = 1,
where

dw dwdy

E_de
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from the chain rule. So

o _
dx

1

and resubstituting x = e¥ we get

dy_

dy 1
-2 — A
dx

1 =
dx X

(we can divide by x as x > 0). Hence,
d 1

— = -,

dx (Inx) X

The derivative of the log, of whatever the base, can be found using the
change of base rule for logarithms as given in Chapter 4 of the Background
Mathematics notes available on the companion website for this book. We
can write

In(x)
In(a)’

log,(x) =

Therefore

d ) ) = d /In(x) . 1
& 108D = g+ <ln(a)> = na)x’

8 4 Th e Any function defined for both positive and negative values of x can be
- written as the sum of an even and odd function. That is, for any function

hyperbOIic y = f(x) we can write
functions FQ) = o) + folr)

where

S &)+ f(=x)

fe(x) = B

and

f&) = f=x)

Jo(x) = )

The even and odd parts of the function e* are given the names of hyper-
bolic cosine and hyperbolic sine. The names of the functions are usually
shortened to cosh(x) (read as ‘cosh of x’) and sinh(x) (read as ‘shine
of x”).

e* = cosh(x) + sinh(x)

and

X —X

et +e ¥

. e’ —e
cosh(x) = — sinh(x) =

2

They are called the hyperbolic sine and cosine because they bear the same
sort of relationship to the hyperbola as the sine and cosine do to the circle.
When we introduced the trigonometric functions in Chapter 5 we used
a rotating rod of length r. The horizontal and vertical positions of the
tip of the rod as it travels around the circle defines the cosine and sine
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(@)

v

function, respectively. A point (x, y) on the circle can be defined using
x = rcos(a),y = rsin(a). These are called parametric equations for
the circle and « is the parameter. If the parameter is eliminated then we
get the equation of the circle

(shown in Figure 8.4(a)). Any point on a hyperbola can similarly be
defined in terms of a parameter, «, and thus we get x = a cosh(«) and
y = bsinh(x).

If the parameter is eliminated from the equations we get the equation
for the hyperbola as

Figure 8.5(b) shows the graph of the hyperbola.
The function y = tanh(x) is defined, similarly to the tan(x), as

sinh(x)

tanh(x) = cosh(x)

and the reciprocal of these three main functions may be defined as

1
cosech(x) = — (the hyperbolic cosecant)
sinh(x)
sech(x) = (the hyperbolic secant)
cosh(x)
1
coth(x) = (the hyperbolic cotangent)
tanh(x)

The graphs of cosh(x), sinh(x), and tanh(x) are shown in Figure 8.6.

® y

\rcos(u), rsin(a)) Z_z - %; =

(acosh(a), bsinh(a))

Figure 8.5 (a)x = rcos(w), y = rsin(a) defines a point on the circle x?/r? + y?/r?> = 1. (b) x = acosh(«)

and y = bsinh(a) defines a point on the hyperbola x?/a? — y?/b? = 1.
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@ y ® y © y
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1 225 x 252 -1/19 1 225 x
14

24 2

34

Py

Figure 8.6 (a) The graph of y = cosh(x). (b) The graph of y = sinh(x). (c) The graph of y = tanh(x).

Table 8.2 Summary of important hyperbolic identities

cosh(x) = (X +e7¥)/2

sinh(x) = (e¥ —e™)/2

tanh(x) = sinh(x)/cosh(x) = (e* —e™X)/(e*X +e™)
cosh(x) + sinh(x) = e*

cosh(x) — sinh(x) = e™*

cosh(A £ B) = cosh(A) cosh(B) =+ sinh(A) sinh(B)

sinh(A + B) = sinh(A) cosh(B) + cosh(A) sinh(B)

tanh(A &+ B) = (tanh(A) £ tanh(B))/(1 £ tanh(A) tanh(B))

Hyperbolic identities

The hyperbolic identities are similar to those for trigonometric functions.
A list of the more important ones is given in Table 8.2.

Example 8.8 Show that cosh(A + B) = cosh(A)cosh(B) +
sinh(A) sinh(B).

Solution  Substitute

A —A
cosh(A) = e-te ”
A —A
e’ —e
inh(A) = ———
sinh(A) 5
B -B
cosh(B) = e te
2
B_ .—B
sinh(B) = %
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into the right-hand side of the expression

cosh(A) cosh(B) + sinh(A) sinh(B)

et +e P +e Pt —e ) (P —e P
a 2 2 2 2 '

Multiplying out the brackets gives
%<6A+B 1 eA"B 4 o~ATB | ~(A+B)
(eNHB _eAB _oAtE | e—(A+B))) .
Simplifying then gives
4_1‘(26A+B 1 oe~(A+B)) = %(eA-'rB 4 e (A+B))
which is the definition of cosh(A + B).
We have shown that the right-hand side of the expression is equal to

the left-hand side, and therefore

cosh(A + B) = cosh(A) cosh(B) + sinh(A) sinh(B).

Inverse hyperbolic functions

The graphs of the inverse hyperbolic functions sinh ™! (x), cosh™! (x), and
tanh ™! (x) are given in Figure 8.7.

As cosh(x) is not a one-to-one function, it has no true inverse. However,
if we limit x to zero or positive values only then cosh™! (x) is indeed the
inverse function and cosh™'(cosh(x)) = x. The sinh~!(x) function is
defined for all values of x, but cosh™! (x) is defined for x > 1 only and
tanh_l(x) is defined for —1 < x < 1.

As the hyperbolic functions are defined in terms of the exponential
function we might suspect that the inverse would be defined in terms of
the logarithm. The logarithmic equivalences are

sinh~!(x) = In (x +vx2+1) forallx
cosh™'(x) =In (x+vVx2=1) x>1

1 1
tanhl(x)=§1n< —|—x) —l<x<l1

1—x

Example 8.9 Show that sinh~!(x) = In(x + Vx2+1) using the
definitions

y =sinh~'(x) < sinh(y) = x

and
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24
(b) y
[_
2-
T T T T T T 1 T T T T T
S5 4 -3 2 a1 1 2 3 4 5 6 7x
—14
_2...
-3
(©) y
-1 0 ‘1 x
Figure 8.7 (a) The graph of '
y =cosh™'(x), x > 1. (b)
The graph of y = sinh™"(x).
(c) The graph of
tanh~'(x), -1 < x < 1.

Solution
y =sinh™'(x) & sinh(y) = x
Using

y _ ey
sinh(y) = ¢ Ze

to substitute on the left-hand side, we get

ey — efy
2
& e’ —e™¥ =2x (multiplying by 2)

=x

& e¥ —1=2xe’ (multiplying by e’ and using properties of
powers to write e - ¢* = e*)

& e¥ —2xe’ —1=0 (subtracting 2xe’ from both sides)
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This is now a quadratic equation in e”
(€”)? —2xe’ —1=0.

Using the formula for solving a quadratic equation, where a = 1,b =
—2x,c = —1 gives

_ 2x £ /4x2 + 4
-

e’

Dividing the top and bottom lines by 2 gives

e =x+VxZ+1.

Taking In of both sides and using In(e”) = y (In is the inverse function
of exp) we get

y=In(x£+vx2+1).

We discount the negative sign inside the logarithm, as this would lead to
a negative values, for which the logarithm is not defined. So finally

sinh™'(x) = In(x + vVx2 + 1).

Calculations

The hyperbolic and inverse hyperbolic functions are often not given in a
calculator. To calculate a hyperbolic function then use the definitions

X —X
cosh(x) = gre’ te
2
et —e™*
h(x) —
sinh(x) 5
sinh(x) et —e™*
tanh(x) = =

cosh(x) ~ e*f +e—*

To calculate the inverse hyperbolic functions use their logarithmic
equivalences.

Example 8.10 Calculate the following, and where possible use the
appropriate inverse function to check your result:

(a) sinh(1.444) (b) tanh_l(—O.S) (c) cosh(—1)
(d) cosh™'(3)  (e) cosh™1(0)

Solution From the definition

1444 _ 1444
sinh(1.444) = 7
~ 2.0008152
= 2.001 to 4s.f.
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Check: Use the inverse function of the sinh, that is, find
sinh~!(2.0008152). From the logarithmic equivalence

(a) sinh~!(2.0008152) = In(2.0008152 + /(2.0008152)2 + 1)
— 1.444

As this is the original number input into the sinh function we have
found sinh™!(sinh(1.444)) = 1.444, which confirms the accuracy of
our calculation.

(b) To calculate tanh ™! (—0.5) use the logarithmic equivalence giving

1. [14+(=05 1

tanh~1(0.5) = = In IH 0N _ Ly (1) ~ —0.5493061

2 \1=-(=05) 2
= —0.5493 to 4 s.f.

Check: Use the inverse function of tanh™!, that is, find

e—0.5493061 _ 50.5493061

tanh(—0.5493061) = c—05493061 | g05493061 =05

This is the original number input to the tanh~! function and this confirms
the accuracy of our calculation.

el el

(c) cosh(—1) ~ 1.5430806

= 1.543to 4s.f.

Check: Use the inverse function of cosh, that is, cosh™1:

cosh™1(1.5430806) = In(1.5430806 + v/ 1.54308062 — 1) ~ 1

This is not the number that we first started with, which was —1. However,

we know that cosh™! (x) is only a true inverse of cosh(x) if the domain

of cosh(x) is limited to positive values and zero. We did not expect the

inverse to ‘work’ in this case where we started with a negative value.
(d) To calculate cosh™! (3), use

cosh™'(3) = In(3 +v/32 — 1) = In(3 + +/8)
~ 17627472
= 1.763 to 4 s.f.

Check: The inverse function to cosh™! is cosh, so we find

e1.7627472 + 6_1'7627472

cosh(1.7627472) = > ~ 3

This confirms the accuracy of our calculation as we have shown
cosh(cosh™!1(3)) = 3.

(e) Using the logarithmic definition of cosh™' leads to an attempt to
take the square root of a negative number. This confirms that cosh™! )
is not defined in R.
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8.5 More
differentiation
and integration

Derivatives

Derivatives of the hyperbolic functions can be found by reverting to their
definitions in terms of the exponential function.

Example 8.11 Show that

i(Sinh(x)) = cosh(x)
dx

Solution As

et —e X
h () —
sinh(x) 5
then
4 (sinh(oy = L (2
—(sinh(x)) = — | ———
dx dx 2

X _(—1)e * X —Xx
=e (2 Je :e te = cosh(x).

Therefore

d
— (sinh(x)) = cosh(x).
dx
In a way similar to Example 8.6, we can find
d .
—(cosh(x)) = sinh(x)
dx
and
d 2
— (tanh(x)) = sech”(x).
dx

The derivatives of the inverse hyperbolic functions can be found using
the same method as given for the derivatives of the inverse trigonometric
functions (in Chapter 5) and give

d 1

— (sinh~ (%)) = ——
dx V1 + x2
d 1

— (cosh™! -
ax (cosh™ " (x)) =
d -1

a(tanh (x)) = 1— x2 .

We are now able to add the functions y = e* and y = In(x),y = a*,y =
log, (x), and the hyperbolic and inverse hyperbolic functions to the list
of functions (Table 8.3). By swapping the columns and rearranging some
of the terms in a more convenient fashion, and adding the constant of
integration, we get a list of integrals (Table 8.4).

The methods of differentiation and integration of combined functions,
discussed in Chapters 12 and 13, can equally be applied to exponential
and logarithmic functions.

TLFeBOOK



Table 8.3 The derivatives
of some simple functions

f(x) f'(x)

C 0

x" nx"-1
CcoS(X) —sin(x)
sin(x) Ccos(x)
tan(x) sec?(x)
sin~'(x) 1/4/1=x2
cos~1(x) -1//1—-x2
tan~—"(x) 1/(1+ x?)
eX eX

ax (In(aya)
In(x) 1/x
log,(x) 1/(n(a)x)
cosh(x) sinh(x)
sinh(x) cosh(x)
tanh(x) sech?(x)
sinh™"(x) 1//1+ x2
cosh™"(x) 1/4/x2 =1
tanh~"(x) 1/(1 — x?)

Table 8.4 Some standard

integrals

f(x) [ foodxf(x)

1 x+C
x"(n#-1)  x"H/(n+1)+C
sin(x) —cos(x)+ C
cos(X) sin(x) + C
sec?(x) tan(x) + C
1/4/1—x2 sinT'(x)+ C
—1//1—=x2 cos'(x)+C
1/1+x2)  tan ' +C
eX e*+C

a* @ /Inta) + C
1/x Inx)+ C
cosh(x) sinh(x) + C
sinh(x) cosh(x) + C
sech?(x) tanh(x) + C
1/V1+x2  sinh'(x)+C
1/4/x2 -1 cosh™'(x)+ C
1/1-x2) tanh ')+ C
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Example 8.12 Find derivatives of the following:

@y=e?

Solution (a) To differentiate y = e~

dy _ dy dO
dr — d() dt

243

b)x=e"cos(3t) (c)y=

21243

sinh(x)

x #0.

using the function of a
function rule think of this as y = e y = e to the bracket’).

Now differentiate y with respect to () and multiply by the derivative
of () with respect to ¢. That is, use

where () represents the expression in the bracket

dy
dr

2 d 2
— 6721 +3E(_2t2 + 3) — ef2t +3(_4t) — _4t672[2+3'

(b) To find the derivative of x = e’ cos(3t), write x = uv so that

u=-¢eandv

du

&=

t

= cos(3¢); then,

d

—e” i = —3sin(3¢)

dt

where we have used the chain rule to find both these derivatives.

Now use the

dx
—_— = U—
dt dt

dx
dr

dv

= +v

product rule

du
dr

(c) To find the derivative of

sinh(x)
x

= —e " cos(3t) — e "3sin(3t) = —e ' cos(3t) — 3e " sin(31).

we use the formula for the quotient of two functions where y = u/v,u =
sinh(x),v = x, and

dy_

v(du/dx) — u(dv/dx)

dx

Hence, we get

02

x cosh(x) — sinh(x)

1

d (sinh(x)
& ()

x2

x2

x cosh(x) — sinh(x)

Example 8.13 Find the following integrals:

(a) fxe"2+2 dx (b) [sinh(t)cosh?(r)dt

@ f{In(x)dx (o) f(

3x2 4 2x

3 +x242

) o

(c) [xe*dx
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182 The exponential function

Solution (a) [ xe*"*2 dx. Here, we have a function of a function e’ 2
multiplied by a term that is something like the derivative of the term in
the bracket.

Try a substitution, u = X242

N P,
g, T x = —
dx 2x

then
2 du
/xex 2 dx = /xe”— = / Je'du = e +C
2x
resubstituting u = x> + 2 gives
2 2
/xex ax = %ex 24cC

(b) To find f sinh(7) cosh?(r) dr we remember that cosh’(r) =
(cosh(7))?, so

/ sinh(7) cosh?(r) dr = / sinh(¢)(cosh(z))>ds

sinh(¢) is the derivative of the function in the bracket, cosh(z), so a
substitution, u = cosh(#), should work:

d
u = cosh(t) = d—b: = sinh(t)

du
sinh(t)

=dr =

. 2 _ . 2 du _/ 2
/smh(z)cosh (t)dr = /smh(z)u —sinh(t) = | u“du

=uw+C
resubstituting u = cosh(t) gives

cosh? (1)
3

/sinh(z) coshz(t) dr = +C

(¢) [ xe*dx. Use integration by parts

/udv:uv—[vdu

and choose u = x and dv = e*dx giving

d

_u:1 and v=/exdx=ex
dx

Then

/xexdx = xe¥ — /e"dx

=xef —e*+C
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(d) f 12 In(x)dx. Write In(x) = 11n(x) and use integration by parts with

u=In(x) and dv=1dx

dx
==du=— v= ldx =x
X

2 2 1
/ In(x)dx = [x ln(x)]% — f x—dx
1 1 X

2
=2MD—HMD—/1M
1

=21In(2) — [x]?
=2In(2) — 2 — 1) ~ 0.3863 to 4s.1.

(e) We rewrite

3x2 4 2x 5 3 5 _1
/mdx=/(3x +2x)(x +x +2) dx.

Notice that there are two brackets. To decide what to substitute we notice
that

d
d—(x3 +x2 +2) =3x> 4 2x.
X

so it should work to substitute u = x3 + x2 + 2

N I TN dr
— = X X X = ——F".
dx 3x2 + 2x

The integral becomes

324+ 20—
/(x +2x)u 3x2 4+ 2x

du
/— =In(u) +C.
u

Resubstituting for u gives

3x% 4+ 2x 3 2
/mdlen(x +x +2)+C

Integration using partial fractions

The fact that expressions like 1/(3x 4 2) can be integrated using a
substitution which results in an integral of the form:

1
f —du =In(u) + C
u
is exploited when we perform the integration of fractional expressions
like
2x — 1
(x=3)x+1)

We first rewrite the function to be integrated using partial fractions.
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184 The exponential function

Example 8.14 Find
2x — 1
(@) /
(x — 3)(x + 1)

® f (X+2)(2x - 1)2

Solution

()/ 2x — 1
(x—3)(x+1)

Rewrite the expression using partial fractions. We need to find A and B
so that:

2x — 1 A n B
x=3)x+D «=3) &+1)
where this should be true for all values of x.
Multiplying by (x —3)(x + 1) gives2x — 1 = A(x + 1) + B(x — 3).
This is an identity, so we can substitute values for x:

substitute x = —1 giving —3=B(—-4) <& B=3/4
substitute x =3 giving5 =AM4) <& A=5/4

Hence,

2x — 1 . 5 n 3
x=3x+1 4x-=3) 4x+1’
So

2x — 1 5 3
/—dxz/ + dx
x=3)x+1 4x —=3) 4x+1)

As (x —3) and (x + 1) are linear functions of x, we can find each part of
this integral using substitutions of u = x —3 andu = x + 1:

5 3 5 3
dx =-In(x —3) + -1 H+C
/4(x—3)+4(x+1)x 4n(x )+4n(x+)+

2ol S -3 4 oG+ )4 C
—aX = — In(X — — In(x .

x=3)x+1 4 4

Check:

5,3
TAx—3) x40

writing this over a common denominator gives

S5x+1)+3(x —=3)
4(x =3)(x + 1)

_5x+5+3x—9

T 4x=3)(x+1)

_ 8x —4

S 4x =3+ 1)

_ 2x — 1

S (x=3)(x+1

d /5 3
— ([ -In(x —3)+ - 1n(x+1)+C
dx \ 4

d 5ln( 3)+3ln( +1)+C) =
dx \3 i =

2

X
®) / T o1
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Again, we can use partial fractions. Because of the repeated factor in the
denominator we use both a linear and a squared term in that factor. We
need to find A, B, and C so that

x2 A B C

x+2)2x =12 (x+2) + 2x —1) + 2x — 1)2

where this should be true for all values of x.
Multiply by (x + 2)(2x — 1) to get

2 =A2x —1D?+BQ2x - Dx +2)+C(x +2)
This is an identity, so we can substitute values for x

substitute x = § giving 0.25=C(2.5) & C=0.1
substitute x = —2 giving4 = A(=5)> <& A =4/25=0.16
substitute x =0 giving0 = A + B(—1)(2) + C(2).

Using the fact that A = 0.16 and C = 0.1, we get
0=0.16—2B4+0.2 < 0=036—2B < 2B=036 < B=0.18.

Then we have

/ x2 q / 0.16 N 0.18 N 0.1 q
_—  dx = X
(x +2)2x — 12 x+2) (@2x—=1) @x—1)7?
0.18 0.1 .
:O.l61n(x+2)+71n(2x—1)—7(2}5—1) +C

0.05
=016 In(x +2) +0.09 In@x — 1) — ——— +C.
2x—1)

Check:

d 0.05
—10.16In(x +2) + 0.09In2x — 1) — +C
dx 2x — 1

d
= d—(0.16ln(x +2)+0.09In(2x — 1) = 0.052x — D)~ + ©)
X
_ 016 N 0.09
T (x+2) (2x—-1

_ 016 N 0.18 N 0.1
T (x42) 2x—=1  @2x -1

(2) +0.052)(2x — )2

Writing this over a common denominator gives

0.162x — D2 +0.182x — )(x +2) +0.1(x +2)
(x +2)(2x — 1)?2
_0.16(4x* —4x + 1) + 0.18(2x? 4+ 3x —2) + 0.1x + 0.2
n (x+2)2x — 1)2
0.64x% — 0.64x + 0.16 + 0.36x2 + 0.54x — 0.36 4+ 0.1x + 0.2
(x +2)2x — 1)2

x2

T+ 22x -1
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186 The exponential function

8.6 Summary

Many physical situations involve exponential growth or decay where
the rate of change of y is proportional to its current value.

All exponential functions, y = a’, are such that dy/dr = ky, that
is, the derivative of an exponential function is also an exponential
function scaled by a factor k.

The exponential function y = €’ has the property that dy/dt = y,
that is, its derivative is equal to the original function:

d 13 t

a (e)=e,

where e ~ 2.71828. The inverse function to e’ is log.(¢), which
is abbreviated to In(z). This is called the natural or Napierian
logarithm.

The general solution to dy/dr = ky is y = ype*’, where yy is the
value of y att = 0.

d
E(a’) = In(a)a’ and

d
a(loga(t)) = @

The hyperbolic cosine (cosh) and hyperbolic sine (sinh) are the even
and odd parts of the exponential function:

e* = cosh(x) + sinh(x)

X —X
2
ef —e™*
ih(x) —
sinh(x) 5

These functions get the name hyperbolic because of their relation-
ship to a hyperbola. The hyperbolic tangent is defined by
sinh(x) e'—e™

cosh(x) ~ e* +e—=*

tanh(x) =

There are various hyperbolic identities, which are similar to the
trigonometric identities (Table 8.2).

The inverse hyperbolic functions cosh_l(x)(x > 1),sinh_1(x),
tanh™! (x)(—1 < x < 1) have the following logarithmic identities:

sinh~'(x) = In(x + vVx2+1) forallx e R
cosh ') =In(x +vVx2—-1) x>1

1 /1
tanh_l(x)z—ln( +x> —l<x<l

2 1—x

coshfl(x) is the inverse of cosh(x) if the domain of cosh(x) is
limited to the positive values of x and zero.

Adding the derivatives and integrals of the exponential, In, hyper-
bolic and inverse hyperbolic functions to the tables of standard
derivatives and integrals gives Tables 8.3 and 8.4.

Partial fractions can be used to integrate fractional functions such as

x+1
(x—Dx+2)
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8.7 Exercises

8.1.

8.2.

8.3.

8.4.

8.5.

8.6.

d
Using a(e’ ) = e’ show that the function 2e is a

solution to the differential equation

dy

—~ =3

a

Assuming p = poe!’ find pg and k such that
dp _ p

dr 1200

and p = 1 whent = 0.
Assuming N = Nye!' find Ny and k such that

dN

and N =35x10° atr =0.
dr

—43x107*N

Assuming ¢ = AeX’ + 300 find A and k such that
do

a5 —0.1(¢ — 300)

and ¢ =400 whent = 0.

Using the definitions of

X —X

cosh(x) = ete”
2

and

X _ o™X
sinh —
sinh(x) 2
show that

(@) cosh®(x) — sinh?(x) = 1
(b) sinh(x — y) = sinh(x) cosh(y) — cosh(x) sinh(y)

Using y = tanh™'(x) < tanh(y) where

—1 <x<1,and

= X,

el —eV
tanh(y) = ———
anh(y) = 5=
show that
1
tanh ™' (x) = = n( —l—x)
1—x

where —1 < x < 1.

8.7.

8.8.

8.9.

8.10.

8.11.

(a) cosh(2.1)
(d) tanh™'(1.5)
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Calculate the following and where possible use the
appropriate inverse functions to check your result:

(b) tanh(3)
(e) cosh™!(=1.5)

(c) sinh™'(0.6)

Differentiate the following:

(a)z = e'zf2 (b) x = e~ cosh(2t)
3_

© 2 ey @ G —30)

() log,(2x)  (f)a*

(®)2'7* () 1/@e1?

Find the following integrals:

3 dr
413
(a) / e” - dr (b) /2 v

(©) / xsinh@2x®)dx  (d) / x In(x)dx

1

‘2 smh(t)
(e) : e'x“dx ) / coqh(t)

2(x t+1
(g>fmdx ()/(z ye-nY
[t =t
O ) a0

The charge on a discharging capacitor in an RC circuit
decays according to the expression Q = 0.001e™!%,
Find an expression for the current using / = dQ/dt
and find after how long the current is half of its initial
value.

A charging capacitor in an RC circuit with a d.c. volt-
age of 5V charges according to the expression ¢ =
0.005(1 — e~93"). Given that the current i = dg/dt,
calculate the current: (a) when t = 0; (b) after 10s;
and (c) after 20s.
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Vectors

i Many things can be represented by a simple number, for instance, time,
9'1 IntrOd UCtlon distance, mass, which are then called scalar quantities. Others, however,

are better represented by both their size, or magnitude, and a direction.
Some of these are velocity, acceleration, and force. These quantities are
called vector quantities because they are represented by vectors.

A simple example of a vector is one that describes displacement. Sup-
posing someone is standing in a room with floor tiles (as in Figure 9.1)
and moving from one position to another can be described by the number
of tiles to the right and the number of tiles towards the top of the page.

In the example, to move from the door to the cupboard can be repre-
sented by (4, 2). This vector consists of two numbers, where the order
of the numbers is important. Moving (4, 2) results in a different final
position to that if we move (2, 4). The magnitude of the displacement can
be found by drawing a straight line from the starting position to the final
position and measuring the length. From Pythagoras theorem this can be
found as v/42 + 22 = \/2_0 ~ 4.47. The direction can be described by an
angle, for instance, the angle made to the wall with the window on it.

This example shows that a two-dimensional vector (2D) can be used
to represent movement on a flat surface. A 2D vector is two numbers,
where the order of the numbers is important.

If the room in Figure 9.1 also had wall tiles then we could represent a
position above the floor by the number of tiles towards the ceiling. This
three-dimensional (3D) vector can be represented by three numbers. It
can also be represented by the distance travelled and the direction, angles
made to the floor and the angle made to the wall.

Velocity is an example of a vector quantity. This can be described by
two things, the speed, which is the rate of change of distance travelled with
respect to time, and also the direction in which it is travelling. Similarly,
force can be described by the size of magnitude of the force and also the
direction in which it operates.

Vectors have their own rules for addition and subtraction. If two forces
of equal magnitude operate on one object then the net effect will depend
on the direction of the forces. If the forces operate in opposite directions

Figure 9.1 A tiled room.
To reach the cupboard from

the door we need to move four Cypbozd
tiles to the right and two tiles i
towards the top of the page. .

This can be represented by poorl b7

the vector (4, 2). L
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Figure 9.2 A network
consisting of sides a, b, ¢, d,
e f, g, and h.

9.2 Vectors and
vector
quantities

A
\
B
Figure 9.3 A vector is drawn
in a diagram as a line

segment with an arrow to
indicate its direction.

Vectors 189

they could balance each other out, like two tug-of-war teams in a stale-
mate struggle. Alternatively, they could operate in the same direction or
partially in the same direction and cause the object to have an acceleration.

For the examples of vectors given so far, the maximum dimension of
the vector is three as there are only three spatial dimensions. However,
there are many examples when vectors of higher dimension are useful.
For instance, a path through the network given in Figure 9.2 can be
represented by a list of 1s and Os to indicate whether each of the edges is
included in the path. A path from S to T can be represented by a vector,
for instance:

a b ¢c d e f g h
0 1 0 0 1 0 O O representsthe pathbe
0 01 0 0 I 1 O representsthepathcfg.

Although there are many other types of vectors we will concentrate on
vectors of two or three dimensions, called spatial or geometrical vectors,
used to represent physical quantities in space. Many of the ideas in this
chapter are only true for geometrical vectors of two and three dimensional.
As 3D vectors can only be correctly represented by making a 3D model,
it is important to concentrate on understanding 2D vectors as they can be
drawn on a piece of paper allowing results to be checked easily.

A vector is a string of numbers, for example,

1,2,-1)
(1,0)
(3,—4,2,-6,8)

(26,9, —1.2,0.3).

The length of the string is called the dimension of the vector. For the
examples given above, the dimensions are 3, 2, 5, and 4, respectively.
The commas can be left out, so the examples given above can be written as

(12-1)
(10)
(3-42-68)
(2.69—-1.20.3).

Vectors may also be written as columns, giving:

2.6

) () 2o
B A2 I AR

3 0.3

Whether vectors are written as columns or rows only becomes impor-
tant when we look at matrices (Chapter 13). However, the order of the
numbers in the vector is important: (0, 1) is a different vector from (1, 0).

We will mainly deal with 2D or 3D vectors. Vectors are represented
in a diagram by a line segment with an arrow as in Figure 9.3. In printed
material vectors can be represented by bold letters: a. They are also rep-
resented by a or @ or ﬁ, where A and B are points at either end of the
vector.

In the rest of this chapter, we will assume that we are dealing with 2D
or 3D vectors represented in rectangular form, also called Cartesian form.
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190 Vectors

Figure 9.6 (a) The vector

t = (2,3) is used to represent
a translation of the figure
ABCD. Each of the points
defining the figure have been
translated by (2,3).

Figure 9.7 The object is
being pulled up the slope
using a force F which has a
direction parallel with the
slope of the hill. There is also
a force due to gravity F
acting vertically downwards
and a force at right angles to
the plane, Fy.

(a) (b)
1= s

| 9]
O_r) T T T T > /

Figure 9.4 (a) A two-dimensional rectangular set of axes and the
vector (1, 5). The axes are at right angles and the numbers in the
vector give the x, y translation it represents. (b) A three-dimensional
rectangular set of axes and the vector (2, 3, 1). The axes are at right
angles and the numbers in the vector correspond to the X, y, z
translation it represents.

(a) y (b)

p=023) :
oP=(2,3) P i3

o 2

Figure 9.5 (a) The position vectorp = (2,3) or O_P% = (2,3) is used
to represent a point in the plane. The point can be found by
translating from the origin by 2 in the x-direction followed by 3 in the
y-direction; hence, p = (2,3). (b) The position vectorp = (2,3,4) is
used to represent a point in space. The point can be found by
translating from the origin by 2 in the x-direction, followed by 3 in the
y-direction, and by 4 in the z-direction; hence, p = (2,3, 4).

This means that the numbers in the vectors correspond to the x, y, z values
for a set of rectangular axes, as shown in Figure 9.4. This assumption is
important for many of the geometrical interpretations presented here.

Position vectors and
translation vectors

Vectors can represent points in a plane, as in Figure 9.5(a), or points in
space, as in Figure 9.5(b). These are called position vectors. They can be
thought of as representing a translation from the origin.

Vectors can represent a translation that can be applied to figures. In
Figure 9.6, a four-sided figure ABCD has been translated through the
vector (2, 3).

Vector quantities

Vectors can represent physical quantities that have both a magnitude and
a direction. In Figure 9.7, there is an example of the forces acting on a
body that is being pulled up a slope. By using vectors and vector addition
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Vectors 191

the resultant force acting on the body can be found and therefore the
direction in which the body will travel can be found together with the size
of the acceleration. Other quantities with both magnitude and direction are
velocity, acceleration, and moment. Quantities that only have magnitude
and no direction are called scalar quantities and can be represented using
a number, for example, mass and length.

9.3 Addition Addition
and subtraction
of vectors

To add two vectors, add the corresponding elements of the vectors.

Example 9.1

a=(2,3) b=4,2)
at+b=023)+42)=02+43+2)=(6,5)

c=(1,3,15) d=(G,-2,1

c+d=(1,3,1.9+G,-2,1) = (1+5,34+(-2),1.5+1) = (6, 1,2.5).

4 If the vectors are represented in the plane then the vector sum can be found
using the parallelogram law, as in Figure 9.8. The resultant or vector sum
of a and b is found by drawing vector a and then drawing vector b from
the tip of vector a which gives the point C. Then a + b can be found by
drawing a line starting at O to the point C. If we imagine walking from
O to A, along vector a, and then from A to C, along vector b, this has the

N same effect as walking direct from O to C, along vector ¢. We can also
use the parallelogram to show that a + b = b 4+ a. To find b + a, start
with vector b and draw vector a from the tip of vector b; this also gives

Figure 9.8 The resultant or the point C. Then if we walk from O to B along vector b and then from

vector sum ofa and b. B to C along vector a, this has the same effect as walking along the other

two sides of the parallelogram or walking direct from O to C. Hence

a+b=b+a=c

Subtraction

To subtract one vector from another, subtract the corresponding elements
of the vectors.

Example 9.2

a=(2,3) b=%2)
a—-b=02,3)-42)=2—-43-2)=(-2,1).

Using a vector diagram we can perform vector subtraction in two ways.
Draw a and —b and add as before or simply draw vectors a and b from

the same point and the line joining the tip of b to the tip of a gives the
vector a — b. These methods are explained in Figure 9.9.

Example 9.3 In Figure 9.10, OA = a and OB = b. OB = BC, OA =
EO, and AD is parallel to OC and EF. Write the following vectors in
terms of a and b:

— — — — — — —
(@ OE (b)OC (c)BA (d)AB (e)AD (f)BE (g) BF.
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a
(6]

E

Figure 9.10 Using vectors.
See Example 9.3.

9.4 Magnitude
and direction of
a 2D vector -
polar
co-ordinates

(@) ®)

b

Figure 9.9 (a) To find a — b by using addition, draw a and b. Then
—b is the vector in the opposite direction. Then add a and —b by
drawing a parallelogram as in Figure 9.8. (b) Use the triangle OAB.

BA gives the vectora — b. To see this imagine walking directly from B
to A, this is the same as walking from B to O, which is backwards

along b and therefore is the vector —b, and then along 6)4 which is
—>
the vectora. Hence, BA=-b+a=a—b.

Solution

(a) OE is the same length as a in the opposite direction; therefore,

—
@) = —a.

(b) OC is in the same direction as b, but twice the length; therefore,
—
0¢ =2b.

(c) BAisinatriangle with a and b. To get from B to A we would walk

N

in the reverse direction along b and then along a: BA = —b+a =
az b. —

(d AB=—-BA=—-(a—b)=b-a.
—

(e) AD isparallel to OC in the same direction; therefore, as OC = 2b
—>
then AD = 2b.
— — —> . .
(f) To find BE we need to know OE.OF is the same length as a in

the opposite direction; therefore, O E = —a. To get from B to E we
could go from B to O (—b) and then from O to E (—a); therefore,
—
BE = —-b—a.

(g) BF isthe same length as AB and in the same direction; therefore,
— —
BF =AB=Db-—a.

We have already noted that a vector has magnitude and direction. A
2D vector can be represented by its length (also called magnitude or
modulus), r (or |r|), and its angle to the x-axis, also called its argument, 6.
If the vector is (x, y) then r2=x%+ y2, from Pythagoras’s theorem The
angle is given by tan~!(y/x) if x is positive and by tan~!(y/x) + 7 if
x is negative. Hence, r = (r,0) in polar coordinates, and can also be
written as rZ0 so it is clear that the second number represents the angle.
As it is usual to give the angle between —m and +, it may be necessary
to subtract 2 from the angle given by this formula. (As a rotation of
2m is a complete rotation this will make no difference to the position of
the vector.)
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Example 9.4 Find the magnitude and direction of

@(@2,3) L, -4 (©1,-22) () (=2,56)

Solution To perform these conversions to polar form it is a good idea
to draw a diagram of the vector in order to be able to check that the angle
is of the correct size. Figure 9.11 shows the diagrams for each part of the
example.

(@) r = (2,3) has magnitude /22 + 3% ~ 3.606 and angle given
by tan=!(3/2) ~ 0.983 and therefore in polar coordinates r is
3.606 £0.983.

(b) r = (—1,—4) has magnitude r = /(—1)2 + (—4)2 ~ 4.123, and
angle givenby tan~!(—4/—1)4+7 ~ 1.3264+3.142 = 4.467. As this
angle is bigger than m, subtract 2 (a complete revolution) to give

T
2
(2.3)
n
(@ (b) 5
2nd quadrant © 1st quadrant
S 2nd quadrant 1st quadrant
~/T
0.983
m, -7 0 0 R, -1 o J [*]
~1.816
3rd quadrant 4th quadrant
—12—': 3rd quadrant 4th quadrant
r
g
<
(-1,-4)
_z
2
T
T 2
2
(c) @
n
)
>
o
n, -7 0
0 .
-1.144 -2,5.6)
"
5,
v
> (1,-2.2)
_r
2
\1.914
T, -% 8} 3]
_z
2

Figure 9.11 Converting vectors to polar form: (a) r = (2,3) = 3.606 £0.983; (b) r = (—1,—4) =
41232/ -1.816;(c)r=(1,-2.2) =2.416 L —1.144; (d) r = (—2,5.6) = 5.946 £ 1.914.
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&,

r y=rsin 0

Of x=rcos®

Figure 9.12 Ifa vector, t, is
known in polar co-ordinates,

r = rZ6 then from the triangle
cos(f) = x/r & x = rcos(9)
andsin(®) =y/r &

y = rsin(9).

—1.816. Therefore, in polar co-ordinatesr = 4.123 £/ —1.816. Note
that the angle is between —m and —m /2, meaning that the vector
must lie in the third quadrant, which we can see is correct from the
diagram.

(¢) r = (1,—2.2) has magnitude r = /(1)2 + (—2.2)2 ~ 2.416 and
the angle is given by tan~!(—2.2/1) &~ —1.144. Therefore, in polar
co-ordinates r = 2.416 £—1.144. Note that the angle is between
—m /2 and 0, meaning that the vector must lie in the fourth quadrant.

(d r = (—2,5.6) has magnitude r = /(—2)2 + (5.6)%2 ~ 5.946 and
angle given by tan~1(5.6/ — 2) + 7 ~ 1.914. Therefore, in polar
co-ordinates r = 5.946 £1.914. Note that the angle is between /2
and , meaning that the vector must lie in the second quadrant.

Many calculators have a rectangular to polar conversion facility. Look
this up on the instructions with your calculator and check the results.
Remember, to get the result in radians you should first put your calculator
into radian mode.

Conversion from polar co-ordinates to
rectangular co-ordinates

If a vector is given by its length and angle to the x-axis, that is, r = r Z6,
then

x = rcos(f) y = rsin(f)

Hence, in rectangular co-ordinates r = (r cos(@), r sin(6)).
This result can easily be found from the triangle, as shown in
Figure 9.12; examples are given in Figure 9.13.

(b)

(-2.297,6.081)

6.5

(a)
(3.759,1.368)

1.932

Figure 9.13 (a) 4 £20° in rectangular co-ordinates is given by

X = 4.c0s(20°) ~ 3.759 and y = 4sin(20°) ~ 1.368; therefore, the
vector is (3.759, 1.368). (b) 6.5 £1.932 in rectangular co-ordinates is
given by x = 6.5¢c0s(1.932) ~ —2.297 and y = 6.5sin(1.932) ~
6.081; therefore, the vector is (—2.297,6.081).
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Adding two vectors expressed in
polar co-ordinates

To add two vectors expressed in polar co-ordinates, first express them in
rectangular co-ordinates, then find the sum and then convert back into
polar co-ordinates.

Example 9.5 Find 2 £20° 4+ 4 /50°.

Solution Using x = r cos(f) and y = r sin(f), we can express the two
vectors in rectangular co-ordinates, giving

2 /20° ~ (1.879,0.684)
4 /50° ~ (2.5711,3.064).

Therefore, 2 /20° 4+ 4/50° ~ (1.879,0.684) + (2.571,3.064) =
(4.45,3.748).

Finally, this can be represented in polar co-ordinates by using
r = x24+y?and 6 = tan"!(y/x) (47, if x is negative) giving
(4.45,3.748) ~ 5.818 £40.106°.

Example 9.6 Find4 /1+2/-1.6.

Solution Using x = r cos(f) and y = r sin(0), we can express the two
vectors in rectangular co-ordinates, giving 4 /1 ~ (2.161, 3.366):

2/-1.6 = (—0.058,—1.999).

Therefore, 4 /1 +2/ — 1.6 =~ (2.161,3.366) + (—0.058,—1.999) =
(2.103, 1.367).

Finally, this can be represented in polar co-ordinates by using
r = vx2+y2and 6 = tan~'(y/x) (+m, if x is negative), giving
(2.103,1.367) ~ 2.508 £0.576.

9 . 5 Appl icatio n In Section 5.3, we found the amplitude, phase, and cycle rate (frequency)

of awave. f(t) = A cos(wt + ¢) has amplitude A, angular frequency w,

Of VectO rs tO and phase ¢. Suppose we consider waves of a fixed frequency (say 50 Hz

giving @ = 50 x 2w & 314); then, different waves can be represented

represent by the amplitude and phase, giving y = AZ¢. The ideas of vectors can
waves then be used to add and subtract waves and find their combined effect.

h If a wave can be represented in polar form by AZ¢, then what does

(p asorS) the rectangular form of the vector represent? We find that if the wave

is split into cosine and sine terms by using the trigonometric identity
cos(A + B) = cos(A) cos(B) — sin(A) sin(B), we get:

f(t) = Acos(wt + ¢) = Acos(¢p) cos(wt) — A sin(¢) sin(wt).

As A cos(¢) is a constant, not involving an expression in 7, this can be
replaced by ¢ and similarly A sin(¢) can be replaced by d giving

f(t) = ccos(wt) — d sin(wt)

where ¢ = A cos(¢) and d = A sin(¢).

So the vector (¢, d) used to represent a wave represents the func-
tion f(¢#) = ccos(wt) — d sin(wt) and if expressed in polar form AZ¢
it represents the equivalent expression

f(t) = Acos(wt + ¢)
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Example 9.7 Express the following as a single cosine term and give the
amplitude and phase of the resultant function:

x = 3 cos(2t) + 2sin(2t).

Solution Comparing x = 3cos(2t) + 2sin(2¢) with the expression
f () = ccos(wt) — dsin(wt) gives c = 3, d = —2 and w = 2. Express-
ing the vector (3, —2) in polar form gives 3.605/—0.588 and hence
x = 3.605cos(2t — 0.588) giving the amplitude as 3.605 and phase
as —(0.588.

Check: Expand x = 3.605 cos(2¢ — 0.588) using
cos(A — B) = cos(A) cos(B) + sin(A) sin(B)
3.605 cos(2t — 0.588) = 3.605 cos(2¢) cos(0.588)
+ 3.605 sin(2¢) sin(0.588)
= 3cos(2t) + 2sin(2t)

which is the original expression.

Example 9.8 Express the following as a single cosine term and hence
give the magnitude and phase of the resultant function:

y = —2cos(t) — 4sin(t)

Solution Comparing y = —2cos(t) — 4sin(¢f) with the expression
f() = ccos(wt) — dsin(wt) gives ¢ = —2,d = 4, and w = 1.
Expressing the vector (—2, 4) in polar form gives 4.472 £2.034 and
hence y = 4.472 cos(t + 2.034).

Check: Expand y = 4.472cos(t + 2.034) using cos(A+ B) =
cos(A) cos(B) — sin(A) sin(B) : 4.472cos(t + 2.034) = 4.472 cos(t)
c08(2.034) — 4.472 sin(t) sin(2.034) = —2 cos(t) — 4 sin(t).

Example 9.9 Express x = 3 cos(207 4-5) as the sum of cosine and sine
terms.

Solution  On representing x as the phasor 3 /5 with angular frequency
20, 3 /5 converts to rectangular form as the vector (0.851, —2.877) and
this now gives the values of (c, d) in the expression f () = ccos(wt) —
d sin(wt), giving x = 0.851 cos(20¢) + 2.877 sin(20¢).

Example 9.10 Find the resultant wave found from combining the
following into one term:

S (@) =3cos(314t + 0.5) + 2 cos(314¢ + 0.9).

Solution As both terms are of the same angular frequency,
314radianss~', we can express the two component parts by their
amplitude and phase and then add the two vectors, giving 3 £0.5+2 £0.9.

Expressing these in rectangular form gives (2.633,1.438) +
(1.243,1.567) = (3.876,3.005).

Finally, expressing this again in polar form gives 4.904 £ 0.659, so the
resultant expression is f(¢) = 4.904 cos(314¢ + 0.659).

This method is a shorthand version of writing out all the trigonomet-
ric identities. It is even quicker if you use the polar — rectangular and
rectangular — polar conversion facility on a calculator.
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9.6
Multiplication of
a vector by a
scalar and unit
vectors

R
3.4

4 ">

Figure 9.15 The vector

r = (3,4) has modulus, or
lengthr = /32 + 42 = 5. The
unit vector in the same
direction is found by dividing
the vectorr by its length
giving t = 1(3,4) = (0.6,0.8).
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(a) (b)

0 ONp.5a

Figure 9.14 The vector (1, —2): (a) multiplied by 3; (b) multiplied
by 0.5.

Multiplying a vector by a scalar has the effect of changing the length
without affecting the direction. Each number in the vector is multiplied
by the scalar

Example 9.11 Ifa = (1, —2) then

3a=3(1,-2) = 3 x 1,3 x (=2)) = (3, —6)
0.5a = 0.5(1,—2) = (0.5 x 1,0.5 x (=2)) = (0.5, —1).

This is shown in Figure 9.14.

Unit vectors

Unit vectors have length 1. They are often represented by vectors with a
cap on them t. Hence, I means the unit vector in the same direction as r.
To find the unit vector in the same direction as r, divide r by its length:
t = r/|r|, where |r| represents the magnitude of vector r.
In Section 9.5, we found the length of a 2D vector (x, y) is v/x2 + y2,
similarly it can be shown that in three dimensions (x, y, z) the length is

VaZ 4y 422

Example 9.12 Find unit vectors in the direction of the following
vectors:

(@ ,-1) () @3.4) (c)(0.5,1,0.2).

Solution (a) Find the length of (1, —1) given by /x2+4+y2 =
V12412 = ﬁ Therefore, the unit vector is

1 o~ _
%(1, —1) ~ (0.707, -0.707)

(b) Find the length of (3, 4) given by /x2 + y2 = /32 +42 = 5,
Therefore, the unit vector (see Figure 9.15) is

1(3,4) = (0.6,0.8).
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9.7 Basis
vectors

1(2,3) = 2i + 3j

T OJ T

Figure 9.16 Any vector in a
plane can be expressed in
terms of the vectorsi andj;
for instance, (2,3) =

2(1,0) + 3(0,1) = 2i + 3j.

. (3.2)

Figure 9.17 A room shaped
as a parallelogram. Any
position in the room can be
found by moving parallel to
the sides. The basis vectors
used are not at right angles.

9.8 Products of
vectors

(c) Find the length of (0.5, 1, 0.2) given by /x2+y2+ 272 =
\/(0.5)2 + 12 4 (0.2)2 & 1.13578. Therefore, the unit vector is

0.5,1,0.2) ~ (0.44,0.88,1.176).
1.13578( )~ )

Vectors in a plane are made up of a part in the x-direction and a part in
the y-direction, for example, (2,3) = (2,0) + (0, 3). i and j are used to
represent unit vectors in the x-direction and y-direction, thatis, i = (1,0)
and j = (0, 1).

Any vector in the plane can be expressed in terms of i and j. i and
Jj are called the Cartesian unit basis vectors, which is the name given
to a co-ordinate system where the axes are at right angles to each other
(orthogonal) (see Figure 9.16):

(2,3) =2(1,0) + 3(0, 1) = 2i + 3j.

The unit vector in the z direction is often given the symbol k; and in
three dimensions, using rectangular axes we have:

i=(1,0,00 j=(0,1,0) k=(0,0,1)

that is

(5,-1,2) =(5,0,0) + (0,—1,0) + (0,0,2)
= 5i—j+2k.

The vectors i and j form a basis set because all 2D geometrical vectors can
be expressed in such terms. Similarly, all 3D vectors can be expressed in
terms of i, j, and k. There are many other sets of vectors that can be used as
a basis set: for instance, if we were in a room shaped like a parallelogram
we could express any position in the room by moving parallel to one of
the sides and then parallel to the other side. This is shown in Figure 9.17.
Other basis sets are not as useful for interpreting spatial vectors as they
do not give the same geometrical results. For instance, the interpretation
of the scalar product, given in Section 9.8, relies on the fact that we use
Cartesian basis vectors.

There are two products of vectors that are commonly used: the scalar
product, which results in a scalar, and the vector or cross product, which
gives a vector as the result. However, both of these products are irre-
versible: they have no inverse operation. In other words, it is not possible
to divide by a vector.

Scalar product

The scalar product of two vectors is defined by
a-b=(aj,az) - (by,b2) = a1b) + azb.

Notice that the scalar product gives a simple number as the result.
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Example 9.13 Find the scalar product of (2, 3) and (1, 2).

Solution Using the definition

2,3)-(1,L2) =)D +B3)2)=2+6=238.

Interpretation of the scalar product

The scalar product of a and b is related to the length of the vectors in
the following way: a - b = ab cos(6), where 0 is the angle between the
two vectors and a is the magnitude of a and b is the magnitude of b (see
B Figure 9.18).
The magnitude of a vector is the square root of the dot product with
b A itself; hence, a - a = a2.
N a The scalar product can be used to find the angle between two vectors.
X It can also be used to find the length of a vector and can be used to test if
two vectors are at right angles (orthogonal).

(o)

Example 9.14 Find the angle between (1, —1) and (3, 2).
Figure 9.18 The scalar

product a-b = ab cos(9) Solution Ifa= (1,—1)andb = (3,2),thena-b=(1,—1)-(3,2) =
where 6 is the angle between MR +HR)=3-2=1.
the two vectors. We now use the relationship

a-b

a-b=uabcos(f) & cos(f) = ——
ab

to find the angle between the vectors. We find the magnitude of a and the
magnitude of b

a=vV12+ (=12~ 1414 and b =+/32 +22 ~ 3.606.

Hence,
©) a-b
cos = —
ab

becomes

1
f=— ~0.19
c0s(0) = 112 % 3.606

giving @ = cos~!(0.196) ~ 1.373 radians.
Example 9.15 Show that (2, —1) and (—0.5, —1) are at right angles.

Solution If two vectors are at an angle 8, with cos(f) = 0O, then 6 =
+90°, so the vectors are at right angles. Hence, if we find thata - b = 0
this shows that a and b are at right angles (as long as one of the vectors
is not the null vector (0, 0)). In this case the scalar product gives:

2,—1) - (=0.5,—1) =2(=0.5) + (- )(-1) = —14+1=0

As the scalar product of the two vectors is O the angle between them is
90°, so they are at right angles.
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y A

o
X
>

Figure 9.19

t = (cos(a), cos(B)) where u
is the angle the vectorr
makes to the x-axis and B is
the angle the vectorr makes
to the y-axis.

Example 9.16 Show that (1, —1) and (—2, —2) are at right angles.

Solution
(1L,=1)-(=2,-2) =)+ (-1)(-2)=-242=0

Hence, they are at right angles.

Direction cosines

We have seen that the scalar product of two vectors a and b, a - b =
ab cos(0). We can use this result to show that the components of a unit
vector are the direction cosines of the vector, that is,

t = (cos(a), cos(B))

where « is the angle that the vector makes to the x-axis and S is the angle
that the vector makes to the y-axis.

To show this, consider a unit vector ¥ = (x, y) = xi + yj. If we take
the scalar product with the unit vector along the x-axis, i = (1,0), we
will get

r-i=(x,y)- -1,0)=x

and we know that £-i = |F||i| cos(a), where |F| and |i| are the magnitudes
of T and i, respectively, and « is the angle between them. In this case,
as we have two unit vectors their magnitudes are 1. This means that
I -i = cos(a), where « is the angle between the two vectors. In this case,
«a is the angle that the vector, T, makes to the x-axis. We have shown that
I -i = cos(a) and we know that F - i = x, so we have that x = cos(a),
where « is the angle to the x-axis. By considering T - j, we find that
y = cos(B), where B is the angle that the vector F makes to the y-axis.
So we have that the components of any unit vector F are the direction
cosines of the vector.

If we consider any vector r we can find that a unit vector is the same
direction as r by dividing by the magnitude of r. Hence, we have that:

. T
r= ﬁ = (cos(a),cos(B))
r
where « is the angle the vector r makes to the x-axis and S is the angle
the vector r makes to the y-axis (see Figure 9.19).
In three dimensions we get:

L (cos(a), cos(B), cos(y))

|

where « is the angle the vector r makes to the x-axis, § is the angle it
makes to the y-axis, and y the angle it makes to the z-axis.

Example 9.17 Find the angle that the following vectors make to the
axes: (a) (3, 6); (b) (—1,—4,5).

Solution (a) r/|r| = (cos(),cos(B)), where « and B are the angles
made to the x and y axes. Therefore,
(3,6) (3,6)

(cos(a),cos(B)) = ~ (0.44721,0.89443).

NETaT

The angle made to the x-axis is @ = cos™!(0.44721) &~ 1.107 and the
angle made to the y-axis is 8 = cos~1(0.89443) ~ 0.463. The angles
made to the x and y axes are 1.107 and 0.463 radians, respectively.
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(b) r/|r| = (cos(x), cos(B),cos(y)), where «, 8 and y are the angles
made to the x, y, and z axes. Therefore,
(—1,-4,5) _(=1,-4,5)
VED? + (4?2 + 52 Va2
~ (—0.1543,-0.61721,0.77151).

(cos(a), cos(B),cos(y)) =

The angles made to axes in the x, y, and z directions are found by
taking the inverse cosines of the above: 1.726, 2.236, 0.6896 radians,
respectively.

Vector components

The scalar product can be used to find the component of a vector in a
given direction. This is a useful idea, for instance, if we are resolving
forces and we want to add up all the forces acting in a certain direction.
We can use the dot product with a unit vector in the direction of interest
to find the component in that direction. The component of a vector F in
the direction of a vectorris F - (r/|r|)

Example 9.18 A removal company wants to move a piano from the
upstairs window of a small house. A smooth plank is placed against a
wall near the window so that it touches the wall at a height of 4 m and the
base of the plank is 1.5 m from the building. The piano, of mass 800 kg, is
to be slid down the plank while attached by a rope. Taking the acceleration
due to gravity to be g ~ 9.81 m s~2, what force is required on the other
end of the rope to hold the piano steady while it is on the plank?

Solution We draw the situation as in Figure 9.20 using x and y axes.
The vector that represents the plank goes from (0, 0) to (1.5, 4). This is
the direction vector p = (1.5,4) — (0,0) = (1.5,4).

The acceleration due to gravity is in a vertical direction and is a =
(0, —g). From Newton’s second law the force due to gravity is

F = ma = 800 x (0, —9.81).

1.5m The component of the force due to gravity acting along the direction of the
plank is the scalar product of the force with a unit vector in the direction

Figure 9.20 Pianoon a of the plank, that is

plank for Example 9.18.

0,-9.81).(1.5.4 ~39.04
F- P _ 500 -39 g0

Ip| JaAs52+4 /1825

The — sign indicates that the component of the force due to gravity is
in the opposite direction to the vector p along the plank. In order to hold
the piano steady on the plank, we would need to have a force of equal
magnitude in the opposing direction to be provided by the rope. That is,
we would require a force of 7348 N on the rope.

= —7348 N to 4 s.f.

Vector (or cross) product

The vector product of a and b is defined by a x b = ab sin(9)n, where h
is the unit vector normal to the plane of a and b and 6 is the angle between
aandb.
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Figure 9.21 The vector
product of two vectors lying in
the x, y plane,

1,2,0) x (-3,—1,0) =
0,0,5).

9.9 Vector
equation of a
line

C(4,3) (11, 3)

e

oo £(1,0)

Figure 9.22 The magnitude of the vector product of two vectors
gives the area of the parallelogram formed by the vectors. The area of
OABC is given by |(4,3) x (7,0)] = |(4.0) — (3.7)|=10—-21| = 21
square units.

If a and b are vectors that lie in the x, y plane, the vector product will
be a vector normal to that plane, that is, wholly in the z-direction. It can
be found from the following expression:

(a1,a2,0) x (b1,b2,0) = (0,0,a1b2 — axb1) = (a1b — axby)k

where K is the unit vector in the z-direction.

Example 9.19 (1,2,0) x (—=3,—1,0) = (0,0, (1)(=1) — 2)(=3)) =
(0,0,5). This is shown in Figure 9.21.

Applications of the vector product

The vector product can be used to find the area of a parallelogram with
sides OA and OB (see Figure 9.22).

The area of a parallelogram is given by absin(6), where a and b
are the lengths of the sides and 6 is the angle between them. Consider
vectors a and b representing the sides of the parallelogram. We know
that a x b = absin(6)n, where n is a unit vector normal to the plane
of a and b. As n is a unit vector it has a magnitude of 1, so |a x b| =
absin(0), which is exactly the same as the formula for the area of the
parallelogram. Therefore, the area of the parallelogram can be found by
taking the magnitude of the vector product of the vectors that define the
sides of the parallelogram.

As sin(0) = 0 when 8 = 0 or 8 = 180°, the vector product can also
be used to test for parallel vectors (vectors pointing in the same direction
or in exactly opposing directions). Again we only need to consider the
magnitude of the vector product.

Example9.20 Show that the vectors (0.2, —5) and (—1, 25) are parallel.

Solution Find |(0.2, —5) x (—1,25)| = |(0.2 x 25) — (=5 x —1)| =
5—5]=0.

As we know that |a x b| = ab sin(#), then as a and b are of non-zero
length, |a x b|] = 0 & sin(f) = 0. This shows that the vectors are
parallel.

In Chapter 2, we looked at the equation of a line that we found to be
y = mx + ¢, where the gradient of the line is m and the line goes through
the point (0, c). We also found that the equation of a line that goes through
two points, (xg, y1) and (x2, y2), is

y—yn _ Xx—Xi

Y2 — )1 X2 — X1

We would like to be able to express the equation of a line as a vector
equation. If we know that the two points A and B represented by the
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Figure 9.23 The vector
equation of the line. The

vector r represents points on

the line joining A and B.

9.10 Summary
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position vectors a and b lie on the line, then a vector in the direction of
the line will be a vector joining those two points, that is, b — a. As the
line must go through A, we can see that any multiple of b — a added to
the position vector a must lie on the line. This is shown in Figure 9.23

If we call the position vector of any point on the line r wherer = (x, y),
we now have the vector equation of the line as r = a + A(b — a) where
reR.

This can be rewritten asr = a(1 — A) + Ab.

Example 9.21 Find the vector equation of a line through the points
(2, 4) and (0, 6) and show that your result agrees with the equation of the
line y = —x + 6, as found in Example 2.3.

Solution Usingr = a(l —X) +Abanda = (2,4),b = (0, 6), we find

r= 2,41 =) +1(0,6) = 2(1 — 1) + 1(0),4(1 — 1) + A6)
r=(2—2x4+21)

To show that this is the same as equation y = —x + 6 user = (x, y)
(xx,y) =Q2—=21,4421) & x=2-2)andy =4+2x

This is a parametric equation for the line with parameter A.
Eliminate A by rewriting the equation for x so that A is the subject and
substitute into the equation for y:

x=2-21 & A=%2-x)
Substituting for A in y = 4 + 2 gives

y=4+2(3)2-x
&S y=6—x
& y=—-x+46

This shows that the vector equation of the line is equivalentto y = —x4-6.

1. A vector is a string of numbers where the length of the string is
called the dimension of the vector.

2. Vectors are used to represent points on a plane or in space, transla-
tions and physical quantities that have both magnitude and direction
(called vector quantities).

3. The vector sum is found by adding corresponding elements of the
vectors, or from a diagram by using a parallelogram.

4. To subtract vectors, subtract corresponding elements of the vectors.
A triangle may be used to perform vector subtraction in a diagram.

5. Two-dimensional vectors r = (x,y) can be expressed in polar
co-ordinates using

r = /x2+y2

and 6 = tan~!(y) (47, if x is negative), so that (x,y) = rZ6,
where r or |r|is the magnitude, or length, of the vector and 6 is the
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10.

11.

12.

13.

angle that the vector makes to the x-axis, also called its argument.
To convert from polar to rectangular co-ordinates use:

x =rcos(@) and y =rsin(fd).

To add vectors given in polar form they must first be converted to
rectangular form.

Waves of a fixed frequency can be represented by phasors giving the
amplitude and phase. f () = A cos(wt + ¢) can be represented by
its amplitude and phase A Z¢. Converting this vector to rectangular
form gives (c,d) where

f(t) = ccos(wt) — d sin(wt).

Using ideas of conversion from polar to rectangular form and vector
addition, waves of the same frequency can be easily combined.
Unit vectors have length 1. To find the unit vector in the same
direction as a vector r divide the vector by its length:

. r
r=—.
Ir|

Any vectors in the plane can be represented in terms of i = (1, 0)
and j = (0, 1) and in three dimensions by i = (1,0,0),j = (0, 1,0),
and k = (0,0, 1). These are the Cartesian unit basis vectors and
they are at right angles to each other.

Where a = (aj,az) and b = (b1, by) are two vectors, the scalar
product is given by a - b = (a,az) - (by,b2) = a1b; + axb; and
a-b = abcos(f), where a, b are the magnitudes of the vectors a
and b, and 6 is the angle between them. The scalar product can be
used to find the angle between two vectors.

The components of any unit vector give the cosines of the angles
that the vector makes to each of the Cartesian axes. Then we have
for any vector r:

. T
r= il = (cos(ar),cos(B))

r
where « is the angle the vector r makes to the x-axis and B is the
angle it makes to the y-axis. In three dimensions:

r= % = (cos(a), cos(B), cos(y))

where « is the angle the vector r makes to the x-axis, B is the angle
it makes to the y-axis, and y is the angle it makes to the z-axis.
cos(a),cos(B), and cos(y) are called the direction cosines of the
vector.

The scalar product can be used to find the component of a vector in
any given direction. Component of a vector F in the direction of a
vectorr = F - (r/|r]).

The vector product is given by a x b = ab sin(0)n, where a and b
are the magnitudes of the vectors a and b, 0 is the angle between
them, and f is a unit vector normal to the plane of a and b. If a
and b are vectors in the x, y plane, that is, a = (aj,a2,0) and
b = (b1, b,0), we have

(ai1,a2,0) x (by,b2,0) = (0,0,a1b2 — axby) = (a1by — az2b)k

where Kk is the unit vector in the z-direction. The magnitude of the
vector product can be used to find the area of a parallelogram.
The vector equation of a line passing through two points a and b is

r=a(l—A)+ib AeR
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9.12 Exercises

9.1.

— —
In Figure 9.24, OA = aand OB = b, OA = BC =
OD, OB = AC = EO, EOB and DOA are straight
lines. Write the following in terms of a and b:

— — —> — —>
(a)AB (b)BA (c)OC (d)OE (e)OD
—> — — — —
(f)ED (gDE ((h)DA ({HBE (EA
C
A
a T B
E
D
Figure 9.24 Vectors for Exercise 9.1.
9.2. Given a = (1,3),b = (-1,2),ec = (3,6,2), and
d = (6,4, —1), find the following:
(a)a+b (b)a—b (¢c)b—a (d —b+a
(e) 2b fHa+2b (g3a—b (hyc—d
@i) 10c ()e+6d (k)6c—d

9.3.

9.4.

9.5.

9.6.

9.7.

9.8.

Express the following in its polar form, r Z6, where r
is the length of the vector and 6 its angle to the x-axis:
@(@1,3) ®»G-D

(©(=1,-3) () (5,-06)

Express the following vectors r Z6, where r is the mod-
ulus of the vector and 6 the angle to the x-axis, in
rectangular form. The angle is expressed in radians.

@547 () 1L—7 (c) $4n/4 (d)34n/3
Express the following as a sum of a cosine and sine
term in wt:

(a) f(t) =3cos(3t —2)

(b) f() = 10cos(20t + 5)

Express the following as single cosine terms:
(a) f(t) =4cos(10r) — 3sin(10¢)
(b) g(¢t) = —2cos(157¢) + 10sin(157¢)

Express the following as a single wave:
(a) 6¢cos(2t —3) + 10cos(2t +2)

(b) cos(t —m/2) + cos(t +m/2)

(c) 2cos(628f — 1.57) — 6 cos(628t)

Find the unit vectors in the same direction as the
following:

(@) (6,8) (b)(5,12) (o) (5,—12) (d)(1,1)
) @3.2) 2.0 (@0.-3) {244
1 (1,-1,2) () (0.5,0,-0.5)

9.9.

9.10.

9.11.

9.12.

9.13.

9.14.

9.15.

9.16.

9.17

Vectors 205

Express the following vectors in terms of i = (1,0) and
j=(0,1) orinterms ofi = (0,0, 1), j = (0,1,0), and
k = (0,0, 1) for 3D vectors:

@ (5,2) B (-1,-2) (c)(—6,2)
(e) (0.2,—1.6,3.3)

(d) (=1,2,-3)

Find the following scalar products:

(@ (1,-2)-(3,3) () ©9.2)-(-L6)
(©) 6,-1) - (=1,-3)

Find the angle between the following pairs of vectors:

(a) (1,—2) and (5,1)
(c) (2,—1) and (4,9)

(b) (6,—1) and (1,6)

Show that the following pairs of vectors are at right
angles to each other:

(a) (2,1) and (—1,2)
(c) (0.5,—2) and (4, 1)

(b) (—6,3) and (1,2)

Find the angles that the following vectors make to the
axes:
(@ 3,6) (b)(-1,-4,5)

(a) Find the component of the vector (—1,5) in the
direction of the following vectors:

(i) (0.5,0.5)
@iv) (1,-5)

(i) (0.5,-0.5)
) 8,2)

(iii) (=5, 1)

(b) Find the component of the vector (—1, 2, 7) in the
direction of the following vectors:

(1) (1,1,1) (i) (6,0,2)

Show that the following pairs of vectors are parallel:
(a) (—3,1)and (1.5,—0.5) (b) (6,3) and (18, 9)
Find the area of the parallelogram OABC where two
adjacent sides are:
— —
(@ OA=(1,—-1)and OC = (5,2)
— —
(b) OA=4,—1)and OC = (2,2)
> —
(c) OA=(-3,1)and OC = (2,3)

A straight line passes through the pair of points given.
Find the vector equation of the line in each case:

(@ 0,1, (=14
(¢) (1,1),(6,3)

(®) (1, 1),(=2,-4)
(d) (=1, =4),(=3,—4)
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10.1
Introduction

10.2 Phasor
rotation by /2

Input Output
——  System o>
Figure 10.1 A system is

characterized by a box with
an input and output.

Complex numbers

In the previous chapter, we have shown that a single frequency wave
can be represented by a phasor. We begin this chapter with a brief look
at linear system theory. Such systems, when the input is a single fre-
quency wave, produce an output at the same frequency which may be
phase shifted with a scaled amplitude. Using complex numbers the sys-
tem can be represented by a number which multiplies the input phasor
having the effect of rotating the phasor and scaling the amplitude. We can
define j as the number which rotates the phasor by 7 /2 without changing
the amplitude. If this multiplication is repeated, hence rotating the phasor
by (7/2) 4 (7 /2) = m, then the system output will be inverted. In this
way we can get the fundamental definition j> = —1. j is clearly not a real
number as any real number squared is positive. j is called an imaginary
number.

The introduction of imaginary numbers allows any quadratic equa-
tion to be solved. In previous chapters we said that the equation
ax? + bx + ¢ = 0 had no solutions when the formula leads to an attempt
to take the square root of a negative number. The introduction of the num-
ber j makes square roots of negative numbers possible and in these cases
the equation has complex roots. A complex number, z, has a real and
imaginary part, 7 = x +jy where x is the real part and y is the imaginary
part. Real numbers are represented by points on a number line. Complex
numbers need a whole plane to represent them.

We shall look at operations involving complex numbers, the conversion
between polar and Cartesian (rectangular) form and the application of
complex numbers to alternating current theory.

By looking at the problem of motion in a circle, we show the equiv-
alence between polar and exponential form of complex numbers and
represent a wave in complex exponential form. We can also obtain for-
mulae for the sine and cosine in terms of complex exponentials, and we
solve complex equations z" = ¢, where c is a complex number.

In system theory, a system is represented (Figure 10.1) as a box with
an input and an output. We think about the system after it has been in
operation for a length of time, so any initial switching effects have
disappeared.

Of particular importance are systems which, when the input is a single
frequency wave, produce an output, at the same frequency that can be
characterized by a phase shift and a change of amplitude of the wave.
Examples of such systems are electrical circuits which are made up of
lumped elements, that is, resistors, capacitors, and inductors. Here the
input and output are voltages. Such a system is shown in Figure 10.2(a).
Equivalent mechanical systems are made up of masses, springs and
dampers, and the input and output is the external force applied and the
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L T
A I T L B B
C V(]ll[
* CcOos ((1)[ + g)
U R, cos(wr) n
V., R, > 2
b4
@ Input phase 0 Output phase 5
I % | 14% /%
¥ . ] 1
E. ® 10 . | - i p—
[__I:]T cos(®r) Phase 7% T Phase &t
®) By . 2 -
Figure 10.2 (a) An electrical Input phase 0 cos (m; + g) cos(wt + )
system made up of resistors,

capacitors, and inductors with
voltage as input and output.
(b) A mechanical system
made up of masses, springs,
and dampers. The input is the
external force and the output
is tension in the spring.

Figure 10.3 (a) A system which produces a phase shift
of 7 /2, that is, rotates a phasor by = /2. This may be
represented as a multiplication by j. (b) A system
consisting of two sub-systems, both of which produce a
phase shift of 7 /2 giving a combined shift of w. As a phase
shift of w inverts a wave, that is, cos(wt + ) = — cos(wt)
this is equivalent to multiplication by —1. Hence, jxj= —1.

tension in the spring. An example of such a mechanical system is shown
in Figure 10.2(b).

We saw in Chapter 9 that a single frequency wave can be characterized
by its amplitude and phase and these can be represented by vectors, called
phasors. The advantage of complex numbers is that a phasor can be
treated as a number and the system can be represented also by a number
multiplying the input phasor.

Consider a single frequency input of 0 phase and amplitude 1. If there
is a system which has the effect of simply shifting the phase by 7 /2,
then we represent this by the imaginary number j. Soj x 140 = 1/47/2.
This system is shown in Figure 10.3(a). Supposing now we consider a
system which can be broken into two components both of which shift the
phase by 7 as shown in Figure 10.3(b). The combined effect of the two
systems is to multiply the input by j x j. The final output wave, shifted
now by m, is the cos(wt + m) = — cos(wt) so it is —1 times the initial
input. For this to be so thenj x j = —1.

This is the central definition for complex numbers:

jxj=-1
meaning that j = +/—1, where j is an operator which rotates a phasor

by /2.
We will return to these linear time-invariant systems in Chapter 16.

1 0.3 Compl ex Compllex ngmbezrs allow us to find solutions to all quadratic equations.
Equations like x“ + 4 = 0 do not have real roots because
numbers and

operations

+4=0cx>=—4

and there is no real number, which if squared will give —4.
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Imaginary (y) 4

0 i Real (x)

—2 (1,-2)

Figure 10.4 The number
z=1—j2. The real part is
plotted along the x-axis and
the imaginary part along the
y-axis.

If we introduce new numbers by using j = /—1, then a solution to
x2 44 = 0is x = j2.j2 is an imaginary number. To check that j2 is in
fact a solution to x2 + 4 = 0, substitute it into the equation x24+4=0,
to give

(2 +4=0 & 22*+4=0
& (=@ +4=0 usingj>=—1
& 0=0

which is true.

Therefore, x = j2 is a solution. In order to solve all possible quadratic
equations we need to use complex numbers, that is numbers that have
both real and imaginary parts. Mathematicians often use i instead of j to
represent /— 1. However, j is used in engineering work to avoid confusion
with the symbol for the current.

Real and imaginary parts and
the complex plane

A complex number, z, can be written as the sum of its real and imaginary
parts:

z=a+jb

where a and b are real numbers.

The real part of z is a (Re(z) = a). The imaginary part of z is
b(Im(z) = b).

Complex numbers can be represented in the complex plane (often
called an Argand diagram) as the points (x, y) where

z=x+jy
for example, z = 1 — j2 is shown in Figure 10.4. The methods used for

visualizing and adding and subtracting complex numbers is the same as
that used for two-dimensional vectors in Chapter 9.

Equality of two complex numbers

Two complex numbers can only be equal if their real parts are equal and
their imaginary parts are equal.

Example 10.1 Ifa —2 4 jb = 6 4 j2, where a and b are known to be
real numbers, then find a and b

Solution
a—24+jb=64+j2
We know that a and b are real, so

a —2 =6 (real parts must be equal)
Sa=238

b =2 (imaginary parts must be equal)
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Imaginary 3.4)
LN
;(4,2)
Sz tz,
0O , Real
‘(1,-2)
%

Figure 10.5 Adding two
complex numbers using the
parallelogram law.

Imaginary }

(2,6)
\‘Z] _ZZ
! 2 (3.4
4
-1,2)
2
0 Real
1.—
4’”

Figure 10.6 To findzy — z
on an Argand diagram,
reverse vector z» to give —z»
and then add giving zy + — 2.

Complex numbers 209
Check by substituting a = 8 and b = 2 into
a—24+jb=6+]j2
which gives

8—24+j2=6+j2
S6+2=6+]2

which is correct

Addition of complex numbers

To add complex numbers, add the real parts and the imaginary parts.
Example 10.2 Givenz; =3+jdandz; =1 —j2, find z; + 2.
Solution

+2=3+4+1-2=0C+D+jd4-2)=4+]2

On the Argand diagram, the numbers add like vectors by the parallelogram
law as in Figure 10.5.

Subtraction of complex numbers

To subtract complex numbers, we subtract the real and imaginary parts.

Example 10.3 Givenz; =3+ j4andzo = 1 —j2, find 71 — 22.
Solution

21—22=34+4-(1-j2)=3-1+j4—(-2)) =2+]j6.

On the Argand diagram, reverse the vector z; to give —z; and then add

z1 and —z3 as in Figure 10.6.

Multiplication of complex nhumbers

To multiply complex numbers multiply out the brackets, as for any other
expression, and remember that j2 =-1.

Example 10.4 Givenz; =3+ j4andzo =1 —j2, find z1 - 22.
Solution
72122 = B +j4H(1 —j2) =3 +j4 +3(—j2) + (4)(—j2)
(I S Ry
=3+j4—j6—j°8
=3—j2+8 (usingj>=—1)
=11-j2.
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Imaginary 4
*=1+j2
‘\
\I
Y ;| Real
z=1-j2

Figure 10.7 The complex
conjugate of a number can be
found by reflecting the
number in the real axis in the
diagram are shown. The
diagram shows 1 — j2 and its
conjugate 1 + j2.

Example 10.5 Find (4 —j2)(8 —)).

Solution Multiplying as before gives
(4 —j2)(8 —j) =32 —j16 — j4+ (=j2)(=))
L
=32-j20+j*2

Using j*> = —1 gives 32 — j20 — 2 = 30 — j20

The complex conjugate

The complex conjugate of a number, z = x +jy, is the number with equal
real part and the imaginary part negated. This is represented by z*:

T =x—jy

A number multiplied by its conjugate is always real and positive (or zero).
For example, z =3 +j4 & z* =3 — j4.

22 =0C+jiHCB —j4b =33 + (D3 + 3= + (jH (=4
=9 +jl2—j12 —j%16
=9—-216=9+16 =25 (usingj*> = —1).

Note that the conjugate of the conjugate takes you back to the original
number.

z=3+j4
F=3-j4
M =3+j4d=z

The conjugate of a number can be found on an Argand diagram by
reflecting the position of the number in the real axis (see Figure 10.7).

Example 10.6 Find complex conjugates of the following and show that
zz™* is real and positive, or zero, in each case

@2—-j5 () —4+j2 () —5 (@)j6
() a +jb, where a and b are real.

Solution (a) The conjugate of 2 — j5 is

2—-j5"=2+j5

Hence

22" =2 —j52+]j5) = 2 + (=52 + 2(j5) + (—j5)(jS)
=4 —jl0+4j10 — %25

=4—j225 (usingj? = —1)
=4425=29

which is real and positive. We have shown that 2 — j5 multiplied by its
conjugate 2 + j5 gives a real, positive number.
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b (=44 =—-4—72
(=44+j2)(=4-32) = (-H (=D + (2)(—4)
+ (=4 (=j2) + (j2)(—j2)
=16—j8+j8 —j*4
=16 —j’4 (usingj*> = —1)
=16+4=20

which is real and positive.
(c) —5is areal number and therefore its complex conjugate is the same:
—5.(=5)* = =5 and (—5)(—5) = 25, which is real and positive.

(d) (G6)" = —j6

(6)(—j6) = —j*36 = 36
which is real and positive.

© atib) =a—ib
(a +jb)(a — jb) = (a)(a) + (b)(a) + (@) (=jb) + (jb)(=jb)

= a® + jab — jab — j*b* = a®> — j*b?
usingj2 = —1, this gives a* +b*

As a and b are real, this must be a real number. Also, we know that the
square of a real number is greater than or equal to 0. So a* + b? is real,
and it is positive if a # 0, b # 0 or zero if both a and b are zero.

It is a good idea to remember this last result that a + jb multiplied by
its conjugate, a — jb, gives a® + b?. That is, any number multiplied by
its complex conjugate gives the sum of the square of the real part and the

square of the imaginary part. This is the same as the value of the modulus
of z squared,that is,

22F =z

Division of complex numbers

To divide complex numbers, we use the fact that a number times its
conjugate is real to transform the bottom line of the fraction to a real
number. If we multiply the bottom line by its complex conjugate, we must
also multiply the top line in order not to change the value of the number.

Example 10.7 Givenz; =3+ j4and zp = 1 —j2, find z1/22.

Solution
2 _ 3434
2 1-32

G+ +2)
S DITESP)

Here, we have multiplied the top and bottom line by z3 to make the bottom
line entirely real. Hence, we get

G+j4+i6+i*8) _ (=5+jl0) _ =5 jl0

_ - — 14
1+29) 5 515 +l
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10.4 Solution of
quadratic
equations

Example 10.8 Find

—3+j2
10 +j5

in the form x + jy.

Solution Multiply the top and bottom line by the complex conjugate of
10 + j5 to make the bottom line real

-3+j2  (=3+j2)(10—j5)
10435 (10 4j5)(10 —j5)
_(=3)(10) +32(10) + (=3)(=j5) + (j2)(=j5)
B (102 + 52)
—304j20 +j15 — 10
125
—30 +j20 +j15 + 10
125
—20+j35 =20 i35
5 125 12

= —0.16 +j0.28.

In Chapter 2 of the Background Mathematics Notes available on the com-
panion website for this book, we looked at solutions of ax?+bx+c=0
where a, b and ¢ are real numbers and said that the solutions are given by
the formula

—b £+ v/b% — 4ac
r=m————
2a

We discovered that there are no real solutions if b> — 4ac < 0 because
we would need to take the square root of a negative number. We can now
find complex solutions in this case by using j = +/—1.

Example 10.9 Solve the following where x € C, the set of complex
numbers:

@x*+3x+5=0 @®x2—x+1=0
©4x2-2x4+1=0 (d4x>2+1=0

Solution (a) Tosolve x2+3x+5 =0, compare with ax®> +bx +c=0.
This gives a = 1, b = 3, and ¢ = 5. Substitute in

—b + +/b% — 4dac
Xr=—
2a
to give
-3+ /32 —-4(1)(5) -3+ J-11
X = =
2(1) 2

We write —11 = (—1) - (11), so
V=11 =+/=1+11%j3.317 (usingj=+—1)
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Therefore,
—34j3.317
xR~ + =x~—-154j1.658 vx ~ 1.5 —j1.658.

(b) To solve x> — x 4+ 1 = 0, compare it with ax? + bx + ¢ = 0. We all
thata = 1, b = —1, and ¢ = 1. Substitute in

_ —b+ Vb —4dac
T 2a
to give

D EJEDT DD 13
= 2(1) -T2

We write —3 = (—1) - 3, so
V=3 =+V=1v/3~j1.732 (usingj = v/—1)
Therefore,

1+j1.732
XN —

5 = X~ 0.5+j0.866 v x ~ 0.5~ j0.866.

(c) To solve 4x2 —2x + 1 = 0, compare it with ax2+bx +c=0.We
geta =4, b = —2, and ¢ = 1. Substitute in

_ —bEb*—4ac
tE 2a
to give

()22 —4dH(1)  2+/-12
= 2(4) T

We write —12 = (—1) - 12, so
V=12 = /=112 2 j3.4641 (usingj=+v—1)
Therefore,

_2+]3.4641
~

X

& x ~0.25+j0.433 v x ~ 0.25 — j0.433.

(d) To solve 4x2 + 1 = 0, we could use the formula as in the other cases
but it is quicker to do the following:

43 41 o 4x? = -1 (subtracting 1 from both sides)

o x?= —% (dividing both sides by 4)

< x = £+ —0.25 (taking the square root of both sides)
as +/—0.25 = /—14/0.25 =j0.5, we get x = £j0.5 & x =j0.5 Vv x =
—j0.5.

If ax? + bx + ¢ = 0 and the coefficients a, b, ¢ are all real numbers,
then we find that the two roots of the equation, if they are not entirely
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real, must be the complex conjugates of each other. This is true for all the
cases we looked at in Example 10.9.

X +3x+5=0

has solutions x = —1.5 4+ j1.658 and x = —1.5 — j1.658.
x2—x+1=0

has solutions x = 0.5 4 j0.866 and x = 0.5 — j0.866.
4 +1=0

has solutions x = j0.5 and x = —j0.5.

We can show that if the coefficients a, b, and c are real in the equation
ax? 4+ bx 4+ ¢ = 0, then the roots of the equation must either be real or
complex conjugates of each other. We know from the formula that

5 —b £ +/b? — dac
ax“+bx+c=0 <& x=—2
a

If x has an imaginary part, then b> — 4ac < 0, so that +/b2 — 4ac is an
imaginary number. We can write this is terms of j as follows:

Vb2 — dac = /—(dac — b?) = V=1v/(4ac — b?)
=jv (dac — b?)

So the solutions, in the case, b — dac < 0 are

—b £ jvdac — b?
X =
2a

which can be written, using

_ —b
p= 2a
and

_ dac — b?
1= 2a ’
as

x=pEjgex=p—jgVvx=p+ijq

where p and ¢ are real.
This shows that the two solutions are complex conjugates of each other.
This fact can be used to find the other root when one root is known.

Example 10.10  Given that the equation x> — kx +8 = 0, where k € R
has one solution x = 2 — j2 then find the other solution and also the
value of k.
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Solution 'We know that non-real solutions must be complex conjugates
of each other so if one solution is x = 2 — j2 the other one must be
x = 2+j2. To find k, we use the result that if an equation has exactly two
solutions x; and x;, then the equation must be equivalent to (x — x1)(x —
x2) = 0. We know that x = 2 4 j2 or x = 2 — j2, therefore, the equation
must be equivalent to

x—Q+2)x—(2-j2)=0.

Multiplying out the brackets gives:
P —x2+2) - x2-j)+2+j22-j2) =0
SxP+x(—2-2-2+j2)+@+4) =0
Sx?—4x4+8=0

Compare x? — 4x + 8 = 0 with x> — kx + 8 = 0. The coefficient of x>
are equal in both cases, as are the constant terms, so the equations would
be the same if —k = —4 < k = 4, giving the solution as k = 4.

From the Argand diagram in Figure 10.8, we can see that a complex
1 0 ' 5 PO I ar fo rm number can be expressed in terms of the length of the vector (the modulus)
Of a com plex and the angle it makes with the x-axis (the argument). This is exactly the
same process as that as in expressing vectors in polar coordinates as in
number Section 9.4.
I If z = x 4 jy then z can be represented in polar form as r £6 where
maginary
009 rr=x 4y
Y tan() = =
: X
o x Real
Hence
Figure 10.8 The number r=y\x2+y% 0= tan~! (X) (+7 if x is negative)
X + jy can be expressed in .
.;?O/af form bytfhe ;2’79”7 02 the We can write the complex number as
ine representing the number,
r, and the angle it makes to 1= r/0
the x axis, 9; that is, -
xX+jy =rZe6.

r, the modulus of z, is also written as |z].

As it is usual to give the angle between —r and 7, it may be necessary
to subtract 2 from the angle given by this formula. As 27 is a complete
rotation, this will make no difference to the position of the complex
number on the diagram.

Example 10.11 Express the following complex numbers in polar form

@3+i2 (b —2-j5
) —4+j2 (d4—j2

Solution To perform these conversions to polar form, it is a good idea
to draw a diagram of the number in order to check that the angle is of the
correct size (see Figure 10.9).

(a) 3+j2has modulus r = +/32 + 22 ~ 3.61 and the angle is given by
tan_1(2/3); therefore, in polar form 3 + j2 ~ 3.61£0.59
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Imaginary ; T
2
2nd quadrant 1st quadrant Imaginary g'
@ (O ®)
. n).b\ P2
'
_ ; 059 0 j - 0
R
3 Real 195 e
3rd quadrant 4th quadrant _5
I
2
_T
2
. Imagi n
Imaginary maginary 3
(-4,2)
© 5 ' 445 ()
| \2.68 4
' - 0
- © Real o~I0% | Rea
-2 <‘1-47 X -2
' (4,-2)
_T
2

Figure 10.9 Conversion to polar form: (a) 3 + j2 ~ 3.61£0.59; (b) —2 —j5 ~ 5.39/—1.95;
(€) —4+j2~4.47,2.68; (d) 4 —j2~ 4.47/-0.46.

(b) —2—j5has modulus r = /(—2)2 + (—5)% ~ 5.39 and the angle is
given by tan~!(—5/(—2)) + 7 A 4.332. As this angle is bigger than
27, subtract 27 (a complete revolution) to give —1.95. Therefore,
in polar form —2 — j5 &~ 5.39Z — 1.95. Note that the angle is
between —m and —m/2, meaning that the number must lie in the
third quadrant, which we can see is correct from the diagram.

(c) —4 +j2 has modulus r = /(—4)2 + 22 ~ 4.47 and the angle is
given by tan~!(2/(—4)) + © ~ —0.46 + 7 ~ 2.68. Therefore, in
polar form —4+-j2 ~ 4.47/2.68. Note that the angle is between 7 /2
and 7, meaning that the number must lie in the second quadrant,
which we can see is correct from the diagram.

(d) 4 —j2 has modulus r = /(4)2 + (=2)2 ~ 4.47 and the angle is
given by tan~!(—2/4) ~ —0.46. Therefore, in polar form 4 — j2 ~
4.47/ — 0.46. Note that the angle is between —7z /2 and 0 meaning
that the number must lie in the fourth quadrant, which we can see
is correct from the diagram.

Check the calculations by using the rectangular to polar conversion
facility on your calculator.

Conversion from polar form to
Cartesian (rectangular) form

If a number is given by its modulus and argument, in polar form, r Z6,
we can convert back to Cartesian (rectangular) form using:

x =rcos(f) and y = rsin(0)
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Imaginary This can be seen from Figure 10.10 and examples are given in
Figure 10.11. As z = x 4+ jy, z = rcos(0) + jrsin(0) = r(cos(6) +
Y jsin(6)).
b
8 - . T .
) R I—— Addition, subtraction, multiplication,
and division of complex numbers in

Figure 10.10 The number polar form

rZ0 can be written as x + jy.
Using the triangle,
cos(9) = x/r giving

To add and subtract two complex numbers, always express them first in
rectangular form; that is, write as z = a + jb. The result of the addition

X = rcos(9). Also or subtraction then can be converted back to polar form.
sin(9) = y/r giving To multiply two numbers in polar form, multiply the moduli and add
y = rsin(®). the arguments.

To divide two numbers in polar form divide the moduli and subtract
the arguments.

(a)Imaginary

Example 10.12 Given
5 !
25 - 25 0 =347)6 7o =2/m/4
0 433 l Real

Find z; + z2, 21 — 22, 2122, and 71 /23.

) Solution To find z| + z2 use r £6 = r(cos(f) + j sin(H))

Imaginary

z1 = 3(cos(m/6) + jsin(r/6)) ~ 2.5981 +j1.5
22 = 2(cos(r/4) + jsin(r/4)) ~ 1.4142 + j1.4142
56 21+ 22 ~ 2.5981 + 1.5 + 1.4142 1 j1.4142
206270 el
— 4.0123 +j2.9142.

Figure 10.11 (a) 5430° in

Cartesian (rectangular) form To express z; + z2 back in polar form, use r = /xZ+ y2 and
is given by x = 5¢c0s(30°) ~ 6 = tan"!(y/x) (4 if x is negative).

4.33,y = 55sin(30°) = 2.5,

therefore,

5/30° ~ 4.33 +j2.5. r= \/4.01232 +2.91422 ~ 4.959,

(b) 2.2/1.86 in rectangular

form is given by 6 = tan~!(2.9142/4.0123) ~ 0.6282

Xx = 2.2c0s(1.86) = —0.627

A e 2SN 89~ 21, Hence, 71 + 22 ~ 4.959.£0.6282.

2.2/1.86 ~ —0.627 +j2.1. To find z; — z2, we already have found (above) that z; = 347 /6

QR

25981 +jl.5 and zp = 24n/4 ~ 1.4142 +j1.4142. So z1 — 22
2.5981 +j1.5 — (1.4142 +j1.4142) = 1.1839 + j0.0858.

To express z1 — z2 back in polar form use, r = /x2 + y2 and 6
tan~! (y/x) (47 if x is negative).

Then z; — z2 ~ 1.1839 + j0.0858 ~ 1.187.£0.0723.

To find z;z2, multiply the moduli and add the arguments:

2122 =347/6 - 247 /4 = (3) - Q) L((;/6) + (7 /4)) = 657 /12.
To find z;/z2, divide the moduli and subtract the arguments:

a_34m/6 ;4((n/6) — (/4) =15/ —7/12.

n  2/m/4
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10.6
Applications of
complex
numbers to AC
linear circuits

Figure 10.12
(a) Components in series.
(b) components in parallel.

R
Jj |
L
U
I
(a)
Imaginary
(quadrature)
Impedances
A
wl
R
0 i Real
~oC (in-phase)
(b)

Figure 10.13 (a) The circuit
for Example 10.13. (b) The
impedances of the circuit
elements shown on an
Argand diagram. As the
elements are in series, the
resultant is found by taking
the sum of the impedances of
the components.

An alternating current (AC) electrical circuit consisting of resistors,
capacitors, and inductors can be analysed using the relationship

V==ZI

where V is the voltage, Z the impedance, and / the current and V, Z, and
I are all complex quantities.

Each component has a complex impedance associated with it and for
two components in series, as in Figure 10.12(a), the resultant impedance
Zg is found by the formula

r=21+2,

For two components in parallel, as in Figure 10.12(b), the resultant
impedance is given by
1 1 1

e
R L1 Iy
In the case of parallel circuit elements, it may be easier to calculate the

admittance, the reciprocal of the impedance ¥ = 1/Z. Then use the fact
that for circuit elements in parallel

YrR=Y1+Y,and V=1/Y.

The real part of Z is called the resistance and the imaginary part is
called the reactance.

Z=R+jS

where R is the resistance in ohms and S is the reactance in ohms.
The impedances of circuit elements are as follows:

Resistor Z=R No reactive element
Capacitor Z = 1/(jwC) = —j/(wC) Purely reactive
Inductor Z =jwL Purely reactive

where w is the angular frequency of the source, @ = 2xf, f is the
frequency in Hz, R is the resistance (in ohms) , C is the capacitance (in
farads), and L is the impedance (in henries).

Example 10.13 Find the impedance of the circuit shown in
Figure 10.13(a) at 20kHz where L = 2mH, C = 100pF, and
R = 2000 2. Assuming a voltage amplitude of 300V, calculate the
current / and relative phase.

Solution The impedances of the elements are shown in Figure 10.13(b).
As we are given that f, the frequency of the input, is 20kHz, w = 27 f =
27 x 20 x 103. As the elements are in series, we can sum the impedances

. J
Z=R+jol — —
T wC
= 2000 +j27 x 20 x 10°> x 2 x 1073
3 j
2w x 20 x 103 x 100 x 10-¢

giving

1
mm+mm—rjzmmﬂ%u
JT



Input
current

(@)

Imaginary
Admittances
A
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Figure 10.14 (a) The circuit
for Example 10.14(b) The
admittances of the circuit
elements shown on an
Argand diagram. As the
elements are in parallel, the
resultant is found by taking
the sum of the admittances of
the components.

10.7 Circular
motion

Complex numbers 219

Expressing this is polar form gives Z =~ 2016£7°. Therefore, from
V = ZI and given V = 300,

300 300
Z ~ 2016/7°

~ 0.14924 —7°.

giving a current of magnitude 0.149 A with a relative phase of —7°.

Example 10.14 One form of a ‘tuned circuit’ that can be used as a band-
pass filter is given in Figure 10.14(a). Given that R = 300 2, L = 2 mH,
and C = 10 wF, find the admittance of the circuit at 2 kHz. Given that
the current source is of amplitude 12 A, find the voltage amplitude and
its relative phase.

Solution The admittances of the elements are shown in Figure 10.14(b).
As the elements are in parallel, we can sum the admittances

1 .
Y=—+ij—J— where w = 2 x 10 x 27
R wlL
giving
Y:L+j(2n x 10> x 2 x 10 x 107%)
300
_ j
2x 103 x2mr x 2 x 1073
~ 0.003333 + j0.0859.

Expressing this is polar form gives ¥ = 0.086£88°. Therefore, from
V=ZIorV =1/Y, we have

V=—— ~139.6£-88°
0.086.£88° 396288

giving a voltage amplitude of 139.6 V with a relative phase of —88°.

When we introduced the sine and cosine function in Chapter 5, we used
the example of a rotating rod of length r. We plotted the position of
the rod, its height, and horizontal distance from the centre against the
angle through which the rod had rotated. This defined the sine and cosine
functions. We consider this problem again. This time we specify that
the circular motion is at constant angular velocity w. That is, the rate of
change of the angle 6, d6/dt, is constant and equals w. That is:

do
m = w (where w is a constant)

&S O=wt+¢

where ¢ is the angle when ¢ = 0. If we start with the rod horizontal, then
¢ = 0 and we have & = wt. The (x, y) position of the tip of the rod of
length r is given as a function of time by x = r cos(wt) and y = r sin(wt),
where o is the constant angular velocity, so the rotating vector is given
by r = (r cos(wt), r sin(wt)) with 6 = wt.

Consider now a ball on the end of a string with constant angular veloc-
ity w. Can we obtain an expression for its acceleration? The acceleration
is of particular importance because we know from Newton’s second law
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Figure 10.15 A ballon a
string is moving round a circle
with constant angular velocity
so that® = wt. If we observe
the ball from the position of
the eye in (a) then we can
only see the motion in the
horizontal direction and the
ball appears to oscillate back
and forth as shown in (b).
Also displayed is the graph of
X against time,

t: x = rcos(wt).

’ ~

(r cos (), r sin (@)

(-
N

x = rcos(mt)

(a) (b)

that the force required to maintain the circular motion can be found by
using F = ma, where F is the force, m is the mass, and a is the accel-
eration. We assume, in this discussion, that the effects of gravity and air
resistance are negligible. The ball is being rotated in a plane which is
vertical to the ground.

First, imagine lying flat on the ground in a line with the x-axis and
watching the ball. It appears to oscillate back and forth and its position
is given by x = r cos(wt). This is pictured in Figure 10.15.

Differentiating with respect to ¢ gives the component of the velocity in
the x-direction

dx
dr

= —rwsin(wt).

The acceleration is the derivative of this velocity

d [dx

dr \dr )~

This is also written as d?x/d¢? (read as ‘d two x by dr squared’) and it
means the derivative of the derivative

dx .
— = —rwsin(wt)

dt

differentiating again gives

37 = —re? cos(wt) = —w?(r cos(wt))

and as x = r cos(wt)

2

dx 5
—5 = —wx.
dr

This equation tells us that the horizontal acceleration is proportional to
the horizontal distance from the origin in a direction towards the origin.
This type of behaviour is called simple harmonic motion.

We can consider the movement in the y-direction by changing our
point of view as in Figure 10.16. Again we can find the component of the
acceleration, this time in the y-direction.
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]

T = rsin(w?)
- <j<<§ CANNANE

Figure 10.16 /f we observe the ball from the position of the eye in Figure 10.16(a), we can only see the
motion in the vertical direction and the ball appears to oscillate up and down as shown in Figure 10.16(b).
Also shown is the graph of y against time, t : y = rsin(ot).

We differentiate y = r sin(wt) to get the component of velocity in the
y-direction:

dy
— = rwcos(wt)
dr

Differentiate again to find the acceleration:

d2
d—ti — —ra? sin(wr)

and as y = r sin(wt)

2
Dy 2y
dr?

Notice that this is the same equation as we had for x. We can represent
the motion, both in the x- and y-directions by using a complex number
to represent the rotating vector. The real part of z represents the position
in the x-direction and the imaginary part of z represents the position in
the y-direction:

7 =2x+jy = rcos(wt) + jr sin(wt)
Then

dz . .

= sin(wt) + jro cos(wt)

The real part of dz/d¢ represents the component of velocity in the
x-direction and the imaginary part represents the velocity in the y-
direction. Again, we can differentiate to find the acceleration

ﬁ = —rw? cos(wt) — jro? sin(wr)
drz .

= —w?(r cos(wt) + jrsin(wt)) = —w’z
as

z = rcos(wt) + jr sin(wt)

So, we get
d2Z 2
= Wiy
dr?

This shows that the acceleration operates along the length of the vector
z towards the origin and it must be of magnitude | —w?z| = w’r where r is
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y A

v=(0,0r)

Figure 10.17 The initial
velocity vector (as shown)
must be in the positive y
direction if the motion is
anti-clockwise.

the radius of the circle. The ball is always accelerating towards the centre
of the circle. This also tells us the force that the string must provide in order
to maintain the circular motion at constant angular velocity. The force
towards the centre, called the centripetal force, must be |F| = ma?r,
where r is the radius of the circle and m is the mass of the ball. This has
been given by Newton’s second law F = ma.

We can use the equation for circular motion to show that it is possible
to represent a complex number, z, in the form z = r e?. where r is
the modulus and the argument. To do this we must first establish the

conditions which determine a particular solution to the equation

2
a2 __ 2
dr?

We know that one solution of the differential equation

2
&z _ —w?z
dr?

with the condition that z = r when ¢t = 0, is given by z = r cos(wt) +
jr sin(wt). Unfortunately, there is at least one other solution, given by the
case where the string travels clockwise rather than anti-clockwise, that is,
z = r cos(—wt) +jr sin(—wt). However, we can pin down the solution to
the anti-clockwise direction of rotation by using the fact that we defined
the angular velocity by df/d¢ = w. This gives a condition on the initial
velocity (at + = 0). From Figure 10.17 we can see that the velocity must
be positive and only have a component in the y-direction at # = 0.

This discounts the possibility of the motion being clockwise as this
would give a negative initial velocity. From z = r cos(wt) + jr sin(wt)

d
d—i = —rwsin(wt) + jro cos(wt)dt

and at ¢ = 0, dz/dr = jrow. We now have enough information to say that

¢z 2 and hent =0

— =—w’z and z=r whent =

dr?

and

dz . o

a Jer whent =0 <&  z=rcos(wr) + jrsin(wr)

In Chapter 8 we looked at the exponential function and we found that
y = yo e’ is a solution to the equation dy/dz = ky. This equation models
the situation where the rate of change of the population is proportional to
its current size: the first derivative of y is proportional to y. The equation

is similar only now the acceleration is related to z, that is the second
derivative is proportional to z. As the exponential functions have the
property that the derivative gives a scaled version of the original function,
we must also get a scaled version of the original function if we differentiate
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twice. So we can try a solution of the form z = r e’ for the equation

2

e o

d?
z=rek

dz kt
= — =rke

ar

d?z 2 kit
Pl rk”e

Substituting into

2
%z _ _ 2,
dr?
we get
ri et = —w?rek

Dividing both sides by r e*’ gives k? = —w? < k = fjo.

This gives two possible solutions: z = r el when k = jo and z =
r e 39" when k = —jw. Again, we can use the initial velocity to determine
the solution. Using z = r el’ we get

% =jroe®
dr
at ¢t = 0 then we get the velocity as jwr, which was one of the conditions
we wanted to fulfil.

This shows that the two expression z = r el and z = rcos(wt) +
jr sin(wt) both satisfy

d2Z 2
— = -0z and z=r whent =0
dt

and

z
— =jor whent =0.
dr
We have stated that these initial conditions are enough to determine
the solution of the differential equation. So, the only possibility is that

rel® = rcos(wt) + jr sin(wr)

This shows the equivalence of the polar form of a complex number and the
exponential form. Replacing wt by 6, we get r el = r cos(9) +jr sin(9),
which we recognize as the polar form for a complex number z = rZ£6
where r is the modulus and 6 is the argument. We can represent any
complex number z = x + jy in the form r e/ r and 6 are found, as given
before for the polar form, by

r = /x2+y2

0 =tan"! (X> (+m if x is negative)
X

Conversely, to express a number given in exponential form in rectangular
(Cartesian) form, we can use r e = r cos(9) + jr sin(6).
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Example 10.15 Show that z = 2e/¥ is a solution to d’>z/d?> = —9z
where z = 2 when t = 0 and dz/dr = j6 when ¢ = 0.

Solution 1f 7 =2e” then whent =0,z =2¢e0 =2

dz i i
— =2(j3)e = j6el*
o =203 J

whent =0

d?z ;

—= = i6(j3)el

a2 ! (G3)
d?z

=

Substituting into.dzz/dt2 = —9z gives —18el = —9Q2e)
—18eP" = —18el¥, which is true.

Example 10.16 Express z = 3 + j4 in exponential form.

Solution The modulus r if given by

r=vV324+42=y25=5

The argument is tan~!(4/3) &~ 0.9273. Hence, z ~ 5ei09273,

Example 10.17 Find the real and imaginary parts of the following

(@3¢ (byed (c)et?
(d) eIG-D (e) jj

Solution (a) Use r el = rcos(9) + jrsin(@) - 3e/? has r = 3 and
0=m/2
362 = 3 cos(rr/2) 4 j3 sin(rr/2)
=30+j3)(1)=j3

The real part is 0 and the imaginary part is 3. '

(b) Comparing e~/ with rei? gives r = 1 and 9 = —1. Using r el? =
r cos(8) + jrsin(0)
e/ =1cos(—1) +jsin(—1)

~ 0.5403 — j0.8415

So the real part of e ™/ is approximately 0.5403 and the imaginary part is
approximately —0.8415.
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(¢) Notice that e3132 is not in the form r ¢/ because the exponent has a
real part. We therefore split the exponent into its real and imaginary bits
by using the rules of powers:

32 = o3l

e’ A~ 20.09 is a real number, and the remaining exponent j2 is purely
imaginary:

e3el? ~ 20.09 &2

Comparing e3ei? with reid gives r = e and & = 2. Using rel’ =
r cos(6) + jr sin(@) gives

e3el? = €3 cos(2) +je3 sin(2)
~ —8.359 +j18.26

The real part of e3732 is approximately —8.359 and the imaginary part is
approximately 18.26.

(d) For e 30D we need first to write the exponent in a form that allows
us to split it into its real and imaginary bits. So, we remove the brackets
to give

. .
e IG=D — oIt

Using j?> = —1, this gives

e IG=D — oIt

Now, using the rules of powers we can write

e!tl = elel. e! is a real number and the exponent of e/ is purely
imaginary. Comparing e'el with rel gives r = e' and & = 1. Using
rel? = rcos(0) + jr sin(9) gives

elel! = el cos(1) —l—je1 sin(1)
~ 1.469 + j2.287

The real part of e 30~ is approximately 1.469 and the imaginary part
is approximately 2.287
Imaginary (e)  looks a very confusing number as we have only dealt with complex
powers when the base is e. We therefore begin by looking for a way of
A 0.1 . . . . . )
x rewriting the expression so that its base is e. To do this, we write the base,
1 .\5 j» in exponential form. From the Argand diagram in Figure 10.18, as j is
represented by the point (0,1) we can see that that it has modulus 1 and
argument 7 /2. Hence, j = ei("/2).
Use this to replace the base in the expression j so that
i = (/D) = e'7/2) = e=7/2 We can now see that j is in fact a
Figure 10.18 jis real number!
represented by the point (0, 1)
in the complex plane.
Therefore, it has modulus 1
and argument /2, that is, )
j=ew2, The real part of j is approximately 0.2079 and the imaginary part is 0.

0 Real

j =e ™%~ 0.2079.
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1 0.8 The ‘We have shown that

importance of rel” = rcos(9) +jrsin(6) = 0
belng Here r is the modulus of the complex number and 6 is the argument.
ex po nent i al Therefore, the exponential form is simply another way of writing the polar

form. The advantage of the exponential form is its simplicity. For circular
motion, at constant angular velocity, it can represent the motion both in
the real and imaginary (x and y) directions in one simple expression
r el The rules for multiplication and powers of complex numbers in
exponential form are given by the rules of powers, as for any other number,
given in Chapter 4 of the Background Notes in Mathematics available on
the companion website for this book, thus confirming the rules that we
gave for the polar form.

Multiplication:
r1 ey e® = pipy @10

That is, we multiply the moduli and add the arguments.
Division:

\
ne” 7_16(91_92)

r 6j92 r

That is, we divide the moduli and subtract the arguments.

The complex conjugate is of a number r e/ is the number of same
modulus and negative argument. That is, the complex conjugate of r el?
is re 10

Powers:
(rey" =re.

That is, to raise a complex number to the power n, take the nth power of
its modulus and multiply its argument by 7.

Example 10.18 Givenz; = 3el™/9z, = 2el/ Find 7422, 21 — 22,
2122, 21/22.2}25 and 7.

Solution To find z; + z2, use r e/ = r(cos(#) + jsin(p))

21 =360 =3 (cos (%) +jsin (%)) ~2.5981 +j1.5
2 =26l =2 (cos (%) +jsin (%)) ~ 14142 + j1.4142

Therefore,

21 + 22 & 25981 +j1.5+ 14142 +j1.4142 = 4.0123 4-j2.9142

To express z; + z2 back in exponential form, use r = \/x% + y2 and
6 = tan~!(y/x) (47 if x is negative)

r =/ (4.0123)2 + (2.9142)2 ~ 4.959 and
0 = tan~'(2.9142/4.0123) ~ 0.6282

Hence, 71 + 72 ~ 4.959 06282
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To find z; — z2, we already have found (above) that
71 =3e//% ~ 25981 +jl1.5 and
2 =2 ~ 14142 +j1.4142
Therefore

71 — 22 & 25981 +j1.5 — (1.4142 4+ j1.4142) = 1.1839 + j0.0858

To express z1 — z2 back in polar form, use r = /x2+ yZ and 6 =
tan~!(y/x) (4 if X is negative):

21 — 22 ~ 1.1839 4 j0.0858 ~ 1.187 100723,
To find z;z2, multiply the moduli and add the arguments
2121 = 3@/026IT/H) _ 39 (i (@/O+(/A) _ 6 e=i5n/12)

To find z;/z2, divide the moduli and subtract the arguments

i /6)
a3 3 /o) _ | 5e-it/12)]

2 2d@/A T2
To find 725, we find the complex conjugate of z; and z
= BITOYr — 3/
&= Ay — g/
2zt = 3 1T/0 oIt — 39 o I/ _ 6o-iGT/12),
To find z?

Expressions for the trigonometric
functions

From the exponential form, we can find expressions for the cosine or sine
in terms of complex numbers. We begin with a complex number z of
modulus 1 and its complex conjugate

e? = cos(6) + jsin(6) (10.1)
e 7 = cos(#) — jsin(0) (10.2)

From these, we can find the expression for the cosine and sine in terms
of the complex exponential. Adding Equation (10.1) and (10.2), we have

e? + e = cos(6) + jsin(0) + cos(9) — jsin(8)
& ol e = 2 cos(9)

Dividing both sides by 2 gives

1@ 4+ e = cos(0)
& cos(d) = 3" +e7
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Now, subtracting Equation (10.2) from Equation (10.1), we get

e — 719 = cos(6) + jsin(@) — (cos(9) — jsin(d))
& ol —e = 2jsin(0)

Dividing both sides by 2j gives

1 0 )

— (e — e =sin(9)

2]
1 . )

& sin@) = — (@ —e ™)

2j

So, we have

cos(d) = 1(& +e7)

sin(9) = 2ij(ei9 —e 1%

Using tan(f) = sin(#)/ cos(f), we get

N (2 0 _ .—io
tan(6) = (172" —e™?) 1 (e’ e )

(1/2)(el? +e1) — j \elf +e0

Compare these with the definition of the sinh, cosh, and tanh functions
given in Chapter 8:

cosh(8) = (e’ +e7%)

sinh(9) = 1’ —e™)

tanh(x) e’ —e
an X)) = ——
ef +e 0

We see that:

cos(j#) = cosh(6)
sin(j6#) = jsinh(0)
tan(jO) = jtanh(0)

De Moivre’s theorem

Using the expression for the cmoplex number in terms of a sine and cosine,
rel? = r(cos(9) + jsin(h)), and using this in r el = r e’ we get

(r(cos() + jsin(0))" = r"*(cos(nd) + jsin(nd))

This is called De Moivre’s theorem and can be used to obtain multiple
angle formulae.

Example 10.19 Find sin(360) in terms of powers of sin(f) and cos(9).
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Solution We use the fact that sin(36) = Im(cos(30) +j sin(36)), where
Im() represents ‘the imaginary part of’. Hence

sin(30) = Im(eP?)
= Im((cos() + jsin(9))?).
Expanding
(cos(9) + jsin(0)) = (cos(8) + jsin(h))(cos(0) + jsin(0))*
= (cos(0) + jsin(B))(cos?(H) + 2j cos(8) sin(F) + j* sin>(8))
= cos’(0) + j sin(8) cos>(8) + 2j cos’(9) sin(H)
+ j% cos(8) sin®(0) + 2j% cos(8) sin®(0) + j° sin’(0)
= cos®(6) + 3jsin(B) cos?(0) — 3 cos(8) sin’(0) — jsin®(0)
= cos’(0) — 3 cos(h) sin®(0) + j(3 sin(8) cos>(8) — sin>(H)).

As sin(30) = Im((cos(0) +j sin(9))3), we take the imaginary part of the
expression we have found to get

sin(30) = 3sin(0) cos>(9) — sin>(9).

Example 10.20 Express cos®(#) in terms of cosines of multiples of 6.

Solution Usingcos(0) = (1/2)(e!? +e73%) and the expansion (a+b)> =
a’® +3a’b + 3ab® + b3:

1 N3
cos> () = (5(6]9 + e_Jg)>

| 4 . _
= 3@ 436 4 36T 4 )
1 /1 . - 3 .
7% (5(6139 + e %) 4 E(eje + e‘ﬁ)) )
As
cos(®) = L& +e7) and cos(30) = L& + )
we get

cos () = ;ltcos(39) + %cos(@).

The exponential form can be used to solve complex equations of the
form z" = ¢, where ¢ is a complex number. A particularly important
example is the problem of finding all the solutions of 7" = 1, called the
n roots of unity.

The n roots of unity

To solve the equation 7" = 1, we use the fact that 1 is a complex number
with modulus 1 and argument 0, as can be seen in Figure 10.19(a). How-
ever, we can also use an argument of 277, 477, 677, or any other multiple of
2. As 2w is a complete revolution, adding 27 on to the argument of any
complex number does not change the position of the vector representing
it and therefore does not change the value of the number.
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Imaginary 4 Imaginary Imaginary
2n 47
N AN, A
O T (1,0) Real oL/ (1,00 Real \OL7F (1,0) Real

(a)

® ©

Figure 10.19 (a) 1 is the complex number €0, that s, with a modulus of 1 and an argument of 0. (b) 1 can
also be represented using an argument of 2w, that is, 1 = el?" (¢) 1 represented with an argument of 4r,

that is, 1 = el*",

Imaginary
j2n/3
€
4z
Ebg
3 >
o 1 Rea
R

Figure 10.20 The solutions
toz =1arez=1,
z=2¢P"/3 and z = e*7/3,
Notice that one solution can
be obtained from another by
rotation through 27 /3.

The equation z" = 1 can be expressed as

" =e&?™  where N € Z

We can solve this equation by taking the nth root of both sides, which is
the same as taking both sides to the power 1/n.

(ZHV" = N/ where N € Z

We can substitute some values for N to find the various solutions also
using the fact that there should be n roots to the equation z" = 1 so that
we can stop after finding all n roots.

Example 10.21 Find all the solutions to z> = 1.

Solution Write 1 as a complex number with argument 27 N giving the
equation as

22 =N where N € Z.

Taking the cube root of both sides:

(V3 =@N/D where N € Z.
Substituting

N=0: z=e""=]

N=1: z=¢&%/

N=2: z=¢&¥/

There is no need to use any more values of N. We use the fact that
there should be three roots of a cubic equation. If we continued to sub-
stitute values for N, then the values will begin to repeat. For example,
substituting N = 3 gives z = e/?73/3 = ¢i?" which we know is the same
as el? (subtracting 277 from the argument) which equals 1, which is a root
that we have already found.

The solutions to z> = 1 are shown on an Argand diagram in
Figure 10.20. The principal root of a complex equation is the one found
nearest to the position of the positive x-axis. Notice that in the case of
73 = 1, the principal root is 1 and the other solutions can be obtained
from another by rotation through 27 /3. Hence, another way of finding
the n roots of 7" = 1 is to start with the principal root of 7 = 1 = ei®
and add on multiples of 27 /n to the argument, in order to find the other
roots.
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jor/S
eJ

j8=/S
e]

Figure 10.21 The solutions
to z° =1 are z=1, el?"/5,
ej47‘[/5’ ean/S’ and ej8z‘r/5.
Notice that one solution can
be obtained from another by
rotation through 2w /5.

Imaginary

j2m/9
2¢

89
2¢

O Real

/

j14n/9
e.l

2

Figure 10.22 The solutions
toz% = —4 +j4/3 are

z = 2627/ 2ei87/9  and
2ei47/9  Notice that one
solution can be obtained from
another by rotation through
27 /3.
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Example 10.22  Find all the roots of z° = 1

Solution One root, the principal root, is z = 1 = /0. The other roots
can be found by rotating this around the complex plane by multiples of
27 /5. Therefore, we have the solutions:

L= 1, /5, Gf4n/5 /5 isn/s,

These are shown in Figure 10.21.

Solving some other complex equations

If we have the equation z* = ¢, where ¢ is any complex number, then we
write the right-hand side of the equation in exponential form and use the
fact that we can add a multiply of 27 to the argument without changing
the value of the number. Write

c=ré&? =rd@2™N) Wwhere N € Z

Zn — rej(0+27tN)

o 7 = /Mg @-+27N)/n)
taking the nth root of both sides.

Example 10.23  Solve z°> = —4 + j4./3.

Solution Write —4 + j4+/3 in exponential form, r e/’

r=y(-42+ @32 = V16 +48 = Vo4 = 8

=tan~! (-%) +7 =27/3 (using tan~'(v/3) = 7/3).

So, the equation becomes

23 = 8elCT/3H2TN)  where N € Z

o 7= 8l/3i@n/3+21N)/3
& 7 =2eCTB3INB Ghere N € Z
Substituting some values for N gives

=0: Z:Zejzn/g
=1: z= 2ej(2”/9+277/3) — 2ej8n/9

zZ =z =z

=2: z= 2 J@r/944m/3) _ 5 ojl4n/9

The solutions are
7= 2a2/9 9ei8T/9 g eildn/9.

These are shown in Figure 10.22.
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1. Simple systems can be represented by a complex number multiplying
1 0'9 S um mary a single frequency input. The output then has the same frequency as

the input, with a modified amplitude and a shifted phase.

2. jis the number which when multiplying a phasor has the effect of
rotating the phase by 7 /2 (or 90°). j x j rotates the phase by = (180°),
which is equivalent to multiplication by —1. Hence j> = —1 and
j = +/—1. Sometimes i is used instead of j to represent v/—1.

3. A complex number is any number that can be represented on the
complex plane. It can be written as z = x + jy (x and y real) where
x is the real part of z (Re(z) = x) and y is the imaginary part of
z (Im(z) = y). A complex number expressed in the form z = x +jy
is said to be in Cartesian or rectangular form.

4. The complex conjugate of a + jb is a — jb; (a + jb)* = a — jb.
The product of a number and its complex conjugate is always a real
number greater than or equal to 0: (a + jb)(a +jb)* = (a +jb)(a —
jb) = a*® + b*, which is real and > 0. zz* = |z|?, where z is
any complex number: a number multiplied by its conjugate gives its
modulus squared.

5. The operations of addition and subtraction of complex numbers are
like those for vectors: simply add or subtract the real parts and then
the imaginary parts. Multiply as follows, remembering j*> = —1.

(I +J2(=3 —j3) = (D(=3) +j2(=3) + 1(=j3) + (2)(—=j3)
=-3-j6—j3—j%
=-3-j9+6=3-j9

To divide multiply the top and bottom lines by the complex
conjugate of the bottom line as follows:

1+j2  (1+j2)(=3+j3)

—3—j3  (=3—-j3)(=3+j3)
_ —3—-j6+j3—-6 —9—j3
=324+ 32 18

1
6

N =

6. All quadratic equations can now be solved if x € C, that is, x is a
complex number. If ax®+bx +c¢ = 0 where a, b, ¢ are real numbers,
then

—b ++/b%2 —4dac
=
2a

The solutions are real if b > 4ac. If b> < 4ac, then the solutions
can be written as x = p =+ jq, where

b
P= 2a
and
4ac — b?
q = ———, p and q are real
2a

and therefore, non-real roots are complex conjugates of each other.
7. Complex numbers can be written in polar form rZ6, where r is the
modulus of the number and 6 is the argument. The modulus is the
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length of the vector representing the complex number and 6 is the
angle made with the positive real axis.

z=x+jy=r40,

r=,u2+y2mde=um*(¥y+nﬁx<m
X

x =rcos(f) and y = rsin(0)

To add or subtract complex numbers expressed in polar form, first
convert to rectangular form. To multiply, multiply the moduli and
add the arguments and to divide, divide the moduli and subtract the
arguments:

r£61r 20, = r1rZ(6) + 62)

r1491 r
=—Z06, -0
6 1 61 —62)

Complex numbers are used in the analysis of alternating current (AC)
circuits. w is the angular frequency of the source. Resistors, capac-
itors, and inductors have associated impedances, Z, where for a
resistor Z = R, for a capacitor Z = 1/jwC, and for an inductor
Z = joL, where R is the resistance, C is the capacitance, and L is
the inductance. The voltage and the current are related by

V=2ZzI

and the impedances of circuit elements obey
Ir=721+2,

for elements in series, and

1 1 1

ZR Z1 Z>

for elements in parallel, where Zy is the resultant impedance. The
admittance Y is the reciprocal of the impedance: ¥ = 1/Z.
d?y/dt*> = —w?y is the differential equation that defines waves
as a function of time. This is an equation of motion where the
acceleration is proportional to the distance from the origin. This
is called simple harmonic motion. By examining the case of circu-
lar motion, at constant angular velocity, where the rotating vector
7z = x +jy = rcos(wt) + jrsin(wt) obeys this equation, we can
show the equivalence of the polar representation of a complex wave
and the exponential form:

re = rcos(wt) + jr sin(wt) = rZwt
as § = wt, we have
re? =r cos(0) + jrsin(0) = r L0

Here, r is the modulus of the complex number and 6 is the argument.
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10.

Replacing 6 by —6, we get
re % = rcos(9) —jsin(@) =r/ — 6

From these, using the case where r = 1, we can find the expression
for the cosine and sine in terms of the complex exponential:

cos(f) = %(eje + 719

sin(9) = zlj(eie — 719

1 (el — 10
tan(0) = - | ———
© j <619 + e—19>
and by comparing these with the definition of the sinh, cosh, and
tanh function we see that:

cos(jO) = cosh(6)
sin(j6) = jsinh(9)
tan(jO) = jtanh(6)

The advantage of the exponential form is its simplicity. For circular
motion, at constant angular velocity, it can represent the motion both
inthereal and imaginary (x and y) directions in one simple expression
r i’ The rules for multiplication and powers of complex numbers
in exponential form are given by the rules of powers, as for any other
number, given in Chapter 4 of the Background Mathematics Notes
on the companion website for this book.

Multiplication:

r1 el e = ripy @16

that is, we multiply the moduli and add the arguments.
Division:

o
e -0
1y et %)

that is, we divide the moduli and subtract the arguments.
Powers:

(}’ ej@)n =r ejn@

This last relationship can be used to show De Moivre’s theorem.
Using the expression for the complex number in terms of a sine and
cosine, r el = r(cos(9) + jsin(@)), and using this in the expression
above, we get

(r(cos(0) + jsin(0))" = r"*(cos(nd) + jsin(nh))

The complex conjugate of r el? is r e ™1,
The derivative of a complex exponential is easy to find. As

d t t
dt(e)_e

therefore

d . .
el e]a)t — i e]wt-
5 ) = jo
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10.10 Exercises

10.1.

10.2.

10.3.

10.4.

10.5.

10.6.

Givenz; =1—2j,z0 =3+ 3j,and z3 = —1 4+ 4j.

(a) Represent z;, 27, and z3, on an Argand diagram.

(b) Find the following and show the results on the
Argand diagram

(iii) z}

Dz1+220 (i)z3—21

(c) Calculate
Dz +z22+23

(i) z1 —z3+ 22 (i) 212}

(iv) z1/22 v) z123.
Simplify
@i o' ©*

Find each of the following complex numbers in the
form a + jb, where a and b are real:

4 —
@G-TH2+j4b ©®) (=14+2)> (© 5_Jj
543 6
@FP 0
jE¢=j9 ]

Find the real and imaginary parts of 7 + 1/z2, where
2=06+)/2-)

Given that x and y are real and that 2x —3+j(y —x) =
X +j2, find x and y.

Find the roots x| and x; of the following quadratic
equations. In each case, find the product (x —x1)(x —
x7) and show that the original equation is equivalent
to(x —xp)(x —x) =0.

(@x*—3x4+2=0 (b) —6+2x—x>2=0
©3x2=x4+1=0 (@4x2-7x—-2=0
(e)2x2+3=0.

10.7. The equation x> + bx + ¢ = 0 where b and c are real
numbers, has one complex root, x = —1 + j3.
Input
current
Figure 10.23 (a) Circuit for

Exercise 10.13. (b) Circuit for
Exercise 10.14. @

10.8.

10.9.

10.10.

10.11.

10.12.
10.13.

10.14.

10.15.

Complex numbers 235

(a) What is the other root?
(b) Find b and c.

Convert the following to polar form:

(@ 3 +j5
© —4-j5

(b) —6+j3
@ —5-73.

Express in rectangular (Cartesian) form

(a) 5£225°
(c) 2£2.723

(b) 4£330°
(d) 54 — 0.646.

If x and y arereal and 2x +y +j(2x — y) = 15+]6,
find x and y
If z1 = 12437 /4 and z, = 342n/5, find:

(b) z1/22
(e) z}

©)z1+22
() 23.

(a) z122
Dz—z1

giving the results in polar form.
If z = 2/0.8, find z*.

Find the impedance of the circuit shown in
Figure 10.23(a) at 90kHz, where L = 4mH, C =
2pF, and R = 400k 2. Assuming a current source of
amplitude 5 A, calculate the voltage V and its relative
phase.

Find the admittance of the circuit given in
Figure 10.23(b) at 20kHz given that R = 250k€2,
L = 20mH, and C = 50pF. Given that the voltage
source has amplitude 10V find the current, /, and its
relative phase.

Feedback is applied to an amplifier such that

A
T 1-BA

’

where A, A, and B are complex quantities. A is the
amplifier gain, A" the gain with feedback, and B the

e c{ﬂ],e

®)

Gain 0

A

\D Feedback loop

p
L= |

Figure 10.24 An amplifier with feedback, as in Exercise 10.15.
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10.16.

10.17.

10.18.

Complex numbers

proportion of the output which has been fed back (see

Figure 10.24)

(a) Ifat30Hz A = 500£180° and § = 0.005£160°,
calculate A'.

(b) Ataparticular frequency itis desired to have A’ =
300£100° whereitisknownthat A = 400£110°.
Find the value of 8 necessary to achieve this gain
modification.

Write the following in exponential form:

(@345 (b) —6+j3
(c) —4—j5 (d) 8«£22°
(e)34£ —4.15 (f)6(cos(1.9) + jsin(1.9))

Express the following in polar form and in the form
a+jb:

(a) 4ei? (b) eit7/2
(c)2e7i7 (d) — 66"
(e) 1 e 5 (f) eT/0)3 g3(m/4)

(2) /9 4 36iCn/4)
Find the real and imaginary parts of the following:

(a)2e737
(d) 5G4

(b) -3 ejO.S
) 3 —jd*H

(c)2.5e 2t

10.19.

10.20.
10.21.

10.22.
10.23.
10.24.

10.25.

10.26.

Given z; = 12607/ and 7, = 3el@/5 _ find:

(b) z1/22
() 27 /22

©z1+22
(2) 217}

(@) z122 Dz —z1

(e 2}
giving the results in exponential form.

If z = 3ei%4, find z3 in polar and exponential forms.

Find all the solutions of the following and show them
on an Argand diagram

(b) 20 = —1
(d)3z +2=0.

@zt=1
©)z°+32=0
Find cos(36) in powers of sin(f) and cos(0).
Express sin® () in terms of sines of multiples of 6.

Find the fifth roots of —2+j3 and represent the results
on an Argand diagram.

Solve the following equations:

(@)z2+2z—2=0 (b)z%—3jz=].

Show that the following are solutions to the differen-
tial equation d*z/dt> = —w?z and find the value of
w in each case:

(a)z=2e7 M  (b) 7z =4el05,
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Maxima and
minima and
sketching
functions

1 1 . 1 Differentiation can be used to examine the behaviour of a function and find
I d . regions where it is increasing or decreasing, and where it has maximum
ntro UCtlon and minimum values. For instance, we may be interested in finding the

maximum height, maximum power, or generating the maximum profit, or
in finding ways to use the minimum amount of energy or minimum use of
materials. Maximum and minimum points can also help in the process of
sketching a function.

11.2 Stati on ary Example 11.1 Throw astone inthe air apd initially it will have a pos}tivs:
. velocity as the height, s, increases; that is, ds/d¢ > 0. At some point it
p0| ntS, |Oca| will start to fall back to the ground, the distance from the ground is then
H decreasing, and the velocity is negative, ds/df < 0. In order to go from
m_ax_lma and a positive velocity to a negative velocity there must be a turning point,
minima where the stone is at its maximum height and the velocity is zero. If the

stone has initial velocity 20 ms~!, how can we find the maximum height
that it reaches?

In order to express the velocity of the stone we can make the assumption
that air resistance is negligible and use the relationship between distance
and time for motion under constant acceleration, giving

s = ut + %at2

where s is the distance travelled, u the initial velocity, ¢ is time, and a the
acceleration. In this case, u» = 20ms~! anda = — g (acceleration due to
gravity &~ 10ms™2), so s = 20t — 5¢2.

At the maximum height, the rate of change of distance with time
must be 0, that is, the velocity is 0. Therefore, we differentiate to find
the velocity:

ds

v=—=20-—10¢
dr

Putting v = 0 gives
0=20-10r & 10t=20 & t=2
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Figure 11.1 A graph of
some function y = f(x)

plotted from x = xq1 to X = xo.

Points A, B, and C in the
graph are stationary points.
They are points where the
gradient of the tangent to the
curve is zero, that is,

dy/dx = 0.

We have shown that the maximum height is reached after 2 s. But what
is that height? Substituting ¢ = 2 into the equation for s gives

s =202) —5(2)> =20m

giving the maximum value of s as 20 m.

This example illustrates the important step in finding maximum and
minimum values of a function, y = f(x). That is, we differentiate and
solve

d
Yo
dx

This may give various values of x. The points where dy/dx = 0 are
called the stationary points but having found these we still need a way
of deciding whether they could be maximum or minimum values. In the
example, we knew that a stone thrown into the air must reach a maximum
height and then return to the ground, and so by solving ds/df = 0 we
would find the time at the maximum. Other problems may not be so clear
cut and thus we need a method of distinguishing between different types
of stationary points.

A stationary point is classified as either a local maximum, a local
minimum, or a point of inflexion. The plural of maximum is maxima
and the plural of minimum is minima. The word ‘local’ is used in the
description, because local maxima or local minima do not necessarily give
the overall maximum or minimum values of the function. For instance,
in Figure 11.1 there is a local maximum at B, but the value of y at x = x|
is actually bigger; hence, the overall maximum value of the function in
the range is given by y at x7.

To see how to classify stationary points, examine Figure 11.1, where
points A, B, and C are all stationary points.

In order to analyse the slope of the function, imagine the function as
representing the cross-section of a mountain range and we are crossing it
from left to right.

At points A, B, and C in Figure 11.1, the gradient of the tangent to the
curve is zero, that is, dy/dx = 0.

At A there is a local minimum, where the graph changes from going
downhill to going uphill.

At B there is a local maximum, where the graph changes from going
uphill to going downbhill.

X
o}
><
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@ y=fx) 4

decreasing

decreasing

decreasing
X3

Figure 11.2 (a) The graph

: increasing
of Figure 11.1. (b) A sketch of :

its derivative dy/dx = f'(x). ) x 0 \./ X, X, \ x
Where y = f(x) has a d ! X
stationary point, that is, where & 0 G '
the tangent to the curve is flat, dx ' positive | !
then dy/dx = 0. Where f(x) is YN .
increasing the derivative is o x, xb\,/Negative x
positive and where f(x) is negative negative

decreasing the derivative is
negative.

At C there is a point of inflexion, where the graph goes flat briefly before
resuming its descent.

Local maxima and minima are also called turning points because the
function is changing from increasing to decreasing or vice versa.

By looking at where the graph is going uphill, that is, dy/dx > 0, at
where it is going downhill, that is, dy/dx < 0, and especially remem-
bering to mark the points where dy/dx = 0, the stationary points, we
can draw a very rough sketch of the derivative of any function just by
looking at its graph. This we do for our example graph in Figure 11.2. By
examining the graph of dy/dx we can see that at a local minimum point
dy/dx = 0 and dy/dx is negative just before the minimum and positive
afterwards. For a local maximum pointdy/dx = 0 and dy/dx is positive
just before the maximum and negative afterwards.

If at the point where dy/dx = 0 and the derivative has the same sign
on either side of the stationary point then it must be a point of inflexion.
(At point C, dy/dx is negative just before and just after x = c.)

Analysing the sign of dy/dx on either side of a stationary point is
one way of classifying whether it is a maximum, minimum, or point of
inflexion. Another, sometimes quicker way, is to use the derivative of the
derivative, the second derivative, d”y/dx?, also referred to as f”(x).

To wunderstand how to use the second derivative, examine
Figure 11.2(b). We can see that at x,, f’'(x) is heading uphill; hence,
its slope, f”(x), is positive. At xp, f'(x) is heading downhill; hence, its
slope, f”(x), is negative. At x., f’(x) has zero slope and therefore f”(x)
is 0.

We can now summarize the steps involved in finding and classifying
the stationary points of a function y = f(x) and in finding the overall
maximum or minimum value of a function.

Step 1 Find the values of x at the stationary points. First, find dy/dx
and then solve for x such that dy/dx = 0.

Step 2 To classify the stationary points there is a choice of method,
although Method 2 does not always give a conclusive
result.

Method I  For each of the values of x found in Step 1, find
out whether the derivative is positive or negative
just before the stationary point and just after the
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0
@ ¥ -\‘ ® N\
0
.

€ _
0 0
- +

Figure 11.3 Distinguishing
stationary points: (a) a
maximum point; (b) a
minimum point; (¢) two points
of inflexion. The sign of the
slope of the curve, given by
dy/dx, are marked on either
side of the stationary point.

stationary point. The classifications are summarized
below.

dy/dx before — 0 — dy/dx after Type of stationary point

Maximum point
Minimum point
Point of inflexion
Point of inflexion

I+ 1+
EER
cocoo
XX
I+ + |

These results are summarized in Figure 11.3.

Method 2 Find the second derivative, d?y/dx? and substitute
in turn each of the values of x found in Step 1 (the
values of x at the stationary points).

If d%y/dx? is negative, this indicates that there is a
maximum point.

If d?y/dx? is positive, this indicates that there is a
minimum point.

However, if d2 y /dx2 = (), then the test is inconclu-
sive and we must revert to Method 1.

Step 3 Find the values of y at the maximum and minimum points to
give the co-ordinates of the turning points.

Step 4  The overall maximum or minimum values of the function can be
found in the following way, as long the function is continuous
over the values of x of interest. Substitute the boundary values
of x into the function to find the corresponding values for y.
Compare the values of y found in Step 3 to these boundary values
to find the overall maximum and minimum.

Example 11.2  Find and classify the stationary points of y = x> —9x2 4
24x 4+ 3 and find the overall maximum and minimum value of the function
in the range x = 0tox = 5.

Solution
Step 1. First, we must solve dy/dx =0

d
y=x3 02 4 24x +3 = d—y=3x2—18x+24
X

So we put

3x2 —18x4+24=0
& x?—6x+8=0 (dividing by 3)
& (x-2(x—-4=0
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(factorizing to find the roots, although we could also use the formula for
solving a quadratic equation if no factorization can easily be found)

& x—2=0 or x—4=0
& x=2 or x=4

Therefore, the stationary points occur when x = 2 or x = 4.
Step 2. To classify these we use Method 2 as outlined above and look
at the second derivative, that is, we differentiate dy /dx

dy ) d?
— =3x"—18 24
dx * et = dx

|2

2=6x—18

Atx =2, dzy/dx2 = 12 — 18 = —6, which is negative, showing that at
x =2, f”(x) is negative and we therefore have a local maximum.

At x = 4,d%y/dx* = 24 — 18 = 6, which is positive, showing that at
x =4, f"(x) is positive and we therefore have a local minimum.

Step 3. We still need to know the function value, the value of y at these
stationary points. To find the value of y we substitute into the original
expression. At x = 2, we get

y = (2)3 —9(2)2+24(2)+3=8—36+48+3 =23
Therefore, the local maximum occurs at the point (2,23). Atx = 4, we get
y=4)> —9@)?+24(4)+3 =64 — 144 + 96+ 3 = 19

Hence, the local minimum occurs at the point (4,19).

Step 4. To find the overall maximum value and minimum value,
substitute the boundary values for x. These are given as x = 0 and
x =5.

Atx =0,y = (03 —9(0)>+2400)+3 =0-0+04+3 =3
Atx =5,y = (52 —9(5)%24+24(5)+3=125—-225+120+3 =23
So the boundary points are (0, 3) and (5, 23).

Comparing the numbers 3 and 23 with the values of the function
at the maximum and minimum in Step 3, that is, 23 and 19, we
can see that the overall maximum value occurs at x = 5 and x =
2, where y = 23. The overall minimum value occurs at x = 0,
where y = 3. These findings are confirmed by the sketch of the
function, which we now have sufficient information to make, as in

Figure 11.4.
f (2,23) (5,23)
0,3) .
3 :
Figure 11.4 Sketch of 0 1 2 3 4 5
y =x3—-9x2 +24x + 3.
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Example 11.3  Find and classify the stationary points of y = —(2—x)*.

Solution
Step 1

d
y=—2-0* = L _40-x3
dx

Stationary points occur where dy/dx = 0:
42-xY =0 & x=2
Step 2. To classify this stationary point, we differentiate again:

d?y 2
S =-122-x

Atx =2, we get d’y/dx? = —12(2 —2)? = 0. So the second derivative
is zero.

We cannot use the second derivative test to classify the stationary point
because a zero value is inconclusive, so we go back to the first derivative
and examine its sign at a value of x just less than x = 2 and just greater
than x = 2. This can be done with the help of a table. Choose any values
of x less than x = 2 and greater than x = 2, and here we choose x = 1
and x = 3. Be careful if the function is discontinuous at any point not to
cross the discontinuity

X 1 2 3

dy/dx =42 — x)3 4 0 —4

At x = 1,dy/dx = 42 — 1)} = 4 (positive); at x = 3,dy/dx =
4(2—3)3 = —4 (negative). Therefore, near the point x = 2 the derivative
goes from positive to zero to negative. Therefore, the graph of the function
goes from travelling uphill to travelling downhill, showing that we have
a maximum value.

Step 3. Finally, we find the value of the function at the maximum point.
At x = 2,y = 0, that is, there is a maximum at (2, 0).

Applications of maximum and
minimum values of a function

2000 Q Example 11.4 The power delivered to the load resistance Ry, for the
circuit shown in Figure 11.5 is defined by

L _ 25RL
"~ (2000 + Ry)?

Figure 11.5 Circuit for

Example 11.4. Show that the maximum power delivered to the load occurs for Ry, =

2000.
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Solution For a maximum value dP/dRp, =0

B 25RyL
~ (2000 + Rp)2

Using the quotient rule to find the derivative we get

dP _ 25(2000 + Ry)® — 25R..(2)(2000 + Ry)

dRy (2000 + Ry )*
dP (2000 + Ry)(50000 + 25R;, — SORL)
dR., (2000 + Rp)*

As Ry is positive 2000 + Ry, is non-zero so we can cancel the common
factor of 2000 4 Ry.. Also simplifying the top line gives

dP 50000 — 25Ry
dRL ~ (2000 + Ry)3

Setting dP /ARy, = 0 gives
50000 — 25Ry,

(2000 + RL)3
multiplying by (2000 + Ry )3, we get
50000 —25R;, =0 <& Ry =2000

We have shown that there is a stationary value of the function P when
R; = 2000 but now we need to check that it is in fact a maximum
value. To do this we substitute values above and below Ry, = 2000 (say
Ry = 1000 and Ry, = 3000) into dP /dRy:

dP 50000 — 25R.
dR, (2000 + Rp)3

when Ry = 1000 the top line is positive and the bottom line is positive,
so the sign of dP /dRy, is +/4, which is positive. When R; = 3000 the
top line is negative and the bottom line is positive, so the sign of d P /d Ry,
is —/+, which is negative.

So the derivative of the power with respect to the load resistance goes
from positive to 0 to negative when R, = 2000, indicating a maximum
point.

We have shown that the maximum power to the load occurs when
Ry, = 2000.

Example 11.5 A rectangular field is to be surrounded by a fence of
length 400 m. What s the dimensions of the field such that it has maximum
area?

Solution The field is shown in Figure 11.6. Call the length of the sides
am and b m. Then the area is given by A = ab.
The perimeter is given by P = 2a + 2b and as the length of the fence

a . a is 400 m we get:

Figure 11.6 A rectangular 400 =2a+2b < 200=a+b

field.
We wish to find the maximum area, and to do this we need to be able

to differentiate A in terms of one of the variables, a or b. We use the
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11.3 Graph
sketching by
analysing the
function
behaviour

Figure 11.7 Exercise in
graph sketching.

information given about the length of the perimeter to express a in terms
of b;

a=5b-200
and substitute this into the expression for the area, giving
A = b(200 — b) = 200b — b*

To find the maximum value for A differentiate with respect to b:

dA

— =200—-2b

db

and solve

dA

EZO = 200-2b=0 & 2b=200 & b=100

Check that this is indeed a local maximum value by differentiating a
second time: d?A / db? = —2, which is negative.
Now we find the length of the other side of the field

a =200—-b =100

Therefore, the field with maximum area is a square of side 100. The area
of the field is 100 x 100 = 10 000 m?.

To check that this agrees with the original condition that 2a4-2b = 400,
substitute a = 100 and b = 100 to get 200+200 = 400, which is correct.

To sketch the graph of any function y = f(x), we first analyse the main
features of the function’s behaviour. Look at the graph in Figure 11.7 and
list the ‘important features’ of the graph. List these in a way that would
enable someone else to sketch the graph from your description.

(0,-0.167)

6 -5 -4 -3 -2 -1

(0.5,-0.16)
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Here are some of the important features. The list is not exhaustive but
should be enough to enable someone to reproduce the graph:

1. The graph is positive for x < —2 and x > 3 and negative for x
between —2 and +4-3. There are no values of x for which y is zero
and when x = 0,y = —0.167.

2. The graph is discontinuous at x = —2 and x = 3. y keeps getting
larger as x approaches —2 from the left. A more precise way of
expressing this is to say that as x tends to —2, with x less than —2,
y tends to infinity. The symbol for infinity is co and the symbol for
‘tends to’ is —. x tends to —2, with x less than —2 can be expressed
more briefly as x — 27. This gives

asx —> —27, y —> oo.

Similarly

asx — =21, y - —c0.

For the discontinuity at x = 3 we have:

asx —>3, y — —o©

asx — 3T, y — 00

3. There is a local maximum at x = 0.5, where y = —0.16.
4. For large values of x, y gets nearer to 0. This can be expressed as

asx — oo, y— 0

Similarly:

asx — —oo, y— 0

This list of important features indicates the steps that should be taken
in order to sketch a graph:

Step 1.

Step 2.

Step 3.
Step 4.

Step 5.

Find the value of y when the graph crosses the y-axis; that is,
when x = 0. If possible find where the graph crosses the x-axis;
that is, the values of x where y = 0.

Find any discontinuities in the function, that is, are there values
of x where there is no value of y? Infinite discontinuities (a
‘divide by zero’) will lead to vertical asymptotes. These are
vertical lines which the function approaches but does not meet.
We must decide whether the function is positive or negative on
either side of the asymptote.

Find the co-ordinates of the maxima and minima.

Find the behaviour of the function as x tends to plus and minus
infinity.

Mark these features, found from steps 1 to 4 on the graph and
join them, where appropriate, to give the sketch of the graph.

Example 11.6 Sketch the curve whose equation is

y

2x + 1

TG+ Dx -9
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Table 11.1  Finding the sign on either side of the asymptotes

X -2 —1 -0.75 -05 4 5 6

y=2x+1/[(x+1)(x—-5)] -0.4286 Notdefined 0.348 0 —1.8 Not defined 0.93

Sign of y — Not defined + 0 — Not defined +
Solution

Step 1. When x = 0:

2041 1

=— = =—-0.2
O+DHO-5 =5

y

When y = 0,

2x + 1 .
x+Dx -5

then2x +1 =04 x = —-0.5
Step 2. If the bottom line of the function were 0 this would lead to a
‘divide by zero’” which is undefined. This happens when x 4+ 1 = 0, that

is,x = —1 and when x — 5 =0, thatis, x = 5.
These are infinite discontinuities, that is, y will tend to plus or minus
infinity as x approaches these values. The lines at x = —1 and x = 5 are

the asymptotes.

To find the sign of y on either side of the asymptotes substitute values
of x on either side of them (avoiding including any values where y = 0).
This can be done using a table, as in Table 11.1.

Using Table 11.1, we can conclude that as y is negative to the left of
the asymptote at x = —1 and positive to the right, then

asx > —17, y—> —o0

asx — —11, y — 400

Similarly, as y is negative to the left of the asymptote at x = 5 and positive
to the right of it, then

asx > 5, y—> —o©

asx — 5T, y — 400
Step 3. To find the turning points look for points where dy/dx = 0

2x + 1

Y= x+DEx -9

To differentiate, first multiply out the brackets on the bottom line of
the expression and then use the formula for finding the derivative of a
quotient.

2x + 1 2x + 1

YT G+ hx—5) YT a5
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This gives

dy 2(x2—4x—5)—Q2x+DQ2x—4)
dx (x2 —4x —5)2

dy 2x*—8x—10—4x>+6x+4

dx (x2 — 4x — 5)2

dy —2x*—2x—6
dx ~ (x2—4x —5)2

We now solve dy/dx =0
—2x2—-2x—6

(x2 — 4x — 5)2 -
= —2x2—2x—6=0 = x’4+x+3=0

Using the formula to solve the quadratic equation gives

—1+V1I2-12  —1+J/=11
2 - 2

Because of the square root of a negative number in this expression we
can see that there are no real solutions; here, there are no turning points.

Step 4. When x is large in magnitude then the highest powers of x on
the top and bottom lines of the function expression will dominate. In this
case ignore all the other terms. Considering

X =

2+l 2x+1
S+ DE =5 x2—4x-5

y

For x large in magnitude

x
which tends to 0 and is positive as x — oo and tends to 0 and is negative
as x — —oo. We can say thatas x — oo, y — 0t and as x —»> —o0,
y— 0.

Step 5. Sketch the graph. This is done in two stages, as shown in
Figure 11.8.

—~

il 050

EH)

(0,-0.2)

—5-4-3-2—15/01 2 3 4
T ~

Figure 11.8 Sketching the graph of y = (2x + 1)/((x + 1)(x — 5)): (a) first mark the important points as
found in Example 11.6; (b) join up these points, where relevant, to give the sketch of the function.
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tr
T m
Figure 11.9 A spring

subjected to damped, forced
motion.

Fcos(wr)

Example 11.7 A spring of modulus of elasticity k has a mass, m, sus-
pended from it and is subjected to a oscillating force F = Fycos(wt),
where @ > (. The motion of the mass is damped by the use of a dashpot
of damping constant c. This is displayed in Figure 11.9. After some time
the spring force is found to have oscillations of angular frequency w and
of magnitude

_ kFy
Vo2c? + (wPm — k)2

Taking m = 1 and k = 1, sketch the graph of F'/Fj against w for

@c=2 bMc=13 ©c=% (dDc=0

Solution We are given that

. kFy
\/a)zc2 + (w?m — k)?
Therefore,
F k

Fo \/w2c2 + (0*m — k)2
Substituting m = 1 and k = 1 gives

F 1
Fo Ja?c? + (02 —1)2

Call this function H.

One method to solve this problem would be to consider cases (a), (b),
(c), and (d) separately. However, it is quicker to leave ¢ as an unknown
constant and substitute in for the particular cases later.

Step 1.

1
H =
\/w2c2 + (wz _ 1)2

when w = 0, H = 1. The denominator is a positive square root, which
means that H is always > 0 where it is defined.
Step 2. Consider any points where H is not defined

1
B V2c2 + (w? —1)2

As the term inside the square root in the expression for H is a sum of
squares it is always, > 0. This means that H is always defined, except
where the denominator is 0. H is not defined when

Va2 + (@2 —1)2=0

:w202+(a)2—1)2=0
P+t =207 +1=0
o+ (P =2)+1=0

By substituting the values of ¢ of interest we see that in case (a) when
¢ = 2, in case (b) when ¢ = 1/2, and in case (c) when ¢ = 1/4 there
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are no real solutions of this equation for w. This means that there are no
points where H is undefined. However, for case (d), where ¢ = 0 we get
the equation

o =20 +1=0 & (@*—-1)2%=0

@ —-1=0 & o*=1 & w= lor w=—1

As the frequency of the forcing function is positive then we just have
the one value where H is discontinuous, at @ = 1. For case (d), where
¢ = 0, H is undefined when w = 1. This is an infinite ‘divide by zero’
discontinuity. We have already noted that H is always positive where it
is defined and so we know that as w — 17, H — +o00 and as w —
1T, H - +o0.

Step 3. To find the stationary points solve dH /dw = 0

1
B V2c? + (w? — 1)2

is easier to differentiate if we use the rules of powers to give
H= (0’ + (0* — D72

Using the function of a function rule we get

dH 1
— = ——(@** + (@ = D) Qe + 2(0* — 1) (2w))
dw 2
dH 2wc? + 2(0? — 1)Qw) 20c? 4+ 40’ — 4o

do 22+ (@2 — D32 T 2022 + (02 — 1)2)3/2

Dividing the top and bottom lines by 2 and rearranging the terms on
the top line gives

dH 203 + w(c? —2)
do ~ (02c? + (w? — 1)2)3/2

Setting dH /dw = 0 gives

20° + w(ct = 2)

_ =0
(a)2C2 + (0)2 _ 1)2)3/2

multiplying both sides by —1 times the denominator of the left-hand side
gives

2a)3—|—a)(c2—2)=0
& 0w +c2-2)=0
& w=0V20'+c?—-2=0
& w=0v2t=2-¢2

& w=0vel=Q2-c))2

& w=0Vo==+,/2-c2)/2

As we assume that the frequency is positive (or zero) there are two possi-

bilities and @ = 0 and w = /(2 — ¢2)/2. The second case does not give
areal solution if ¢ = 2.
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We wait until specific values of ¢ are substituted in order to analyse the
type of stationary points and the value of H at these points. Also note that
this analysis is not valid for the case ¢ = 0 as this completely changes
the nature of the function H.

Step 4. When w is large in magnitude

1
H~—

Vot

and this tends to O for large w. Therefore, as w — oo, H — 0.

Step 5. Now we can sketch the graph using the information found and
after substituting the various values of c.

Case (a): ¢ = 2. On substituting ¢ = 2, we have

1

Va2 + (0 —1)2

The graph passes through (0, 1) (Step 1), and the function is defined for
all w > 0 (Step 2). The stationary point is at @ = 0. In this case

H =

dH 20° 4+ 2w 2w(w* + 1)

do ~ (Go?+ (@ — 12327 (4 + (0? — 1)2)3/2

This is positive for @ < 0 and negative for @ > 0 and therefore there is
a maximum value at w = 0.
Case (b): ¢ = % Here

1
VoA (@ — 1)

The graph passes through (0, 1) (Step 1), and there are no discontinuities
(Step 2). The stationary points are at = 0 and w = /(2 — ¢2)/2 =

VT8 ~ 0.935 (Step 3):
dH —wQRw?* —7/4)

do ~ (@/4+ @ — D)

dH /dw < 0 for w < 0 and dH /dw > 0 for w > 0; therefore, there is a
minimum value at w = 0,

dH /dw > 0 for w just less than /7/8,
dH /dw < 0 for w just greater than /7/8.

Therefore there is a maximum value of H at w = /7/8 ~ 0.935.
At the maximum

1 1

H= - ~ 2.06
JI32+1/6d  J15/64

Case (¢): c = JT.

1
H= .
Va2 /16 + (@2 — 1)2
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The graph passes through (0, 1) (Step 1) and there are no discontinuities
(Step 2). The stationary points are at = 0 and @ = /(2 — ¢2)/2 =
+/31/32 ~ 0.98. There is a minimum value at @ = 0 and a maximum at
w = +/31/32, where

1
H = ~ 4.03
/31/512 +1/1024
Case (d).c =0
1

1 5 forow <1

H = _ l—w
(0? —1)? 5 forw > 1

w2 —

The graph passes through (0, 1) (Step 1). There is an infinite discontinuity
at w = 1, and for

w—1, H— 400

w— 17, H—> +oo

The stationary points have to be analysed separately as the general case
always assumed ¢ > 0. Differentiating H we get

dH 2w 1
_— — <
do (@ —12 “

dH —2w

o 1
do  (@—12 “~

which has a zero value at = 0.

dH /dw is negative for w just less than 0 and positive for w just greater
than 0. Therefore, there is a minimum point at @ = 0. We can now sketch
the graphs as in Figure 11.10.

1 1 .4 Su m mary 1. To find and classify stationary values of a function y = f(x), then

Step 1. find dy/dx and solve for x such thatdy/dx =0

Step 2. classify the stationary points.
Method 1. By examining the sign of dy/dx near the point, in
which case + — 0 — — indicates a local maximum point,
— — 0 — + indicates a local minimum point, and + — 0 —
+ or — — 0 — — indicates a point of inflexion.
Method 2. By finding d®y/dx? at the point.

If d?y/dx? < 0 then there is a local maximum point
If d?y/dx? > 0 then there is a local minimum point

However, if d?y/dx? = 0 then this test is inconclusive and
Method 1 must be used instead.

Substitute the values of x at the stationary points to find the relevant
values of y. Local maxima and minima are also called turning points.

2. If the function, defined for a range of values of x, is continuous, then
the overall maximum and minimum values can be found by finding
the values of y at the local maxima and minima and the values of y
at the boundary points. The maximum of all of these is the global
maximum and the minimum of all of these is the global minimum
value.
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@ H
5_

1) 14

(0.98,4.03)

(0.935,2.06)

o 1 2 3 4 ®
® H
14 4
13
124
11
10+
9 4
8 4
74
6
54
Figure 11.10 (a) The graph 4
of H=1/\/w?c? + (w? — 1)2, 31
as in Example 11.7 for 2
c=2,c=1}andc=1.(b) ©.1) 14
The graph of H for ¢ = 0. ; ; - .
H=1/1-0? forw <1 and Y 1 2 3 4 o
H=1/(w?—-1) forw>1. w=1

3. There are many practical problems that involve the need to find the
maximum or minimum value of a function.

4. The stationary values are used when sketching a graph. We also
look for: (a) values where the graph crosses the axes; (b) points of
discontinuity and the behaviour near discontinuities; (c) behaviour
as x tends to £oo.

11.5 Exercises

11.1. Find and classify the stationary points of the following
functions:

(@)y=x>—5x+2 (b) y = —3x2 + 4x

200

)y =3x3—x (d)x=2z+T

@ w=z"+4z>—82+2

11.2. Find the overall maximum and minimum value of
x/(2x2 4 1) in the range x € [—1, 1]

11.3. Sketch the graphs of the following functions:

(x =3)(x+5)
x+2

©y=x'-3x-1 @y=

1
(@)y= b)y=x+—
x—Dx+4

(x =2 —3)

11.4. Sketch the graph of y = 2sin(x) — sin(2x) for x
between —27 and 27.
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11.5.

11.6.

11.8.

Maxima and minima and sketching functions

Find the overall maximum and minimum value of
y= 3 — 1) in the range x € [0, 2].

An open box of variable height and width is to have
a length of 3 m. It should not use more than a total of
20m? of surface area. Find the height and width that
gives maximum volume.

. An LRC series circuit has an impedance of magnitude

2
Zz= R+ (-1
wC

where R is the resistance, L the inductance, C the
capacitance and w is the angular frequency of the volt-
age source. Sketch Z against w for the case where
R =200, C =0.03uF, L =2mH.

A crank is used to drive a piston as in Figure 11.11.
The angular velocity of the crank shaft is the rate of
change of the angle 0, @ = df/dz. The piston moves
horizontally with velocity v, and acceleration a,. The
crankpin performs circular motion with a velocity of v,
and centripetal acceleration of w?r. The acceleration
a, of the piston varies with 6 and is related by

a, = o’r (cos(@) + rcoslﬂ)

where r is the length of the crank and [ is the length
of the connecting rod. Substituting » = 150 mm and
! = 375 mm find the maximum and minimum values
of the acceleration a,.

11.9.

11.10.

253

Figure 11.11
(Exercise 11.8).

Crank used to drive a piston

A water wheel is constructed with symmetrical curved
vanes of angle of curvature 6. Assuming that friction
can be taken as negligible, the efficiency, 7, that is, the
ratio of output power to input power, is calculated as

2(V —v)(1 4 cos(0))v
n= V2

where V is the velocity of the jet of water as it strikes
the vane, v is the velocity of the vane in the direc-
tion of the jet, and 6 is constant. Find the ratio v/V
that gives maximum efficiency and find the maximum
efficiency.

Power is transmitted by a fluid of density p moving
with positive velocity V along a pipeline of con-
stant cross-section area A. Assuming that the loss
of power is mainly attributable to friction and that
the friction coefficient f can be taken to be a con-
stant, then the power transmitted is given by P,
P = pgA(hV —cV?), where, g is acceleration due to
gravity and £ is the head (the energy per unit weight).
¢ = 4f1/2gd where [ is the length of the pipe and d
is the diameter of the pipe. Assuming % is a constant
find the value of V which gives a maximum value for
P, and given the input power is P, = pgAVh, find
the maximum efficiency.
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12.1
Introduction

12.2 Sequences
and series
definitions

Sequences and
series

Sequences have two main applications: serving as a digital representation
of a signal after analog to digital (A/D) conversion or as a method of
solving a numerical problem by getting a sequence of answers, each one
being closer to the exact, correct solution.

The advance of digital communications has resulted from the increased
accuracy in reproduction of the stored or transmitted signal in digital form.
Forinstance, the reproduction of the stored signal by acompact disc player
is far superior to the analog reproduction of the old vinyl records. It is also
very convenient to be able to apply filters and other processing techniques
in digital form using computers or dedicated microprocessors.

Sequences are often defined in the form of a recurrence relation, special
sorts of which are also called difference equations. Recurrence relations
can be found which will solve certain problems numerically or they may
be derived by modelling the physical processes in a digital system.

The sum of a sequence of terms is called a series. An important example
of aseries is the Taylor series which can be used to approximate a function.
Later in the book, we will look at other examples of series such as z
transforms and Fourier series.

Many problems involving sequences and series are solved using a com-
puter. However, it is useful to be able to solve a few simple cases without
the aid of a computer, as this can often help check a result for some special
cases. Some examples of special sequences are the arithmetic progression
and the geometric progression.

A sequence is a collection of objects (not necessarily all different)
arranged in a definite order. Some examples of sequences are:

1. The numbers 1 to 10, thatis, 1,2, 3,4,5,6,7,8,9, 10
2. Red, Red and Amber, Green, Amber, Red
3. 3,6,9, 12,15, 18.

When a sequence follows some ‘obvious’ rule then three dots (.. .) are
used to indicate ‘and so on’, for example, list 1 above may be rewritten as
1,2,3, ..., 10.

The examples so far have all been finite sequences. Infinite sequences
may use dots at the end, meaning carry on indefinitely in the same fashion,
for example,

2,4,6,8,10,...
1,2,4,8,16,...
4,9,16,25,36,...
1,1,2,3,5,8, ...
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and the (...) indicates that there is no end to the sequence of values and
that they carry on in the same fashion.

The elements of a sequence can be represented using letters, for
example,

a17a2?a3’a4a"‘aan5”'

The first term is called a;, the second a» etc. (Sometimes it is more
convenient to say that a sequence begins with a zeroth term, ay).

If arule exists by which any term in the sequence can be found then this
may be expressed by the ‘general term’ of the sequence, usually called
ay, or a,. This rule may be expressed in the form of a recurrence relation,
giving a, 1 interms of a,, a,—1, . . . . In this case, it may be quite difficult
to find the explicit function definition, that is to solve the recurrence
relation. We look at solving recurrence relations in Chapter 14.

A sequence is a function of natural numbers, or integers. The function
expression is given by the general term.

Example 12.1 Find the general term of the sequence of numbers from
1to 10

Solution 1,2,3,4,5,6,7,8,9, 10 has the general term a,, = n, where
n=1to 10.
We can also write this in ‘standard’ function notation as

a(n) =n, wheren =1to 10.

Check: To check that the correct general term or function expression
has been found, reproduce a few of the members of the sequence by
substituting values for n in the general term and check that the sequence
found is the same as the given values. Wherever n occurs in the function
expression or general term replace it by a value.

ap, =n

forn =1givesa; =1
forn = 2 gives a, = 2, etc.

Example 12.2 Find the general term of the sequence 1,4, 9, 16, 25, 36, . ..
and also define the sequence in terms of a recurrence relation.

Solution Notice that each term in the sequence is a complete square.
The first term is 12, the second term 22, etc. We therefore speculate that
the general term is
a, = n2, where n = 1 to oo.
In function notation this is
aln) = n?
To define the sequence in terms of a recurrence relation means that we
o e s'ei e must find a way of getting to the n + 1th term if we know the nth term.
T N T There is no prescribed way of doing this: we merely have to try out a few
: ideas as to how to see a pattern in the sequence. In this case, we can best
e o sieloe see the pattern with the aid of a diagram where we represent the ‘square
""""""""" T numbers’ using a square as in Figure 12.1. Here we can see that to get

R from 22 to 3% we need to add a row of two dots and a column of three

e o o o » dots. To get from 32 to 4> we need to add a row of three dots and a column

Figure 12.1 The ‘square of four dots. In general, to get from n? to (n + 1)%, we need to add a row
numbers’. of n dots and a column of n + 1 dots.
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256 Sequences and series

Asn?isa, and (n + 1)2 is a,+1, the rule can be expressed as

pt1 =ap+n+n+1 & ayy1=a,+2n+1.

However, we also need to give the starting value in order to define the
sequence using a recurrence relation, so we can say that

apy1 =ap +2n+1, wherea; = 1.

Check: To check, we substitute a few values into both the explicit defini-
tion and the recurrence relation to see if we correctly reproduce the terms
in the sequence.

Substitute n = 1, n =2, n =3, n = 4,andn = 5 into a,, = n2.
We get 1, 4, 9, 16, 25, correctly reproducing the first five terms of the
sequence.

Substitutingn = 1,n =2,n =3 andn = 4,into a,+| = a, +2n+1,
where a; = 1 gives the following.

n=1la =a+2+1;asa; = 1, thisgivesa, = 1 +2+ 1 = 4, which
is correct,

n=2a3=ay+4+1,asay =4, this givesaz =4+4+ 1 =9, which
is correct,

n=3as=a3+6+1,asa3 =9, thisgivesas =9+ 6+ 1 = 16,
which is correct,

n=4:as=as4+ 8+ 1,as as = 16, this gives as = 16 + 8 + 1 = 25,
which is correct.

Example 12.3 Find a recurrence relation to define the Fibonacci
sequence: 1,1,2,3,5,8,13,21,...

Solution After some trial and error attempts to spot the rule, we should
be able to see that the way to get the next number is to add up the last
two numbers, so the next term after 13, 21 is 13 4+ 21 = 34 and the next
is 21 + 34 = 55, etc.

The recurrence relation is therefore

p+1 = ap + ap—1

and because we have two previous values of the sequence used in the
recurrence relation then we also need to give two initial values. So we
define thata; = 1and ap = 1.

The recurrence relation definition of the Fibonacci sequence is

ap+1 = ap +ay—1, wherea; =1landa; = 1.

Check: Substitute a few values for n into the recurrence relation to see if
it correctly reproduces the given values of the sequence

n=2:a3=a,+aj,wherea; =landa; = 1,so0a3 =1+1=2,
which is correct,

n=3a4=a3+ay, whereap =landa; =2,s0a4 =2+ 1 =3,
which is correct,

n=4as=a4+az, whereas =3 andar =1,s0as =3+2 =15,
which is correct.

Digital representation of signals

Supposing we would like to give a digital representation of the sine wave
of angular frequency 3: f(¢#) = sin(3¢), then we might choose a(n) =
sin(3n) to give the sequence of values.
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Figure 12.2 The sequence
given by a(n) = sin(3n).

Figure 12.3 The function
f(t) = sin(3t) sampled at an
interval of T = 0.1, giving the
sequence a(n) = sin(0.3n).

Sequences and series 257
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Substituting some values for n gives the sequence (to 2 significant
figures or s.f.)

n=0: a(0) =sin(0) =0

n=1: a(l) =sin(3) =0.14

n=2: a(2) =sin(6) = —0.27

n=23 a(3) =sin(9) =041

This sequence is shown on a graph in Figure 12.2.

This graph does not look like the sine wave it is supposed to represent.
This is due to ‘undersampling’. a(n) = sin(3n) is the function f(¢t) =
sin(3¢) sampled at a sampling rate of 1, which is very inadequate to see a
good representation. Digital signals are usually expressed in terms of the
sampling interval T so that a suitable sampling interval can be chosen.
For the function f () = sin(3¢), this gives the sequence

a(n) =sin(3Tn) wheren =0,1,2,3,...

The original variable, usually time, ¢, can be given by ¢t = Tn. Choosing
T = 0.1, for instance, gives

a(n) = sin(3 x 0.1n) = sin(0.3n) wheret = nT = 0.1n.

Substituting a few values for n gives

n=0: a0 =0, t=0

n=1. a(l)=03, t=0.1
n=2. a)=056, t=02
n=3 aB3)=078, t=03
n=4 a(4) =093, tr=04
n=5 al®)=1, t=05
n=6: a(6) =097, t=0.6.

The values are plotted against ¢ in Figure 12.3.

We can see that the picture in Figure 12.3 is a reasonable representation
of the function. The digital representation of f(#) = sin(3¢) is therefore
f(nT) =sin(3nT), where n is an integer.

The problem of undersampling, which we saw in Figure 12.2 leads
to a phenomenon called aliasing. Instead of looking like line sin(3¢),
Figure 12.2 looks like a sine wave of much lower frequency. This same
phenomenon is the one that makes car wheels, pictured on the television,
apparently rotate backwards and at the wrong frequency. The television
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picture is scanned 30 times per second whereas the wheel on the car is
probably revolving in excess of 30 times per second. The sample rate is
insufficient to give a good representation of the movement of the wheel.
The sampling theorem states that the sampling interval must be less than
T = 1/(2f) seconds in order to be able to represent a frequency of
f hertz.

Example 12.4 Represent the function y = 4 cos(10x¢) as a sequence
using a sampling interval of 7 = 0.01. What is the maximum sampling
interval that could be used to represent this signal?

Solution The digital representation of y = 4 cos(10x¢) is given by
v(0.01n) = 4 cos(0.1n).

Substituting some values for n gives (to 3 s.f.)

2 3 4 5 6 7 8 9 10

n 01
y 1.0.951 0.809 0.588 0.309 0 —0.309 —0.588 —0.809 —0.951 —1

The maximum sampling interval that could be used is 1/(2 f) where f,
the frequency in this case, is 5, giving T = 1/(2 x 5) = 0.1.

Example 12.5 A triangular wave of period 2 is given by the function
fo =t 0<r<l1
f@)y=2—-t 1<t <?2.

Draw a graph of the function and give a sequence of values for r > 0
at a sampling interval of 0.1.

Solution To draw the continuous function, use the definition y = ¢
between t = 0 and 1 and draw the function y = 2 — ¢ in the region where
t lies between 1 and 2. The function is of period 2 so that section of the
graph is repeated between r = 2 and 4, t = 4 and 6, etc.

The sequence of values found by using a sampling interval of 0.1 is
given by substituting t = Tn = 0.1n into the function definition, giving

a(n) =0.1n 0 < 0.1n < 1 (for n between 0 and 10)

a(n)=2-0.1n 1<0.1n < 2 (for n between 10 and 20).

The sequence then repeats periodically.

This gives the sequence:
0,0.1,0.2,0.3,04, 0.5, 0.6,0.7,0.8,0.9, 1, 0.9, 0.8, 0.7, 0.6, 0.5, 0.4,
0.3,0.2,0.1,0,0.1,0.2, ...

The continuous function is plotted in Figure 12.4(a) and the digital
function in Figure 12.4(b).

@ vy

Iqy=tAy=2-t

® >y
Figure 12.4 (a) A triangular
wave of period 2 given by 1
f(t)=1,0<t<1,f(t) =
2-t,1<t<2. (b) The
function sampled at a 0 N S D S N S A ¥

sampling interval of 0.1.
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Series

A series is the sum of a sequence of numbers or of functions. If the series
contains a finite number of terms then it is a finite series otherwise it is
infinite. For example,

1+424+34+44+54+46+7+8+10
is a finite series, while
1+1/2+1/44+1/8+1/16+---4+1/2" +--.

is an infinite series.
To represent series, we may use the sigma notation X.

n=10 1

on
n=0
means ‘sum all the terms 1/2" for n from O to 10°.

Example 12.6 Express the following series in sigma notation

—14+4-9416+---4256.

Solution To write in sigma notation, we need to first express the general
term in the sequence. We notice here that the pattern is that each term is
a complete square with every other term multiplied by —1. The general
term is, therefore
(—1)"n?.
The (—1)" part of this will just cause the sign of the term to be negative
or positive depending on whether n is odd or even.
We can now write
n=16
—1+4-9+416+--+256= Y (~1)"n’.
n=1
The limits of the summation are found by considering the value of n
to use for the first and last terms. Check that the expression is correct by
substituting a few values for n which should recover terms in the original
series.

We now look at two commonly encountered types of sequences and
series, the arithmetic and geometric progression.

H H An arithmetic progression (AP) is a sequence where each term is found by
1 2 " 3 Arlth metlc adding a fixed amount on to the previous term. This fixed amount is called
prOg ression the common difference. Some examples of arithmetic progressions are:

1. —-1,3,7,11,15,19,23,27, . ..

Notice that successive terms can be found by adding 4 to the previous

term

—1+4=3
3+4=7
74+4=11
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showing that the common difference is 4.
2. 25,15,5,-5,-15,...

Notice that successive terms can be found by adding —10 to the previous
term

25-10=15
I5-10=5
5-10=-5
—5-10=-15

showing that the common difference is —10.

It is not difficult to obtain the recurrence relation for the arithmetic
progression. If we call the common difference d, then the (n + 1)th term
can be found by the previous term, the nth, by adding on d, that is

any1 = ay +d.

This can also be expressed using the difference operator, A (the Greek
capital letter delta) so that Aa, = d, where Aa, = a,+1 — ap.
If the first term is @ and the common difference is d then the sequence is

a,a+d,a+2d,a+3d,a+4d,a +5d,a+6d,...

The second term is a + d, the fourth is a + 3d, the seventh term is a + 6d
and the general term

a, =a+ (n—1)d.

Example 12.7 The seventh term of an AP is 11 and the sixteenth term
is 29. Find the common difference, the first term of the sequence, and the
nth term.

Solution  If the first term of the sequence is a and the common difference
is d, then the seventh term is given by

a,=a+ mn—1)d withn =7
SO
a+6d=11I. (12.1)

Similarly, the sixteenth term is a + 15d and as we are given that this is
29, we have

a+ 15d = 29. (12.2)

Subtracting Equation (12.1) from Equation (12.2) gives 9d = 18 <
d = 2, and substituting this into Equation (12.1) gives

a+6x2=11 & a=11-12a=-1.
That is, the first term is —1 and the common difference is 2. Hence, the

nthtermisa + (n — 1)d = -1+ (n — 1)2 = —1 + 2n — 2 giving,
a, =2n — 3.
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Check: To check that the general term is correct for this sequence sub-
stitute n = 7 giving a; = 2(7) —3 = 14 — 3 = 11; substitute n = 16
giving ajg = 2(16) — 3 = 29, which are the values given in the problem.

The sum of n terms of an
arithmetic progression

There are some simple formulae which can be used to find the sum of the
first n terms of an AP. These can be found by writing out all the terms of
a general AP from the first term to the last term, ¢, and then adding on
the same series again but this time reversing it. We will begin by finding
the sum of 20 terms of an AP with first term 1 and common difference 3,
giving the general term as 1 + (n — 1) x 3 and the last term as 1 4+ 19 x 3

So=1+0+3)+A+2x3)+---+A+18x3)+(1+19x3)
on reversing, we have
S =0+19x3)+(1+18x3)+(1+17x3)+---+(1+1x3)+1

on adding we have 2550 = 2+ 19x3)+ 2+ 19x3)+ 2+ 19x3) +
e+ 2419%x3)+ (2419 x 3).

Notice that each term in the last line is the same, and is equal to the
sum of the first term (1) and the last term (1 + 19 x 3) giving 2+ 19 x 3.
As there are 20 terms, we have
2S20 =20 x (2419 x 3)

Sp0 =10 x (24 19 x 3) = 590.

It would obviously be simpler to be able to use a formula to calculate
this rather than having to repeat this process for every AP. Therefore,
we go through the same process for an AP of first term a and common
difference d with last term 1.

The sum of the first n terms of an AP is given by:-

Sp=a+@+d)+@+2d)+---+ (a+ (n—2)d)
+(a+(n—1d)
Sp=@+m—-0d)+(a+ 1n—2)d)+ (a+ (n—3)d)
+o+@+d +a
28, =QRa+m—1Dd)+ 2a+ (n—1Dd)+ 2a+ (n — 1)d)
+--+Qa+ (n—1Dd)+ (2a+ (n—1Dd).

Using the fact that there are n terms, we have
28, =nQRa+ (n—1)d)
S, = g(Za +(n— 1d)

which gives the first of two formulae that can be used to find the sum of
n terms of an AP.

An alternative formula is found by noticing that the sum is the given by
the number of terms multiplied by the average term. The average term is
half the sum of the first term and the last term: average term = (a +1)/2.
This gives the sum of n terms as

n

Sy = E(a +1).
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12.4 Geometric
progression

This is the second of the two formulae that may be used to find the sum
of the first n terms of an AP.

Example 12.8 Find the sum of an AP whose first term is 3 and has 12
terms ending with —15.

Using the formula S,, = g(a-l-l), and then substitutingn = 12,a = 3,
and/ = —15:

12
Sy = 7(3 —15) = 6(—12) = -72.

Example 12.9 Find

r=9

> (1-3)

r=I1

Write out the series by substituting values for r
rf (1 r) —(-D (=B (1) (12
— 4/ 4 4 4 4

—3+1+1+o 1 1 5
42 4 4 2 4

This is the sum of an arithmetic progression with nine terms where a = %
andd = —}‘. Using

S, = §<2a + (n — D)d)

gives S, =3(2x 3+ 0-D(-1))=3(§-¥) =-%

A geometric progression (GP) is a sequence where each term is found
by multiplying the previous term by a fixed number. This fixed number
is called the common ratio, r. We have already come across examples
of geometric progressions in Chapter 8, where we looked at exponential
growth. There we had the example of €1 deposited in a bank with a real
rate of growth of 3% so we get the sequence 1, 1.03, 1.09, 1.13, 1.16,
1.19, ... (expressed to the nearest cent) where each year the amount in
the bank is multiplied by 1.03.
Some more examples of GPs are

1. 16,8,4,2,1,0.5,0.25,0.125,. ..

Notice that successive terms can be found by multiplying the previous
term by 0.5:

16 x0.5=38
8§x05=4
4x05=2
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showing that the common ratio is 0.5.
2. 1,3,9,27,81,...

Notice that successive terms can be found by multiplying the previous
term by 3:

1x3=3
3x3=9
9x3=27

showing that the common ratio is 3.
3. —1,2,-4,8,—16,...

Notice that successive terms can be found by multiplying the previous
term by —2:
(D) x(=2)=2
2x(=2)=—-4
(—4) x(=2)=38

showing that the common ratio is —2.

It is not difficult to obtain the recurrence relation for the geometric
progression. If we call the common ratio » then the (n 4 1)th term can
be found by the previous term, the nth, by multiplying by r, that is

any1 = ray.

This can also be expressed using the difference operator, A, so that
Aay, = (r — 1)a,, where Aa, = a,4+1 — a,. If a GP has first term, a, and
common ratio, r, then the sequence is

a,ar,ar’,ar’,ar*,. . ar" ', ...

The second term is ar, the fourth term is ar> and the seventh term is ar®:
the general term is given by

a, = ar"™!

Example 12.10 Find the general term of the GP
16,8,4,2,1,0.5,0.25,0.125, . ..

Solution  This GP has first term 16. The common ratio is found by taking
the ratio of any two successive terms. Take the ratio of the first two terms
(second term divided by the first term) to give

r=8/16=0.5

The general term is given by ar"~! = 16(0.5)" .

Example 12.11 A GP has third term 12 and fifth term 48. Find the first
term and the common ratio.
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Solution  Call the first term a and the common ratio r. We know that the
nth term is given by a, = ar"~!. The fact that the third term is 12 gives
the equation

ar* =12 (12.3)
and the fact that the fifth term is 48 gives the equation

ar* = 48. (12.4)
Dividing Equation (12.4) by Equation (12.3) gives

r2 =4,

This means that there are two possible values for the common ratio: either
2 or —2. To find the first term, substitute for r into Equation (18.3), to get

ar’!=12and r=42 = 4a=12 & a=3

So the first term is 3.

The sum of a geometric progression

Consider the sum of the first six terms of the GP with first term 2 and
common ratio 4. To try to find the sum we first write out the original
series and then multiply the whole series by the common ratio, as this
will reproduce the same terms in the series, only shifted up one place. We
can then subtract the two expressions:

Se =2+ 8432+ 128 + 512 + 2048

48 = 8+32+ 128 +512 + 2048 +9192
Se — 4S5 =2 — 9192
So
2—-9192
6= ————
1-4

as 9192 = 2 x 49, this gives the sum of the first six terms as

6
S — 2(1—-4 ).
1-4
Applying this process to a general GP gives a formula for the sum
of the first n terms. Consider the sum, S, of the first n terms of a GP
whose first term is a and whose common ratio is . Multiply this by r and
subtract.

Sp=a+ar+ar*+--+ar" > +ar"!

rSy = ar—|—ar2+...+ar"*2+arn71+arn
Sn—}’Sn =a _arn.
This gives
1 — "
Sl =a—ar=a( - & 5 =070
—r
If r > 1, it may be more convenient to write
_at" =1
n — _ 1 .
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Example 12.12 The second term of a GP is 2, and the fifth term is
0.03125. Find the first term, the common ratio, and the sum of the first
10 terms.

Solution Let the first term be a and the common ratio r, then the nth
term is ar"*!. The second term is 2 giving the equation

ar = 2. (12.5)
The fifth term is 0.03125 giving the equation

ar* =0.03125. (12.6)
Dividing Equation (12.6) by Equation (12.5) gives

ar*  0.03125

T r3 =0.015625 & r = (0.015625)'3 & r = 0.25.
ar

Substituting this value for r into Equaton (21.5) gives
a(0.25) =2 a=2/025 < a =8.
Therefore, the first term is 8 and the common ratio is 0.25.
The sum of the first n terms is given by
_n
o2
Substituting a = 8, r = 0.25, and n = 10 gives

a(l — (0.25)19)

Sio= ——————— =1333to4s.f.
1-025
Example 12.13 The general term of a series is given by
on+l1
an = ——

Show that the terms of the series form a GP and find the sum of the first
n terms.

Solution To show that this is a GP, we must show that consecutive terms
have a common ratio. Take two terms, the mth term and the (m + 1)th

term. The mth term is
2m+ 1

3”‘!
and the (m + 1)th term is found by substituting n = m + 1 into the
expression for the general term, which gives
2 (m+1)+1 om+2

:am

A+l = Gy = Fmal
We can now spot that a,,+1 = %am, meaning that the (m + 1)th term is
found by multiplying the mth term by %

Alternatively, we could divide the (m + 1)th term by the mth term

amy1 2m+2/3m+1 om+2 3m 2

4 2mHigm 3wl mil T 3
giving the common ratio as %

To find the sum of n terms, we need to know the first term. To find

this, substitute n = 1 into 2”“/3", giving 22/3 = %. Thus, the sum of n

terms is given by:
-0 10-@ :
(1_(%)): ( <>):4(1_(%)).

L
3
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The sum to infinity of a geometric
progression

Consider Example 12.13 concerning the series whose general term is
27+1/3" This can be written as

4 42\ 4 /2\* 42\ 4/2\* 2ntl
3+3<3>+3<3) +3<3) +3<3> * +( 3 )*
and the sum of n terms is 4(1 — (2/3)").

We can write out this sum for various values of n to 7 s.f. as in
Table 12.1.

After 40 terms, the sum has become 4 to 7 s.f. and however many more
terms are considered the sum is found to be 4 to 7 s.f. This shows that the
limit of the sum is 4 to 7 s.f. The limit of the sum of n terms as »n tends
to infinity is called the sum to infinity.

We can see that the limit is exactly 4 in this case by looking what
happens to 4(1 — (2/3)") as n tends to infinity.

41— (2/3)") =4 —4(2/3)".

The second term becomes smaller and smaller as n gets bigger and
bigger, and we can see that (2/3)"” — 0 as n — oo, therefore

Seo = lim S, = lim (4 — 4(2/3)") = 4.
n—o0 n—0o0

This approach can also be applied to the general GP, where

a(l —r™) a ar”
Sn: = —
1—r 1—r

1—r"
If |r| < 1, we have

lim (+") = 0

n—oo
which gives

ar” a

— lim =
n—oo ]l —r

lim §, = lim

n—00 n—oo ]l —r 1—7"

We can write

a
1—r

Soo =

Ir| < 1.

Example 12.14 Find the sum to infinity of a GP with first term —10
and common ratio 0.1.

Table 12.1  The sum of the first n terms of the GP expressed to 7 s.f., for various values of n
n 5 10 15 20 25 30 35 40 45 50
41— (2/3)") 3.47325 3.930634 3.990865 3.998797 3.999842 3.999979 3.999997 4 4 4
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Solution The formula for the sum to infinity gives

g
=
Substituting a = —10 and r = 0.1 gives
—10 -10 1
S = = —— = —11—
T 1-01" 09 9

Example 12.15 Express the recurring decimal 0.02 = (0.0222222... )
as a fraction.

Solution
0.02 = 0.02 + 0.002 + 0.0002 + - - -

This is the sum to infinity of a GP with first term 0.02 and common ratio
0.1. The sum to infinity is therefore

0.02 0.02 2

giving 0.02 = 2/90.

Example 12.16 Find the sum to infinity of
l4+z-22+20 ="

where 0 < z < 1.

Solution The first term of this series is 1 and the common ratio is —z
giving the sum to infinity as

3 1 o
T l—(-2) 14z

Sco

Note that in the case of a GP with common ratio |r| > 1, the series sum
will not tend to a finite limit. For instance, the sum of the GP

244 +84+16+32+ - 42"

gets much larger each time a new term is added. We say that the sum of
this series tends to infinity.

1 2 5 Pascal ’s Expressions like (3 + 2y)° are called binomial expressions. Expanding
. these expressions can be very tedious as we need to multiply out (3 +2y)
trlangle and the (B+2y)(3+2y)(34+2y)(3+2y) term by term. To speed up this process,
H H : we analyse the coefficients of the terms in the expansion and find that
b Inom Ial series they make a triangular pattern, called Pascal’s triangle.
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Pascal’s triangle

Consider a simpler case of (1 + x)3. To work this out, we would first start
with (1 4+ x) and multiply by (1 + x) to get (I + x)?. We then multiply
(1+x)? by (1 +x) to get (1 +x)3, etc. continuing this process gives the

following

I+x (D
1+ 2x + x? )
143x +3x2+x3 (3)
1 +4x + 6x% +4x3 + x* 4)
1+ 5x 4+ 10x2 4+ 10x3 +5x* +x°  (5)
If we write out the coefficients of each line of this in a triangular form,
we get
1 1 1)
1 2 1 2)
1 3 3 1 3)

“)

VAVAVAVAVAN

Notice that each line can be found from the line above by adding pairs
of numbers, where the outer numbers are always 1. That is, looking at line
5, the first number is 1, the others are found by adding the two numbers
above, 5 =1+4,10=44+6,10=6+4,5 = 4 + 1, and the last
number is 1.

)

Example 12.17 Expand (1 + x)” in powers of x.

Solution  Write out the first seven lines of the Pascal’s triangle in order
to find the coefficients in the expansion, giving

11 (1)

121 )
1331 3)
14641 4)
15101051 (5
1615201561  (6)
172135352171 (7)

Now write out the expansion with the powers of x, giving
14 7x + 21x% + 35x7 4 35x* + 21x° + 7x® + x7.

As we can now easily find expansions of the form (1 + x)", we now move
on to the more difficult problem of expressions such as (1 + 2y)>. We
can find this by substituting x = 2y into the expression for (1 + x)>

(14+2)° = 1+5Q2y) + 102y)* + 102y)° + 520" + 2y)°.
Remembering to take the powers of 2 as well as y this gives

(142y)° =1+ 10y +40y> + 80y> + 80y* 4 32y°.
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Finally, we look at (3 + 2y)5, and to do this we need to be able to
expand expressions like (a + b)>. To find (a + b)>, start by dividing
inside the bracket by a to give

5
(a—i—b)sza5 <1+§>

and substitute x = b/a and use the expansion for (1 + x)°:
b\’ b b\*
a’ (1 +—> =a’ (1 +5(—) +1o<—>
a a a
b\’ n\* (b)’
w0 (2) +s(2) +(2) ) |
a a a

Multiplying out gives
(a+b)° = a® +5a*b + 10a°b* + 10a*b + 5ab* +b°.

Notice the pattern on the powers of a and b. The powers of a are decreasing
term by term as the powers of b are increasing. Always, the sum of the
power of a and power of b is 5.

We can now expand (3 + 2x)° by using

(a+b)> = a’ 4 5a*b + 10a°b? + 10a*b> + 5ab* + b°
and substitute a = 3 and b = 2x, giving
(3 +2x)° = (3)° +53)*(2x) + 10(3)* (2x)?
+103)%2(2x)3 + 53)2x)* + (2x)°
= 243 + 810x + 1080x% 4 720x> + 240x* 4 32x°.

Example 12.18 Expand (2x — y)5.

Solution Find the sixth row of Pascal’s triangle

11 (1
121 2)
1331 3)

14641 4)
15101051  (5)
1615201561 (6)

This gives the expansion of (a + b)° as

a® + 6a°b + 15a*b* + 20a°b> + 154*b* + 6ab’ + b°.

Now, substitute a = 2x and b = —y

2x — 3)° = (20)° + 6(2x)° (—y) + 152x)* (=) + 20(2x)* (—y)°
+1520)* (=" + 6Q2x) (—y)’ + (—y)°

(2x — y)® = 64x° — 192x7y 4 240x*y? — 160x°y?
+ 6Oxzy4 — 12xy5 + y6.
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Example 12.19 Expand

Solution Find the third row of Pascal’s triangle

11
121 (2
1331 (3)

This gives the expansion of (a + b)3 as
(a +b)® = a® 4 3a°b + 3ab® + b,

Now, substitute @ = x and b = 1/x to give

() = (o))

e, 301
x+-) =x"+3x+ -+ 3.
X X X

Example 12.20 Expand (e* — e )*.

Solution Find the fourth row of Pascal’s triangle

11
121 (2
1331 (3)
14641 (4

This gives the expansion of (a + b)* as
(a + b)* = a* + 4a’b + 6a*b* + 4ab’® + b*.
Now, substitute = e* and b = —e ™" to give

(" —e ™)t = ()" + 4 (—e™) +6(e")* (—e)?
+4e)(—e ™) + (—e™)?

— e4x _ 462)5 46— 46—2)( + e—4x.

The binomial theorem

The binomial theorem gives a way of writing the terms which we have
found for the binomial expansion without having to write out all the lines
of Pascal’s triangle to find the coefficients. The rth coefficient in the
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binomial expansion of (1 + x)" is expressed by " C, or

ny n!

where ‘!’ is the factorial sign. The factorial function is defined by
nl'=nn—-1Hn-2)---1

For example,

3I=3x2x1=6, 6l=6x5%x4x3x2x1=720.

The binomial expansion then gives

no_ n Y 2 (M), 3 . (7),4
(1+x) —1+(1>x+<2>x +<3)x +<4>x
n
+...+<r)x’+...+x”

and

(a +b)n =a" + <’I>anlb+ (;)an2b2 + <’;>an3b3
+<Z>b4+...+<n>a”—’b’+...+bn_
r

This can also be written as
nn-—1 nn—1)m-2
( ))C2 ( )( ))C3

n _ .. n
Q+x)"=1+nx+ o 3 +x
and the expansion for (a + b)" becomes

-1
(a+b"=d"+na"'b+ %an_zb2

n W“H”s Iy
Example 12.21 Expand (1 + x)*.
Solution Using the binomial expansion
-1 —Dn -2

(1+x)”=1—|—nx+n(n )x2+n(n )(n )x3+ X"

2! 3!
Substituting n = 4 gives

q! +x)4 =1+4x + ?)ﬂ + 4(33)'(2))(3 1

=1+ 4x + 6x> + 6x> + x*.

Example 12.22 Expand
1 5

(-5)
X
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Solution Find the binomial expansion of (a + b)"

—1
(a+b)n =an +nan71b+%an72b2

n nn—1n — 2)an_3b3

n
i D

This gives the expansion of (a + b)° as

(a+b)Y =a’+5a*h+ ==

54H3)(2)
T

=a’ + 5a*b + 10a°b? + 10a%b> + 5ab* + b°.

54) S 4 5(4)(3)a2b3
2! 3!

ab* + b’

Now, substitute a = 2 and b = —1/x to give

= (2)° +5)*(=1/x) + 102)*(=1/x)* + 102)*(—1/x)*
+52)(=1/x)* + (=1/x)°
80 80 40 10 1

Y P e W
x  x?2  x3  x* X

Example 12.23 Find to 4 s.f without using a calculator: (2.95)*

Solution Write 2.95 = 3 — 0.05 so we need to find (3 — 0.05)*. Using
the expansion

b® + b,

(a+b)* =a*+4a’b + 4;3) 252 4 4(33)'(2)(1

Substitute ¢ = 3 and b = —0.05:

403)

3 —0.5%=3)* +43)%(-0.5) + 7(3)2(_0'5)2

4(3)(2)

+ (3)(—=0.5)3 + (—=0.5)*

=81 —-5.4+0.135 — 0.0015 + 0.00000625
=75.73to 4 s.f.

1 2_6 Power A power series is of the form
series

ao+ajx + axx* +azx> +asxt + -+ apx" + - -

Many functions can be approximated by a power series. To find a series,
we use repeated differentiation. Supposing we wanted to find a power
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series for sin(x) we could write:

sin(x) = ag + a1x + a2x2 + a3x3 + a4x4 + a5x5 + .-
+apx" + - 12.7)

For x = 0, we know that sin(0) = 0, hence substituting x = 0 in
Equation (12.7) we find

0 = aop.
To find a;, we differentiate both sides of Equation (12.7) to give

cos(x) = ay + 2arx + 3a3x2 + 4a4x3 + 5a5x4 + .-

+na,x" .. (12.8)
Substititute x = 0 and as cos(0) = 1, this gives:
1 =a.
Differentiating Equation (12.8) we get:
—sin(x) = 2a + 3.2azx' + 43a4x> + 5.4asx> + - -
+n(n—Dax" >+ (12.9)
Therefore, at x = 0
0=2a, <& apy=0.
Differentiating Equation (12.9) we get:

—cos(x) =32.1az3 +4.32a4x + - - -
+nm— 1D —2)apx" >+ - (12.10)

Substituting x = 0 gives:
—1 =3laz & a3 = —1/3!

A pattern is emerging, so that we can write:

' B 23S T
sm(x)—x—a—}—g—ﬁn-

This is a power series for sin(x) which we have found by expanding
around x = 0.

When we expand around x = 0, we find a special case of the Taylor
series expansion called a Maclaurin series.

Maclaurin series: definition

If a function f(x) is defined for values of x around x = 0, within some
radius R, thatis, for —R < x < R (or |x| < R) and if all its derivatives
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are defined then:

1O o, 1O

2! 3! o

f@) = fO0)+ f'(0)x +

(O}
RALCNT.

(12.11)
n!

Notice that this is a power series with coefficient sequence:

A )

n!

n

where f (0) is found by finding the nth derivative of f (x) with respect
to x and then substituting x = 0.

Example 12.24 Find the Maclaurin series for f(x) = e and give the
range of values of x for which the series is valid.

Solution Find all order derivatives of f(x) and substitute x = 0

fy=e', fl=e, ffr)y=c" ) =e fMux)=e"

fO)==1, f[O=1 fO=1 f"O=1 fM0)=1
Substituting into Equation (12.11), the Maclaurin series is

x _ 1 x2 3 X x"
et = +x+5+§+z+~'+m+-~

As e”* exists for all values of x, we can use this series for all values of x.
Example 12.25 Find a power series for sinh(x) and give the values of
x for which it is valid.

Solution Find all order derivatives of sinh(x) and substitute x = 0 in
each one.

f(x) =sinh(x), f'(x) =cosh(x), f”(x) =sinh(x), f"(x) = cosh(x),

etc.
£(0) =sinh(0) =0, £'(0) =1, f"(0) =0, £©0) =1, fM(©0) =0
Then

3 xS

. x
51nh(x)=x+§+§+---

As sinh(x) is defined for all values of x then the series is valid for all
values of x.
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Example 12.26 Expand f(x) = 1/(1 + x) in powers of x.

Solution Find all order derivatives of f(x) and substitute x = 0

1
f@) =17~ =1+0"" fFfo=CDd+x)"2
+x

') = =DEDA+072, 700 = (D) DA +07
fO =1 fO)y=-1 f'0)y=2" f"0) = -3

Then
1 2! 3!
—  =l-x+=xr—Zx
14+x 2! 3!
:l_x+x2_x3...(_l)xn...
As 1/(1 + x) is not defined at x = —1 we can only use this series for
x| < 1.

The binomial theorem revisited

The binomial theorem, as stated in the previous section, was only given
for n as a whole positive number. We can now find the binomial expansion
for (1 + x)" for all values of n using the Maclaurin series.

fE) =0 +x)"
Then

fl@y=n+x""
') =nmn — 1)1 4+x)"2
") =nm—1)n—2)1+x)"2.

Substituting x = 0, we get
fO =1, f'©0=n f"0)=nm-1), [f"0)=nn-1)(n-2).
Therefore, using Equation (12.11) for the Maclaurin series, we find:

n(n — 1)x2 n nn—1)n — 2)x3~-~

n __
(I+x)"=1+nx+ 2 3

Notice that n can take fractional or negative values, but if z is negative,
|x| < 1 (as found in Example 12.26). For many fractional values of n we
also need to keep to the restriction |x| < 1.
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Example 12.27 Expand (1 + x)!'/? in powers of x.
Solution Using the binomial expansion

n(n — 1)x2 n nn—1)n — 2))(3 o

n __
(1+x)"=1+nx+ 2 3

(12.12)

and substituting n = 1/2 gives

1 /1
Ly
Q402 =14 x4 2(22! )xz
1 /1 1
1G-1)(3-2) 4
+ 3 X
NUEIIECTECN.

1 1 5
=14 —x — —x2 4 —x3 - x4 ...
T T T Tt T

Notice that (1 +x)'/2 = /1 + x is not defined for x < —1, so the series
is only valid for |x| < 1.

Series to represent products and
quotients

Example 12.28 Find the Maclaurin series up to the term in x> for the
function

(1402
T 1—x

f)

Solution As this function would be difficult to differentiate three times
(to use the Maclaurin series directly), we use

fx) =14+x)720 -x)™!

and find series for the two terms in the product then multiply them
together.

1 1 1 5
1/2 __ ) W32 4 .
1+x) _1+2x 8x +16x 128x +
(=D(=2) 2
o (—x)
(=D(=2)(=3)
B 3!

I—x)"'=1+x+x2+x+ 1"+

A-x)"'"=14+x+

(—x)*---

Then

X
2 8 16 128
x(A+x+x>+x>4+--2)

<1+x>1/2(1—x>—1=(1+1x-1x2+i 3—ix4+-.-)
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Up to the term in x3:

11, 1
(+0"20 =07 = x4 S 207 4 2
1
-2 .3 .3
A AT

(e Des (142200
2)" 2 8)”
11 1\ 5
( 2” §+16>x
11\ , (23 ;4
+§ +(§) —i—(E)x.

Approximation

Power series can be used for approximations.

Example 12.29 Use a series expansion to find +/1.06 correct to 5 s.f.

Solution Weneed to write +/ 1.06 in a way that we could use the binomial
expansion, so we use +/1.06 = +/T + 0.06 = (1 4+ 0.06)!/2
When doing this it is important that the second term, in this case 0.06,
should be a small number so that its higher powers will tend towards zero.
We can now use the binomial expansion, taking terms up to x3,
as we estimate that terms beyond that will be very small. Using

Equation (12.12), we find

11 1
| 2t to L
(1 +x) AR T

Now substitute x = 0.06 giving

0.06 (0.0602 (0.06)3
«/1.06%1+——( ) 0.06)
8 16
= 14 0.03 — 0.00045 + 0.0000135 = 1.0295635

= +/1.06 = 1.0296 to 5 s.f.

Example 12.30 Find sin(0.1) correct to five decimal places by using a
power series expansion.

Solution At the beginning of this section, we found that the power series
expansion for sin(x) was as follows:

w35
sin(x) = x_§+§_”'

We substitute x = 0.1 to find sin(0.1) and continue until the next term
is small compared to 0.000005 which means that it would not effect the
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result when calculated to five decimal places:
0.0 (0.1

3! st
= 0.1 — 0.00016 4 0.00000083 — ...
= 0.09983 (to five decimal places).

sin(0.1) = 0.1 —

Taylor series

Maclaurin’s series is just a special case of Taylor series. A Taylor series
is a series expansion of a function not necessarily taken around x = 0.
This is given by:

If a function f (x) is defined for values of x around x = a, within some
radius R, thatis, fora — R < x < a+ R (or |[x —a| < R) and if all its
derivatives are defined, then:

f///(a)

3l (x — a)3

f(x) = f(@+ f @& —a)+ (x —a)* +
™ (a)

n!

f//(a)
2!

x—a)"+--- (12.13)

or substituting x = a + h, where & is usually considered to be a small
value, this gives
4 a u a
fla+h) = f@)+ f(@h+ f2(| L4 L 35 e
@,
n!

+ -+ + .- (12.14)

Example 12.31 Given sin(45°) = 1/+/2 and cos(45°) = 1/+/2,
approximate sin(44°) by using a power series expansion.

Solution
sin(44°) = sin(45° — 1°).

Remember that the sine function is defined as a function of radians so
we must convert the angles to radians in order to use the Taylor series:
45° = /4 and 1° = /180.

Expand using the Taylor series for sin(a 4+ /) where a = m /4 and using
Equation (12.14)

f@a+h) = f(a) + f(@h+ fz('a)hz LS 3Ea)h3
@,
n!

f) =sin(x), f'(x) = cos(x),
() = =sin(x),  f"(x) = cos(x)

1 , 1
17 _ 1 " _ 1
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So
1+1h+1h2+1h3
V2 V2 22 23!

Substituting & = —x /180 radians, we get

in(44°) 1 ! n+l<n>2+l<n>3+

sin = — - — 4 - — - —
V2 180 2 \180 6 \180

1

V2
= 0.69466 to five decimal places.

sin((w/4) + h) = 4.

(1 —0.01745 — 0.0001523 4 0.0000009 + - - -)

L' Hopital’s rule

When sketching graphs of functions in Chapter 11, we looked at graphs
where the function is undefined for some values of x. The function f(x) =
1/x, for instance, is not defined when x = 0 and tendsto —coasx — 0~
and tends to +o0o as x — 0. Not all functions that have undefined
points tend to =00 near the point where they are undefined. For example,
consider the function f(x) = sin(x)/x. The graph of this function is
shown in Figure 12.5. The function is not defined for x = 0, which we
can see by substituting x = 0 into the function expression. This gives
a zero in the denominator and hence an attempt to divide by 0 which is
undefined. However, we can see from the graph that the function, rather
than tending to plus or minus infinity as x — 0, just tends to 1. This
is very useful because we are able to ‘patch’ the function by giving it a
value at x = 0 and the new function is defined for all values of x.

We can define a new function. This particular function is quite famous,
and is called the sinc function

sin(x)

where x # 0

1 where x =0

sinc(x) =

The points where functions may tend to a finite limit can be identified
by looking out for points which lead to 0/0. These are called indeterminate
points, indicating that they are a special type of undefined point.

—an~—"3n —2\/—1: o n\/zln ~—"1 X

Figure 12.5 The graph of the function f(x) = sin(x)/x.

TLFeBOOK



280 Sequences and series

We can examine what happens to the function near the indetermi-
nate point by using the power series expansions of the denominator and
numerator. Substituting the series for sin(x)/x into the expression sin(x)

gives
sin(x) 1 P S
= (x—-—=—4=-="...

X X 3! 5! 7!
and therefore
. sin(x) o1 2 x
1 = lim — 4T .
S T <x T

)C2 x4
—lim (12> 2+ —...
xli‘%< 3T )

The last expression is defined at x = 0, so we can substitute x = 0
in order to find the limit. This gives the value 1. L’Hopital’s rule is a
quick way of finding this limit without needing to write out the series
specifically.

L’Hopital’s rule states that if a function f(x) = g(x)/h(x) is indeter-
minate at x = a then:

NI BC)
im =—= = lim .
x—a h(x) x—a h'(x)

If g’(x)/h'(x) is defined at x = a, we can then use

i ) _ 8@
m--—-—=-—-
x—a b'(x)  h'(a)

and if g’(x)/h’(x) is indeterminate at x = a, we can use the rule again.
We can show this to be true by using Equation (12.13) for the Taylor
series expansion about a:

gx)  gl@)+ g @k —a)+ (g (@/2)(x —a)* + -
h(x) — h(a) + I (a)(x —a) + (h"(a)/2)(x —a)® + - -

and given that g(a) = 0 and h(a) =0

. gx) g —a)+ (g @/2)x —a)* + -
im ——- = lim
x—a h(x) x—ah'(a)(x —a)+ (h"(a)/2)(x —a)*> + - -

— lim g'(@)+ (g"(@)/2)(x —a)+---

x—a h'(a) + (h"(a)/2)(x —a) + - --
@
~ h(a)

(if h'(a) # 0).
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Example 12.32 Find

Cox3=2xr4+4x -3
lim
x—>1 4x2—5x+1

Solution  Substituting x = 1 into

x3-2x2+4x -3
4x2 —5x + 1

gives 0/0, which is indeterminate. Using L’Hopital’s rule, we differentiate
the top and bottom lines:

X3 —2x2+4x -3  3x2—4x+4
lim =lim ——
x—1 4x2 — 5x +1 x—1 8x —5

We find that the new expression is defined at x = 1, so

. 3x>—4x+4 3-444 3
lim = =>=1
x—>1  8x—5 8-5 3

Example 12.33 Find

cos(x) — 1

lim 5

x—0 X

Solution  Substituting x = 0 into

cos(x) — 1
2

gives 0/0, which is indeterminate. Therefore, using L’Hopital’s rule, we
differentiate the top and bottom lines:

cos(x) — 1

—sin(x)
5 .

lim

x—0 X

= lim
x—0 2x

We find that the new expression is also indeterminate at x = 0, so we use
L’Hopital’s rule again:

. —sin(x) . —cos(x)
lim ——— = lim ————
x—0 2x x—0

The last expression is defined at x = 0 so we can substitute x = 0 to
give

. —cos(x) 1
Iim ——— = ——.
x—0 2 2
Hence,

cos(x) — 1 _ 1

x—0 x? 2’
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12.7 Limits and
convergence

We have already briefly mentioned ideas of limits in various contexts.
We will now look at the idea in more detail. When we looked at the
sum to infinity of a geometric progression in Table 12.1 we looked
at S, = 4(1 — (2/3)*) as n was made larger and discovered that
S40 = 4 to 7 s.f. and all values of n > 40 also gave S, = 4 to 7
s.f. This can give us an idea of how to find out if a sequence tends to
a limit:

1. Choose a number of significant figures
Write all terms in the sequence to that number of significant figures.
3. The sequence tends to a limit if the terms in the sequence, when
expressed to the agreed number of significant figures, become
constant, that is, do not change after some value of n.

Theoretically, this procedure must work for all possible numbers of
significant figures. As my calculator only displays 8 s.f. I cannot go
through this process for more than 7 s.f. A computer using double preci-
sion arithmetic could perform the calculations to far more (usually up to
18 s.f.).

Consider the series

l+z4+22+27 +--

which is a GP with first term 1 and common ratio z, the sum to »n terms
gives

1-7"
1—z°

For z = 1/2 this gives the series
1 V2, (1)3
I+3+G) +G) +-

and the sum of n terms gives

We can write, S, as a sequence of values to 3 s.f., 5 s.f., and 7 s.f. as is
done in Table 12.2.

From these results we can see that the limit appears to be 2. The
limit is reached to 3 s.f forn = 9, to 5 s.f forn = 15, and to 7 s.f
forn = 22.

The more terms taken in a sequence which converges, then the nearer
we will get to the limit. However we can only get as near as the number
of significant figures, usually limited by the calculator, permits. When
using a numerical method to solve a problem we use these ideas about
convergence.
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Table 12.2 The values in the sequence

Sn =expressed to 3 s.f., 5 s.f., and 7 s.f. Notice
the sequence becomes constant after n = 9 for 3
s.f, aftern = 15 for5 s.f and after n = 22 for7 s.f.

n S, (3sf) S, (5s.1) S, (7 sf)

1 1 1 1

2 15 15 15

3 1.75 1.75 1.75

4 1.88 1.875 1.875

5 1.94 1.9375 1.9375

6 1.97 1.9688 1.96875

7 1.98 1.9844 1.984375

8 1.99 1.9922 1.992188

9 2 1.9961 1.996094
10 2 1.998 1.998047
11 2 1.999 1.999023
12 2 1.9995 1.999512
13 2 1.9998 1.999756
14 2 1.9999 1.999878
15 2 2 1.999939
16 2 2 1.999969
17 2 2 1.999985
18 2 2 1.999992
19 2 2 1.999996
20 2 2 1.999998
21 2 2 1.999999
22 2 2 2
23 2 2 2

Although we already know how to solve linear equations and quadratic
equations other equations may need to be solved by using a numerical
method. One such method is the Newton—Raphson method. The method
consists of an algorithm which can be expressed as follows:

Step I: take an equation and write it in the form f(x) = 0, then,
Step 2:  take a guess at a solution
Step 3: calculate a new value for x using

)
fx)

X < X

Step 4: Repeat Step 3 until come convergence criterion has been sat-
isfied or until it is decided that the method has failed to find a
solution. Here, the ‘<’ symbol has been used to represent the
‘assignment operator’.

S
[

X <— X

means replace x by a value found by taking the old value of x and calcu-
lating x — f(x)/ f'(x). We will return to the problems in Steps 1 and 4
later; first we will look at a simple example of using the Newton—Raphson
method.

Example 12.34 Use Newton-Raphson method to find +/5 correct
to 7 s.f.
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Solution /5 is one solution to the equation x> = 5

Step I: Write the equation in the form f(x) =0

Step 2: Take a guess at the solution. We know that /5 is slightly bigger
than v/4 so take a first guess as x = 2.

Steps 3 and 4: Calculate

fx)
“—Xx -
Sf(x)

until some convergence criterion is satisfied.
As f(x) =x2 =5, f/(x) = 2x

J &)
X <X —
f'(x)
gives
x> =5
e e
X <X >

This can be written over a common denominator, giving

x2+5
2x

X <

which is the Newton—Raphson formula for solving x> — 5 = 0.

445
Start with x = 2 —: x =2.25
225245
Substitute x = 2.25 @2)"+5 x =2.2361111
2(2.25)
2.2361111)2+5
Substitute x = 2.2361111 x <« % x = 2.236068
2(2.2361111)
2.236068)2 + 5
Substitute x = 2.236068  x <« (2:236068)” + 5 x = 2.236068

2(2.236068)

We notice that in the last iteration there has been no change in the value
of x, so we assume that the algorithm has converged, giving

V5 = 2236068 to 7 s.f.

The sequence of values we have found is:
2,2.25,2.2361111, 2.236068, 2.236068, and we need to stop at this
point because the value of x has not changed in the last iteration.
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Table 12.3 The function f(x) = x3 — 3x%2 + 2x + 1 evaluated for
a few values of x

X -1 -05 0 05 1 15 2

fx)=x®—-3x24+2x+1 -7 —-0875 1 1375 1 0.625 1

Example 12.35 Find a solution to the equation x> —3x? +2x+1 =0
Solution
Step 1: The equation is already expressed in the correct form.

Step 2: We need to find a first guess for the solution and to do this
we could sketch the graph to see roughly where it crosses the x-axis or
we could try substituting a few values into the function f(x) = x> —
3x2 + 2x + 1 and look for a change of sign, which we have done in
Table 12.3. As the function is continuous, the function must pass through
zero in order to change from positive to negative, or vice versa. There is
a change of sign between x = —0.5 and x = 0, so we take as a first guess

a point half way between these two values, giving x = —0.25.

Step 3: Using the Newton—Raphson formula

@
)

and substituting f(x) = x> — 3x% + 2x + 1 gives

X < X

x3—3x242x+1

X < x—
3x2—6x+2

and simplifying gives

233 —3x2 -1
— .
3x2 —6x+2

Starting by substituting x = —0.25 gives

2(—0.25)% —3(-0252 -1  —1.21875

= = —0.3305084
T 320252 —6(—025 +2  3.6875
Now substitute x = —0.3305084 giving
2(—0. 4)3 — 3(—0. 42— 1
- (—0.3305084)° — 3(—0.3305084)  _0.3047489.
3(—0.3305084)2 — 6(—0.3305084) + 2
Substitute x = —0.3247489 giving
2(—0.3247489)% — 3(—0.3247489)% — 1
(—0.3247489)° — 3(—0.3247489)  _0.3247179.

- 3(—0.3247489)2 — 6(—0.3247489) + 2
Substitute x = —0.3247179 giving

2(—0.3247179)3 — 3(—0.3247179)2 — 1
X < (=0.3247179)" — 3(=0.3247179) = —0.3247179.
3(—0.3247179)2 — 6(—0.3247179) + 2

As the last two numbers are the same to the degree of accuracy we have
used, there is no point in continuing. We have thus obtained the sequence
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of values:
—0.25,—0.3305084, —0.3247489, —0.3247179, —0.3247179.

Finally, we can check that we have found a good approximation to a
solution of the equation by substituting x = —0.3247179 into the function
f(x) = x3—=3x242x+1, which gives 2.441 x 10~7. As this value is very
close to 0 this confirms that we have found a reasonable approximation
to a solution of the equation f(x) = 0.

The convergence criterion

In Examples 12.34 and 12.35 we decided to stop the calculation when the
last two values found were equal. We had found the limit of the recurrence
relation to 7 s.f. In a computer algorithm, we could test if the last two
calculated values of x differ by a very small amount.

Example 12.36 A convergent sequence is defined by a recurrence rela-
tion. The calculation should stop when the limit has been found to an
accuracy of at least three decimal places. Give a condition that could be
used in this case.

Solution Assuming two consecutive terms are x,_1 and x,, then the
absolute difference between them is given by |x,, —x,,—1]. To test whether
this is small enough to accept x,, as the limit to three decimal places we
use the fact that a number expressed to three decimal places could have
an absolute error of just less than 0.0005. So the condition we can use
to stop the algorithm could be |x,, — x,—1| < 0.0005. If this condition is
satisfied we could then assume that x,, is the limit to three decimal places.
To be on the safe side, however, it is better to perform the calculation one
final time and check that it is also true that |x,+; — x,,| < 0.0005 and
then use x4 as the value of the limit which should be accurate to at least
three decimal places.

Example 12.37 A convergent sequence is defined by a recurrence rela-
tion. The calculation should stop when the limit has been found to an
accuracy of at least 4 s.f. Give a condition that could be used in this case.

Solution Assuming two consecutive terms are x,_; and x, then the
absolute difference between them is given by |x,, —x,,_1|. To test whether
this is small enough to accept x,, as the limit to 4 s.f. use the fact that a
number expressed to 4 s.f. can have an absolute relative error of just
less than 0.00005. As we do not know that value of the limit we must
approximate it by the last value calculated in the sequence, so the absolute
relative error is approximately

|xn — Xp—1l

| x|
so an appropriate condition would be

| X, — X1l

1Xn

< 0.00005

or
|xn, — xp—1| < 0.00005|x;]|.
Asinthe previous example it would be preferable to test that this condition

holds on at least two successive iterations. Hence, we could also check
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that
|Xn41 — Xn| < 0.00005]x41]

and take x,4+ as the limit of the sequence correct to four significant
figures.

Divergence

A divergent sequence is one that does not tend to a finite limit. Some
examples of divergent sequences are:

i 1,0,1,0,1,0,1,0... which is an oscillating sequence,
(i) 1,2,4,8,16... which tends to plus infinity,
@iii) —1,-3,—5,... which tends to minus infinity.

Recurrence relations that are used for some numerical method may not
always converge, particularly if the initial value is chosen inappropriately.
To check for this eventuality, it is usual to stop the algorithm after some
finite number of steps, maybe 100 or 1000 iterations, depending on the
problem. If no convergence has been found after that number of iterations
then it is considered that sequence is failing to converge.

1 2 . 9 S umma ry 1. Asequenceisacollection of objects arranged in a definite order. The
elements of a sequence can be represented by a,a»,a3,...,a,,. ..

2. If a rule exists by which any term in the sequence can be found
then this may be used to express the general term of the sequence,
usually represented by a;, or a(n). This rule can also be expressed in
the form of a recurrence relation where a1 is expressed in terms
of an,an_1,an_2,...

3. During analog to digital (A/D) conversion, a signal is sampled and
can then be represented by a sequence of numbers. f(¢) can be
represented by a(n) = f(nT), where T is the sampling interval
and t = nT. The sampling theorem states that the sampling inter-
val must be less than 7 = 1/(2f) seconds in order to be able to
represent a frequency of f Hz.

4. A series is the sum of a sequence. To represent series we may use
sigma notation, using the capital Greek letter sigma, X, to indicate
the summation process, for example,

n=10 1
on
n=0
means ‘sum all the terms 1/2" for n from 0 to 10°.
5. An arithmetic progression (AP) is a sequence where each term is
found by adding a fixed amount, called the common difference, to
the previous term. If the first term is @ and the common difference

is d, then the general term is a,, = a + (n — 1)d and the sum of the
first n terms is given by

S, = g(Za—}— (n—1d) or S,= g(a 0

where [ is the last term in the sequence and 7 is the number of terms.
6. An geometric progression (GP) is a sequence where each term is
found by multiplying the previous term by a fixed amount, called
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10.

the common ratio. If the first term is a and the common ratio is r,
then the general termis a,, = ar"!, and the sum of the first n terms
is given by

a(l —r™

Sn = 1—r

The sum to infinity of a GP can be found if |r| < 1 and is given by

The binomial expansion gives
n(n — l)a”_2b2
2!

G b2 13)|(" =2 33 4

(a+b"=d"+na""'b+

where n can be a whole number or a fraction.

The Maclaurin series is a series expansion of a function about x = 0.
If a function f(x) is defined for values of x around x = 0, within
some radius R, thatis, for —R < x < R (or |x| < R) and if all its
derivatives are defined then:

0 "0
f(x) = fO)+ f(0)x +f2() 2 f;)

(n)
+ mx” +

n!

This gives a power series with coefficient sequence:

™0

a, =
n!

where f(0) is found by calculating the nth derivative of f(x)
with respect to x and then substituting x = 0.

Maclaurin’s series is just a special case of Taylor series. A Taylor
series is a series expansion of a function not necessarily taken around
x = 0. If a function f(x) is defined for values of x around x = a,
within some radius R, thatis, fora—R < x < a+R (or|x—a| < R)
and if all its derivatives are defined, then:

f) = f@+ f@x—a)+ fz( )¢ —
" (n)
20ty oy
! I’l

or, substituting x = a + h, where & is usually considered to be a
small value, we get

@, f’”(a)

fla+h)y= f(a)+ f'(ah + T 3l
(n)

}’l'

L’Hopital’s rule is a way of finding the limit of a function at a
point where it is undetermined (i.e. it gives 0/0 at the point). The
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rule states that if a function f(x) = g(x)/h(x) is indeterminate at
x = a then:

) g
lim =—— = lim .
x—a h(x) x—a h'(x)

If g’(a)/h (a) is defined, we can then use

g g
m =
x—a h'(x) h'(a)

and if g’(a)/h’(a) is indeterminate, we can use the rule again.
11. To test if a sequence tends to a limit follow the following
procedure:
(a) Choose a number of significant figures.
(b) Write all the terms in the sequence to that number of significant
figures.
(c) Thesequence tends to a limit if the terms in the sequence, when
expressed to the agreed number of significant figures becomes
constant, that is, do not change after some value of n.
This procedure must theoretically work for any chosen number of
significant figures.
12. The algorithm for solving an equation using Newton—Raphson
method can be described as

Step 1: Take an equation and write it in the form f(x) = 0.
Step 2: Take a guess at a solution
Step 3: Calculate a new value for x using

fx)
f(x)

X <X —

Step 4:  Repeat Step 3 until some convergence criterion has been
satisfied or until it is decided that the method has failed to
find a solution.

13. Convergence criteria can either be based on the testing the size of
the absolute error or the relative absolute error. To find the limit of
a convergent sequence defined by a recurrence relation, correct to
three decimal places, we can test for |x,, —x,—1| < 0.0005 and to be
correct to three significant figures we could test for |x, — x,—1| <
0.0005|x,|. It is also necessary to put a limit on the number of
iterations of some algorithm to check for the eventuality that the
sequence fails to converge (is divergent).

12.10 Exercises

12.1. Find the next three terms in the following sequences. 12.2. Given the following definitions of sequences write
In each case, express the rule for the sequence as a out the first five terms
recurrence relation.
(@) a, =3n—1
(b) x, =720/n
(a) —3,1,5,9,13,17,... () by =1—n?
(b) 8,4,2,1,05,... (d) a1 =an+2;a1 =6
(c) 18,15,12,9,6,3,... () ayy1 =3ap;a1 =2
(d) 6,—6,6,—6,... ®) apy1 = —2a,;a; = —1
(e) 10,8,6,4,... (&) bpy1 =2b, —by_1501=1/2,bp =1
f) 1,2,4,7,11,16,22,. .. (h) Ay, =3;y=2
(g) 1,3,6,10,15,... @) Ay, =2yu5y0 = 1.
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12.3.

12.4.

12.5.

12.6.

12.7.

12.8.

12.9.

Sequences and series

Express the following using sigma notation

@ l+x+x?+x3 4. 4+x10

(b) —24+4—-84+16—---+256

(©) 14+8+27+64+125+216

@ —3+5—2+ " —g@

© j+s+m+r+txt -+
) —4—1—g3—f— = 05

Sketch the following functions and give the first 10
terms of their sequence representation (¢ > 0) at the
sampling interval T given:

(a) f(t) =sin(2t), T =0.1

(b) f(t) =cos(30t), T =0.01

(c) f(t)1is the periodic function of period 16, defined
for0 <t < 16 by

2t 0<r=<4
f)y=316—-2t 4<t<12
2t—32 12<t <16

with sample interval T = 1.
(d) The square wave of period 2 given for0 < t < 2
by

1 0<tr<l1
1) = -
F@ -1 1<t<?2

with a sampling interval of 7 = 0.25.

The following are arithmetic progressions. Find the
fifth, tenth, and general term of the sequence in each
case.

(a) 6,10, 14, ...
(b) 3,25,2,...
) =7,-1,5,...

ay, is an arithmetic progression. Given the terms indi-
cated, find the general term and find the sum of the
first 20 terms in each case:

(a) as = 6,a10 =26
(b) a7 =-2,a16 =25
(C) ag = 10,a12 = —8.

The sum of the first 10 terms of an arithmetic progres-
sion is 50 and the first term is 2. Find the common
difference and the general term and list the first six
terms of the sequence.

How many terms are required in the arithmetic
series 2 +4 + 6 + 8 + --- to make a sum of
10567

The following are geometric progressions. Find the
fourth, eighth, and general term in each case:

(@ 1,2.4,...
(b) 1/3,1/12,1/48, ...
() —=9,3,—1,...

(d) 15,18.75,23.4375, ...

12.10.

12.11.

12.12.

12.13.

12.14.

12.15.

12.16.

12.17.

12.18.

12.19.

a, is a geometric progression. Given the terms indi-
cated, find the general term and find the sum of the
first 8 terms in each case.

(a) a3 = 8,a¢ = 1000

(b) ag = 54,a9 = —486

(c) ap =—-32,a7 = 1.

How many terms are required in the geometric series
8+4+4+2+--- to make a sum of 15.9375?

A loan of €40 000 is repaid by annual instalments of
€5000, except in the final year when the outstanding
debt (if less than €5000) is repaid. Interest is charged
at 10% per year, calculated at the end of each year on
the outstanding amount of the debt. The first repay-
ment is 1 year after the loan was taken out. Calculate
the number of years required to repay the loan.

Evaluate the following

n=4
(@ ) 2"
n=1

r=8 1

® Y =
r=0 2
j=10

. C/1\J2
(= )
© 2D <3>
j=1
Find the sum of the first n terms of the following:
@ 14+z+22+20+--
(0) 1=y? 4y =
4 8
© 2+ -+ 5+
X  x
State whether the following series are convergent and
if they are find the sum to infinity.
@2+1+5+5+-
(b)3+0-3-6---
() 27-9+3—-1---
(d) 0.3+0.03 4 0.003 - --
Find the following recurring decimals as fractions:
(@ 04 (b)0.16 (c)0.02.

Expand the following expressions

@ (1+1x)" -2
©@ -1 @1-2y
©U+0° (O Qx+1)

(@ Qa+b? 0 &+1A/x) @) (@—2b)*

Find the following using the expansion indicated:

(@) (1.1)* using (1 +0.1)3
(b) (0.9)* using (1 — 0.1)*
(c) (2.01)3 using (2 + 0.01)3.

Give the first 4 terms in the binomial expansion of the
following:

@ (14215 (b) (1 —3x)®
©Q+2° (A (1+4x)"
©1—x)5 (B(-2x)°
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12.20.

12.21.

12.22.

12.23.

12.24.

12.25.

Use sin(560) = Im(eP?) = Im((cos(9)+jsin(h))’) to
find sin(560) in terms of powers of cos(#) and sin(f).

Find the real and imaginary parts of the following:
@ 1=)° & A+ ©C+))’

Use abinomial expansion to find the following correct
to four decimal places:

(a) (0.99)% (b) (1.01)7 (c) (2.05).

Find the first4 non-zero terms in a power series expan-
sion of the following functions and state for what
values of x they are valid in each case.

(b) cosh(x) (c)In(1 + x)
@ (1+x)2.

(a) cos(x)
(d) (14x)"2

Find the first 4 non-zero terms in a power series expan-
sion for the following functions:

(a) cos(x) (b)tan~'(x)
@ A=/ +x).

(c) e* sin(x)
Using a series expansion find the following correct to
4 significant figures:

(a) +/1.05 (b)tan~'(0.1)
(d) 1/4/1.06

(c) sin(0.03)

12.26.

12.27.

12.28.

12.29.
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Using a series expansion and the given value of the
function at x = a, evaluate the following correct to
four significant figures:

(a) cos(7m/16) using cos(w/2) = 0,
(b) /4.02 using v/4 = 2.

Find the following limits:
(a) ;erlz((xZ —x—2)/(4x> —4x —Tx = 2))
(b) iiﬁmo(ﬁ/(x — sin(x)))

(©) xllrg?((xz +6x +9)/(4x% + 11x — 3))
@ lim (Gr/2 = x)/cos(x))

(e) lim (tan(x))/x)

) ;ii)l})(sin(x —2)/(x? — 4x + 4)).

Use the Newton—Raphson method to find a solution
to the following equations correct to six significant
figures:

(@ x*—-2x=1 (b)x*=5 (c)cos(x) =2x.

Suggest a test for convergence that could be used
in a computer program so that the limit of a
sequence, defined by some recurrence relation, could
be assumed to be correct to

(a) six decimal places,
(b) six significant figures.
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Systems of linear
equations,
matrices, and
determinants

1 3_1 The widespread use of computers to solve engineering problems means
I d . that it is important to be able to represent problems in a form suitable for
ntro UCtlon solution by a computer. Matrices are used to represent: systems of lin-

ear equations; transformations used in computer graphics or for robotic
control; road, electrical and communication networks, and stresses and
strains in materials. A matrix is a rectangular array of numbers of dimen-
sion m x n where m is the number of rows and 7 is the number of columns
in the matrix. Matrices are also useful because they enable us to consider
an array of numbers as a single object, represent it by a single symbol,
and manipulate these symbols conveniently. In this chapter, we look at
applications of matrices and arithmetic operations on matrices and some
common numerical methods. We shall also look at the problem of solv-
ing systems of linear equations. The methods of solving linear systems
of equations are well understood and we only need to be able to solve
simple cases of such problems ‘by hand’. However, it is important to
be able to express a problem in matrix form and also appreciate situa-
tions where no solution exists or where more than one solution exists.
This allows to analyse the problems of ill-conditioning of systems of
equations, which can lead to instability in the solution and the problem of
over- or under-determinacy, where either we have too much information,
leading to possibly contradictory conditions, or we have not got enough
to produce a single set of solutions for the unknowns.

We shall also look at the eigenvalue problem. The technique of finding
eigenvalues will become particularly important when applied to systems
of differential equations which we meet in Chapter 14.

1 3 2 M t i A matrix is a rectangular array of numbers. They may also be used as a
. atrices ) : : : :
simple store of information as in the following example.
Every weekday a household orders pints of milk, loaves of bread, and
yoghurt from a milk lorry. The orders for the week can be displayed
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as follows:
Milk Bread Yoghurt
Monday 3 2 4
Tuesday 4 1 0
Wednesday | 2 2 4
Thursday 5 1 0
Friday 1 1 4

This information forms a matrix.
Transformations in a plane can be represented by using matrices, for
example, a reflection about the x-axis can be represented by the matrix

1 0
0 -1
and rotation through the angle by
cos(f) —sin(h)
sin(f) cos(8) ) °

We shall return to these examples later. Also in the chapter we will see
that linear equations can be written in matrix form.

Notation

A matrix is represented by a capital letter A (bold) or by [a;;] where a;;
represents a typical element in the ith row and jth column of the matrix.
We represent a general matrix in the following form:

column number

1 2 3 ... n

g 1 ayy ap aiz ... da
g 2 any a)y az ... ayp
g 3 ay azxp az ... ay
3
]
St

m aml dm2 Adm3 ... Qmn

In order to refer to the element which is in the third row and the second
column we can say azp. The matrix

oo O\ W
[\S R \S ]

is a 3 x 2 matrix (read as 3 by 2) as it has 3 rows and 2 columns.

The sum and difference of matrices

The sum and difference of matrices is found by adding or subtracting
corresponding elements of the matrix. Only matrices of exactly the same
dimension can be added or subtracted.
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Example 13.1

A=2 1) B=(6 2

1
2
8 2 1
E= (6 I 3)
2 6 3
F= <12 -2 —6)
Find where possible: (a) A+ B, (b) C+ D, (c) E — F, (d) A + D.

Solution

@A+B=Q2 D+(6 2)=@ 3)
3 7\, (1 2 4 9
ween=(3 )t 2)=(5 )
g8 2 1 2 6 3
(C)E_F=<6 1 3)‘(12 -2 —6)
(6 -4 2
6 3 9

(d) A + D cannot be found because the two matrices are of
different dimensions.

Multiplication of a matrix by a scalar

To multiply a matrix by a scalar, every element is multiplied by the scalar.

Example 13.2

2 5
wa= (2 ?)

find 2A and 1A

Solution

W= W
\/

Multiplication of two matrices

To multiply two matrices, every row is multiplied by every column. For
instance, if C = AB, to find the element in the second row and the third
column of the product, C, we take the second row of A and the third
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column of B and multiply them together, like taking the scalar product of
two vectors. Multiplication is only possible if the number of columns in
A is the same as the number of rows in B. For instance, if A is 2 x 3 it can
only multiply matrices that are 3 x n where n could be any dimension.
The result of a 2 x 3 multiplying a 3 x 4 is a 2 x 4 matrix. Notice the
pattern:

(é x 3) multiplying (3 xfl) gives é X éAl

Must be equal

Example 13.3
1 -1
=)
6 0 -1
B:<2 2 3)

Find, if possible, AB and BA

I —-1\(6 0 -1

AB=(3 1)(2 2 3)
16+(=1D-2 1:0+(=D-2 1-(=D+(=1)-3)
3.6+1:2  3.0+1-2 3-(=1)+1-3

(4 -2 —4
=l20 2 o

BA cannot be found because the number of columns in B is not equal
to the number of rows in A.

We can justify the practical reasons for this method of matrix multi-
plication as in the following two examples. In the first, we return to our
household shopping example.

Example 13.4 Every weekday a household orders pints of milk, loaves
of bread and yoghurt from a milk lorry. The orders for the week are as

follows:
Milk Bread Yoghurt
Monday 3 2 4
Tuesday 4 1 0
Wednesday | 2 2 4
Thursday 5 1 0
Friday 1 1 4

Next week, the dairy introduces a special offer and reduces its prices.
The prices for this week and the next are as follows:

| This week Next week

Milk 0.34 0.32
Bread 0.60 0.50
Yoghurt | 0.33 0.30

Calculate the cost each day for this week and the next.
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Solution The cost each day is made up of the number of pints of milk
times the cost of a pint plus the number of loaves of bread times the
cost of a loaf plus the number of cartons of yoghurt times the cost of the
yoghurt. In other words, we can find the cost each day by performing
matrix multiplication

034 0.32
0.60 0.50
0.33  0.30

3 x (0.34) +2 x (0.60) +4 x (0.33) 3 x (0.32) +2 x (0.50) + 4 x (0.30)
4 x(0.34) + 1 x (0.60) + 0 x (0.33) 4 x (0.32) + 1 x (0.50) + 0 x (0.30)
=12x(0.34)+2 x (0.60) +4 x (0.33) 2 x(0.32) +2 x (0.50) + 4 x (0.30)
5x(0.34) +1 x (0.60) +0 x (0.33) 5 x(0.32) + 1 x (0.50) + 0 x (0.30)
1 x(0.34) +1 x (0.60) +4 x (0.33) 1 x(0.32) +1 x (0.50) + 4 x (0.30)

—_— N W
—_— = N = N
A O R OHR

354 3.16
196 1.78
=320 284
230 2.10
226 2.02

The rows now represent the days of the week and the columns represent
this week and the next week. Hence, for instance, the cost for Thursday
of next week is given by the element a4, = 2.10.

Example 13.5 Figure 13.1 represents a communication network where
the vertices a,b,f,g represent offices and vertices c,d,e represent switching

a—L centres. The numbers marked along the edges represent the number of
/ 14/ connections between any two vertices. Calculate the number of routes
// | from a,b to f,g.

b Solution The number of routes from a to f can be calculated by taking

3 the number via ¢ plus the number via d plus the number via e. In each

Figure 13.1 A case, this is given by multiplying the number of connections along the

representation of a edges connecting a to ¢, c to f, etc giving the number of routes from a to
communication network. fas:3x2+4x6+1x1.

We can see that we can get the number of routes by matrix multiplica-
tion. The network from ab to cde is represented by:

c d e
a (3 4 1
b \2 1 3
and from cde to fg by
f g
C 2 1
d |6 3
e 1 2

So, the total number of routes is given by

(3 4 1) é ;
2 1 3 1 2
3x244x64+1x1 3x14+4x3+1x2
2x2+1x6+3x1 2x14+3x14+3x%x2

a (31 17
b 13 11
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Hence, by interpreting the rows and columns of the resulting matrix we

can see that there are 31 routes fromato f, 17 fromato g, 13 fromb to f
and 11 from b to g.

The unit matrix

The unit matrix is a square matrix which leaves any matrix, A, unchanged
under multiplication. If A is a square matrix, then

AI=TA=A

The unit matrix has 1s on its leading diagonal and Os elsewhere. In two
dimensions

-G

In three dimensions

1 00
I=10 1 O
0 0 1

Example 13.6

2 -1 3
= 7)) =)
Show that AI = IA = A and IB = B.

Solution

2 -1 1 0
0 1 0 1
2x14+(-1)x0 2x04+(-1)x1
O0x14+1x0 O0x0+1x1

O0x24+1x0 Ox(-D+1x1

(
(
(
(
<1><2+0><0 1><(—1)+0><1>
(
(
(
(

The transpose of a matrix

The transpose of a matrix is obtained by interchanging the rows and the
columns. The transpose of a matrix A is represented by AT.
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Example 13.7 Given

2 -1 2 18
A=<6 3)’ BZ(—l 0 1)

find AT and BT

Solution  The first row of A is (2 — 1) therefore this is the first column
of AT. The second row of A is (6 3) therefore this is the second column
of AT. This gives AT as follows.

T (2 6
w-(49)

Similarly

BT =

[o Bl )
—_ O

Some special types of matrices

A square matrix has the same number of rows as columns.

2 -1
6 3
is a square matrix of dimension 2.

8
-3
3

N — N

2
0
1

is a square matrix of dimension 3.

A square matrix has a leading diagonal, which comprises the elements
lying along the diagonal from the top left-hand corner to the bottom right-
hand corner as marked below. These elements have the same row number
as they have column number.

-3

8. 6
>
302

2
0
1

The leading diagonal is shown by the dotted line in the above matrix.
A diagonal matrix is a square matrix which has zero elements
everywhere except, possibly, on its leading diagonal, for example

4 0 O
0 -2 0
0 0 3
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An upper triangular matrix is a square matrix which has zeros below
the leading diagonal, for example

1 1
0 6
00

[celio ) \S]

A lower triangular matrix has zeros above the leading diagonal, for

example
1 0 O
3 -1 0
6 8 2

A symmetric matrix is such that AT = A, that is, the elements are
symmetric about the leading diagonal, for example

1 6 -3
A=]16 0 -=-2|, B= <é ?)
-3 -2 8
are symmetric matrices. If you take the transpose of one of these matrices

they result in the original matrix.
A skew-symmetric matrix is such that AT = —A.

Example 13.8 Show that

= (% 0)

is skew symmetric.

Solution

T (0 -6
V=5 7)

Multiplying A by —1, we get

=5 )

We can see that AT = —A and hence we have shown that A is skew
symmetric.

Hermitian matrix

A Hermitian matrix is such that AT = A.

Example 13.9 Show that

(3 T+ (2 3e7?
A_<7—j2 -2 ) and B‘(seﬂ I
are Hermitian.
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Solution Taking the complex conjugates of each of the elements in A
and B gives

« (3 T1-j2 « [ 2 3é?
A_<7+j2 ) wd B={5e0

Now taking the transposes of A and B, we get

v 3 T+j2 (2 3e
A _(7—j2 —2> and B _<3ej2 I
So we can see that

AT=A and BT=B

showing that they are Hermitian.

In the rest of this chapter we shall assume that our matrices are real.
A column vector is a matrix with only one column, for example

1
v=|2
3

A row vector is a matrix with only one row, for example

v=(1 2 3.

The inverse of a matrix

The inverse of a matrix A is a matrix A~! such that AA~! = A~1A =1
(the unit matrix).

Example 13.10 Show that

(Y

is the inverse of
2 1
1 -1/

Solution Multiply:
1 1

(3 3 ) (2 1 )
1 _2 1 -1
3 3

;@Q+30D 3O+ 3D
F@O+(=3)D M +(=3)D

1 0
0 1)

W= W=

I
N T
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Also

(2 1)(% %)

I -1\ _
3

[ @3+M3 @3+D(-3)
M3+EDs M3+ED(-3)

(1),

Not all matrices have inverses and only square matrices can possibly
have inverses. A matrix does not have an inverse if its determinant is 0.
The determinant of

)

WM

is given by
a b
. d‘ =ad —cb

If the determinant of a matrix is O then it has no inverse and the matrix
is said to be singular. If the determinant is non- zero then the inverse
exists. The inverse of the 2 x 2 matrix

a b
c d
is
1 (d —b)
(ad —cb) \—¢ a

Thatis, to find the inverse of a 2 x 2 matrix, we swap the diagonal elements,
negate the off-diagonal elements, and divide the resulting matrix by the
determinant.

Example 13.11 Find the determinants of the following matrices and
state if the matrix has an inverse or is singular. Find the inverse in the
cases where is exists and check that AA™! = A~TA =1

I
o) o6 ) o T)

Solution
-1 3
(a)‘2 l':(—l)><1—2><3=—7.
As the determinant is not zero the matrix
-1 3
2 1

has an inverse found by swapping the diagonal elements and negating the
off-diagonal elements, then dividing by the determinant. This gives

11 =3\ _1/-13
“7\—2 —1) =7\ 2 1)
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Check that AA™! =1

-1 3\1 /-1 3
2 1)J7\2 1
_1<<—1><—1>+(3)(2) (—1>3+<3)(1>)_<1 0)
“7\ @+ @@+ M) T o 1

and that A~'A =1
1 -1 3\/-1 3
7\2 1 2 1

:l((—l)(—l)+(3)(2) (=D3+ 3D =<1 0
7\ AEEDH+ME) @G+ (D) 1)

(b) ‘_63 _12 =6-1—(-3)(-2)=0

As the determinant is zero the matrix

(% 7)

has no inverse. It is singular.

S

1
2 V2
1 €1

V2

()

_ o

1 1 1
=———-|-—|)|—==1
V22 ( V2 ) V2
Therefore, the matrix is invertible. Its inverse is given by swapping the

diagonal elements, and negating the off-diagonal elements, and then
dividing by the determinant. This gives

S I
(ﬁ ﬁ)
1 1
V2 2
Check that AA™!' = 1T:
1 U L
aw- (3 ) (G
V22 V2

Similarly, A A =1

6 )

Sk
SNS—
Il

Solving matrix equations

To solve matrix equations, we use the same ideas about equivalent equa-
tions that we have used before. As in ordinary equations, we can ‘do
the same things to both sides’ in order to find equivalent equations.
It is important to remember that division by a matrix has not been
defined. In order to ‘undo’ matrix multiplication we have to multiply
by an inverse matrix, where it exists, and we need to specify whether
we are pre- or post-multiplying. This is necessary because matrices do
not obey the commutative law (AB # BA). If we pre- or post-multiply
both sides of an equation by a matrix we must also be able to justify
that the dimensions of the expressions are such that the multiplication
is possible. Also if we add or subtract a matrix from both sides of the
equation it must have exactly the same dimension as the current matrix
expression.
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13.3
Transformations

Example 13.12 Giventhat A, B, and C are matrices and AB = C where
A and B are non-singular, find expressions for B and A.

Solution In this case, we are told that A and B are invertible, so they
must be square and therefore C must also be square and of the same
dimension. To find B we wish to ‘get rid’ of the A term on the left-hand
side. We pre-multiply both sides of the equation by A~!

AB = C and given A is invertible

& A'AB=A"'C

Now using A~'A = I, the unit matrix, we have

IB=A"'C

As the unit matrix multiplied by any matrix leaves it unchanged, we have
& B=A"'C

To find an expression for A, use

AB=C

given that B is invertible, we post-multiply by B~

& ABB'=CBL

Now using BB ! = I, the unit matrix, we have

Al=CB .

As the unit matrix multiplied by any matrix leaves it unchanged, we have

& A=CB.

Remember that it is always important to specify whether you are
pre- or post-multiplying when solving matrix equations. A term like
B~!'AB cannot be simplified because we cannot swap the order, as we
would do with numbers.

On a computer graphics screen an object is represented by a set of coor-
dinates, either with reference to the screen origin or with reference to
the origin of some window created by the graphical user interface (GUI).
We may wish to move the object around inside its window. We shall
consider in this section only two-dimensional objects as dealing with
three-dimensional objects would add the complication of needing to rep-
resent a perspective view. Ideas about transformations are also important
when considering movement of a robotic arm.

There are three ways of moving an object without affecting its overall
size or shape: rotation, reflection and translation. We could also stretch it
or compress it in some direction — the operation of scaling.

We shall look at how to perform these operations using matrices and
vectors. We can check that the operations performed are those that we
expected by looking at the effect on some simple shapes. In most of these
examples, we look at the effect of a unit square at the origin, defined by the
points A (0,0), B(1,0), C(1,1), D (0,1). The outcome of the transformation
is called the image which we will represent by the points A’, B’, C’, D'.
The transformation, T, is a function whose domain and codomain is the
plane (which is referred to as R?). The term ‘mapping’ is also used in this
context. It has exactly the same meaning as function, but is more often
used when referring to geometrical problems.
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(a) y
D(0,1) c(,1)

O,01A  B(1,0) x

®) Y C(0.366,1.366)
.
(-0.5, 0.866)
B'(0.866,0.5)
30°
©.0) A f

Figure 13.2 (a) The unit
square with vertices A(0,0),
B(1,0), C (1,1) D(0,1). (b)
The same unit square after
rotation by 30°.

(b}

Figure 13.3 In order not to
spill the tea, the axes —
defined with reference to the
lower arm — rotate but the
orientation of the tea cup
must stay the same.
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Rotation

To perform a rotation through an angle 6, we multiply the position vector
of the point

)
Yy
by a matrix of the form

cos(f) —sin(d)
sin(f) cos(@) |-

Example 13.13 Find and draw the image of the unit square with vertices
A(0,0), B(1,0), C(1,1), D(0,1) after rotation through 30° about the origin.

Solution Rotation through 30° about the origin is found by multiplying
the position vectors of the points by

(cos(30°) - sin(30°)> N (0.866 —0.5>

sin(30°)  cos(30°) )~ \ 0.5  0.866

To find the image of the unit square, we multiply the position vectors
of the vertices by this matrix

0866 —0.5)(0\ (0
05 0866/\0/)  \0O
0866 —0.5) (1) (0.866
05 0866)\0) "\ 05
0.866 —0.5Y) (1) _(0.366
05 0866/ \1) \1.366
0.866 —0.5) (0 (-05
0.5 0866/ \1] \0.866

This transformation is shown in Figure 13.2.

Sometimes, it is useful to be able to rotate the axes rather than the
object. For instance, the object may be held by a robotic arm and we want
the arm to rotate but keep the orientation of the object the same. This is
picture for the tea drinking robot in Figure 13.3.

In this case, if we rotate the axes Ox, Oy, by the position of the object
remains the same but even so has new coordinates relative to the the
transformed axes OX, OY. If the axes rotate through 30°, then the object
moves relative to the axes by —30°. So to rotate the axes by we multiply
the position vectors of the points

(-
y
by the matrix

cos(—0) —sin(—0)\ [ cos(@) sin(0)
sin(—0) cos(—0) / = \ —sin(@) cos(®) )"

Example 13.14 A unit square has vertices A(0,0), B(1,0), C (1,1),
D(0,1) relative to axes Ox, Oy. The axes are rotated through 30° to
0OX, OY, without moving the square. Find the coordinates of the vertices
relative to the new axes OX, OY.
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(a) y
D C
o,D (1,1)
A B X
0,0 (1,0)

®r (0.5, 0.866)

D C(1.366,0.366)
/ X
30°
A B (0.866,-0.5)
0,0)

Figure 13.4 (a) The unit
square with vertices A(0,0),
B(1,0), C (1,1) D(0,1) relative
to axes Ox, Oy. (b) The same
unit square shown relative to
axes OX, OY found by rotating
Ox, Oy through 30°.

@ 7
D C
A B x
) V4
A’ B
X
D’ C
(© y
C D’
B A’ X

Figure 13.5 (a) The unit
square with vertices A(0,0),
B(1,0), C (1,1) D(0,1). (b) The
same unit square after
reflection in the x axis. (c)
After reflection in the y axis.

Solution The effect of rotating the axes through 30° is found by
multiplying the position vectors of the points by

cos(30°)  sin(30°)\ _ (0.866 0.5
sin(—=30°) cos(30°) ) =\ —0.5 0.866)"

To find the coordinates of the unit square relative to the new axes, we
multiply the position vectors of the vertices by this matrix

0.866 0.5 0\ _ O

—0.5 0.866)\0)

0.866 0. 866

-0.5 0. 866

0.866 1.366

-0.5 0. 866 0.366

0.866

-0.5 0. 866 0. 866
This is shown in Figure 13.4.

Reflection

To perform a reflection in the x-axis, we multiply the position vectors of
the points

()

by the matrix

G )

This has the effect of keeping the x-coordinate the same whilst changing
the sign of the y-coordinate, hence turning the object upside down.

To perform a reflection in the y-axis, we multiply the position vectors
of the points

C)
y
by the matrix
-1 0
0 1

which keeps the y-value constant while changing the sign of the
x-coordinate. The effect on the unit square is shown in Figure 13.5.

Translation

Translation in the plane cannot be represented by multiplying by a2 x 2
matrix. To perform a translation, we add the vector representing the
translation to the original position vectors of the points.
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Example 13.15 Find and draw the image of the unit square with vertices
A(0,0), B(1,0), C(1,1), D(0,1) after translation through

()

Solution Add

()

to the position vectors of the vertices, that is

0

which gives A’ as (3,4), B’ as (4,4), C' as (4,5), and D' as (3,5).
This transformation is shown in Figure 13.6.

It is again often useful to consider what happens if the object stays
where it is and the axes are translated. If the axes are translated through

(9

then the object appears to move relative to the axes by

)

Therefore, we subtract

()

from the coordinates defining it. This is shown in Figure 13.7.

y oy 4
3.,5) 4.5)
I,’ , 7 v4 ,
p . B’ (¢]
S e () 7 Y
D 2 D C
o ;
©.1 an ,
A B x 5) B X
0,0) 1,0)

Figure 13.6 (a) The unit square with vertices
A(0,0), B(1,0), C (1,1) D(0,1). (b) The same
unit square after translation through (3,4)
becomes A’ (3,4), B' (4,4), C' (4,5), D’ (3,5).

Figure 13.7 (a) The unit square with
vertices, relative to Ox, Oy A(0,0), B(1,0),
C (1,1) D(0,1). (b) The unit square has
co-ordinates (—3, —4), (-2, —-4), (-2, —3),
(=3, —3) relative to the axes OX, OY which
have been translated through (3,4).
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(@

(b)

©)

Figure 13.8 (a) The unit
square with vertices A(0,0),
B(1,0), C (1,1), D(0,1). (b)
The same unit square after
scaling in the x-direction by a
factor of 2. (c) The unit square
after scaling in the y-direction
by a factor of 3.

Scaling

To scale in the x-direction, we multiply the position vectors of the points

o

by a matrix

(5 )

where S, is the scale factor. Under this transformation, vectors that
have no x-component will be unaffected. To scale in the y-direction,
we multiply the position vectors of the points

()

by a matrix

G 5)

where S, is the scale factor. Under this transformation, vectors that have
no y-component will be unaffected.

The effect on the unit square of scaling by 2 in the x-direction is
shown in Figure 13.8(b) and of scaling by 3 in the y-direction is shown
in Figure 13.8(c).

Combined transformations

Example 13.16 Find the coordinates of the vertices of the unit square
after: (a) rotation about the origin through 50° followed by a translation
of (—1,2); (b) translation of (—1, 2) followed by rotation about the origin
through 50°.

Solution (a) We can write this combined transformation as
P'=Rp+t

where p’ is the position vector of the image point, p is the position vector
of the original point, R is the matrix representing the rotation, and t is
the vector representing the translation.

In this case

_ (cos(50°) —sin(50°)\ __ (0.643 —0.766
— \sin(50°)  cos(50°) ~10.766  0.643
and
(— -1 ;L x _(x
“\2) P, P
So we have

x'\ _ (0643 —0766) (¥) (1
y) T o766 0643 )\, 2
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Figure 13.9 (a) The unit
square with vertices A(0,0),
B(1,0), C (1,1) D(0,1). (b)
The same unit square after
rotation through 50° about the
origin and translation through
(—1,2) and the unit square
after translation through
(—1,2) and then rotation of
50° about the origin.
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For the coordinates of A’ substitute x = 0 and y = 0 giving
¥\ _ (0643 —0.766) (O  (—1) _(0) (=1} (-1
y) ~\0766 0.643 | \o 2 )= \o 2 )71
for B/
x"\ _ (0.643 —0.766) (1 —1\ _ (0.643 -1
v) = \o766 0643 J\o) T\ 2 ) = \o766) T\ 2
_ (0357
—\ 2,766
for C'
x"\ _ (0.643 —0.766) (1 -1\ _(-0.123 -1
v) o766 0643 )J\1) T2 )= 1400 ) T\ 2
(1123
~\ 3.409
for D’
x"\ _ (0.643 —0.766) (0 -1\ _ (—0.766 ~1
v) = \o766 0643 J\1) T2 )T oess ) T\ 2
_ (1766
-~ \ 2643

The image of the unit square is pictured in Figure 13.9(b).
(b) We can write this combined transformation as

p'=R@p+1t)

where p” is the position vector of the image point, p is the position vector
of the original point, R is the matrix representing the rotation, and t is
the vector representing the translation. We have put the brackets in to

(a) ®) y
c
D’ B
y ‘ CH
A’
D c D B
A"
A B X X
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indicate that the translation is performed first. As before

~

(cos(50°) —sin(SO")) N <0.643 —O.766>

sin(50°)  cos(50°) 0.766  0.643
and
=) =) e=()

2 Y y
So we have

(-2 (02

which is the same as

x"\ (0643 —0.766) (x — 1
y”) \0.766  0.643 y42
For the coordinates of A”, substitute x = 0 and y = 0 giving
x"\ (0643 —0.766\ (0—1\  (0.643 —0.766) (—1
y”) \0.766  0.643 0+2/) \0.766 0.643 2
(2175
052
for B”
x"\ (0643 —0.766\ (1 =1\ (0.643 —0.766) (0
y”) \0.766  0.643 0+2/) \0.766 0.643 2
(1532
—\1.286
for C”
x"\ (0.643 —0.766) (1 =1\ _ (0.643 —0.766) (0
y”) \0.766  0.643 1+2) \0.766 0.643 3
_(—2.298
—\1.929
for D”
x"\ (0643 —0.766)\ (0—1) _ (0.643 —0.766) (-1
y”) \0.766  0.643 1+2) \0.766 0.643 3
(2941
~\ L1163
The image of the unit square is pictured in Figure 13.9(b).

Note that the order of the transformations is important.

Sometimes, we might need to use a trick of temporarily moving the
axes in order to perform certain transformations. Supposing we want to
scale by 2 along the line x = y we can rotate the axes temporarily so
that the new X-axis lies along the line that was previously x = y, then

perform X scaling, and then rotate back again, so the axes are back in
their original position. This is done in the next example.
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(@) A
Y .
//*,"
3,
e '\ 45°
0 x
(b)
Y X
y A
45°
D X

Figure 13.10 (a) The line
X =y is at 45° to the Ox axis.
If we rotate the axes by 45°,
the new OX axis will lie in this

direction. This is shown in (b).
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Example 13.17 Find a matrix that performs scaling by a factor of 2
along the direction x = y and draw the image of the unit square defined
by the vertices

A(=2:73):B(5:2)-C(3. 7). D(=3. 3).

8l —

Solution  First, we rotate the axes by 45°, so that the O X-axis will lie
along the line that was previously x = y. This is pictured in Figure 13.10.

The matrix that transforms the coordinates so they are relative to the
new axes at an angle of 45° is given by:

cos(45°)  sin(45°)
—sin(45°) cos(45°)

A scaling of 2 in the X-direction is then performed by multiplying by

G )

We then need to rotate the axes back to their original position, that is,
rotate the axes by —45°, this is done by multiplying by

cos(—45°)  sin(—45°)\ _ (cos(45°) —sin(45°)
—sin(—45°) cos(—45°)/)  \sin(45°)  cos(45°)

Putting the three transformation matrices together we get

cos(45°)  sin(45°)\ (2 0\ [cos(45°) —sin(45°)
—sin(45°) cos(45°) ) \0 1 sin(45°)  cos(45°)

which gives the matrix that represents a scaling along the line x = y.

Using cos(45°) = \sz = sin(45°), we get

1 1 1 1
SEIEE
7 5/ U\-5 5

Taking out the two factors of \% gives

6

Multiplying the second two matrices gives

(e

and multiplying out the remaining two matrices gives

G-

[\S)

|
—_
—_

= pIlw
DL 1| —
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(@ y

Figure 13.11 (a) The unit
square with vertices

A5, 5, B(3,3), CZ, ),
D(3, 3). (b) The image after
scaling by 2 along the line

y =X.

13.4 Systems of
equations

Figure 13.12 The electrical
network for Example 13.19.

We can now multiply the position vectors representing the vertices of
the square

— —
e L e S S Ly ST
D= Bl

The transformed figure is shown in Figure 13.11. We can see that has
been stretched along the x = y direction but has not been scaled along
the other diagonal. The image is no longer a square but a rhombus.

Example 13.18 Find a transformation that will rotate any point p about
(1,1) through an angle of 90°.

Solution To rotate about a point not at the origin, we translate the origin
temporarily, rotate, and then translate the origin back again.
Rotation through 90° is performed by multiplying by

cos(90°) —sin(90°)\ (0 -1
cos(90°) / — \1 O

sin(90°)
The combined transformation on a point p can be represented by
; (0 —1 1 1

=) 0-())+(0)

Example 13.19 Using Ohm’s law and Kirchoff’s laws for the electrical
network in Figure 13.12, show that

L — I — I = 0
3b — 213 = 0
71 + 2I; = 8

Solution Kirchoff’s laws for an electrical network are as follows:

Kirchoff’s voltage law (KVL): The sum of all the voltage drops around any
closed loop is zero. This can also be expressed as: the voltage impressed
on a closed loop is equal to the sum of the voltage drops in the rest of
the loop.
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Kirchoff’s current law (KCL): At any point of a circuit, the sum of the
in-flowing currents is equal to the sum of the out-flowing currents.

By Ohm’s law we know the voltage drop across a resistor is given by
V = IR, where R is the resistance of the resistor. Two loops have been
identified in Figure 13.12 and by using KVL and Ohm’s law in loop 1
we get

3, — 213 =0.
Now looking at loop 2, we get

3 —8+411+213=0
& T+ 213 =8.

Finally, we use the current law at one of the nodes to give
L=h+5I1 <+<— L—-L—-13=0

Finally, we can list all the equations we have found

L - L - I =0
3, — 213 = 0
71 + 2I; = 8

and the problem is now to find a solution which satisfies all of these
equations simultaneously.

This is called a system of equations. In many electrical networks, there
will be far more than three unknown currents. In such situations, it is
impractical to solve the equations without the use of a computer. However,
we can discover a number of important principles and problems involved
in solving systems of linear equations by looking at some simple cases.
The first problem we have is that it is possible to get more that these
three equations from the network given in Figure 13.12. Using KVL in
the outer loop would give

T +3L =38
and KCL at the other node gives
Lh+hL=1I, & -—-L+L+5=0

We therefore have five equations and only three unknowns.

Luckily, it is possible to show that these equations are a consistent set,
that is, it is possible to find a solution. We shall return to solve for Iy, I>,
and I3 later. First, we shall examine all the possibilities when we have
only two unknown quantities.

Systems of equations in two unknowns

The equation
ax +by=c

where a, b, ¢ are constants is a linear equation in two unknowns (or vari-
ables) x and y. Because there are two unknowns we need two axes to
represent it, and therefore the graph can be drawn in a plane.

Because the graph only involves terms in x, y and the constant term and
no other powers of either x or y, we know that the graph of the equation
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\y‘
=1

o

(a)

2x-y=S§

(b)

(©)

3x=-1

@

Figure 13.13 An equation
with two unknowns can be
represented as a line in a
plane: (@) x +y =1;

(b)2x —y =5;(c)2y =3;
(d) 3x = —1.

is a straight line, as we saw in Chapter 2. Examples of graphs of linear
equations in two unknowns are given in Figure 13.13.

We call a solution to the equation a pair of values for x and y which
satisfy the equation; that is, when they are substituted they give a true
expression. A solution to the equation x +y = lisx = 0.5,y = 0.5
because if we substitute these values we obtain a true expression:

05+05=1.

However, there are many other solutions to x + y = 1, for instance
x=2,y=—lorx =25,y = —1.5, etc. We say that the equation is
indeterminate because there are any number of solutions to the equation
x +y = 1. In fact, any point on the line x + y = 1 is a solution
to the equation. We can express the solutions in terms of x or y (e.g.
x = 1 — y) therefore the solutions are (1 — y,y) where y can be any
number. Alternatively y = 1 — x gives solutions (x, 1 — x) where x can
be any number.

A system of two linear equations with
two unknowns

We want to find values for x and y which solve both a;x + b1y = ¢1 and
arxx + by = ¢, simultaneously. The problem could be expressed as

(a1x + b1y = c1) A (apx + bry = ¢2)

When we talk of systems of equations it is understood that we want all
of the equations to hold simultaneously so they are usually just listed as
a1x + b1y = c;
ax +bryy =c

Each equation can be represented geometrically by a straight line.
For example, the system
3x+4y=7
x+2y=2
can be represented by the pair of straight lines as in Figure 13.14.

We can find the point where the two straight lines cross by using
substitution as follows.

Example 13.20 Solve the following system of equations using substi-
tution:

3x+4y=7

x+2y=2.
Solution 'We begin by numbering the equations in order to identify them
3x+4y=17 (13.1)
xX+2y=2 (13.2)

From Equation (13.2) we can express x in terms of y as

x+2y=2 <& x=2-—2y (subtracting 2y from both sides)

TLFeBOOK



Systems of linear equations, matrices, and determinants 317

y
x+2yk

Figure 13.14 A system of
two equations in two
unknowns: 3x + 4y =7 and
X+2y =2.

Now substitute x = 2 — 2y into Equation (13.1) to give

& 6-2y=7

<& —2y =1 (subtracting 6 from both sides)
1

& y= ) (dividing both sides by —2)

& y=-05

Now we can use x = 2 — 2y to find x by substituting y = —0.5 to give

x =2-—2(=0.5)
& x=2+41
& x=3
The solution is given by x = 3 and y = —0.5, which can be represented

by the pair of values for (x, y) of (3,0.5).

An alternative method of solution is to use elimination.

Example 13.21 Solve the following system of equations using elimi-
nation:

3x+4y=7
x+2y=2.

Solution  To solve the system of equations we look for a way of adding or
subtracting multiples of one equation from the other in order to eliminate
one of the variables. Multiply the second equation by 3 and leave the first
the same. We choose these numbers in order to get the coefficients of x
in both equations to be the same.

3x+4y =7
3x + 6y =6.

Subtract the equations to give

1
~2y=l&y=-5=-05
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Figure 13.15 The graphs of
equations x + 2y =1 and

2x + 4y = 2 are coincident.
The graph of one lies on top
of the other.

Y1

\
T~

2x+4y=2

Substitute this into the first equation to give

3x +4(=0.5) =7
& 3x-2=7
& 3x=9
& x =3

The solution is givenby x = 3and y = —0.5, which can be represented
by the pair of values for (x, y) of (3, —0.5).

The point (3, —0.5) is the point on the graph where the two lines cross.
This is the only point which lies both on the first graph and the second
graph. It is the only point which satisfies both equations simultaneously.
Hence, we say there is a unique solution to the system of equations.
The system of equations is said to be determined because there is a single
solution. The system of equations is also said to be consistent because it
is possible to find a solution.

We could have the system of equations:

x+2y=1
2x +4y = 2.

If we plot these lines we find that they are coincident, that is, one line lies
on top of the other as in Figure 13.15.

In this case, the second equation, 2x 4+ 4y = 2, can be obtained
by multiplying the first equation by 2. We say that the equations are
dependent. Two equations are dependent if one can be obtained from the
other by multiplying by a constant or by adding a constant to both sides.
As any point that lies on x + 2y = 1 also lies on 2x + 4y = 2, there is
no unique solution to the system of equations.

We say that the system of equations is indeterminate as there exist any
number of solutions to the system, that is, the system reduces to only
one equation. However, the system of equations is said to be consistent,
because at least one solution exists.

Example solutions are:

x=2,y=0.5 or (2,-0.5)
x=3,y=—1or (3,—-1)
x=4,y=—-15 or (4,—1.5)

The solution set can be written as (x, (I — x)/2), where x can take any
value or as (1 — 2y, y), where y can take any value.
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If we try to use elimination to solve the equations

x+2y=1
2x +4y =2

we find that one equation reduces to 0 = 0, that is, a condition that is
always true.

Example 13.22 Solve, using elimination:

x+2y=1
2x +4y =2.
Solution

x+2y=1
2x +4y =2

multiply the first equation by 2 to give

2x +4y =2
2x +4y =2

On subtraction we get
0=0

which is always true, thus indicating that the system of equations is
indeterminate. The solutions are therefore any points lying on the line
x+2y=1.

The third possibility for a system of equations is one that has no
solutions at all. Such a system is as follows:
x+2y=1
2x +4y =5
If we plot these equations we find that they are parallel, as in Figure 13.16.
From the geometrical interpretation, itis therefore clear that no solution
exists to this system of equations as no point on the line x +2y = 1 lies on

the line 2x 44y = 5. We say that the system of equations is inconsistent
because no solutions exist.

™
~3

Figure 13.16 The graphs of \

xX+2y=1and2x+4y =5 0 T ! x

are parallel. There are no

points in common between

the two graphs. x+2y=1  2x+4y=5
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If we used elimination to attempt to solve an inconsistent system of
equations like these, then we will find that we will get an impossible
condition, such as

0=3

which is false. This situation indicates that there are no solutions and the
equations are inconsistent.

Example 13.23 Solve, using elimination
x+2y=1

2x +4y =5.

Solution Multiply the first equation by 2 to give
2x +4y =2

2x +4y =5.

Subtracting the equations, we get

0=-3.

This condition is false. This indicates that the system of equations are
inconsistent and there are no solutions.

We can express systems of equations in matrix form as
Av=Db

where A is the matrix of coefficients,

()

and b is the vector of constants on the right-hand side of the equations.
For the three cases we have looked at in Examples 13.21-13.23, we get
the following:

Case I:
3x+4y=7
x+2y=2

which can be represented in matrix form as

(G )0)-0)

Case 2:
x+2y=1
2x +4y =2

which can be represented in matrix form as

£96)-0)
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Case 3:
x+2y=1
2x +4y =5

which can be represented in matrix form as

£90)-0

We can look at the determinants of the coefficient matrices in order to
help us analyse the system.
For Case 1 ( the system with a unique solution) we find

3 4
1 2

‘:(3-2)—(1-4):6—4:2.

The fact that the determinant of the matrix of coefficients is non-zero
shows that the system of equations has a unique solution.

For Case 2 (the system with many solutions) we find
1 2
‘2 4‘:(1-4)—(2-2):0.

If we replace any column in this determinant by the constant terms

)

we get the determinants

1 1

‘2 2‘:(1-2)—(2-1):0
and

1 2

2 4‘20'

This can be shown to hold in general. If all the determinants formed in
this way are O then we have indeterminacy in the solutions. That is, there
will be many solutions to the system.

For Case 3 (the system with no solutions) we find

12
2 4

‘:(1-4)—(2-2):0

If we replace any column in this determinant by the constant terms

(5

we get the determinants

1 1

) 5=(1-5)—(2~1)=3
and

1 2

5 4:(1~4)—(2-5)=—6

This can be shown to hold in general. If the determinant of the matrix
of coefficients is zero but any one of the determinants formed using the
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vector of constant terms are non-zero, then this shows that the system is
inconsistent and there are no solutions.

We can summarize the results of this section as follows. For a system
of equations (assuming we have as many equations as unknowns) there
are three possibilities

Case I: A determined system has a unique solution which can be found
by using elimination. Geometrically, the solution is a single point which
(in the case a a system in two unknowns) represents the intersection of
the two lines. The determinant of the coefficients is non-zero. The system
is both consistent and determined.

Case 2: An undetermined system has many solutions. If elimination
is used to solve the system it will result in a condition like 0 = O,
which is always true. Geometrically the solutions lie (for a system in
two unknowns) anywhere along a line. The determinant of the coeffi-
cients is zero, as are any determinants found by replacing a column in
the matrix of coefficients by the vector of constant terms. The system is
undetermined but consistent (as there are solutions).

Case 3: An inconsistent system has no solutions. If elimination is used
to solve the system it will result in a condition like 0 = 3, which is
always false. Geometrically, for a system in two unknowns, the system is
represented by parallel lines which have no points in common, hence no
solutions. The determinant of the coefficients is zero but at least one of
the determinants found by replacing a column in the matrix of coefficients
by the vector of constant terms is non-zero. The system is inconsistent.

For Case 1, the solution of the system can be found by using the inverse
of the matrix of coefficients. We can represent the system by

Av = b.

As the determinant of A is non-zero, we know that A has an inverse
A~!. We pre-multiply both sides of the matrix equation by A~! giving
A Av=A"1p

asAT'A = I, the unit matrix and Iv = v

we get

v=A"pb
Av=DbAIA| £0& v=A"ph.

Example 13.24 Solve

3x+4y=7
x+2y=2

by finding the inverse of the matrix of coefficients.

Solution The system can be expressed as
3 4\ (x\ _ (7
1 2)\y) \2)
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As we know that if Av = b and A is invertible then
v=A"lpb

and in this case we have

() o)

Then to find the solution we find the inverse of

(1 3)

‘We know that the inverse of

)

is

1 (d —b)
(ad —cb) \—¢ a

this gives the inverse of

(i 3)

as

1 2 -4\ _1
(3-2)—(4-1>(—1 3>_5

Using x = A~ b gives

x\ _1/2 —4\(7\_1/6\ (3
y) 2\-1 3)J\2) 2\-1) \-o05
So the solution of this system of equations is x = 3 and y = —0.5.

For a2 x 2 system, this method of solving a system of equations is quite
straightforward. However, for larger systems a solution by finding the
inverse involves nearly twice as many operations as that by elimination
of variables and therefore should not be used as a method of solving
equations.

Equations with three unknowns

For three unknowns we need three axes to represent the equations.
Each equation is represented by a plane, for example, Figure 13.17 shows
the plane which represents the equation x + y +z = 1.

Two planes, if they intersect, will intersect along a line and if a third
independent equation is given then the three planes will intersect at a
point. More than three unknowns cannot be represented geometrically.

However many unknowns there are in a system of equations, the three
types of systems which we identified as Cases 1-3 remain as do the
methods to be used to distinguish between a determined, indeterminate,

z and inconsistent system.
Figure 13.17 The plane We shall later look at finding the determinant and inverse of larger
given by the equation matrices, but first we look at a systematic way of doing elimination which
X+y+z=1. is suitable for a computer solution of a system of equations.
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13.5 Gauss
elimination

Gauss elimination is a structured process for the elimination of variables
in one of the equations. It is easy to generalize to larger systems of
equations and it is relatively numerically stable, making it suitable for
use with a computer.

Gauss elimination is performed in stages. At Stage 1, we concentrate on
the first column, the coefficients of x. The idea is to make the coefficient
of the first equation 1 and eliminate the variable from the other equation(s)
by using multiples of the first equation. Equation 1 is therefore the pivotal
equation for Stage 1.

Example 13.25 Solve

3x+4y =7
S5x —8y =38

using Gauss elimination.

Solution We can either write out the equation each time we perform
a step or we can abbreviate the solution by expressing the equations in
short hand as an augmented matrix

3 4 7

5 -8 8)°

We shall present both notations at the same time. We shall refer to the
elements in the augmented matrix by

ai1 ap b
a1 axy b

For the first step, the first equation is the pivotal equation:

3x +4y =7 (3 4 7
5x —8y =8 \5 -8 8)

Stage 1
Step 1: Divide the first equation by aq:

AR B (A )
5)C—8y=8 5—88

Step 2: Take 5 times the first equation away from the second equation in
order to eliminate the term in x in the second equation:

x+3y=3

—8y—(3y x5 =8-1Ix5

7
3
_ul:

which is the same as

x+%‘y=% (1

11
3 \0 -

Wl

44
Ay —
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Stage 2:
Divide the second equation through by the coefficient of y(az»).

b))

‘We now already have the solution for y and we can obtain the solution for
x by substitution into the first equation. This is called ’back-substitution’.

(03

S X =

x+%y=
y:

NS EN |
ENERNN

W
W= W]

< X =
Therefore, the solution is (2, 0.25).

We see that the point of the exercise is to write the system of equations
so that the final equation contains only one variable and the last but one
equation has up to two variables, etc. The matrix of coefficients should
be in upper triangular form like:

6 1)

The augmented matrix is then like

4 7
L3 3

T
o1 !

which is said to be in echelon form. Once this form has been achieved,
then back-substitution can be performed to find the value of the variables.

Example 13.26 Solve the system of equations

2x + y — 2z = -1
2x =3y +22=9

—-x + y — z = -35.

Solution

2x + y — 2z = -1 2 1 -2 -1
2x =3y +22=9 2 -3 2 9
-x+ y —z =-35 -1 1 -1 =35
Stage 1

Stage 1 concerns the first column. We use the first row (the pivotal row)
to eliminate the elements below aq;.
Step I: Divide the first equation by aj.

x +05y — z =05 1 05 -1 —05
2x — 3y +22=9 2 -3 2 9
x4+ y — z =-35 -1 1 -1 =35

Step 2: Eliminate x from the second and third equations by taking away
multiples of equation 1. To do this we take Row 2 — 2 x (Row 1) and
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Row 3 — (—1) x (Row 1).

x 4+ 05y — z = =05 1 05 —1 —-05
-4y + 4z = 10 0 —4 0 10
1.5y — 2z = -4 0 1.5 -2 —4

The calculations can be done ‘in the margin’ and were:

Row 2 —2 x (Row 1)

2x —3y+2z=9
—2x (x+05y—z=-0.5)

—4y 44z =10

Row3 — (—1) x (Row1)

—x4+y—z=-35
—(—=1) x (x4+05y —z=-0.5)

1.5y —2z=—-4

Stage 2

Stage 2 concerns the second column. We use the second row to eliminate
the elements below a;. Here Row 2 is the pivotal row.

Step 1: Divide the second equation by the coefficient az;:

x + 05y — z =-05 1 05 -1 —-05
y — z =-=25 o 1 -1 =25
1.5y — 2z = -4 0 15 -2 -4

Step 2: Eliminate y from the third equation by taking away multiples of
the second equation.

x+ 05y - z =-05 1 05 -1 -0.5
y — z = =25 0 1 —1 -2.5
—0.5z = -0.25 0 0 -05 —-025

Here, the calculation was Row 3 — 1.5 x (Row 2) and the calculation
was as follows

1.5y =2z =-4
—15x (y—z=-25)

—0.5z = -0.25

Stage 3
Divide the third equation by the coefficient of z.

x + 05y —z=-05 1 05 -1 =05
y —z=-25 0O 1 -1 =25
z =05 0 0 1 0.5

Back-substitution: We have now finished the elimination stage and we

can easily solve the equations using back-substitution.
From the third equation, z = —0.5
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Find y from the second equation

y=-254+4z6y=-25+05
& y=-2

Substitute into the first equation to find x

x+0.5(-2)—-05=-05
< x—15=-05
s x=1

So the solution of the system of equations is (1, —2,0.5).

Check: To check, substitute x = 1,y = —2, and z = 0.5 into the original
equations

2x+y—2z=-1
2x =3y +2z=9
—x4+y—z=-35

giving

2(1) + (—=2) — 2(0.5) = —1, which is true
2(1) — 3(=2) + 2(0.5) = 9, which is true
—(1) 4+ (=2) — 0.5 = —3.5, which is true.

Now we can solve the system of equations for the electrical network,

which was the introductory example of Section 13.4.

Example 13.27 Solve, using Gauss elimination, the system of equa-
tions

L — L, — Iz =0
3, — 213 =0
71 + 213 = 8

Solution 'We shall only show the augmented matrix in this example, so
we begin with

I -1 -1 0

0o 3 20
7 0 2 8
Stage 1

Stage 1 concerns the first column. We use the first row to eliminate the
elements below ay;.
Step 1: Divide the first equation by ay;. As this is already 1 we do not
need to divide by it.
Step 2: Eliminate elements in the first column below aj; by taking away
multiples of Row 1 from Rows 2 and 3. Row 2 already has no entry in
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the first column so we leave it alone. We take Row 3 — (7) x (Row 1).

I -1 -1 0
0 3 -2 0
0o 7 9 8

The calculations performed here was: Row 2 — 7 x (Row 1)

7 0 2 8
—7x (1 =1 —1 0)

0 7 9 8
Stage 2
Stage 2 concerns the second column. We use the second row to eliminate

the elements below ay).
Step 1: Divide the second equation by the coefficient of ap;.

1 -1 -1 0
o 1 -%0
0 7 9 8

Step 2: Eliminate the element in the second column below ay; by taking
away multiples of Row 2 from Row 3.

1 =1 -1 0
o 1 -%o0
0 o 4 3

3

Here the calculation was Row 3 — (7) x (Row 2), and the calculation
was as follows:

0 7 9 8
~7x (0 1 -3 0)

00 4 8

Stage 3
Divide the third equation by the coefficient of z:

1 =1 =1 0
0 1 -2 0

24
o o0 1 2

Back-substitution: We have now finished the elimination stage and we

can easily solve the equations using back substitution.
From the third equation, I3 = %. Find I, from the second equation:

I, — %13 =0
3
2 24 16
IZ_EXHZO =4 Iz:ﬁ
Substitute into the first equation to find I;:
16 24 I — 40
TR TE ]
So the solution of the system of equations is (ﬂ s E, %)
41 41" 41
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40 16 24
Check: To check, substitute /1y = —, I, = —, and I3 = — into the
41 41 41

original equations

L—bL—-13=0

3, -213=0

T +213 =8

giving

40 16 24 A
_____ = 0, which is true
41 41 41

16 24 .
31— ) =2 — ) =0, which is true
41 41

7(29) +2(22) = 5. whichist
— —_— = whnich 1s true.
41 41 ’

Indeterminacy and inconsistency

When we analysed systems of equations in Section 13.5, we saw that one
of the equations reducing to 0 = 0, indicates that we have an indetermi-
nate system; that is that there will be many solutions. If, in the process of
performing Gauss elimination, we find a row of zeros then we know that
we have an indeterminate system. We can use the remaining equations to
eliminate as many of the unknowns as possible, giving a solution which
will still involve one or more of the variables. This will give a whole line
or possibly (in three dimensions) a plane of solutions.

If we come across a row that is zero everywhere in the matrix of coeffi-
cients but has a non-zero constant term we have found an equation 0 = c,
which is false. This is an inconsistent system and has no solutions.

Order of the equations

At the beginning of each stage in Gauss elimination, the order of the
rows may be swapped (other than those already used in previous stages
as the pivotal equation). We will have to swap the equations if the next
‘pivotal” equation has a zero coefficient for the next variable to be elim-
inated. It is usual, although we have not illustrated this point, to always
consider swapping the order of the equations, in order to choose the
equation with the largest absolute value of the coefficient in the term to
be used for eliminating, as the pivotal equation. This is called partial piv-
oting. This procedure as an attempt to avoid problems with equations that
may become ill conditioned in the course if performing the elimination.
The equations are ill conditioned when a small change in the coefficients
of the equations causes a large change in the values of the solutions, and
in such equations rounding errors can become large and cause significant
inaccuracies in the solutions. We have not performed partial pivoting in
these examples as they are only presented to give an idea of the method.
It is assumed that for any real life problem a computer algorithm will
be used to solve the system of equations, and such an algorithm will
incorporate partial pivoting.
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13.6 The Finding the inverse by elimination

inverse and To find the inverse using elimination, we write the matrix we need to
determ i n ant of a invert on the left and the unit matrix on the right. We perform operations
. on both matrices at the same time. The method, called Gauss—Jordan
3 X 3 matrlx elimination, begins in the same way as Gauss elimination. When we have
upper triangular form for the matrix we metaphorically turn the problem

upside down and eliminate the upper triangle also.

Example 13.28 Find the inverse of

Solution We start by writing the matrix along with the unit matrix
4 0 -4 1 00
3 4 2 010
-1 -1 1 0 0 1
Stage 1

Step 1: Divide the first row by ajj

1 0 -1 025 0 O
3 4 2 0 1 0
-1 -1 1 0 01

Step 2: Eliminate the first column below aj; by subtracting multiples of
the first row from the second and third rows

1 0 -1 025 0 O
0 4 5 =075 1 0
0 -1 0 025 0 1

The calculations were as follows:
Row 2 — 3 x Row 1

3 4 2 0 1 0
-3.(1 0 -1 025 0 0

04 5 =075 1 0
Row 3 — (—1) x Row 1

-1 -1 1 0 0 1
—-(-1H a1 0 -1 025 0 0

0 -1 0 025 0 1

Stage 2
Step 1: Divide the second row by az> (4)

1 0 -1 0.25 0 0
0 1 125 —-0.1875 025 O
0 -1 0 0.25 0 1

Step 2: Eliminate the elements in the second column below aj; by
subtracting multiples of the second row from the third row

1 0 -1 0.25 0 O
0 1 125 —-0.1875 025 O
0 0 125 0.0625 025 1
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The calculations were as follows:

Row 3 — (—1) x Row 2

0 -1 0 0.25 0 1
(=D © 1 125 —0.1875 025 0)

0 0 125 0.0625 025 1

Stage 3
Step 1: Divide the third row by a33 (1.25):

1 0 -1 0.25 0 0
0 1 125 —-0.1875 025 O
0 0 1 0.05 02 0.8

Step 2: Turn the problem metaphorically upside down and use the third
row to eliminate elements in the third column above a33 by subtracting
multiples of the third row from the first row and the second row

1 0 0 03 02 038
01 0 =025 0 -1
0 0 1 005 02 038

The calculations were as follows:

Row 1 — (—1) x Row 3

1 0 -1 025 O 0
—(-1H@® 0 1 005 02 038)

1 0 0 03 02 08
Row 2 — 1.25 x Row 3

0 1 125 —-0.1875 025 O
-125 @0 0 1 0.05 02 0.8)

01 0 -025 0 -1

The matrix on the right-hand side is now the inverse of the original
matrix.
The inverse is

03 02 08
-025 0 -1
005 02 038

Check: Multiply the original matrix by its inverse

4 0 —4 03 02 038
3 4 2 -025 0 -1
-1 -1 1 005 02 08

4(0.3) +0(—0.25) — 4(0.05)  4(0.2) +0(0) —4(0.2)  4(0.8) + 0(—1) — 4(0.8)
=| 3(0.3) +4(=0.25) +2(0.05)  3(0.2) +4(0) +2(0.2)  3(0.8) +4(—1) + 2(0.8)

—1(0.3) — 1(=0.25) + 1(0.05) —1(0.2) — 1(0) 4+ 1(0.2) —1(0.8) — 1(=1) + 1(0.8)
0
Therefore we have correctly found the inverse of the matrix.

S O =
Ju—
—_ o O

|

0
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The determinant of a 3 x 3 matrix

The definition of the (2 x 2) determinant has been given as

ar b

=a1by — arb;.
a b 102 201

Each of the terms on the right-hand side of this definition is of the form
a;b; where i and j are different choices of the numbers 1 and 2. We
can define higher order determinants by using ideas of permutations.
‘We notice that the term a1 b, above has a positive sign because the indices
1 and 2 appear in order, whereas the term a>b; has a negative sign because
the indices 2,1 are reversed.

To define
ar by
ay bz 2
a3 bz c3

we write down all terms of the form a;b ¢, and give each term a + sign
or a — sign depending on whether the permutation ijk is even or odd.
A permutation of 123 is even if it can be achieved by an even number
of swaps of the numbers, beginning with the order 123. If it can only
be obtained by an odd number of swaps then the permutation is odd.
For example, 231 is even because we can reach it by first swapping 1
and 2 giving 213 and then swapping 1 and 3. Alternatively, we could
have interchanged 2 and 3 giving 132 and 1 and 3 giving 312, 2 and 1
giving 321, 3 and 2 giving 231. Whatever way we use to get to the order
231 involves an even number of steps. Similarly we say that a permutation
of 123 is odd if it involves an odd number of adjacent interchanges.
This definition gives the determinant of a 3 x 3 array as

a by ¢
ay by c|=aibrcs —aibzcr — asbicz+azbzcy + azbicr — azbacy
a3 bz c3

This expression may be written in such a way that it involves 2 x 2
determinants as follows:

airbycs — aybszcy — axbicz + azbicy + axbscy — azbacy
= ai(bac3 — bazca) — bi(azes — azcy) + ci(axbs — azba)

by ¢
bz c3

2 by

a
C
+lﬂl3 b3

:al

a o
Has e

The 2 x 2 determinants that appear in this expression are called minors.
This formula for the determinant is called the expansion by the first row,
because the numbers ay, b, c; which multiply the minors are from the
first row of the matrix.

Note that the minor multiplying a; is the (2 x 2) determinant obtained
from the original array by crossing out the row and column in which a;
appears, as follows

}2 by
3 by 3

gives the minor of a; as

b2 (&)
by «c3
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Similarly, the number multiplying b; is the determinant found by
crossing out the row and the column in which b; appears.
We could also find the determinant by expanding about the first column
aibycz — arbscy — asbic3 + axbscy + azbicy — azbyey
= aj(bac3 — b3cz) — ax(bicz — bzcr) + az(bicz — bacy)

b1 ¢
by ¢

b] C1
b3 «c3

by ¢
by c3

=a —a +as

Again we see that the minor of a;, for instance, can be found by crossing
out the row and column that a; appears in from the original array.

To find the sign multiplying each term in the expansion for the
determinant we can remember the following pattern

+ - +
_+_
+ -+

To find the determinant we can expand about any row and column,
multiplying each term a;; by its respective minor and find the sign by
multiplying by (—1)"*/.

Example 13.29 Find the following determinant

6 2 6 —1
4 —1’ +3'4 0‘
— —1(1—0) —2(—6 — 8) + 3(0 +4)

— 1428412 =39

Alternatively, expanding about the first column we get

_1‘—1 2 2 3 2 3‘

0 -1 0 —1 -1 2
=—1(1—0) —6(—2—0) +4(4 — (=3))
=—1+12+428 =39

RTINS

The inverse of a matrix using
(Adjoint(A))/IAl

We have already seen how to find the inverse of a matrix by using
elimination. It is also possible to find the inverse by the following
procedure:

(1) Find the matrix of minors. o
(2) Multiply the minor for row i and column j by (—1)'*/. This is then
called the matrix of cofactors.
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(3) Take the transpose of the matrix of cofactors to find the adjoint
matrix.
(4) Divide by the determinant of the original matrix.

This procedure rarely needs to be used and only usually if we have a matrix
which involves some unknown variables or expresses some formula and
we would like to find the inverse formula. It would never be used as a
numerical procedure, as it is both numerically unstable and also uses a
very large number of operations (of the order of n! operations, where n
is th3e dimension of the matrix, whereas elimination is only of the order
of n”).

Example 13.30 Find the inverse of

using A~ = (Adjoint(A))/|A|.

Solution Find the matrix of minors for each term in the matrix. The

minor for the ith row and jth column is found by crossing out that row

and column and finding the determinant of the remaining elements.
This gives the matrix of minors as

4 2 302 3 4
-1 1 -1 1 -1 -1
0 —4] |4 —4] |4 o0 6 5
‘—1 1‘ ‘—1 1‘ ‘—1 —1‘ ={—+ 0 —4
16 20 16
0 -4 4 -4 4 0
4 2 3 2 3 4

+ - +

— + —

+ - +

giving
6 -5 1
4 0 4
16 =20 16

To find the adjoint, we take the transpose of the above, giving

6 4 16
-5 0 =20
1 4 16

Now we find the determinant — expanding about the first row, this gives
44— (=2)) = 0(3(1) = 2(=1)) —=4@B(=1) = (=DH(#) =20

Finally, we divide the adjoint by the determinant to find the inverse giving

L (6 4 16 03 02 08
—|=5 0 —20]=[-025 0 -1
2001 4 16 005 02 08
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Check: To check that the calculation is correct, we multiply the original
matrix by the inverse. If we get the unit matrix as the result we can
conclude that we have indeed found the inverse.

4 0 -4 03 02 08 1 00
3 4 2 -025 0 —-1]=]0 1 0
-1 -1 1 005 02 08 0 0 1

which is correct.

1 3_7 In Example 13.17, we looked at the problem of scaling along the line

. x = y and we saw that the matrix
Eigenvectors ! et fhemat
and eigenvalues ( )

represents a scaling along the line y = x and it leaves points along the
line y = —x unchanged. This means that any vector in the direction (1,1)
will simply be multiplied by 2 and any vector in the direction (—1,1) will
remain unchanged after multiplication by this matrix. Other vectors will
undergo a mixed effect.

Supposing we know that a matrix A represents a scaling but without
knowing the direction of the scaling or by how much it scales. Is there
any way we can find that direction and the scaling constant?

The problem then is to find a vector v which is simply scaled by some
currently unknown amount A when multiplied by A, and v must be such
that

1Ol — 1] W
NI B —

Av = Av

If we manage to find values of A and v we call these the eigenvalues and
eigenvectors of the matrix A.
We shall solve this for

)

as we know the result that we expect to get.
Example 13.31 Find 2 and v such that Av = Av where

) |

Solution  Subtract Av from both sides of the equation

)v—kv:O

We put in the unit matrix as v = Iv and combine the terms.
1 0 0

(1 )6 9=

1 0

2 — )

)= ()

[T [0V
DI B —

>

Il
N
I 1| —

Av=Av & Av—-Av=0 (

B — W
(SIS I

D= Il

SNS—
<
|

SIS

>

A~
[NSI[8]

[STE
Iw
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Now substitute

*=()

giving

S )xxly=o0
2 TRy

1 3 N 0

Zx + ( > > y=0.

Unfortunately, the solution to this gives x = 0 and y = 0, which is not
very enlightening (it is called the trivial solution).

However, we started by saying that we wanted to find the direction in
which this matrix scaled any vector. That is, we want to find a whole
line of solutions. We can use a result that we found from solving systems
of equations. The equations may have a whole line of solutions if the
determinant of the coefficients is O.

Hence, we need to find A such that

1
2 =0

Expanding the determinant gives

3 3 1

S (2-x)->=0

2 2 4

9 2 1 2
Z—3A+A—Z=0©k —-312+2=0.

This factorizes to
A=2)A—-1)=0 & A=1vAi=1.

Hence, the eigenvalues of the matrix A are 1 and 2. To find the vectors
which go with each of these eigenvalues we substitute into the equations

S 3 )xtly=o0
2 TR

L (32 0
—x - — =0.
2 2 Y
For A =2

Lo,
_ro 1
2T

1 1 0
-x—=y=0.
2" 72
We notice that these equations are dependent, which we would have
expected as by setting the determinant = 0 we were looking for an
undetermined system.

We have

! + Ly 0 & =

2x > y = X =y.

This means that any vector (x, y) where y = x will be scaled by 2 if
multiplied by the matrix A. The eigenvector can be given as (1,1) as it is
only necessary to indicate the direction.
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The other eigenvalue, 1 = 1, gives

1 1

Ex + 3 y=20

1 1

Ex + Ey =0.

Again, the equations are dependent and we have x +y = 0. The eigenvec-
tor is any vector (x, y) where x = —y so this gives the direction (—1,1).

As not all matrices represent scaling, it is not always possible to find
real eigenvalues. In particular, a rotation matrix has no real eigenvalues
for angle of rotation, & # 0. Another point to note is that in this example
the eigenvectors were at right angles to each other. This is only true for
symmetric matrices (which we had in this case).

The method can be summarized as follows: To find the eigenvalues
and eigenvectors of A

(1) Solve |A — AIl] = 0 to find the eigenvalues. This is called the
characteristic equation.
(2) For each value of A found, substitute into

A—ADv=0

and find v. This will be an undetermined system so we shall find
at least a whole line of solutions. Choose any vector lying in the
direction of the line.

Example 13.32 Find the eigenvectors and eigenvalues of

2

Solution Solve |A — AI| = 0, which gives

1-x 3
2 —4—2

-
S 1-M)N4—-1-6=0

& A +31-10=0

S A+5A—-2)=0&A=—-50rr=2.
For each value of A solve

(5" 5)0) =)

For A = —5, this gives

(6 3) (x) _ <o> L 6r43y=0
2 1) \y 0 2x+y=0
We see that these equations are dependent. Solving the first one
6x+3y=0

& 2x4+y=0
y=—-2x

The vector is therefore (x, y) where y = —2x, giving (x, —2x). We only
need the direction of the vector so choose (1, —2) by substituting x = 1
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13.8 Least
squares data
fitting

For A = 2 we get

-1 3\ (x\_(0 _, v +3y=0
2 —6J\y) \o 2x —6y =0
Solving

—x+3y=0 & x =3y

Hence, we have (x, y) where x = 3y giving (3y, y). Substitute y = 1
giving the vector as (3,1).
We have shown that the matrix

G2

has eigenvalue —5 with eigenvector (1,—2) and eigenvalue 2 with
eigenvector (3,1).

Matrix methods can be employed to the problem of finding the ‘best fit’
line through a set of data. In Chapter 2 we performed a fit by eye to a
set of data points. We drew a scatter diagram of the data and if the data
appeared, more or less, to fit on a line then we would draw the line by
hand and then use any two points lying on the line, to find the equation
of the line. We do not expect experimental data to be exact and that is
the reason that the data points do not lie exactly on a line. We shall now
look at the method of least squares, which can be used to compute the
‘best fit’ line. The method is called ‘least squares’ because it minimizes
the squared error between the data points and the equation of the line
found. The method is justified in the following example.
We start with two sets of data which we suspect are related linearly.

Example 13.33 A student was late for a particularly interesting engi-
neering maths lecture and was therefore walking briskly toward the lecture
hall in a straight line at approximately constant speed b. The student’s
position x (metres) at time ¢ (seconds) is given by

t 0 5 10 15 20 25
x 100 111 119 132 140 151

We can plot these points on a scatter diagram, as in Figure 13.18.

We can see that they lie on an approximate straight line. We need to
decide which is the ‘best’ straight line to draw. One way is to fit the
straight line, y = a + bx, to a set of data points (x;, y;) so that the sum
of the squares of the vertical distances of the points from the straight line
drawn is minimum. This is illustrated in Figure 13.19.

Inorderto fittheline y = a+bx, we can vary the values of a and b until
it satisfies our condition for minimum squared error. If the data points are
(xi, yi), then the sum of the squares of the errors is given by

E=Y (yi—a—bx)
i

We can vary a and b to make this a minimum. However, E is a function of
two variables a and b. We know how to find the minima or maxima with
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Figure 13.18 A scatter diagram of the data for Example 13.33.

y y=a+bx
fy, — (@ + bxy))
|Y3 —(a+bx, ]
I [y - (a+oxp
/ (3, yy)
6] x

Figure 13.19 Vertical distances between the data points and the line represent the error for each point.
The method of least squares minimises the sum of the squares of these errors.

respect to one variable, which we looked at in Chapter 11. We shall look in
more detail at functions of two variables in Chapter 17. To minimize with
respect to two variables we begin by differentiating with respect to each
variable in turn keeping the other variable constant. This is called partial
differentiation. The ideas used in finding stationary values are the same
as that for one variable although the method of distinguishing between
types of stationary values is slightly more involved because the function
represents a two-dimensional surface drawn in three dimensions rather
than a simple curve. A partial derivative is indicated by using a curly d,
a, for the derivative and d £ /da is read as ‘partial dE by da’

oE

ba =-2 Ei (yi —a — bx;)
oE

_ab = -2 Ei x,»(t,- —a — bx,-)
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For a minimum value we must have dE/da = 0 and dE/0b = 0 giving
—2Z(yi —a — bx;) =0<:>Zyi —Za—bei =0

i i i i
—2Zx,-(y,- —a—bx;)=0¢%& Zx,-yi —aZx,- _ble_z =0

i i i i

Finally, we get the normal equations

an—i—be,- = Zyi
i i
aZx,- +bX:)€,-2 = inyi
i i i

where n is the number of data points.

Here, we have not attempted to justify that this is actually a minimum
point (we have only shown it to give a stationary point). We can now
illustrate the method for finding the values of @ and » which minimize the
sum of the squared errors. At the start of this example we had a set of data
which we wish to fit to a function x = a+ bt where the dependent variable
is x and the independent variable is r. We wish to find the values of @ and
b so that x = a + bt gives a least squares fit to the data. The number of
data points is 6, so we have as the normal equations:

6 6
6a +bZ[i = in
i=1 i=1
6 6 6
aZti —i—bztiz = Zt,'x;
i=1 i=1 i=1

Make a table from the data, as in Table 13.1.
Then the normal equations become:

6a +75b =753
75a 4+ 1375b = 10300

Solving

450a+5625b = 56475
450a+-8250b = 61800
2625b = 5325

Table 13.1 A table made from the data
of Example 13.32

t X 12 tx

0 100 0 0

5 111 25 555
10 119 100 1190
15 132 225 1980
20 151 625 3775
75 753 1375 10300
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= b=2.03
6a +75(2.03) =754 = a ~ 100.14
We have ¢ = 100.14 and b = 2.03. Hence, the line of best fit is
x = 100.14 4 2.03¢.

Curve fitting

The same method for fitting a straight line can be generalized to fit any
polynomial. For example, it could appear that our data would be better
fitted to a parabola.

y=bo+ b1x + byx?

The normal equations in this case are

b0n+b12xi+b22x?=2)’i
i i i
bOin+blzxi2+b22xi3 =inyi
i i i i
b02x3+b12x3+b22x;‘=2x,~2yi
i i i i

We can solve these system of equations using Gaussian elimination.
Example 13.34 Find the best fit parabola by the method of least squares
for (0,3) (1,1) (2,0) (4,1) (6,4).
Solution The data are given in Table 13.2. The normal equations are:
5by 4+ 13b1 4+ 57b, =9
13bg 4 57b1 + 289b, = 29
57bo + 289b; + 1569h, = 161

Solving these using Gauss elimination gives

5 13 57 9
13 57 289 29
57 289 1569 161

Stage 1

1 26 114 18
13 57 280 29
57 289 1569 161

Table 13.2 Table made from the data of
Example 13.34

' y x* X8 x4 xy X2y
0 3 0 0 0 0

1 1 1 1 1 1 1

2 0 4 8 16 0 0

4 1 16 64 256 4 16
6 4 36 216 1296 24 144
13 9 57 289 1569 29 161
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13.9 Summary

1 26 114 1.8
0 232 1408 5.6
0 140.8 919.2 584

Stage 2

1 26 11.4 1.8
0 1 6.069 0.241
0 140.8 9192 584

1 26 114 1.8
0 1 6.069 0.241
0 0 64.685 24.467

Stage 3

1 26 114 1.8
0 1 6.069 0.241
0 0 1 0.378

Back-substitution

by +2.6b1 +11.4b, = 1.8
b1 4+ 6.069b, = 0.241
by =0.378

gives by = 0.378,b1 = —2.054, and by = 2.831.
Hence, the best fit parabola is y = 2.831 — 2.054x + 0.378x2.

1. Matrices are used to represent information in a way suitable for use
by a computer. They can represent, among other things, systems
of linear equations, transformations, and networks. A matrix is a
rectangular array of numbers of dimension m x n where m is the
number of rows and »n is the number of columns.

2. To add or subtract matrices add or subtract each corresponding
element. The matrices must be of exactly the same dimension. To
multiply two matrices, C = AB, the number of columns in matrix A
must equal the number of rows in matrix B. The i, jth element of C
is found by multiplying the ith row of A by the jth column of B.

3. The unit matrix, I, leaves any matrix unchanged under multiplication.

1 0 . .
1= (1 0) (2 dimensions)

(3 dimensions)

—_ O O

1 0
I=10 1
0 0

IA = AI = A where A is any matrix.

4. The inverse of a matrix is represented by A~! and can be found for
square, non-singular matrices. A matrix is singular if its determinant
is 0.

5. The 2 x 2 determinant is defined by

a b
c d

‘:ad—cb.
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6. The inverse of a 2 x 2 non-singular matrix (ccl Z) is

(% V)

(ad —cb) \—¢ a )’

7. Transformations of the plane (R?) can be defined using vectors and
matrices as in Section 13.13.

8. Systems of linear equations may be determined (a single solution),
indeterminate (many solutions) or inconsistent (no solutions).

9. Systems of linear equations can be solved using Gaussian
elimination.

10. The inverse of a matrix, if it exists, can be found using Gauss—Jordan
elimination.

11. The determinant of a 3 x 3 matrix may be found by expanding about
any row or column, where

a by ¢

Lol by o a ay b
a by o|=a by sl PV e o + i as by
a3 bz c3 ST

gives the expansion about the first row.
12.  The inverse of a non-singular matrix can be found using

A~ = (1/|A])(Adjoint(A)).

13. The eigenvalues and eigenvectors of a matrix A are the values of and
v such that Av = Av.

14. The method of least squares is used to fit a line or a curve through
experimental data in such a way as the sum of the square of the errors
is a minimum.

13.10 Exercises

13.1 23 2 =10 13.4 A network as in Figure 13.20(a), (b), or (c) can be used
A=|0 -4 B=11 6 1 to represent an electrical network, as system of one-
0 2 0 3 4 way streets, or acommunication system. An incidence
0 3 matrix can be defined for a network in the following
C=@4 0 -1 D={_, 4> way (the lines are called arcs and the dots are called
vertices).
(3
3 a;; = 1 if the arc j is leaving the vertex i
Find the following, where possible ajj = —1 if the arc j is entering the vertex i
@A (bAT™B (c)AB (d)BA '
) CT  (f) AC () CA (h)CB a;j = 0if the arc j does not touch the vertex i
(3CA ()D+E (K)3D—JE ()iB+A
m)B2 ME? (0)AC? (p)ATBCT. For instance, Figure 13.20(a) has incidence matrix
13.2 Use Arc
b S
A= <le Zn) B— (lbm 212) C=— (zll 512) 1 fl 0 _cl
21 a2 21 b2 21 €22 Vertex 2 1 -1 o
to justify the associative law for 2 x 2 matrices 3 0 1 1
A(BC) = (AB)C (i) Find incidence matrices for the networks in
Figure 13.20(b) and (c).
13.3 Find areal square matrix which is both symmetric and (b) Draw networks that have the following inci-
skew symmetric. dence matrices
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(@ 4x+y=3 b)) x+y=3
—2x —y=-3 x—y=7

) 3x+2y=1 d =5x— y=5
—2x—3y=0 10x 4+ 2y = —10

() 3x+2y=-17 () x4+ 6y=4
10x+ y=0 3x + 18y =10

(g) —3x+2y=1 (h) =7x +8y =-10
1.5x — y=05 —2x+ y=-8.

Solve the following using Gauss elimination. In

each case state whether the system is determined,
indeterminate or inconsistent.

344 Systems of linear equations, matrices, and determinants
0]
Arc
a b c
1 /-1 1 1
Vertex 2 0o -1 0
3 1 0 -1
4 0 0 o0
(i)
Arc
a b d e
1 (-1 0 -1 1 0
Vertex 2 1 -1 0 -1 1
3 1 1 0 -1

Figure 13.20 Networks for Exercise 13.4.

13.5 Represent the following transformations using matri-
ces and vectors. In each case, apply the transforma-
tions to A(0,0), B(1,0), C(1,1), and D(0,1) to find their
images A’, B’, C’ and D’ and draw your result:

(a) Rotation about the origin through 120°.

(b) Translation by (—4,1).

(c) Reflection in the x-axis.

(d) Scaling in the y-direction by 5.

(e) Rotation through 120° about the origin followed
by a translation by (-2, 3).

(f) Translation by (—1,3) followed by rotation
through 120° about the origin.

(g) Rotation through 120° about the origin followed
by scaling by 5 in the y-direction.

(h) Reflection in the line y = x.

(i) Scaling along a line at a 30° angle to the x-axis,
by a factor of 4.

(k) Find inverse transformations for those given in
parts (a),(b),(c),(e),(g), and (i) and check in
each case that the inverse transformation returns
A’,B’,C’,and D' to A,B,C,D.

13.6 Sketch the following systems of equations and solve
them using Gauss elimination. In each case, state
whether the system is determined, indeterminate, or
inconsistent.

13.8

13.9

13.10

13.11

(@) 2x —3y— z=4
Sx +5y+2z=-23
X + z=-1

3x+y+9z=5

(c) x+ y—3z=8 (d) xX—y+ z
—10x + 6y =—14 x+z
12x —4y — 6z =30 —4x —y—4z =
Find inverses of the following matrices A, if they exist,

and check that A™'A = 1

o) e

1 -1 0
(©) <120 :;) @fl-—2 4 2
-3 1 2
0 5 1 1 -1 2
e |-1 5 3 # 1 o6 1 3
2 0 2 -5 -2 -1
Find the following determinants:
@ |1 6 (b) 5 1
2 3 -6 2
c) 3 -2 1| @ |6 -3 =2
o 1 0 1 -1 8
3 2 1 0o -1 0
The vector product of two three-dimensional vectors
can be defined using a determinant as follows:
i j Kk
(a1,az,a3) x (b1,by,b3) = a1 a» a3
by by bs

where i, j, and k are the unit vectors in the x, y, and z
directions, respectively. Use this definition to find the
following:

(@) (1,3,6) x (—1,2,2)
() (3,3.-1) x (0,0,3).

The scalar triple produce of three vectors a, b, ¢, given
by a - (b x ¢) can be found using a determinant as
follows:

(a1, az,a3) - ((b1,b2,b3) x (c1,¢2,¢3))

a a; as
=1\by by b3
¢ € 3

The absolute value of this can be interpreted as the
volume of the parallelepiped which has a, b, ¢ as its
adjacent edges.

(b) 4x —y —2z =40

xX—y+ z=-55
=3
=3

—10.
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13.12

13.13

13.14
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(a) Find the volume of the parallelepiped with
adjacent edges given by the vectors

1 (1,0,-3),(0,1,1), and (3,0,1)
(i) (1,-2,2),(3,2,—1),and (2,1,1)

(b) Explain why in case (a), (ii) you could conclude
that the three vectors lie in the same plane.

In a homogeneous, isotropic and linearly elastic mate-
rial it is found that the strains on a section of the
material, represented by &,, &y, and &, for the x-,
y-, and z-directions, respectively, can be related to
the stresses, oy, oy, and o, by the following matrix
equation.

&y 1 1 —v -V Oy
ey l==-v 1 —v oy

E )
&2 v —v 1 o,

where E is the modulus of elasticity (also called
Young’s modulus) and v is Poisson’s ratio which
relates the lateral and axial strains. Find oy, oy, o,
in terms of &y, &y, and &, and express the relationship
in matrix form.

Find eigenvalues and eigenvectors of the following:

(@ (6 —1 b (1 5 () (3 2
0 2 1 -3 1 2)

A simple circuit comprising a variable voltage V, a
diode and a resistor is shown in Figure 13.21. As Vj
is varied, values of Vi and I are recorded. The values
are given in Table 13.3.

VR
-—
5Q
I
e
/T'VS
Figure 13.21 A simple circuit with a

variable voltage Vs (Exercise 13.14).

Table 13.3 Voltage (VR) against
current () for Exercise 13.14

VR (V) I(A)
2 0.18
4 0.58
6 0.98
10 1.81

13.15

13.16

Using the method of least squares, determine Z and
Vp in the equation Vg = Z1 + Vp.

In an attempt to measure the stiffness of a spring
the length of the spring under different loads was
measured and the data is given in Table 13.4

Table 13.4 Loads against
spring length for Problem 13.15

Load (kg) Length (cm)

10

5 10.8
11.5
14
15.5
17.5

ANV =2OO

(a) Use the data to find an equation that could be used
to find the length of the spring given the weight.
(b) From your equation estimate, if possible, the
length of the spring when
(1) the load is 2.5kg,
(i1) the load is 5Skg.

The power dissipation of a n—p—n silicon transistor is
thought to vary linearly with temperature. The data
given in Table 13.5 were recorded experimentally

Table 13.5 Power dissipation
of a n—p—n silicon transistor
recorded against temperature

Power
dissipation (W)

Temperature (°C)

25 10
60 7.9
100 5.7
120 4.8
140 3.5

Plot these points on a scatter diagram and use the
method of least squares to obtain a and b in the equa-
tion relating the power (P) to the temperature (7);
P=a+bT.

13.17 Fit parabolas to the following sets of data:

(a) (—=1,0),(0,-1),(1,4),(2,14)(3,32)
(b) (—1,5.5),(0,1.5),(0.5,0.5), (2,5).
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Introduction

f0 y(®)

—» 1 System

Figure 14.1 A system has
an input f(t) which produces
an output response y(t).

Differential
equations and
difference
equations

In order to model most physical situations we need to simplify their
description. The idea of a system is central to this simplification. We
identify the important elements that interact within the system. The only
external interactions characterized as system inputs and the outputs are
the quantities related to the system behaviour which we are interested
in measuring. For instance, in examining the suspension system of a car
we consider the system input to be forces exerted on the wheels of the
car. The important elements in the system are the mass of the car and the
springs and dampers used to connect the body of the car to the suspension
links. We are interested in measuring the amount of vertical movement
of the car and the velocity of that movement in response, mainly, to a
bumpy road. We can examine the behaviour of the system for various
external forces — building up a picture of how the system behaves in
normal driving conditions. We do not need to concern ourselves with an
exact model of the surface of the major motorways. In this way we have
managed to separate the problem of modelling the system from modelling
the environment in which it is operating. A system with a single input
and output is pictured in Figure 14.1.

Dynamic physical processes involve variables which are interdepend-
ent and constantly changing. When modelling the system we will obtain
relationships between variables, many of which will be related through
derivatives. Even in a simple system with a mass, spring, and damper,
there are many variables which can be identified, for example the exten-
sion of the spring, and its velocity and acceleration, the potential energy
stored in the spring and the force exerted by it, and the force exerted by
the damper. A choice of variables that completely describe the system is
an important task in systems analysis. These variables are then called the
state variables. These can be related to each other and the system inputs
through a system of first-order differential equations which are found by
using scientific laws and engineering principles to model the system. The
system output, which is some quantity that we wish to compare with
the response of a real system, can then be calculated from the values of
the state variables.

A differential equation is one that involves some derivatives of the
dependent variable, for example, dy/d¢t = ky is a differential equation.
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‘We have already looked at a number of examples of differential equations.
The simplest case, when the solution can be found by integration, was
looked at in Chapter 7 and then we found that exponential functions are
solutions to differential equations of the form dy/ds = ky in Chapter 8
and in Chapter 10 we looked at the problem of circular motion and found
that exponential functions are also solutions to equations of the form
d?y/d* = —w?y. In simple equations, we look for a solution which is a
number. When solving a differential equation our idea of a solution is to
find an explicit function for y in terms of ¢.

We will only be concerned with single input, single output (SISO)
systems in which case there are two ways of proceeding in order to solve
the system of differential equations. The system may be reduced to a
single differential equation and then solved, or the system may be solved
directly. These two methods correspond, in systems theory, to the transfer
function description of the system or a state variable description.

The types of differential equations we shall look at are all linear; that
is, they involve no powers of y, the independent variable or powers of the
derivative or products of any of these. Any real system will, of course have
some non-linear behaviour. However, we usually assume that either the
non-linearities present are not very important or that it is possible to ana-
lyse a system as locally linear. Another important assumption used is that
time invariance, that is, operating the system now or in an hours time with
exactly the same input and initial conditions will yield the same result.

The method of solution we use for finding a particular solution of
differential equations in this chapter is called the method of unknown
coefficients. An alternative method, using Laplace transforms, is more
widely applied, and we shall look at them in the next chapter.

Differential equations are used to analyse systems that are subject to
continuous or piecewise continuous inputs. It may be necessary, or prefer-
able, to develop a discrete model of the system. A discrete model may be
used if the exact nature of the system is unknown and we attempt to predict
its nature by recording its response to various inputs. The recording of the
system inputs and response will generally be stored in digital form and
the data processed in digital form. Another major application of digital
systems is for digital filter design. Here we wish to design digital filters
with certain desirable characteristics. We can find the characteristics of
digital systems by solving difference equations. We give a method of
solution of simple difference equations. More frequently, z-transforms
are used and these are discussed in the next chapter.

14.2 Modelling Damped forced motion of a spring

sSim p I e Syste ms A spring of length / has a mass m attached to it and a dashpot damping the
motion. It is subject to a force f(¢) forcing the motion (see Figure 14.2).

The input to this system is the forcing function f(¢) and the output
is the displacement of the spring from its original length, x. In order to
model this system we make a number of assumptions about its behaviour.

1. We assume Newton’s second law, Fr = ma where a = m dz)c/dt2
and Fr is the total force operating on the mass: m is the mass on the

spring.
2. The spring does not become distorted, that is, it is perfectly elastic.
Figure 14.2 Damped forced This means, from Hooke’s Law, that F's = —kx, where x is the
motion of a spring. displacement from the original spring length / and & is the spring
constant.

3. The damping force due to the dashpot is Fp = —r dx/d¢
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To relate these quantities together we use the fact that the total force
on the mass is made up of the spring force, the damping force, and the
external force Fr = Fp + Fs + f ().

If we wish to combine these equations to express them using a single
differential equation we simply substitute for Fr in terms of x and the
derivatives of x, giving

d2x dx
m—dt2 = —ra —kx + f(t)
o mEX Ly 1)
m-—:r yr— X =
dr? dt

Should we wish to solve the system as a system of first order differential
equations then we choose some state variables, usually the displacement
and the velocity. Called these x| and x», and as x is the displacement x| =
x and as x3 is the velocity this is the derivative of the displacement giving
xy =dxy/ de.

As the acceleration is the derivative of the velocity, we can write the
acceleration as the derivative of x;

dle _ d dx1 N dX2
dr2 ~ dr dr ~ dr

Now Fr = ma can be written in terms of x; as Fr = m dx,/dt and the
force due to the dashpot becomes Fp = —rx3. So Fr = Fp+ Fs + f(¢)
gives

dxz kxi + f(0)
m—- = —rxp — kx
dr 2 1

dx, k r 1
e (0]
dr m m m

So the system of equations that represent the system is

dx1

= —x

dt 2

dx, k r 1
e Tt —f).
dt m m m

The first equation expresses the fact that x, is the velocity and the
second equation was obtained by considering the total force on the mass
and using Newton’s second law.

This system of equations may be expressed in matrix form as

d (x 0 1 X 0
dr <x;> - (—k/m —r/m) (xi) + (1/m> f@®.
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Writing
<= ()
X2
0 1
A= <—k/m —r/m)

and

5= (iln)

we can give the system of equations as a matrix differential equation

dx
7 Ax +Bf.

The system input is f and the output y = x7.

To write the derivative of a variable when it is clear that it is in respect
to its independent variable we may write x’ (read as ‘x dashed’) or x”
(read as ‘x double dashed’). In addition, when the independent variable
is time we often write x (read as ‘x dot’) and for the second derivative X
(read as ‘x double dot’). Using this notation we have

x=Ax+Bf
c as the matrix differential equation.
R L Modelling electrical circuits
We can model an LRC circuit as shown in Figure 14.3 using the following
v(r) assumptions:
Figure 14.3 An LRC circuit. 1. Kirchoff’s voltage law (KVL): the sum of all the voltage drops around

any closed loop is zero.
2. The voltage drop vr across a resistor is proportional to the current i
ie.

vR = Ri  (Ohm’s law)

where the constant of proportionality R is called the resistance of the
resistor.

3. The voltage drop across a capacitor is proportional to the electric
charge g on the capacitor

1
Ue = Eq
where C is the capacitance and is measured in farads, the charge ¢
is measured in coulombs.
4. The voltage drop across an inductor is proportional to the rate of
change of the current i

LY
v, = —_—
L dt

where L is the inductance, measured in henries.
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Then, from KVL:

di q
L— +Ri+—==v(
dt+ 1+C v(t)

Since

) dg
1) = —
i(1) o

we have

di d (dg\ d%q
dr ~ dr \dr /]~ d2

So we can write this differential equation in terms of ¢:

¢  dg ¢
L—+R—+ = =v().
dr? b~ C ©
Here, the system input is v and the output is the charge on the capacitor g.
To obtain a differential equation in terms of i we can differentiate the
whole of this equation and use i = dg/d¢, giving
dZi LRl
dr? d  C dt’
Here the input is dv/dr and the output is i. Notice that L, R, and 1/C are
constants.
Should we wish to solve the system as a system of first order differential
equations then we choose some state variables. The general procedure is
to choose capacitor voltages and inductor currents. Hence, we choose

L

x1=i
and
x =v.=q/C.

We can obtain one equation relating x; and x, by using

dq_. ldq_i dxz_xl

@ L cat Cc a_C

Now we use KVL to give the other equation

LY Rt L
— i+==v
dr C
substituting i = x1 and xp = q/C gives
dx; R 1 N 1 o
—_— = ——x— = —v(t).
a L TLPTL
So the system of equations that give the state variables are
dx; R 1 N 1 o
— =——X]— X2+ v
dt LT L
dx, 1
— = —=X1.
dt C

The first equation expresses Kirchoff’s voltage law the second equation
expresses the relationship between the current and the voltage across the
capacitor.
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This system of equations may be expressed in matrix form as

d (x1\ _(-R/L —1/L\ (x 1/L
i ()= (e ) ()= ()

Writing

= ()
x2
_[-R/L -1/L
A—(1/0 0 )

and

(1

This can be written as a matrix differential equation

dx
— = Ax + Bv.
dr

A rotational mechanical system

A rotor of moment of inertia J is supported by a shaft of torsional stift-
ness k and the motion is damped by a rotational damper of torque ¢ per
unit angular velocity (see Figure 14.4). T is the external torque applied
to the rotor.

The torque due to the rotational spring is proportional to the angle
through which it has been twisted, giving 7s = —k6. The damper pro-
vides a torque of —cw and the total rotational torque of the system is
given by J dw/df where w is the angular velocity and J is the moment
of inertial of the rotating body.

Figure 14.4 A damped
rotational system.

dw

=—cw—kB+T
a cw +

do
J—+co+kd=T.
dr

Using w = df/dt, we can write this equation in terms of the angle of
rotation as

d?e de
+c—+kO =T

J_
dr? dt

Alternatively, we can choose state variables as x; = 6 and x; = w =
dx;/dt. This gives the system of equations

d (x 0 1 X 0
@ (x;) = (—k/J —c/J) (x;) + <1/J> T
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Initial conditions and boundary values

To solve these equations we also need knowledge of the state of the
system at some moment or moments in time. This is usually given
in terms of the initial displacement and the initial velocity, that is, x
and dx/dtr at + = 0. This is then called an initial value problem. If
two values of the displacement are given at different times or if the
velocity and the displacement are given at different times, then the
problem is called a boundary value problem. Boundary value problems
are more difficult to specify correctly to ensure that they determine a
solution.

1 4_3 Ord i nary An ordinary differential equation is an equation which involves deriva-
. . tives of y (the dependent variable) as well as functions of y and 7.
differential

equations % — cos()
(21% +9r=0

d*ydy

2 t

PP el =t
dr3 dt

are all ordinary differential equations.

The other sort of differential equations, which are introduced in
Chapter 17, are partial differential equations which are used to describe a
dependency on two independent variables and involve partial derivatives
like 0y /0t (read as ‘partial dy by dt’).

The order of differential equations

The order of the differential equation is the order of the highest derivative
of y (the dependent variable) in the equation.

dg ¢ . .
R—+—=-=3 is first order in g.

dt + C g
m = sin(0) is first order in 6.
X" +42 =0 is second order in x.
d*u du 4 . .
—— — — 4+ u =4¢" is third order in u.
a3 dr

The solution of a differential equation

If a function, y = g(#), is a solution to a differential equation in y then if,
in the differential equation, we replace y and by g(#) and all the derivatives
of y by the corresponding derivatives of g(¢) then the resulting predicate
should be an identity for ¢. That is, it should be true for all values of ¢
where it is defined.
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Example 14.1 Show that x = 3 is a solution to the differential equation
dx/dr = 3¢2.

Solution Replace x by 73 in the differential equation gives
d 3 2

—(t7) =3t

” ()

& 312 =342

As this is true for all values of ¢, we have shown that x = 73 is a solution
to dx /dr = 372

Example 14.2 Show that y = 1> — 3¢ + 3.5 is a solution to

v +3y +2y =212,

Solution Set y = t> — 3t + 3.5, then differentiating gives

y =2t—-3

and differentiating again

y'=2

We substitute these expressions for y and the derivatives of y into
Y 43y +2y =21

So we get

2432t —3) +2(t% — 3t +3.5) =212
& 246t—9+422 —6r+7 =21

& 212 =24

which is true for all values of ¢ showing that y = 1> — 3¢t +3.5is a
solution to y” + 3y’ + 2y = 2¢%.

A differential equation has many solutions. For instance, the equation
dx/dt = 3¢2 has solutions x = 3, x = 3+ 4, x = 3 — 5, etc.
These are called particular solutions. A general solution is one which
contains some arbitrary constants and encompasses all possible solutions
to the differential equation. This means that by choosing values of these
arbitrary constants we are able to find any of the particular solutions of the
equation. For instance, x = ¢> + C is a general solution to dx/d¢ = 372

Linear differential equations

A linear differential equation can be recognized by its form. It is linear
if the coefficients of y (the dependent variable) and all order derivatives
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of y, are functions of ¢, or constant terms, only.

dy/dt = 4¢
d?y/dr® = 6t
tdy/dt =6

ay" +by' +cy = f(@)
3d%y/de®> + 12 dy/dr + 6y = 11

are all linear.

(dy/dt)> +3 = 121 + ydy/dt — 12
0" +ksin(®) =0
u’ — (1 —uz)u’+u=0

are all non-linear.

Linearity and superposition of solutions

The property of linearity is very important. We have applied the term
linear to equations whose graphs are straight /ines. However, in an alge-
braic sense the term does not mean that everything represents a straight
line! The property of linearity is defined for an operator, which we shall
call O. A linear operator is one that, when operating on the sum of two
terms gives the same result as operating on the terms and then taking the
sum. This can be expressed as

O(f1+ f2) = O(f1) + O(f2).
The other condition is that
O(af) = aO(f)

The two conditions can be combined to say that a linear operation
on a linear combination of inputs produces a linear combination of the
outputs. A linear combination of f| and f; is af| + bf>, where a and b
are constants and therefore if an operator, O, is linear then

O(af1 + bf2) = aO(f1) + bO(f2)

Examples of linear operators are:

Matrices
A(x; +x3) = AX| + Axy and A (ax) = a(Ax) where a is a number and
A is a matrix and Xj, X», and X are vectors

The differential operator

d (Bt +1%) =3 d (1) + d (t?)
dt CTde e 7
The integral operator

/(3t+12)dt=/3tdt+/t2dt
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An example of a non-linear operator is the sine function as
sin(A + B) # sin(A) + sin(B)

For a differential equation the fact that it is linear leads to the fact that
if a solution to the differential equation with input function fi(¢) is y;
and a solution to the differential equation with input f>(¢) is y, then
one solution to the equation with an input function af1 + bf>, is ay; +
by,, where a and b are constants. This result is central to the method of
solving differential equations used in this chapter and also to the Laplace
transform method of the next chapter.

Example 14.3 A differential equation
d?x/d® +9x = f(1)

is found to have a particular solution x = #/9 when f(t) = ¢ and a
particular solution

Lsin(2r) whenf(r) = sin(21).

Suggest a particular solution when f(¢) = t + 5sin(2¢) and check that
your hypothesis is correct.

Solution  As the differential equation is linear, if we sum the input
functions then we should be able to sum the solutions. Hence, a solution to

d?x/de* +9x =t + 5sin(2r)
should be given by

t 1 t
x = 5 +5x 3 sin(2t) = ) + sin(2t)

Check:

x =1/9 4+ sin(2t)
dx/dr = (1/9) + 2 cos(2t)
d?x/dt* = —4sin(2r)

Then substituting these into
d?x/d® +9x =t + 5sin(21)
gives

—45sin(2t) 4+ 9((¢/9) + sin(2t)) =t + 5sin(2t)
—4sin(2t) +t + 9sin(2t) =t + 5sin(2¢)

which is true for all values of 7, showing that
x = (¢/9) + sin(2t)
is a solution to

d?x/dt> + 9x =t + 5sin(21).
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[ y(®)

—>— System |}—»——

f(t-60) y(1~60)

—>—— System [—»

Figure 14.5 If a system
is time invariant, then a
time-shifted input yields a
time-shifted output.

Linear equations with constant
coefficients

A linear equation is said to have constant coefficients if the coefficients
multiplying y and the derivatives of y (the dependent variable) are all
constants, that is, do not involve functions of .

3d%y/de® +2dy/dt + 4y = f(1)
has constant coefficients
12 d%y/de®> + 3rdy/dr + 4y = f(1)

does not have constant coefficients as 72 and 3¢ are functions of time.

Time invariance

A linear differential equation with constant coefficients displays time
invariance. If we use the same input and starting conditions for a system
now or at some later time then the result relative to the initial starting time
will be identical. Another way of expressing this is that if the input is time
shifted then so is the output. This idea is represented in Figure 14.5.

Example 14.4 For the differential equation
d?y/dr* + 4y = sin(3r)

show that

y = sin(2t) — 1 sin(3r)

is a solution and find a solution for the equation with the same input
function delayed by 1 s, that is, find a solution to

d?y/de* + 4y = sin(3(t — 1))

Solution First, we check that
y = sin(21) — 1 sin(31)

is a solution to the differential equation.
To do this, we must find the first and second derivatives

dy/dt = 2cos(2t) — (3/5) cos(3t)
d?y/dr* = —4sin(21) 4 (9/5) sin(31)
Substitute into
d?y/de* + 4y = sin(31)
giving
—4sin(2t) + (9/5) sin(3t) + 4(sin(2¢) — % sin(3t)) = sin(3t)
< sin(3r) = sin(3¢)
which is true for all ¢. Hence,
y = sin(21) — 1 sin(31)
is a solution to

d?y/de* + 4y = sin(3t).
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To find a solution to d>y /dz? +4y = sin(3(t — 1)), we use the property
of time invariance, which means that a solution should be given by a
time-shifted version of the solution to the first equation, that is

y =sin(2(r — 1)) — £sin3(t — 1))
then

dy/dt = 2cos(2(t — 1)) — (3/5) cos(3(t — 1))
d?y/dr® = —4sin(2(r — 1)) + (9/5) sin(3(t — 1)).
Substitute into
d?y/de*> + 4y = sin(3(t — 1))
giving
— 4sin(2(t — 1)) + (9/5) sin(3(r — 1))

+ 4(sin2(t — 1)) — (1/5) sin(3(t — 1)))

=sin(3(t — 1))
& sin(3(t — 1)) =sin(3(r — 1))

which is true for all ¢.

Example 14.5 For the differential equation
tdy/dr +y = 612

(a) show thaty = 212 is a solution
(b) show that the equation ¢ dy/dt + y = 6% cannot represent a time
invariant system.

Solution (a) To show that y = 22 is a solution to

tdy/dt + y = 612

we need to find dy/d¢
y= 212
= dy/dt =4t

substituting into
tdy/dt + y = 61
gives
1(41) + 21> = 612
& 6 = 612, which is true for all ¢.

(b) To show that this cannot represent a time-invariant system, we take
an equation with a time-shifted input, for instance, shifted by 2 s to give

tdy/dt +y = 6(t — 2)%.

If it were to be time-invariant, then a solution to this equation would
be a time-shifted solution of the solution to the equation in part (a), that
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14.4 Solving
first-order LTI
systems

is, y = 2(t — 2)%. To show that the equation does not represent a time-
invariant system we just need to show that y = 2(r — 2)? is not a solution

y=2(-2)°
= dy/dt = 4(t — 2)

Substitution into
tdy/dt +y = 6(t — 2)?
gives

14t —2)) + 21 —2)% = 6(t —2)*

& M- +20—-2%—6(1—-2°=0
& (t—2)4r+2t(t—-2)—6(t—2)=0
& (—2)@r+2t—4—6t+12)=0
& 8(t—2)=0

which is not true for all values of ¢, showing that y = 2(r — 2)? is not a
solution to rdy/df + y = 6(¢r — 2)? and therefore we have shown that
tdy/dt +y = f(z) does not represent a time-invariant system.

We have seen that linear differential equations with constant coeffi-
cients represent linear time invariant (LTI) systems.

To solve ay’ + by = f(r), we begin by ignoring the forcing function
setting it equal to 0. This is then called the homogeneous equation

ay' + by =0.

The general solution to this equation is called the complementary
function.

We then find any particular solution and the sum of the complemen-
tary function and the particular solution gives us the general solution to
the differential equation. Summing the two solutions in this way we are
making use of the linearity property of the differential equation.

It may seem strange that a system with no input, as represented
by the homogeneous equation ay’ + by = 0 may have a non-zero
output! This is due to the fact that the initial conditions may be non-
zero. For instance, a pendulum released from rest and performing small
oscillations, approximately obeys the differential equation

d?y/de® + 0’y =0

where y is the distance the tip of pendulum has moved from its rest
position and w is its angular velocity. The pendulum will only begin to
move if either it is given a non-zero initial velocity of if it is lifted slightly
and then released. This means that either the initial position or the initial
velocity or both must be non-zero for y to be non-zero.

The method we shall use for solving the complementary function relies
on the fact that we know that y’ = ky has the solution y = C . That
is, the derivative of an exponential function is a scaled version of the
original function. This was discussed in Chapter 8. We can also show
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that any order derivative of an exponential function is a scaled version of
the original function. Consider

dy/dt = ky.

Differentiating this equation gives
d?y/dr* = kdy/dr.

Substituting dy/dt = ky we get
d?y/di* = K%y

and hence the second derivative is a scaled version of the original
exponential function with scaling factor k2. Differentiating again, we get

d*y/dr® = k*dy/de
and on substituting dy/dr = ky, we get
dy/de® =Ky

and hence the third derivative is a scaled version of the original function
with scaling factor k>. We use this property of exponential functions to
solve the homogeneous equation by trying a solution of the form y =
C e'. We then find value(s) for A which are appropriate for the equation
under consideration.

The equations we found in Section 14.2 were all second-order equa-
tions or systems of equations involving more than one state variable.
However, in some circumstances, we get simple first order equations. For
instance if their is no inductor present in an LRC circuit we can put L = 0
to give

Rdg/dt +q/C = v(1),

which is first order in g.
The method of solution can be characterized by four steps. To find the
solution to ay’ + by = f(¢):

Step 1: Find the complementary function
The solution of the homogeneous equation

ay +by =0

is found by assuming a solution of the form y = Ae*. Hence, y' =
A)e* and substituting into ay’ + by = 0 we get

aAre +bAeM =0

We are not interested in the trivial solution A = 0 and e* is never zero,
so we can divide through by A e* giving

ra+b=0
which is called the auxiliary, or characteristic equation.
The auxiliary equation has the solution A = —b/a. Hence, the comple-

mentary function is

y=Ae
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D——
Yo

Figure 14.6 An RC circuit
with an applied DC voltage.

Table 14.1 A table of trial solutions to be used to find a particular
solution. The form of the trial solution is suggested by the form of
the forcing function f(t). The coefficients ¢y, c1, ... and c,d are to be
determined

Input function Trial solution

Polynomial of order n
f(t) = ap + art + axt? +--- + apt” y=co+cit+cot? + -+ cpt"

(Use all terms up to n for the
trial solution)
Exponential function

f(t) = ae*! y =ce*!
Sine or cosine function
f(t) = acos(wt) or bsin(wt) or y = ccos(wt) + dsin(wt)

f(t) = acos(wt) + bsin(wt)

Step 2: Find a particular solution
The system output, after the effect of any initial conditions have died
out, we would expect to mimic the system input. To find a particular
solution we try a trial solution with some undetermined coefficients. Some
good guesses to use for the trial solution, depending on the type of input
function f (¢), are given in Table 14.1.

The coefficients in the trial solution are determined by substituting into

ay’ +by = f(t).

These trial solutions will not always work. Laplace transforms may be
used to find a particular solution in that case (see Chapter 15).

Step 3: Find the general solution
The general solution to the equation is given by the sum of the
complementary function plus the particular solution.

Step 4: Find the particular solution

The final step is to use the initial condition to find the appropriate value
of A, the arbitrary constant. This solution is then the particular solution
which solves the differential equation with the given initial condition.

Example 14.6 The RC circuit in Figure 14.6 is initially relaxed and is
closed at time ¢+ = 0. Hence, applying a DC voltage of vy the charge of
the capacitor obeys the differential equation

Rdg/dt 4+ q/C = vy.

Solve for g and find an expression for the voltage across the capacitor at
a time ¢ after the circuit was closed.

Step 1
To find the complementary function we solve the homogeneous equation

Rdg/dt +¢/C = 0.
Substitute ¢ = A e* and dg/dt = AxeM to give
RIAeM + AeM/C =0.

Divide by A e

RA+1/C=0 < ir=—1/(RC).
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The complementary function is
q= A e*[ /RC

Step 2
Try a particular solution of the form ¢ = a, where a is a constant. Then
g’ = 0, substituting into

Rdg/dt +q/C = vg

we get
a/C =g

& a=11C
Step 3

The general solution is therefore the sum of the complementary function
(found in Step 1) and a particular solution (found from Step 2), so the
general solution for ¢ is given by

g =Ae /RC 4 Cuy

Step 4

Finally, we use the initial conditions to find the arbitrary constant A. We
are told that initially the circuit was relaxed meaning that all voltages
and currents are zero. In this case, this means that when t = 0, g = 0.
Substituting this condition into

g =Ae /RC 4 Cuy
we get
0=A+Cuv
& A=-—-Cuy
Therefore, the solution is
q = —Cvoefl/RC + Cuvg
& g =Cu(l —e /RO,

This gives the voltage across the capacitor v, = ¢/C as v, = vVoX
(1 — e~!/RC) where vy is the applied DC voltage.

Check:
To check that g = Cvg(1 — e~*/RC) is in fact a solution to

Rdg/dt +q/C = v
we carry out the following steps:
g = Cuvo(1 — e "/RC)
= dg/dr = (Cvg/RC)e™/RC & dg/dr = (vo/R)e /R
Substituting into
Rdg/dt +q/C = vg
gives
(Rug/R)e™"*C 4 (v C/C)(1 — e™/RE) = g
< Vg =1

which is an identity for ¢, showing that g = Cvo(1 —e™"/RC) is a solution
to the differential equation.
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We also check that the solution satisfies the given initial condition by
substituting ¢ = 0 and r = 0 into ¢ = Cvo(1 — e~*/R€). We find

0=Cv(1—-1) <& 0=0,

which is true.

Example 14.7 Solve the differential equation
y — 3y = 6cos(2t),

given y(0) = 2.

Step 1
To find the complementary function we solve the homogeneous equation

y —=3y=0

substitute y = A e* so that dy = Ax e, giving
AreM —34eM =0.

Therefore, we get the auxiliary equation
A=3=0 & Ai1=3.

The complementary function is y = A e

Step 2

Try a particular solution (chosen from Table 14.1) of the form y=
ccos(2t) + dsin(2t) then y’ = —2c¢sin(2t) + 2d cos(2t). Substituting
into y' — 3y = 6.cos(2r) we get

— 2c¢sin(2t) + 2d cos(2t) — 3(c cos(2t) + d sin(2t)) = 6 cos(2t)
< (—2c¢ —3d)sin(2t) + (2d — 3c¢) cos(2t) = 6 cos(2t).

We want this to be true for all values of 7, so we can equate the coefficients
of the sin(2¢) terms on both sides of the equation and also the cos(2¢)
terms.

Equating the coefficients of sin(2¢) gives:

—2c—-3d =0.

Equating the coefficients cos(2¢t) gives:

—2d — 3¢ =6.
Therefore,

—2c—3d =0
—3c+2d =6.

Solving these equations simultaneously gives
c=-—18/13 d =12/13.
Hence, a particular solution is

y = —(18/13) cos(2t) + (12/13) sin(2¢).
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Step 3
The general solution is given by the sum of the complementary function
and a particular solution giving
y=Ae¥ — (18/13) cos(2t) + (12/13) sin(2¢).
Step 4
Use the initial condition to find A.
When ¢t = 0, y = 2. Substituting this into
y = Ae* — (18/13) cos(2r) + (12/13) sin(2r)

gives

2= A — (18/13) cos(0) + (12/13) sin(0)
& 2=A-18/13 & A=44/13.

Therefore, the solution is

y = (44/13)e> — (18/13) cos(2) + (12/13) sin(21).

Check: Substitute

y = (44/13)e¥ — (18/13) cos(2t) + (12/13) sin(27)
and

V' = (132/13)e> + (36/13) sin(27) + (24/13) cos(2t)
into

y' — 3y = 6cos(2t) giving

(132/13)e™ + (36/13) sin(21) + (24/13) cos(21)

—3(44/13)e* — (18/13) cos(2t) + (12/13) sin(21) = 6cos(2r)
& (78/13) cos(2t) = 6.cos(2t)

which is correct.
We also check the initial condition by substituting t = 0, y = 2 into

y= (44/13)e3’ — (18/13) cos(2t) + (12/13) sin(2¢).
We find

2 = (44/13)(30 — (18/13) cos(0) + (12/13) sin(0)
& 2=(44/13) — (18/13)
& 2 =126/13, which is true.

We can solve a second-order system in a manner similar to first-order
systems. To solve ay” + by’ + cy = f(t) we solve the homogeneous
equation

ay” +by +cy =0.

The solution to this equation is called the complementary function.
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We then find any particular solution and the sum of the complementary
function and a particular solution gives us the general solution to the
differential equation. We can again list the steps involved.

To solve ay” + by’ +cy = f (1)

Step 1 — Find the complementary function
The solution of the homogeneous equation

ay’ +by +cy=0

is found by assuming solutions of the form y = A e’.
Hence, y/ = Ar e and y” = AA%e* and we find

aAr?e' +bAre! +cAeM =0

giving the auxiliary equation

ar? + b +c = 0.

The auxiliary equation is a quadratic equation. It has solutions

—b + +/b% —4dac
AM, Ay = T.

There are three possible types of solutions:

Case (1): 11 and A, are real and distinct then the solution is:
y=Ae"" + Bet.

Case (2): 11 and A; are complex. We set A1 = k+ jwgand Ay = k— jwg
so that k = —b/2a and

4ac — b?

wy =
2a

Then the complex exponentials can be written in terms of cosines and
sines and the solution becomes

y = ! (A cos(wot) + B sin(wor)).

Case (3): The roots are equal, that is, Ay = A» = k = —b/2a, then the
solution is y = (At + B)el.

Step 2: Find a particular solution
The particular solution is any solution of the equation

ay”" +by' +cy = f(@).

As for the first-order system we expect the system output, after the effect
of any initial conditions have died out, to mimic the system input. Again
to find a particular solution we try a trial solution as given in Table 14.1.
The ‘guess’ at the particular solution is substituted into the differential
equation and the unknowns coefficients can be determined. If this guess
does not produce a solution then Laplace transform methods can be used
as in Chapter 15.

Step 3
The general solution to the equation is given by the sum of the
complementary function plus a particular solution.

Step 4
The final stage is to use the initial conditions or boundary conditions to
find the appropriate values of the arbitrary constants A and B.
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Example 14.8  Solve the differential equation 5y”+6y’+5y = 6 cos(?),
where y(0) = 0 and y'(0) = 0.

Step 1

To find the complementary function we solve the homogeneous equation
5y” + 6y’ 4+ 5y = 0. Trying solutions of the form y = A e*' leads to the
auxiliary equation 51> + 64 4+ 5 = 0. Notice that a quick way to get
the auxiliary equation is to ‘replace’ y” by A2, y’ by A, and y by 1. The
auxiliary equation has solutions

—6+ /36 — 100
- 10

—64 /—64
- 10
= —0.6 £j0.8.

A

Comparing this with A = k &£ jwg gives k = —0.6, wg = 0.8. This means
that the complementary function has the form

y = ! (A cos(wot) + B sin(wot))

(given as Case (2) in the general method), with k = —0.6 and wy = 0.8.
This gives

y = e %% (A cos(0.8¢) + B sin(0.81)).

itsel}ft) = 6cos(t), from Table 14.1 we decide to try a particular solution
of the form y = ccos(¢) + d sin(¢). Then

y = —csin(t) + d cos(t)

and

y" = —ccos(t) — d sin(t).

Substituting in

5y" 4+ 6y + 5y = 6.cos(t)

we find

5(—ccos(t) — dsin(t)) + 6(—c sin(t) + d cos(t))
+ 5(c cos(t) + d sin(t)) = 6 cos(?)
< (=5¢+6d + 5¢) cos(t) + (—5d — 6¢ + 5d) sin(t) = 6 cos(t)
& 6dcos(t) — 6¢sin(t) = 6 cos(t).

As we want this to be an identity we equate the coefficients of cos(¢) and
the coefficients of sin(#) and get the two equations

6d=6 < d=1
6c=0 < c¢=0.

Hence, a particular solution is y = sin(¢).
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Step 3
The general solution is given by the sum of the complementary function
and a particular solution, so

y = e "% (Asin(0.8) + B cos(0.8¢)) + sin(r).

Step 4
Use the given initial conditions to find values for the constants A and B.
Substituting y = 0 when ¢ = 0 into

y = e %% (A cos(0.8¢) + B sin(0.81)) + sin(r)
then
0= eO(A cos(0) + B sin(0)) + sin(0)

& 0=A.

To use the other condition, that yY = 0 when ¢ = 0, we need to differ-
entiate the general solution to find an expression for y’. Differentiating
(using the product rule):

y = e "% (A cos(0.8¢) + B sin(0.8¢)) + sin(r)

=y = —0.6e "% (A cos(0.8r) + B sin(0.8))

+ e %6/ (—0.8 A 5in(0.87) 4+ 0.8 B cos(0.81)) + cos(r)
and using y’ = 0 when r = 0 gives
0=—0.6A+0.8B+ 1.

We have already found A = 0 from the first condition, so
B =—1/(0.8) = —1.25.
Therefore, the solution is
y = —1.25¢7%% 5in(0.8¢) + sin(7).
Check
y = —1.25¢7%% gin(0.8¢) + sin()
Y =0.75e¢7% 5in(0.81) — e~ cos(0.8¢) + cos(r)
y" = —0.45e7%% 5in(0.8) + 0.6~ %% cos(0.81)
+0.6e7%% cos(0.87) + 0.8~ 5in(0.8r) — sin(?).
Substitute into
5y" + 6y’ + 5y = 6¢cos(t)
giving
5(—0.45e7%% 5in(0.87) + 0.6 e 7% cos(0.81)

4 0.6e7%% cos(0.81) 4 0.8 e 7% sin(0.87) — sin(r))

+ 6(0.75 7% 5in(0.81) — e "% cos(0.8¢) + cos(t))

+5(=1.25¢7%% 5in(0.87) + sin(r)) = 6 cos(t)

& e % gin(0.8)(1.75 + 4.5 — 6.25) + e~ cos(0.8¢)(6 — 6)

+ sin(#)(—5 + 5) + 6 cos(t) = 6cos(t)

which is true for all values of ¢.
We can also check that the solution satisfies the given initial conditions.
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Example 14.9 Find the current in an initially relaxed LRC circuit with
R =5Q,L =4puH, C = 1 F where the AC voltage source is given by
v(t) = 20sin(10z).

Solution The differential equation is given in Section 14.2 as

dZi LRl

a2 " dr - C O dr

As v = 20sin(10¢)

4o 200cos(10r)
_— = COS
dt

and substituting in the given values of L, R, and C we get

L

(4 x 107)d%i /dr*> + 5di/dr + ﬁ =200 cos(107)

4 x 1070 d%i /ds* 4+ 5di /dr + 10% = 200 cos(101).

Step 1
Solve the homogeneous equation

(4 x 107%)d%i /dr®> + 5di/dr +10% =0
This has auxiliary equation
4 %1072 +5,+10°=0

with solutions

_ —5+,/25—4(4 x 1076 x 100) - 5149
o 2 x 10—6 T 2x 1076
& A=-4x10°vi=—10°.

& A

The complementary function is
6 6
l' — Ae*lo t + Bef4><10 t.

Step 2
Find a particular solution. As the forcing function is a cosine function we

try
i = ccos(10t) + d sin(10¢)

di/dt = —10c sin(10¢) + 10d cos(10¢)
= —100c cos(10r) — 100d sin(10¢).

Substituting into
(4 x 107%)d?%i /dr? + 5di /dt + 10% = 200 cos(107)
we get

4 x 107°(—100c cos(10¢) — 100d sin(101))
4+ 5(—10c sin(10¢) + 10d cos(10¢))

+ 10%(c cos(10t) + d sin(107)) = 200 cos(107)
& —0.0004c cos(10¢) — 0.0004d sin(10z) — 50¢ sin(10¢) + 50d cos(10¢)

+ 10%¢ cos(10¢) + 10°d sin(101).
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Equating coefficients of sine and cosine terms to make this an identity
gives

—0.0004¢ + 50d + 10°¢ = 200
—0.0004d — 50c 4+ 10°d = 0

and solving these equations we find d ~ 10~ and ¢ & 0.0002, so
i = 0.0002 cos(107) + 1078 sin(101).

Step 3
Hence, the general solution is

i=Ae 10 1 ge 410 4 00002 cos(10f) + 10~ sin(107).

Step 4
Given than i = 0 and di/df = 0 when ¢ = 0 initially, then we can
substitute into

i=Ae 19 4 ge=4x19 4 0.0002cos(10) + 108 sin(107)

and

Ny
d—; — —10%Ae 1% — 4B106e=+*1%° _ 0.002sin(10¢) + 10~ cos(10r)

to find equations for A and B

A+4B=—-1071
A+ B = —0.0002

which we solve to find A & —0.000267 and B = 0.0000667.
So, the solution to the initial value problem is approximately

i = —0.000267 1% + 0.0000667 e <10
+0.0002 cos(107) + 1073 sin(10¢).

The transient and steady state
solution — system stability

From the systems modelled in Section 14.2 we can see that the term by’
in the equation:

ay” +by +cy = f(1)

comes from the damping factor in the system. For electrical systems this
is provided by the resistance. b must be a positive quantity in any of those
systems as are the other coefficients.

The auxiliary equation is aA? + b + ¢ = 0 with solutions

—b ++/b% —4dac
)»1,)»2=T

and this gives three possibilities for the complementary function.
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Figure 14.7 The
complementary function,
found by solving the
homogenous equation,
provides the transient
solution. The graphs shown
are for positive initial
displacement and zero
velocity. (a) The graph of the
transient for the overdamped
case where

y =AeM! + Be! iq,ho
negative. (b) Graph of the
underdamped case where the
transient consists of dying
oscillations y =

ek (Acos(wpt) + Bsin(wot))
(k is negative). (c) The
critically damped case where
y = (At + B)eM, k negative.
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Case (1): Realdistinctrootsy = A eM’ 4+ B e*! Notice that A; A, must
be negative when a, b, and ¢ are positive and therefore the
complementary function will die out as t — oo . In this case
the system is said to be overdamped.

Case (2): Complex roots y = ek (A cos(wot) + B sin(wot))
where k = —b/2a which is negative, so e’ is a negative
exponential term. This then represents dying oscillations. The
system is said to be underdamped.

Case (3): The roots are equal, then = k = —b/2a and y = (At + B)eX’
Again this has a negative exponential part causing the com-
plementary function to tend to zero as t — oo. This case is
referred to as critical damping.

Because the contribution from the complementary function dies out as
t — 00, it is referred to as the transient solution. Graphs of the form of
the transients, for positive initial displacement and zero initial velocity,
are shown in Figures 14.7(a)—(c) for Cases (1)—(3) respectively.

(a) y
(0] t
(b) y
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The other part of the solution, where we consider the effect of the
forcing function, is called the steady state solution. For the solution found
in Example 14.8 where

y = —1.25¢7%% gin(0.8¢) + sin(?)

we find that —1.25 e =% sin(0.8¢) is the transient and sin(¢) is the steady
state solution. If we consider the system after some time has passes then
the transient will effectively be zero and we are left with y = sin(¢), the
steady state solution.

We have said that in any truly linear system, as represented, for
instance, by our models in Section 14.2, the constants must be posi-
tive with positive damping. However, we may wish to analyse non-linear
systems by using a locally linear approximation. In this situation they
may exhibit unstable behaviour, where the ‘transients’, instead of dying
out, display positive exponential behaviour and grow very large. This is
then referred to as an unstable system.

We can analyse systems in the following way:

Stable system:A system is stable if all the solutions to the auxiliary equa-
tion have negative real parts. A system with some purely imaginary
solutions to the auxiliary equation can also considered to be stable
although the complementary function does not die out as 1 — oo but
represents sustained oscillations.

Unstable system:A system is unstable if any solutions to the auxiliary
equation have positive real parts or, for systems of higher order, if
there is a repeated, purely imaginary, solution.

Damped oscillations of a mechanical
system — resonance

For damped oscillations of a spring we have the differential equation
o md’x/di® + rdx/dr +kx = (1)

as shown in Section 14.2, where m is the mass, r the damping constant,
and k the spring constant. We shall look at the steady state solution in
the case where there is a single frequency input. We are interested in the
magnitude of the response in this case in order to analyse the problem of
resonance.

For simplicity we can regard the single frequency input as a complex
exponential f(r) = Fpel® where Fy is a constant. Having found the
response to the complex exponential, then as

Fyel®” = Fycos(wt) + jFy sin(wt)

we can find the response to a cosine function by taking the real part of
the output or to a sine function by taking the imaginary part of the output
(this is an application of the linearity property).

We have the equation mi + rx + kx = Fyel® and we want to find the
steady state solution. Try a solution of the form x = ¢ ¢!’ then

% = cjwel®
¥ = —cw’ e
and substituting into the differential equation we find

—mew? & + criwel® + ke el = Fyel®.
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On dividing both sides by el (which is non-zero), we get
c(—mcu2 +jro + k) = Fo.
Hence
c= F()/(—mcu2 + jro + k)
giving the steady state solution as

FO ejwt
—mw? +jro +k

X =

We are interested in the magnitude of the oscillations, which is given by

Fo
—ma? +jro+ k|’
We can find this by taking the magnitude of the top and bottom lines.

From Chapter 14 we know that the magnitude of a complex number,
z = x +jy, is given by r = \/x2 + y2. Hence, we find the amplitude
of the oscillations in response to a single frequency of input of angular
frequency is given by

Fo
Vmo? =k + r2a?

This was plotted in Figure 11.10 for the case m = k = 1 and various
values of r (there called c¢). If the damping, 7, is quite small then we can
set it to be effectively 0. In this case

Fy 2
5 for o < k/m
_Jk—w'm
x| =
Fy 2
5 for w* > k/m
w*m —

In which case there is an infinite discontinuity at

k
—
We see that /k/m represents the natural angular frequencies of m the

system in the case where r is 0. We can show this by examining the
solution to the homogeneous in the case where r = 0.

mx” + kx = 0 has auxiliary equation
mi? +k =0

& Ar=—k/m

and setting . = jwo we find that a)(z) = k/m and the complementary
function x = A cos(wot) + B sin(wot).

We can see from this limiting case that if the damping constant is
small and the oscillations of the forcing function are near to the natu-
ral oscillations of the underdamped system then we have a situation of
resonance where the magnitude of the response can become very large.
This effect has led to the destruction of some physical systems before the
phenomenon of resonance was well understood.
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14.6 Solving
systems of
differential
equations

To solve a system of differential equations we can combine the equations
into a single differential equation using substitution. In this case we can
use the method as outlined in Section 14.5. Alternatively, we can solve
the system directly using matrices.

We follow the same pattern as in Section 14.4 for first-order systems.
We solve the homogeneous equation, to find the complementary function
and then find a particular solution. The sum of these two terms gives a
general solution to the system.

Example 14.10 Find the displacement of the spring after time ¢
described by the system of differential equations

d (x 0 1 X 0
i ()= o) () (i) 70

in the case where the mass on the spring is 1, the damping constantr = 5,
the spring constant k = 4, the forcing function f(¢) = ¢, and the initial
extension of the spring is O with 0 initial velocity.

Solution  Substituting the given values for m, r, k, and f, we have the
system

d X1y _ 0 1 X1 0
i ()= (% () ()
Step 1
Solve the homogeneous system with f(¢) = 0, giving

dx 0 1
m = Ax where A = (_4 _5).

Try solutions of the form x = v e where v is a constant vector. Then
dx/dt = Ave*. Substitute for x and dx/d¢ into dx/dr = Ax, giving
aveM = Avet

as e’ # 0, we have

AV = Av

Av = Av

which we recognize as the eigenvalue problem of Chapter 13. In this case,
however, we shall allow the possibility of complex eigenvalues.
The solutions for A are found by solving |A — AI| =0 as

=%

this gives
—A 1
’—4 _5— )\' =0

& AMS5+AM)+4=0
& AZ450+44=0

. —5+.425-16
o 2

543

&S A= > A=—4vi=-—1.
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Now, we find the eigenvector v to go with each eigenvalue by solving
(A —ADv=0.

(5 L)) -6)

For A = —4

4 1 vy (0
—4 —1)\vy)  \0/)"
Multiplying out, this gives

4vi4+v=0
—4v1 —U2=0.

These equations are dependent, solving either one of them we find

41)1 = —U2

vy = —4vy.

The vector is given by (v, —4v;). As we are interested only in the
direction of the vector we can set vy = 1 giving the eigenvector as (1, —4).
For A = —1 we get

4 1 v\ _ 0
—4 —1)\w) \0/)°
Multiplying out we get

vi+uvy =0
—4v; —4vy = 0.

These equations are dependent, solving either one we get
V) = —Vj.

The vector is given by (v1, —v1). As we are interested only in the direction
of the vector we can set v; = 1 giving the eigenvector as (1, —1).
Therefore, we have the complementary function for x as

_ LY 4 1y
x_a<_4>e —l—b(_l)e

where a and b are arbitary constant scalars.

Step 2

Find a particular solution to the equation dx/d¢ = Ax + br. For this
equation, the forcing function is bt so we try a particular solution of
the form x = ¢;7 + ¢¢ where ¢ and ¢; are constant vectors. We see that
this is similar to the choice of trial solution suggested in Table 14.1 but
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the constant terms are now constant vectors.

X =¢it + ¢

= dx/dt =c;.
Substitute this trial solution into
dx/dt = Ax + bt
giving
c¢; = A(cit + ¢g) + br.

‘We can equate vector coefficients of t and the constant terms on both sides

giving
0=Ac;+b
C = AC().

We solve these two matrix equations

0=Ac;+b
< Acp = -b.

Pre-multiply by A~! (if it exists) giving

ci=—A"b
As
0 1
o
we have
A*I—l -5 -1\ _(-125 —-025
T4\ 4 0o/ 1 0
and
0
v~ (1)
SO

(7 P-(2)

To find ¢y we can use

Cl = ACQ

we get
—A!

Co = Ci

(=125 0.25)/0.25\ (—-0.3125
- 1 0 0 )~ 025 -

Therefore, a particular solution x = ¢;¢ + ¢ is given by
0.25 —0.3125
XZ( 0 >’+< 0.25 )
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Step 3
The general solution is the sum of the complementary function and a
particular solution. This gives

_ 1 4 1 —t 0.25 —0.3125
x_a<_4)e +b<_1>e +( 0 >t+< 0.25 )

Step 4

We can apply the initial conditions. We are told that at ¢ = 0 both the
displacement and velocity is zero. These are the state variables x| and x».
Therefore, we have

x=<8) whent =0

and substituting into the solution we find

0 1 1 —0.3125
(o) =(5) () +(537)
0=a+b—03125
0= —4a —b+025.

Solving these two equations gives

a ~ —0.02083
b~ 0.3333

and therefore, the particular solution to this initial value problem is

~ 1 4 1 —t 0.25 —0.3125
x = 0.02083 (_4) e " +0.3333 (_1> e +( 0 ) t—i—( 025 ) .
Check:

dx 1\ 1\ ., (025
a;__—oxm33z<_4)e ——03333<_1>e +(77)-

Substitute into

dx 0 1 0
a = (G ) ()

giving

1\ 1\ ., (025
—0.08332 (_4) e ¥ — 03333 (_1> e + ( 0 )

_ (0 1 0.02083e~# 4 0.3333e~" 4 0.25¢ — 0.3125 0 ;
“\-4-5 —0.08332e™# —0.3333e~ +0.25 1)

Multiplying out and simplifying, we get

—0.08332e% — 0.3333e~" + 0.25
0.3333e™* +0.3333¢~!

_ (—0.08332¢™% +0.3333¢™" 4 0.25
- 0.3333¢™% +0.3333¢"

which is true for all ¢.
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14.7 Difference Discrete systems are designed using digital adders, multipliers, and shift
. registers and are represented mathematically by difference equations.
equatlons Difference equations are used in the design of digital filters and also

to approximately model continuous systems.

The system has an input which is a sequence of values fy, fi, f2, ...
and the output is a sequence yo, y1, ¥2,... If y, depends solely on the
values of the input, then

Yn = bOfn + blfn—l +b2fn—2 +--

This is a non-recursive system as we do not need previous knowledge
of y to determine y,. It is called a finite impulse response (FIR) system
(the meaning of ‘impulse response’ will be explained in Chapter 15).
If, however, the output y depends on the previous state of the system
as well as the input then we have a recursive system, modelled by a
difference equation (also called a recurrence relation). This is called a
infinite impulse response (IIR) system.

We shall look at linear time-invariant discrete systems. We shall
consider the solution of a second order difference equation

ayn + b))n—l + cyp—2 = fn~

The method of solution, as for differential equations, is to solve the
homogeneous system and find a particular solution. The sum of these
gives the general solution to the difference equation. We employ the
initial conditions to find the value of the arbitrary constants.

Example 14.11 Solve the difference equation (n > 2):

6y, —Syn—1+yn—2=1, yp=45 and y; =2.

Solution
Step 1

Solve the homogeneous difference equation
6yn —5yn—1+ yn—2=0.

We know from Chapters 8 and 12 that the y, 1 = ry, defines a geometric
series y, = ar"!, where a is the first term of the sequence and r is the
common ratio. If we start at the zeroth term, then we have y, = aor”.
We therefore try a solution of this form to the homogeneous equation and
substitute y, = aA” into 6y, — Sy,—1 + y,—2 = 0. This gives

6a\" —5a)""! +ar""? = 0.

Assuming that ¢ and A"~ are non-zero, we can divide by aA" 2 to give
61> — 51+ 1 =0.

This is called the auxiliary equation and solving this we find

5+425-24 1 1
12 3 2

Hence, the general solution of the homogeneous equation is

Yn=4a 3 3 .

As in the case of differential equations, there are three possible types
of solution, depending on whether the roots for A are real and distinct,

A
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complex, or equal, where

—b + +/b? —4dac
Al A = —

Case (1): A1 and A, are real and distinct

yn =a( )" +b()".

Case (2): A1 and A, are complex. Then we write in exponential form
A1 = rel? so Ay = re ¥ and the solution can be expressed as

y = r"(a cos(nf) + b sin(nh)).

Case (3): 1 and A, are equal real roots and the solution is y, =
(a + bn)A".

Step 2
Find a particular solution. We use a trial solution which depends on the
form of the input sequence f,, as suggested by Table 14.2.

In this case the input is a constant so we try a constant output. The trial
solution is y, = c. Substituting this into

6y —Syn—1+yn—2=1
gives the equation for ¢ as

6c—5c+c=1
&S 2c=1
c=1/2

A particular solution for y is y, = 1/2.

Step 3
The general solution is the sum of the solution of the homogeneous
equation and a particular solution giving

m=a(3)" +b()" + 1

Table 14.2 A table of trial solutions to be used to find a particular
solution of a difference equation. The form of the trial solution is
suggested by the form of the input sequence f,. The coefficients ¢y,
¢4,...andc and d are to be determined

Input function Trial solution

Power series f, = n¥ (k aninteger) y = cy+ cin+ cn?+ - -+ ckn*
An exponential function f, = a" y =ca"

Sine or cosine function y = ccos(wn) + dsin(wn)
fn = cos(wn) or sin(wn)
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14.8 Summary

Step 4
Solve for the initial conditions yp = 4.5 and y; = 2. Substitutingn = 0
and yp = 4.5 in the solution

m=a(3)" +b(3)" +3

gives

45=a+b+; & a+b=4

Substituting n = 1 and y; = 4.5 gives
2=j3a+3b+3 & 2a+3b=09.

Solving for the constants a and b gives

a+b =4 2a+2b=8
& = —b=-—1.
2a+3b=9 2a+3b=9

Substituting b = l intoa + b = 4:
a+1=4 & a=3

a =3 and b = 1, so the solution is

w=3()"+1)"+1

System stability

We can see that the solution, as in the continuous case, is made up of
a transient, in this case, 3(1/3)" 4 (1/2)", and a steady state response,
which in this case is 1/2. The transient tends to zero as n — oo. This
will be so for any system as long as the roots to the auxiliary equation
are such that the modulus of X is less than 1. If the roots have modulus
of exactly 1, then the solution of the homogeneous equation does not die
away as n — 0 but neither does it tend to infinity. Therefore, we can
identify a stable system as one with roots of the auxiliary equation such
that [A| < 1.

1. Dynamic physical processes involve variables which are interdepen-
dent and constantly changing. When modelling the system we will
obtain relationships between variables, many of which will be
related through derivatives. We can combine these to make a single
differential equation relating the system input to the system output
or we can choose state variables and express the relationship through
a system of differential equations.

2. Linear time invariant (LTT) systems are represented by linear differ-
ential equations with constant coefficients. A second-order equation
is of the form

ad’y/di* + bdy/dt + cy = f(1)

where f(¢) represents the system input and y the system output.
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If a function, y = g(#), is a solution to a differential equation in y
then if, in the differential equation, we replace y and by g(¢) and
all the derivatives of y by the corresponding derivatives of g(¢) then
the result should be an identity for 7. That is, it should be true for
all values of ¢.

To solve linear differential equations with constant coefficients, we
solve the homogeneous equation (with f(¢) = 0), thus finding the
complementary function. This leads to the auxiliary equation which,
for a second-order system is

a)? +br+c=0.

This gives three possibilities for the complementary function,
depending on the roots for A.

—b £ V/b% — 4ac

A, Ap = 2

Case (1):  Real distinct roots: y = A et 4+ B e
Case (2): Complex roots: y = ek (A cos(wot) + B sin(wot))
Case (3): The roots are equal, then A = k = —b/2a,y = (At +
B)e.
We then find a particular solution to the equation by using a trial
solution as suggested in Table 14.1. The sum of the complemen-
tary function and a particular solution gives the general solution of
the differential equation. The initial conditions are used to find the
arbitrary constants A and B.
For a truly linear system, the complementary function dies out as
t — oo and is called the transient solution, The other part of the
solution, in response to the input f(¢), is called the steady state
solution. When analysing a system as locally linear, we say that
the system is unstable if the roots of the complementary function
have a positive real part. In these circumstances, the complementary
function — oo as t — oo. Higher order systems are also unstable
if there is a repeated purely imaginary root.
Resonance occurs when, in an underdamped system, the forcing
frequency approaches the natural frequency of the system.
Systems of differential equations may be solved using a matrix
method.
Discrete systems may be represented by difference equations (also
called recurrence relations). A second-order linear system is rep-
resented by ay, + by,—1 + cy,—2 = fu. To solve this equation
we find the solution to the homogeneous system (setting f,, = 0),
which leads to the auxiliary equation

ar’> +br+c=0.

This leads to three possibilities for the complementary function
depending on the roots for A:

—b+/b? —4dac

Al Ay = P

Case (1): A1 and A, are real and distinct.

yn =a( )" +b()".
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Case (2):

Case (3):

A1 and A, are complex. Then we write in exponential
form A, = r e so A, = r e ¥ and the solution can be
expressed as

y = r"(acos(nf) + bsin(nbh)).

A1 and A; are equal real roots and the solution is y, =
(a 4+ bn))". The system is stable if |1 < 1.

We then find a particular solution by attempting a trial solution,
as suggested in Table 14.2. The general solution of the difference
equation is given by the sum of the complementary function and a
particular solution.

14.9 Exercises

14.1. For the following differential equations:

(a) State whether the equation is linear

(b) Give the order of the equation

(c) Show that the given function represents a solution
to the differential equation

. tdy 4
- =Y, = ct
€y 4dy Y, y=c
d?y 1 dy
i) ——=(t—-z)-—=0, y=12—1¢
(@) dr? ( 2) dr )
d’y | dy
i) +— +1— =4, y=3te" +4
(iif) a2 Tl Y y e+
d
() yor =ty =r+c y>0
d2y dy)?
3y2——= 46y =) =2, y =172
) ydt2+ y(dt) y
14.2. A linear differential equation

dy

— +4y = f(t

o T f@

is found to have a particular solution

y =2t —t 4+ 1 when f(¢) = 8t 4 3 and a particular

solution

y = 0.8cos(37) + 0.6 sin(3¢), when f(t) = 5cos(3t).

(a) Suggest a particular solution when f(1) =
10 cos(31) +4¢% + (3/2) and show by substitution
that your solution is correct.

(b) Suggest a particular solution when f(t) =
5 cos(3(r —10)) and show by substitution that your
solution is correct.

14.3. Show that the differential equation

cos(t)dy/dt —sin(z)y = f(¢)

has a solution y = 12/ cos(t), when f(¢) = 2t

and a solution y = tan(¢) when f(¢) = cos(t)

(a) Use the linearity property to find a solution when
f(t) =2(t — cos(1)).

(b) By considering a time-shifted input of one of the
functions for f(¢) given, show that

cos(¢)dy/dt —sin(t)y = f(¢)

cannot represent a time-invariant system.

14.4. Solve the following differential equations with the
given initial conditions
dy
— —=3y=0, y(0O)=1
@ =3y y(0)
dy
b) 4——y=4, y0)=-2
(b) 4=y y(0)
dy .
(@) m + 5y =sin(12¢), y(0) =0
dy -
(d) 35 +2y=¢e"’, y0)=3
dy
— —6t=0, y(1)=6
©) s y(@)
ldy .
) 3dar + 6y — 3sin(5¢) = 2 cos(5t), y(0) =0.
14.5. A spring of length / has a mass m attached to it
and a dashpot damping the motion. It is subject to a
force f(t) forcing the motion, as in Figure 14.2. The
extension x of the spring obeys the differential equation
m d%x/de? + rdx/dt + kx = f(2).
Solve for x given the following information
(@ m=2, r=17, k=5 f@)=1>, x(0)=0,
dx(0
x(t ) _0.16
(b) m=1, r=4, k=4f()=4cos(6t), x(0)=0,
dx(0)
=0
dr
) m=1, r=4, k=5, f@)=e', x(0)=0,
dx(0)
=0
dr
14.6. An LRC circuit, as in Figure 14.3 obeys the equation

Ld’q/di> + Rdq/di +q/C = v(t)

where ¢ is the charge on the capacitor, v(#) the applied
voltage, L the inductance, R the resistance, and C
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the capacitance. Find a steady state solution for ¢
and hence calculate the voltages across the capacitor,
resistor, and inductor, given by v, = ¢/C,vr =
Rdg/dr and vp, = L d?q/dr? in each of the following
cases:

(a R = 120@Q,L =
v(t) = 130 cos(1000¢)
(b) R=1kQ,L =0.001H,C =1uF,v() =1t.

0.06H,C = 0.0001F,

An RC circuit is subjected to a single frequency input
of angular frequency w and magnitude v;.

(a) Find the steady state solution of the equation
Rdg/dt + (q/C) = viel"
and hence find the magnitude of
(1) The voltage across the capacitor v, = q/C
(ii) The voltage across the resistor vg = R dg/d¢
(b) Using the impedance method of Chapter 10
confirm your results to part (a) by calculating
(1) The voltage across the capacitor v
(ii) The voltage across the resistor vg
in response to a single frequency of angular
frequency w and magnitude v;
(c) For the case where R = 1k2,C = 1 uF find the
ratio |v¢|/|vi| and fill in the table below:

® 10 102 10° 10* 100 10°

vel/lvil

14.8.

14.9.

Explain why the table results show that an RC cir-
cuit acts as a high-cut filter and find the value of the
high-cut frequency, defined as fh. = wnc/27, such

that |vel/|vi| = 1/+/2.

A spring of length, / has a mass m attached to it
and a dashpot damping the motion. It is subject to
a force f(t) forcing the motion as in Figure 14.2.
The extension x; of the spring obeys the system of
differential equations

d (x 0 1 X 0
dr (xi) = (—k/m —r/m) (xi) + (1/m> f®

By solving this system of equations, find the extension

of the spring after time t in the following cases

@m=1,r =12,k = 11, f(r) = e, with initial
extension 0 and 0 initial velocity.

bym=2,r =13,k =20, f(t) = 10t,x,(0) =0 =
x2(0).

Solve the following difference equations

(@) 2yn — Yn—1 = -3, Yo = 1

b) 4y, +yp-1=n, yo=2
©) yu—12y,1+036y, 2 =4, y=3, y1=2
(d) Yo +0.6y,—1 =016y, 2+ (0.5)", yo=1, y; =2

mn
(©) 2yn + Y1 :c05<7), yo=1
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15.1
Introduction

15.2 The
Laplace
transform -
definition

Laplace and
Z transforms

In this chapter, we will present a quick review of Laplace transform
methods for continuous and piecewise continuous systems and z trans-
form methods for discrete systems. The widespread application of these
methods means that engineers need increasingly to be able to apply these
techniques in multitudes of situations.

Laplace transforms are used to reduce a differential equation to a simple
equation in s-space and a system of differential equations to a system of
linear equations. We discover that in the case of zero initial conditions,
we can solve the system by multiplying the Laplace transform of the input
function by the transfer function of the system. Furthermore, if we are
only interested in the steady state response, and we have a periodic input,
we can find the response by simply adding the response to each of the
frequency components of the input signal. In Chapter 16, we therefore
look at finding the frequency components of a periodic function by finding
its Fourier series.

Similar ideas apply to z transform methods applied to difference
equations representing discrete systems.

The system transfer function is the Laplace transform of the impulse
response function of the system. The impulse response is its response to an
impulse function also called a delta function. Inputting an impulse func-
tion can be though of as something like giving the system a short kick
to see what happens next. The impulse function is an idealized kick, as
it lasts for no time at all and has energy of exactly 1. Because of these
requirements, we find that the delta function is not a function at all, in the
sense that we defined functions in Chapter 1. We find that it is the most
famous example of a generalized function.

The Laplace transform F'(s) of the function f(¢) defined for r > 0 is

F(s) = /Oo e £(1) dt.
0

The Laplace transform is a function of s where s is a complex variable.
Because the integral definition of the Laplace transform involves an inte-
gral to oo it is usually necessary to limit possible values of s so that the
integral converges (i.e. does not tend to co). Also, for many functions the
Laplace transform does not exist at all.

L{} is the symbolic representation of the process of taking a Laplace
transform (LT). Therefore,

L{f(D} = F(s).
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Example 15.1 Find from the definition £{e>}.

Solution

00 [ e(B—9)1 00
L{e¥) = / ele ™ dr = / e dr = |: i| .
0 0 3—s |o

Now eG~)" — 0 ast — oo only if the real part of (3 — s) is negative,
that is, Re(s) > 3. Then the upper limit of the integration gives 0. Hence

1
£{e3t} — _3
s —

where Re{s} > 3.

Example 15.2 Find, from the definition, £{cos(at)}.
Solution We need to find the integral

o0
sz e cos(at) dt.
0

We employ integration by parts twice until we find an expression that
involves the original integral, /. We are then able to express / in terms
of a and s.

Integrating by parts, using the formula [ u dv = uv — [ v du, where
u = cos(at), dv = e*'dt, du = —asin(at)dt and v = 75" /(—s),
gives

—e— St 00 00 o—st
I = |: cos(at)i| —f asin(at) dz.
S 0 0 S

—st

The expression [e cos(m‘)]gO only has a finite value if e ™" — 0 as

t — oo. This will only be so if Re(s) > 0. With that proviso we get

a

1 o0
] =—-— —/ e sin(at) dr
A s Jo

integrating the remaining integral on the right-hand side, again by parts,
where this time u = sin(at), dv = e™'dt, du = acos(at)dt, v =
e /(—s), gives

N

1 —a o0 az o0 ]
I = |:—ZCSZ Sin(at)] Y / e*.&l COS(at) de
s 0 = Jo

2 o)
_ 1 a st d
=-—-— e ' cos(at)dr.
N N 0

We see that the remaining integral is the integral we first started with,
which we called /. Hence

and solving this for I gives

1+ S =1 122"
—_— = S, = =
s2 52 +a?

So we have that

L{cos(at)} = 5 u where Re(s) > 0.
s

+a?’
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15.3 The unit
step function
and the
(impulse) delta
function

N u(t)

Figure 15.1 The graph of
the unit step function u(t).

(a) y

O t
(b) y

[¢) t

Figure 15.2 Any function
when multiplied by the unit
step function is ‘switched on
att = 0. (a) the function

y = t?; (b) the function

y = tu(t).

3’

Figure 15.3 (a) The graph
ofy = u(t). (b) The graph of
y = u(t —2) is found by
shifting the graph of u(t) two
units to the right.

The unit step function and delta function are very useful in systems theory.

The unit step function

The unit step function is defined as follows:

1 t>0
1) =
u(t) {o t<0

and its graph is as shown in Figure 15.1.

The function is used to represent an idealized switch. It switches on at
time t = 0. If it is multiplied by any other function then it acts to switch
that function on at + = 0. That is, the function

0 t<0

f@u(t) = {f(t) >0,

An example for f(¢) = t? is given in Figure 15.2.

As the Laplace transform only involves the integral from ¢ = 0, all
functions can be thought of as multiplied by the unit step function because
f@) = f(®)u(t) aslongast > 0.

Shifting the unit step function

As we saw in Chapter 2, the graph of f(# — a) can be found by taking
the graph of f(¢) and moving it a units to the right. There is an example
of a shifted unit step function in Figure 15.3.

Notice that the unit step function ‘switches on” where the argument
of u is zero. Multiplying any function by the shifted unit step function
changes where it is switched on. That is

0 t<a

JOMt=D=1 10y 1>

The example of sin(z)u(t — 1) is shown in Figure 15.4.

The delta function

The impulse function, or delta function, is a mathematical representation
of akick. It is an idealized kick that lasts for no time at all and has energy
of exactly 1.

(@) u(t) ®) u(r-2)

—
—_—
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(@) y (b) y

/\ A4 AN
VARV FAVERVAR {AVARVAR

Figure 15.4 (a) The graph of sin(wt). (b) The graph of u(t — 1) sin(wt). Notice that this function is zero for
t < 1 and equal to sin(wt) fort > 1.

»— Rectangle of height 8 and width é

Rectangle of height 4 and width %

Rectangle of height 2 and width %

Figure 15.5 The sequence
of rectangular pulse functions
of area 1. Starting from a
pulse of height 1 and width 1 -
we double the height and half

the width.

Rectangle of height 1 and width 1

The delta function, 3(¢), is an example of a generalized function. A
generalized function can be defined in terms of a sequence of functions.
One way of defining it is as the limit of a rectangular pulse function,
with area 1, as it halves in width and doubles in height. This sequence
of functions is shown in Figure 15.5. Although the height of the pulse is
tending to infinity, the area of the pulse remains 1.

Two important properties of the delta function are

1. 8(t—a)=0fort #a,
2. [T =1

The second property expresses the fact that the area enclosed by the delta
function is 1.

The unit step function, u(¢), has no derivative at t = 0. Because of the
sharp edges present in its graph and its jump discontinuity it is impossible
to define a single tangent at that point. However, if we also consider the
unit step function as a generalized function (by taking the limit of nice
smooth, continuous curves as they approach the shape of the unit step
function), we are able to define its derivative, which turns out to be the
delta function. This gives the third definition

3. du/dt =23(1).
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386 Laplace and z transforms

Symbolic representation of (1)

d(t) can be represented on a graph by an arrow of height 1. The height rep-
resents the weight of the delta function. A shifted delta function, 8(t — a),
is represented by an arrow at t = a. Examples are given in Figure 15.6.

1 5 . 4 L a p | ace Rather than finding a Laplace transform from the definition we usually use
tables of Laplace transforms. A list of some common Laplace transforms

tranSfO rms Of is given in Table 15.1. We can then use the properties of the transform
Sl mpl e to find Laplace transforms o_flmany other functions. To find the inverse
3 transform, represented by L' { } we use the same table backwards. That

fu nctlons and is, look for the function of s on the right-hand column; the left-hand

column then gives its inverse:

properties of
the transform Fis) = /0 Troetd f) = £7YF)

(a)

Properties of the Laplace transform

In all of the following, F(s) = L{f(?)}

1. Linearity:

Liafi@) +bf2(1)} = aFi(s) + Fa(s)

3 38(1-2) where a and b are constants.
2. First translation (or Shift rule):
L{e* f(1)} = F(s —a)
0 2 t

3. Second translation:
Figure 15.6 Symbolic
representations of delta LU —ut —a) = e S F(s).
functions: (a) 3(t); (b) EA Ju( ) ()
33(t — a).
Table 15.1 Common Laplace transforms

f(t) F(s) = L{f 1)}
u(t) 1/s Re(s) > 0
3(t) 1 Re(s) > 0
! l Re(s) > 0
(n—1! s”1 =
e—at Re(s) > —a
s+a
! sin(at) ! Re(s 0
a s2 4 a2 (&) >
s
cos(at) e Re(s) > 0
1 . 1
2 sinh(at) o Re(s) > |a|
s
cosh(at) 22 Re(s) > |a|
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4. Change of scale:

1 s
L{f(at)} = ;F;-

5. Laplace transforms of derivatives:
L{f' 1)} =5F(s) — f(0)
L{f"(1)} = s>F(s) = sf(0) — f(0)
and
LD O} =5"Fs) =" f(0) = —sf"720) = f*7V(0)

6. Integrals:

t
£{/ f(r)dr} =&.
0 N

7. Convolution:
t
L{fxg}=dL {/0 f(egl — f)df} = F(s)G(s).
8. Derivatives of the transform:

LU f()} = (=1)"F™(s)

where
n r(n)

F'(s) =
() ds”

(s).

Example 15.3 (Linearity) Find L£{3t% + sin(21)}.
Solution From Table 15.1

r ] 1
2 3
and
in(2¢t 1
r sin(2t) _ .
2 (s2+4)
Therefore

12 sin(2r) 6 2
LB +sin)) =6L 11— +2.£ T
{3t + sin(21)} {2}—1- { 5 } PR

using

L{afi(t) +bf2()} = aFi(s) + bFa(s).

Example 15.4 (Linearity and the inverse transform) Find

e 2 n 4s
s+4 5249
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Solution From Table 15.1

oc—l l — —4t
s+4

and

il LI QP
s24+9)

Therefore

= 4s 2e 4 4 4cos(31)

=2e cos

s+4 5249

Example 15.5 (First translation) Find L{t>e~}.

Solution  As

L%} = S%

using

L™ f()) = F(s —a).

Then multiplying by e =3 in the r domain will shift the function F (s) by 3:

2
(s +3)2

£{t26_3t} —

Example 15.6 (First translation — inverse transform) Find

o |

Solution As

|

and as

s+2
(s+2)>+9

5 } = cos(31)

549

s+2
(s+2)%+9

is s/(s%> + 9) translated by 2, using the first translation rule this will
multiply in the  domain by e %, so

|

Example 15.7 (Second translation) Find the Laplace transform of

s+2

m} = COS(?)I)G_Zt

<

t>

0
ﬂ”Zme—m
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Solution  f(t) can be expressed using the unit step function

=sin(3t — 2 2) _ 3 2 2
f(t) =sin(3t — )u(t—g)—mn( (t—§)>u(t—§>.

Using L{f(t —a)u(t —a)} = e * F(s) and as
L{sin(31)} = S
sin =710

we have
2 2\  3eHS
sin|3(t— = ult—=|)|=———-
((=5)(-3) -5
Example 15.8 (Second translation — inverse transform) Find

o]
(s+2?2)°

Solution As

£ {(s+12)2} =re

(using first translation), the factor of e will translate in the + domain,
t —> t — 1. Then

L1 { ( ‘:;)2 } =@t —De 2 Dy —1)
S

by second translation.

Example 15.9 (Change of scale) Given

s
s2+1

L{cos(t)} =

find L{cos(37)} using the change of scale property of the Laplace
transform

1 s
L{f(at)} = ;F;

Solution As

L{cos(t)} = stﬁ = F(s)

to find cos(3¢) we put a = 3 into the change of scale property
1 s
L{fla)} = —F—
a a

giving
s/3 s

1
L{cos(31)} = 3 S = 9
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Example 15.10 (Derivatives) Given

L{cos(21)} = ﬁ

find L{sin(2¢)} using the derivative rule.

Solution If f(t) = cos(2r) then f/(t) = —2sin(2t):

£L{cos(21)} = ﬁ

and f(0) = cos(0) = 1. From the derivative rule £{f’(¢)}

sF(s) — f(0),

s

4
S os2 447
By linearity,
£isin(0) = — (o :
sin = — = .
-2 \s2+4 s2+4

Example 15.11 (Integrals) Using

t
£ {/ f(r)dr} _F©)
0 S

and

2
L{t?) = 5

find

Solution As

t .[3t 3
feu-l5]-5
and

2
LYy ==
) =5

then

! 2/s3 2
£{/ rzdt}z /s ==
0 S S

S
L{-2sin@2)} =s(—— |- 1=—— —1=
st = () 1= 2

§T =857 —

4
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Example 15.12 (Convolution) Find

ezl
(s =2)(s—3)

using the convolution property:

1
L {/ fHg(t — r)dr} = F(s)G(s).
0

Solution
1 1 1
(s—=2)(s=3) (s—2)(s—3)

Therefore, call
1

1
F(S)=m, G(S)Zm

g(t) =L£7! { ! } =e¥.

s—3

_ p—1 1 2t
f@)=<£ {—s 2}—e

Then by the convolution rule

ccfl {;} — /t lee3(t7r) dr.
(s =2)(s —3) 0

This integral is an integral over the variable 7. ¢ is a constant as far as the
integration process is concerned. We can use the properties of powers to
separate out the terms in T and the terms in #, giving

(s—=2)(s —3) 0 -1

=eM(—e "4+ 1)

— _GZI + e3t'
Example 15.13 (Derivatives of the transform) Find L{¢ sin(37)}.
Solution Using the derivatives of the transform property
LU f(D)) = (=D"F™(s)

we have f(¢) = sin(3¢) and
. 3
L{sin(31)} = o = F(s)

(from Table 15.1).
As sin(3t) is multiplied by ¢ in the expression to be transformed, we
use the derivative of the transform property with n = 1:

LU FO)y = (D'FD () = —F'(s)

to give

) d 3 6s
L{tsin(31)} = 3 (S2 =5 = 62192
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Example 15.14 (Derivatives of the transform and the inverse transform)
Find

< el
(s2+4)2

Solution We notice that

s 14 (L)

(2442 2ds \s2+4)°

Using the derivatives of the transform property
L f(D)} = (=1)"F"(s)

and setting n = 1 we have

LT (=1DAF/ds} = tf (1)

and as

L7 ! _ ! sin(21)
s2+4) | 2

we have

—1 s 1 1 . r .
e e ] =3 (53men) = fneo

Using partial fractions to find the
inverse transform

Partial fractions can be used to find the inverse transform of expressions
like

I1s +7

s2—1
by expressing F(s) as a sum of fractions with a simple factor in the
denominator.

Example 15.15 Find the inverse Laplace transform of

11s +7
s2—1

Solution Factorize the denominator. This is equivalent to finding the
values of s for which the denominator is O, because if the denominator
has factors s; and s» we know that we can write it as c(s — 51)(s — 52)
where ¢, is some number. In this case we could solve for s2 — 1 = 0.
However, it is not difficult to spot that s2—1=(s—1)(s+1). The values
for which the denominator is zero are called the poles of the function.
11s +7 11s +7

21 G-DGs+1)
We assume that there is an identity such that

11s +7 A B

-0 51 541
Multiply both sides of the equation by (s — 1)(s + 1) to get

1ls+7=A(s+ 1)+ B(s — 1).
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Substitute s = 1;then 11 +7 =2A = A = 9.
Substitute s = —1; then —11 +7 = —2B = B = 2.
So

11 7 9 2
£_1{ s2s_+1 }=£_1{s—l+s+l}=96t+2e_t'

A quick formula for partial fractions

393

There is a quick way of getting the partial fractions expansion, called
the ‘cover up’ rule, which works in the case where all the roots of the
denominator of F'(s) are distinct. If F(s) = P(s)/Q(s) then write Q(s)

in terms of its factors Q(s)

O@)=c(s —s1)(s —52)(s —83)--- (s —5,)--- (s —5)

where s; ...s, are its distinct roots. Then we can find the constant A,,
etc., for the partial fraction expansion from covering up each of the factors

of Q in term and substituting s = s, in the rest of the expression:

P(s)
F(s) =

c(s —sp)(s —852)(s —83) - (s —8) -+ - (s — 8)
then
Foy=—2_y A o A An

S) =

(s—s1) (5—s52) (s —sr) (s —sp)

where
P(sy)

T e(sr — s)(sr — 52)(5r — 53) -+ (s7—=51) -+ (5 — )
In this case

Is+7  ls+7 A B

F&) =57 SGoDetD s—1Tsx1

Then A is found by substituting s = 1 into

Is+7 1147 _o
(s=Des+1) 2
and B is found by substituting s = —1 into
11s +7 _—ll—i—7_2
(s— D=1 -2 7

This gives the partial fraction expansion, as before, as

L2
s+1 s—1°

F(s) =

This method can also be used for complex poles; for instance,

1 1
2D +3) G+ -6 +2)
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15.5 Solving
linear
differential
equations with
constant
coefficients

The roots of the denominator are —3, j2 and —j2, so we get for the partial
fraction expansion

1 1 1
613 Be13) (81262
1
+ (—8 —jl12)(s +j2)'

The inverse transform can be found directly or the last two terms can be
combined to give the expansion as

1 _ L les+4s 1 3
(Z+4)(s+3)  13(s+3) 208G2+4)  13(s+3) 132 +4)

Repeated poles

If there are repeated factors in the denominator, for example,

4
s+ D2 —=2)

then try a partial fraction expansion of the form

4 A N B N C
s+ D2(s—=2) +D2 s+1 s=2

The ‘cover up’ rule cannot be used to find the coefficients A and B.

The scheme for solving differential equations is as outlined below. The
Laplace transform transforms the linear differential equation with con-
stant coefficients to an algebraic equation in s. This can be solved and
then the inverse transform of this solution gives the solution to the original
differential equation.

Differential equation Solution t-domain
-
Laplace transform Inverse Laplace transform
\ 1
Algebraic equation — Solution s-space

Example 15.16 A d.c. voltage of 3V is applied to an RC circuit with
R = 20002 and C = 0.001 F, where ¢(0) = 0. Find the voltage across
the capacitor as a function of ¢.

Solution From Kirchoff’s voltage law, we get the differential equation

dg q
200082 4 4 _ 3
ar T 0.001
4 4 054 = 0.0015

ar TR

Taking Laplace transforms of both sides of the equation where Q(s) =
L{g (1)},

0.0015
sQ(s) —q0)+0.50(s) = P
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Here, we have used the derivative property of the Laplace transform,
q' () = s Q(s) — g(0). Solve the algebraic equation

(5 +0.5)0 0.0015 0.0015
N . = — =
S s(s +0.5)

We need to find the inverse Laplace transform of this function of s so that
we expand using partial fractions, giving

o 0003 _ 0.003
s s+0.5
0.003  0.003
g=L7! —~ = 0.003 — 0.003e 0"
s s+ 0.5

The voltage across the capacitor is

q(t)  0.003 —0.003e "

— 1_ —0.5¢ .
c 0.001 31 =)

Example 15.17 Solve the following differential equation using Laplace
transforms:

d?x n 4dx 43 _3
— — x=e
dr? dt

given x(0) = 0.5 and dx(0)/dt = —2.

Solution Transform the differential equation

d2x dx

s 4_ 3 — —3t
e + a7 +3x=e
to get

2% (s) — _dx _ _
(s X (s) — sx(0) g (O)) +4(sX(s) —x(0) +3X(s) = ey

Here we have used

d%x dx
L {F} = 52X (s) — sx(0) — E(O)

and

dx

L {E} =s5X(s) — x(0).

Substitute x(0) = 0.5 and dx(0)/dt = -2

2 1 1
s X(s)—§s+2+4sX(s)—2+3X(s)_ S 13
& X(S)(52+4s+3)=L+ls
s+3 2
1 N

& X(s) =

(s +3)(s2+4s+3) + 2(s2 +4s + 3)
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Use partial fractions:

1 1

G2 +454+3)  GLHELDNELD
1 A B

C

CENGCLNGLD  6+3) G132

s+ 1

= 1=AG6+3)Gs+D+Bs+1)+C(s+3)>%

Substituting s = —3
1=-2B & B=-1

Substituting s = —1

1=4C & C=1.
Substituting s = 0
1=3A4+B+9C.
Substituting B = —% and C = ‘l‘ gives
1=3A-1+3 & A=-}
Therefore
1 . 1 1 n 1
(s+3)2s+1) 46+3) 2(s+3)2 46+
We can use the ‘cover up’ rule to find
s _ 3 1
25 +3)(s+1)  4s+3)  4s+D
so that
X(5) 1 Loy Ly 3
5) = — —
4s+3) 2(s+3)2 4(s+1)  4(s+3)
1
4s+ 1)
-1 1

=613 T2+
Taking the inverse transform, we find

1 -3t

1 —3t —3t
t) = ——t — =
x(t) > e+ 2e 5

=1
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15.6 Laplace The transfer function and impulse
transforms and response function
SystemS theo ry An important role is played in systems theory by the impulse response

function, the Laplace transform of which is called the Transfer Func-
tion (or system function). We remember from Chapter 14 that a linear,
time-invariant system is represented by a linear differential equation with
constant coefficients. We will stick to second-order equations although
the results can be generalized to any order.

An LTI system can be represented by

d’y dy
Y p2 — ).
adtz + ar +cy=f(@)

If we take f(¢) as the delta function 8(¢), then we get

dZy  dy
— +b— =3(1).
adt2 + ar +cy (1)

By definition of the impulse response function we consider all initial
conditions to be 0.
Taking the Laplace transform we get

as®Y (s) + bsY(s) +c¥Y(s) = 1
Y(s)(as> +bs +¢) =1

1

Y = .
) as? +bs+c

Notice that the poles of this function are found by solving as>+bs—+c = 0,
which we recognize as the auxiliary equation or characteristic equation
from Chapter 14.

This function, the Laplace transform of the impulse response function,
is called the transfer function and is usually denoted by H (s), so we have

1

H(Gs) = ————
(s) as?+bs +c
and L{H (s)} = h(t), where h(t) is the impulse response function.

Note that the impulse response function describes the behaviour of the
system after it has been given an idealized kick.

Example 15.18 Find the transfer function and impulse response of the
system described by the following differential equation:

dy

3
dt

+4y = f(@).

Solution To find the transfer function replace f(¢) by d(¢) and take
the Laplace transform of the resulting equation assuming zero initial
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conditions:
dy
3— +4y =3().
3 TA =200
Taking the Laplace transform of both sides of the equation we get
3(sY —y(0) +4Y =1

As y(0) =0,

1
Y: =
3s +4

H(s).

To find the impulse response function we take the inverse transform of
the transfer function to find

1 —4r
h(t) = L7} =e 3 .
3s +4

We now discover that we can find the system response to any input func-
tion f(t), with zero initial conditions, by using the transfer function.

Response of a system with zero initial
conditions to any input f(1)

Assuming all initial conditions are zero, that is, y'(0) = 0 and y(0) = 0,
then the equation

d%y
am +b

d
d—f+cy=f<r>

transforms to become

F(s)

5 . - %
(as®+bs +)Y(s) = F(s) < Y(s)= as>+bs+c’

We have just discovered that the transfer function, H (s), is given by

1
Hs)=———.
() as? +bs +c
Then we find that

Y(s) = F(s)H(s).

In order to find the response of the system to the function f(¢) we take the
inverse transform of this expression. We are able to use the convolution
property of Laplace transforms which states:

t
£ {/ f(ogt — r)dr} = F(s)G(s)
0

or equivalently
t
LTHF()G(s)} = /0 f(D)gt —1)dr.

The integral fol f(t)g(t — t)dr is called the convolution of f and g
and can be expressed as f(¢) * g(¢). So we find that the response of the
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system with zero initial conditions to any input function f (¢) is given by
the convolution of f () with the system’s impulse response:

Y(6) = LTHF()H(5)} = f (1) % h(2).

We can use this result to solve two types of problems, given zero initial
conditions. If we know the impulse response function of the system then
we can find the system response to any input f (¢) either by convolving in
the time domain y(¢) = f(¢) * h(¢) or by finding the Laplace transform
of f(¢), F(s), and finding the transfer function of the system L{h(?)} =
H (s) and then finding Y (s) = H (s) F (s) and taking the inverse transform
of this to find y(¢). This type of problem is called a convolution problem.
The other type of problem is that given any output, y(¢), and given the
input, f(z), we can deduce the impulse response of the system. This
we do by finding F(s) = L{f(®)},Y(s) = L{y(#)} and then H(s) =
Y (s)/F (s), thus giving the transfer function. To find the impulse response
we find h(r) = L7{H(s)}

Example 15.19 The impulse response of a systemisknowntobe i (t) =
3. Find the response of the system to an input of f(r) = 6cos(2¢) given
zero initial conditions.

Solution Method 1. We can take Laplace transforms and use Y (s) =
H (s)F (s). In this case

ht) =e¥ o H(s)=£{e3t}=$

f@)=06c0s(2t) & F(s)=dL{6cos(21)} = 4452

Hence
6s
(s —3)(4+s?)

As we want to find y(¢), we use partial fractions:

Y(s)=H(@G)F(s) =

6s _ 6s
(s =3)d+52)  (=3)(s+]i26 —j2)
18 3
= + — -
13s —3)  (j2—-3)(s—j2)
3
— —————— (using the ‘cover up’ rule)
(j2+3)(s +32)
. 18 3(6s — 8)
T 13(s—3)  13(s2+4)
18 18s 12 2

13s —3) 13(s2+4) MEE) (s2+4)

We can now take the inverse transform to find the system response:

y(t) = LTHY (5))

18 185 2 2
= = T
13(s — 3) 13(s2 + 4) 13 (s2 +4)
18 18 12
= Ee3’ -5 cos(2t) + G sin(21).

Alternative method. Find y(t) by taking the convolution of f(#) with
the impulse response function

Y(6) = f@©) % h(1) = (6¢0s(20)) * (¢¥)
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By definition of convolution
t
(6 COS(ZI)) * (C3t) = / 6005(2‘[) e3(l*‘f) dr.
0

As thisis areal integral we can use the trick of writing cos(27) = Re(e?7)
to make the integration easier. So we find

t
I:/ 6e3273=1) g
0

t
— 6e3l‘ / er(]273) dr
0

. [er(jz—3> }f
=6e -
12-3 1o

- <et<jz—3> 1 >
2-3 j2-3
_ 6e¥(—j2 —3)(e ¥ (cos(2t) + jsin(21)) — 1)
449

Taking the real part of this result we get the system response as

18
283

t
6
/ 6cos(27)e3 "D dr = — (=3 cos(2r) + 2sin(21)) +
0 13 13

18
283
13

I8 (21) + 12 21 +
5 cos 3 sin

which confirms the result of the first method.

Example 15.20
applied at + = 0. The output is found to be u(t)(% -
impulse response of the system.

A system at rest has a constant input of f(t) = 3
3e72'). Find the

Solution Since

3 3
y(®) —u(t)<2 — 3¢ )
we have
o3 3 35 +6— 3s 3
S)= — — = =
Y 2% 26+2)  256+2)  s6+2)

and as f () = 3, we have

3
F(s) = -.
s
Hence
H(s) = Y(s) _ 3/(s(s +2)) _ 1
F(s) 3/s s+ 2
giving
_ p—l -2
ht)y =L {—s+2} =e 7.

Hence the impulse response is i(r) = e~ 2.
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The frequency response

In this section, we shall seek to establish a relationship between the trans-
fer function and the steady state response to a single frequency input.
Consider the response of the system

V+3y+2y=f()

to a single sinusoidal input e/’ = cos(wt) + j sin(wt) with y(0) = 2 and
v(0) = 1. Taking Laplace transforms we find

1
Y =25 —14+3(sY —2)+2Y = ——
s —Jw

Y2 +35+2)=2s+7+

s — jow
B 2s +7 " 1
243542 (s—jo)s?+3s+2)

Remember
1 1
H(s) = 5 =
s2+3s+2 G+ +1D
2s +7 1

Y = + - .
+2)s+1D)  —jo)s+2)(s+1)

The first term in this expression is due to non-zero initial conditions. We
are particularly interested in the second term in the expression for Y (s),
which we notice may be written as H(s)/(s — jw).

Using the ‘cover up’ rule to write Y (s) in its partial fractions,

5 3 1 1 H(jw)

O T R T T e+ ) G 06+ -’

Taking inverse transforms we find

y(1) = 5" —3e 2 +

1 —t 1 —2t . j
H !,
—l—ja)e +2+jwe +H(jo)

The first two terms in this expression are caused by the non-zero initial
values and decay exponentially. The next two terms also decay with
increasing ¢ and are as a result of the abrupt turn on of the input at # = 0.
Thus for a stable system, all four terms are part of the transient solution
that dies out as ¢ increases. The fifth and final term is the sinusoidal input
f(t) = el multiplied by H (jw). H (jw) is a complex constant. This is
the steady state response of the system to a single sinusoidal input, which
we have shown in this case is given by

Y (1) = H(jw)e".

We can then see that for a single sinusoid input the steady state response
is found by substituting s = jw into the transfer function for the system
and multiplying the resulting complex constant by the sinusoidal input.
In other words, the steady state response is a scaled and phase shifted
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version of the input. We can find the response to a sine or cosine input by
y(t) = Re(H(jo)e") for f(t) = cos(wt)
and

y(1) = Im(H (jw)e")  for f(t) = sin(wr)

Alternatively, we can find the response to e/’ and to e/ and use the

fact that

cos(wr) = 3(& +e7)

sin(wt) = Zij(eiw’ — g lory

to write

for f(1) = cos(wt), y(t) = 5(H(jw)e” + H(—jw)e ")

for f(t) = sin(wt), y({) = %(H(jw)ej“” _ H(—ja))e_j“”),

All of these results make use of the principle of superposition for linear
systems.

We have seen in this section that the response to a simple sinusoid can
be characterized by multiplying the input by a complex constant H (jw)
where w is the angular frequency of the input. The function H (jw) is
called the frequency response function. It is this result that motivates us
towards the desirability of expressing all signals in terms of cosines and
sines of single frequencies — a technique known as Fourier analysis. We
shall look at Fourier Analysis for periodic functions in Chapter 16.

Example 15.21 A system transfer function is known to be
H(s) 1
§) = ——
3s+1
then find the steady state response to the following:

(@) f(t)=e?;
(b)  f(t) =3cos(2t).

Solution  (a) The steady state response to a single frequency el®! is given
H (jw)el’. Here f(t) = e/, so in this case w = 2 and H (s) is given as
1/(3s 4+ 1). Hence we get the steady state response as

3(j2) + 1 1+j6 37

(b) Using (1/2)(H (jw)el® + H (—jw)e ") as the response to cos(wt)
and substituting for H and w = 2 gives

l (1 — 6j)el n (1+j6) o2t
2 37 37

= %((1 — j6)(cos(2t) + jsin(2t))
+ (1 +j6)(cos(2t) — jsin(2¢))

_ %(COS(ZZ) +65in(20)).
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Hence, the steady state response to an input of 3 cos(2z) is

33—7 (cos(2t) + 6sin(2t)).

1 5_7 z transforms are used to solve problems in discrete systems in a man-
ner similar to the use of Laplace transforms for piecewise continuous

Z tranSformS systems. We take z transforms of sequences. We shall assume that our
sequences begin with the zeroth term and have terms for positive n .
fo> f1, f2,- -5 fu, - .. 1s an input sequence to the system. However, when
considering the initial conditions for a difference equation it is conve-
nient to assign them to y_;,...,y_2,y_1, etc., where j is the order of
the difference equation. So, in that case, we shall allow some elements
in the sequence with negative subscript. Our output sequence will be
ofthe formy_;,...,y_2,¥_1,Y0, Y1, ¥2,- .-, Yn, - . . Where the difference
equation describing the system only holds for n > 0.

Z transform definition

The z transform of a sequence fy, fi, f2, ..., fa,- .. 1S given by
o0

F@ =) faz "
n=0

As this is an infinite summation it will not always converge. The set of
values of z for which it exists is called the region of convergence. The
sequence, fo, f1, f2,.--, fu,-..1s a function of an integer, however, its z
transform is a function of a complex variable z. The operation of taking
the z transform of the sequence f;, is represented by Z{f,} = F(2).

Example 15.22 Find the z transform of the finite sequence 1, 0, 0.5, 3.

n

Solution We multiply the terms in the sequence by z7", where n =

0,1,2,... and then sum the terms, giving

05 3
F)=1+40""+05:7+3z7 =1+ — + 5.
Z 4

Example 15.23 Find the z transform of the geometric sequence agr”
wheren =0,1,...

Solution

F(z) = ;}aor"f" = Zao (2)11

n=0

Writing this out we get

r r\? \°
F(Z)=a0+ao(—>+a0<—> —i—ao(—) + -
4 Z e

From this we can see that we have another geometric progression with
zeroth term ap and common ratio r/z; hence, we can sum to infinity
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provided |r/z| < 1, giving

F(z) = —=

Z = =
1—-(r/2) z—r

where

r

‘— <1 or |z]>|r|

z

We can see that in the case of infinite sequences there will be a region of

convergence for the z transform.

The impulse function and

the step function

The impulse function or delta function for a discrete system is the

The step function is the function

sequence

5, — 1 n=0
0 n#0.
1 n>0

U, =
0 n<O

and the shifted unit step function is

1 >
Mn—j:: nd

0 n<j.

As we are mainly considering sequences defined for n > 0, we could
consider that all of the sequences are multiplied by the step function u,,.

That is, they are all *switched on’ at n = 0.

Rather than always using the definition to find the z transform, we will
usually make use of a table of well-known transforms and properties of
the z transform to discover the transform of various sequences. A list of

z transforms is given in Table 15.2.

Table 15.2 z transforms

fa F2
z
Un ~ 1 |z| > 1
dn 1
n _Z |z| > 1
>
(z—-1)?
o z 12| > 1]
zZ—r
Z(z — cos(h))
cos(®n 1
©n) z2 —2zcos(d) + 1 121 >
sin(@n) Zsin®) |z| > 1
>
z2 —2zcos(d) + 1
N z 1z > 1

z—elf
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Properties of the z transform

For the following

Zifd =) hiz"=FQ@,  Zigl=) g " =G{).

n=0 n=0

1. Linearity:
Z{afn + bgn} = aF(2) + bG(2).
2. Left shifting property:

k
Z{ fori} = 2 F(2) = ) fi.
i=0
3. Right shifting property (although usually we assume f,, = 0 forn <

0 we use f_1, f_» for the initial conditions when solving difference
equations using z transforms):

Z{fa1} =27 Z{fu) + foi

Z{fuad =2 22Z{fd + foa+ 2 f
k—1

Z{fo} =2 KLU+ ) fiaa

i=0
4. Change of scale:
b4

zla"fi) = F (5)

where a is a constant.
5. Convolution:

z {ngfn_k} =GQR)F ().
k=0

The convolution of f and g can be written as

gxf= ngfnfk‘

k=0

where g, and f, are sequences defined for n > 0.
6. Derivatives of the transform:

dF
Z{nf,} = —Zd—(Z).
z

Example 15.24 (Linearity) Find the z transform of 3n 4+ 2 x 3".
Solution From the linearity property

Z{3n + 2 x 3"} = 3Z{n} +2Z{3"}

and from the Table 15.2

< V4
Z{nl = ——— and 2Z{3"} =
=G B=-"3
(r" with » = 3). Therefore
3z 2z
ZBn+2x3" = — 4
{ } (z—1* z-3
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Example 15.25 (Linearity and the inverse transform) Find the inverse
z transform of
2z n 3z
z—1 z-2

Solution From Table 15.2

71 zil}zun

z! Zfz}zzn (r=2)

So

Z~! ZZ_Z1+Z3’_Z2}=2M,1+3><2"

Example 15.26 (Change of scale) Find the inverse z transform of
_*
(z—2)?

Solution

I 122
(z—2?2  ((z/2)—D?*
From Table 15.2

—1 Z _
& {@—1V}_”

Using the change of scale property and linearity:

z~! 1@ = ln(z)" =n2"!
((z/2) = 1)? 2 '

Example 15.27 (Convolution) Find the inverse z transform of

Z z
z—1z—4

Solution Note that

z! < =u, and L£7! < = 4",
z—1 z—4

Hence, using convolution

n

z z
z! }:un x 4" = E upd =k,
z—1z—-4 P

Writing out this sequence forn =0, 1,2,3,...

1 (1+4), 144416, 1+4+16+64,...
n=0 m=1) (n=2) (n=3)
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We see that the nth term is a geometric series with n 4 1 terms and first
term 1 and common ratio 4. From the formula for the sum for n terms
of a geometric progression, S, = a(r" — 1)/(r — 1) where a is the first
term, r is the common ratio and # is the number of terms. Therefore, for

the n th term of the above sequence, we get:

4n+1_1 4n+1_1
4—-1 3

So we have found

z z 4n+1_1
z~! = .
{z—lz—4} 3

Example 15.28 (Derivatives of the transform) Using

Z

2=y

find Z{n?}.

Solution Using the derivative of the transform property

Z{n?} = Z{nn} = —z%zm}

()
T\ nz)

As

dz \(z—1)? (z—1*
T -1y
we obtain
0 (—z-1\ _z2z+D
2= Z((z—m)_(z—lﬁ'

d ( Z )_(Z—1)2—2Z(Z—1)=Z—1—22

(z—1)>3

Using partial fractions to find

the inverse transform

Example 15.29 Find

“e=re=os]
(z—D@E-05]"
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15.8 Solving
linear difference
equations

with constant
coefficients
using z
transforms

Solution Notice that most of the values of the transform in Table 15.2
have a factor of z in the numerator. We write

Z2 —Z( z )
(z—1D(z—-05 “\(z—1)(z-0.5)

We use the *cover up’ rule to write

b4 _ 1 1
(z—1DE—-05) 05z—-1 z-05
2 1
Tz z—0.5
So
22 2z Z

G—D@E-05 z—1 z-05
and using Table 15.2 we find

2 4

The scheme for solving difference equations is very similar to that for
solving differential equations using Laplace transforms and is outlined
below. The z transform transforms the linear difference equation with
constant coefficients to an algebraic equation in z. This can be solved
and then the inverse transform of this solution gives the solution to the
original difference equation.

Difference equation Solution n-Domain
\ 1
z transform Inverse z transform
\ 1
Algebraic equation — Solution Z-space

Example 15.30 Solve the difference equation

Yn + 2¥n—1 = 2u,

forn > 0 given y_; = 1.

Solution We take the z transform of both sides of the difference equation
Yn + 2yp—1 = 2uy

and using the right shift property to find

Z{yn-1} =Y (@) +y-1

we get

2
Y(z)+2 (Z_IY(Z) + y_1) = z—_zl
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As y-1 = 1,

2
Y(2) (1 +2z_1> - = -2
z—1
272 2z

C—DE+2) (+2)

Y(@) =

To take the inverse transform we need to express the first terms using
partial fractions. Using the "cover up’ rule we get

2z _ 2 n 4
z—D@iE+2  3z-1  3z+2)

So

2z n 4z _ 2z _ 2z _ 2z
z—1 3z+2 (z+2 3@—-1 3z+2

Y(z) = 3

Taking inverse transforms we find

Yn = %Mn - %(_z)n

Check: To check that we have the correct solution we can substitute in
a couple of values for n and see that we get the same value from the
difference equation as from the explicit formula found.

From the explicit formula and using uo = 1 (by definition of the unit
step function), n = 0 gives

Yo=3uo—3(=2"=%-3=0

From the difference equation, y, + 2y,—;1 = 2u,, where
y—1 = 1,n =0 gives

Yo + 2y_1 = 2uy.

Substituting y_; = 1 gives yp = 0 as before.
From the explicit formula, n = 1 gives

2 2
Y= zu

_z =2
37173

Wl

2
-'=Z+
(=2)" =3
From the difference equation, n = 1 gives

1+ 2y0 = 2uy

substituting yp = 0 gives y; = 2, confirming the result of the explicit
formula.

Example 15.31 Solve the difference equation
6y —S5¥n—1+ya—2=1(025" n=>0

giveny_1 =1,y =0.
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Solution  We take the z transform of both sides of the difference equation
6Yn — SYn—1 4 yun—2 = (0.25)" and use the right shift property to find

Z{yn—1} =27V (@) + v
Z{yn2} =27 2Y (@) + 2y 4+ y-2
which gives
2
z—0.25

Substituting the initial conditions y_; = 1 and y_» = 0 and collecting
the terms involving Y (z) we get

6Y(2) =5 Y@ +y D+ Y@ +y otz ly =

Y(2)(6 — 5771y 2§54t
(2)( 7Y@ +z279) +z 035
z 5
Y(z) =
* Y@ (Z—O.25)(6—5z_1+z—2)+6_5Z—1+Z—2
1
65771 4772

~<(c—omer i) (e )
N\ z—02962-5:+0) T\ Gz -1

1
_Z<(3z—1)(2z—1)>'

Using the ‘cover up’ rule we write each of these terms as partial fractions:

Z
(z—0250Bz—-DQRz—-1
6(z=7)(z-3) (-7
_ 1 _i 1 n 1
2e-3) 3(k-3) (-3
5z _ -5 n 5
6(z—3)(e—3) 3(—-3) 2@E-3)
1 1

= +
R
giving
Z 4z Z 5z
Y(z) = - + -
2@-7) 3(-3) z-3 3(-3)
n 5z n z oz
2G-9  i-§ -1
2 5
& Y@= < S

2G-9 -f 2D

Taking the inverse transform:

SRR
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159 z The transfer function and impulse
transforms and response function
SyStemS theo ry As before, when considering Laplace transforms, we find that an impor-

tant role is played by the impulse response function in systems theory of
discrete systems. If this case is a sequence, A, its z transform of is called
the transfer function (or system function). We remember from Chapter 14
that a linear, time-invariant system is represented by a linear difference
equation with constant coefficients, that is, a second-order LTI system
can be represented by

ayn +byn—1 + cyp—2 = fu.
If we take f, as the delta function 3,, we get
ayn + byn—1 + cyn—2 = 8.

By definition of the impulse response function we consider all initial
conditions to be 0, that is, y_; = 0, y_p = 0; taking the z transform we
get

a¥(2) + bz Y@ +cz Y (z) =1
Y@)(a+bz " +cz?) =1

1
Yz)= —— —
@ a+bz ! +cz72
2
z
Y =
@ az? +bz+c

Notice that the poles of this function are found by solving az>4bz+c = 0,
which we recognize as the auxiliary equation or characteristic equation
from Chapter 14.

This function, the z transform of the impulse response function, is
called the transfer function and is usually denoted by H(z), so we have

H(z) = zz/(az2 + bz +c¢)

and Z7'{H (z)} = h,, where h,, is the impulse response function.

Example 15.32 Find the transfer function and impulse response of the
system described by the following difference equation:

3yn + 4yn—l = fn

Solution To find the transfer function replace f, by 3, and take the z
transform of the resulting equation assuming zero initial conditions:

4yn + 3yn—1 = .

Taking the z transform of both sides of the equation we get
4Y +3(7 'Y +y ) = 1.

Asy_1 =0,

_z__z/4
V=3 =00 = Tamy
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To find the impulse response sequence we take the inverse transform
of the transfer function to find

po=z-t AL L (3Y
" z+% 4\ 4

We can now see why, in the design of digital filters, this is referred to
as an infinite impulse response (IIR) filter. This impulse response has a
non-zero value for all n . Hence it represents an IIR system.

We now discover that we can find the system response to any input
sequence f,, with zero initial conditions, by using the transfer function.

Response of a system with zero initial
conditions to any input f,

Assuming all initial conditions are zero, thatis, y_; = 0 and y_» = 0,
then the equation

ayn, + by;'tfl + cyp—2 = fn

transforms to become

aY(@) +bz Y@ +cz Y (@) =F() & y@) = L)H
- Y= az2+bz+c
We have just discovered that the transfer function, H(z), is given by
2
Z
H ) = —F————.
© az>+bz+c
Then we find that

Y(z) = F(2)H (2).

In order to find the response of the system to the function f;,, we take the
inverse transform of this expression. We are able to use the convolution
property of z transforms, which states:

Z {Z fkg,,_k} = F()G(2)
k=0

or equivalently

n
ZMFRG@) =) frgnk-
k=0
So we find that the response of the system with zero initial conditions to
any input sequence f;, is given by the convolution of f,, with the system’s
impulse response:

Yo =Z HF@QH @)} = fu % hn.

We can use this result to solve two types of problems, given zero initial
conditions. If we know the impulse response function of the system then
we can find the system response to any input f;, either by convolving the
two sequences

n
Yn = Z.fkhnfk = fuxhy

k=0

or by finding the z transform of f,, F'(z), finding the transfer function of
the system Z{h,} = H(z), then finding Y (z) = H(z) F(z) and taking
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the inverse transform of this to find y,. This type of problem is called a
convolution problem. The other type of problem is that given any output,
Yn, and given the input, f,, we can deduce the impulse response of the
system. This we do by finding F(z) = Z{f,},Y(z) = Z{y,} and then
H(z) = Y (2)/F(2), thus giving the transfer function. To find the impulse
response we find 1, = Z7'{H (z)}.

Example 15.33 The impulse response of a system is known to be z, =
3(0.5)". Find the response of the system to an input of f(#) = 2u, given
zero initial conditions.

Solution Method 1. We can take z transforms and use
Y()=H@)F(2)
In this case

3z

i =30.5" & H@=2ZB05)") = —=

2z
-1

f@®) =2u, & F()=2{Q2u,) = -

Hence,
62>
(z—05)(z—-1)°
As we want to find y,, we use partial fractions
62 _ —6 n 12
(z—=05@—-1) z—-05 z-1

(using the ’cover up’ rule). We can know take the inverse transform to
find the system response

Y(z) =H(@)F(z) =

=2 ¥ @) =2" {—_6Z 122 }

z—05 z-1
= —6(0.5)" + 12u,.

Alternative method. Find y, by taking the convolution of f, with the
impulse response function

Yn = fu x hy = Quy) * (3(0.5)").
By definition of convolution
n n
o= 2 (3005 %) =) 6(0.5)"*.
k=0 k=0

Writing out some of these terms we get

6, 6(0.5 + 1), 6((0.5)> 4+ 0.5+ 1),
(n = 0) n=1 (n=2)
6((0.5)° +0.52 + 0.5+ 1).
(n=23)

We see that each term in the sequence is a geometric progression with
first term 6 and common ratio 0.5 and n + 1 terms. Hence

_ 6(1—0.5)"*!

— _ n+1y __ _ n
M= o5 = 120 =05 =12-12(05)(05)

=12 - 6(0.5)"

which confirms the result of the first method.
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15.10 Summary

The frequency response

As in the case of Laplace transforms and continuous systems, we find we
are able to establish a relationship between the transfer function and the
steady state response to a single frequency input.

The steady state response of the system to a sequence representing a
single frequency input, e/, is found to be

Y(2) = H(el®)el".

We can then see that for a single sinusoidal input the steady state response
is found by substituting z = e into the transfer function for the system
and multiplying the resulting complex constant by the sinusoidal input.
In other words, the steady state response is a scaled and phase shifted
version of the input. The function H (el*) is called the frequency response
function for a discrete system.

Example 15.34 A system transfer function is known to be

Z

H = .
@ z+4+0.2

Find the steady state response to the following:

@ fo=e

(b) f(t) =cos(2n).

Solution  (a) The steady state response to a single frequency el®" is given
by H(el)el". f, = el®" , so in this case w = 2 and H (z) is given as
z/(z + 0.2). Hence, we get the steady state response as

o2 o
e’ +0.2

(b) Using %H(ej‘”)ej“” + H(e™®)e™i! a5 the response to cos(wn) and
substituting for H and w = 2 gives

1/ el2ei2n o2 .
Yo = < ( _ + > e n)
2\e"+02 e +02

Expressing this over a real denominator and simplifying gives

cos(2n)(1 + 0.2 cos(2)) + 0.2 sin(2) sin(2n)
1.4 + 0.4 cos(2)

Hence, the steady state response to an input of 3 cos(2n) is

3cos(2n)(1 + 0.2 cos(2)) 4+ 0.6sin(2) sin(2n)
1.4 + 0.4 cos(2) ’

1. The Laplace transform F (s) of the function f (¢) defined for¢ > 0Ois:

F(s) = /ooe_”f(t) dr.
0

The Laplace transform is a function of s, where s is a complex
variable. Because the integral definition of the Laplace transform
involves an integral to oo, it is usually necessary to limit possible
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values of s so that the integral above converges (i.e. does not tend
to 00 ).

2. The impulse function, 8(¢), also called a delta function, is the most
famous example of a generalized function. The impulse function
represents an idealized kick as it lasts for no time at all and has
energy of exactly 1.

3. Laplace transforms are usually found by using a table of transforms
(asin Table 15.1) and also by using properties of the transform, some
of which are listed in Section 15.4.

4. Laplace transforms are used to reduce a differential equation to a
simple equation in s-space. This can then be solved and the inverse
transform used to find the solution to the differential equation.

5. The transfer function of the system, H (s), is the Laplace transform of
its impulse response function with zero initial conditions, /(¢). The
Laplace transform of the response to any input function, with zero
initial conditions, can be found by multiply the Laplace transform
of the input function by the transfer function of the system Y (s) =
H(s)F(s).

6. The steady state response to a single frequency input el is
H (jw)el”. H(jw) is called the frequency response function.

7. The z transform of a sequence fy, fi1, f2,..., fu,... 1S given by

F(z) = Z faz
n=0

As this is an infinite summation it will not always converge. The set
of values of z for which it exists is called the region of convergence.
8. The discrete impulse function or delta function is defined by

1 n=0

3, =
"7 lo n#o.

9. z transforms are usually found by using a table of transforms (as in
Table 15.2) and also by using properties of the transform, some of
which are listed in Section 15.7

10. z transforms are used to reduce a difference equation to a simple
equation in z-space. This can then be solved and the inverse transform
used to find the solution to the difference equation.

11. The transfer function of a discrete system, H(z), is the z transform
of its impulse response function with zero initial conditions, #,,. The
z transform of the response to any input function, with zero initial
conditions, can be found by multiply the z transform of the input
function by the transfer function of the system, Y (z) = H(z) F(z).

12.  The steady state response of a discrete system to a single frequency
input el is H (el®)el®" . H(el") is called the frequency response

function.
15.11 Exercises
15.1. Using the definition of the Laplace transform (a) L{2%) = 2
—4
00 o ’ 3
Loy = [ etrma 0 L3 = ==
0
5 3
. . (¢) L5t =3} =5 — -
show the following. In each case specify the values of s N
s for which the transform exists. (d) £{3cos(51)} = 3s
s2+25
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15.2.

15.3.

15.4.

15.5.

15.6.

Laplace and z transforms

Find Laplace transforms of the following using
Table 15.1:

(a) 5sin(3r) (b ! )t4 d) Lo
a) 5sin(3¢) ()cos(§> (c; ()Ee

Find inverse Laplace transforms of the following using
tables:

(a) ! (b)i ()i @ 5—

P s+1 5 s243
4s 1 5

(e)m (f)sﬁ (g)sj

Find Laplace transforms of the following using the
properties of the transform:

(@ te™  (b)4sin()e ™ (c) ¢ sinh(4r)

sin(t — )

@Du@—=1) (o) f(t)= 0

t>m
t<m

Find inverse Laplace transforms of the following using
the properties of the transform:

@ 1 ®) s+4
a
(s=22+4+9 (s+4)2+1
© @
¢ -
s+1 s2—2s+10
Find inverse Laplace transforms using partial
fractions:
1 1
- b)) —
() SGED ()S(S2+421)
s
(© (d)

2=+ 1) 2+ 1D(s —3)

. Ineach case solve the given differential equation using

Laplace transforms:

(a) ¥y + 5y =0, where y(0) =3

(b) y' + y =t, where y(0) =0

(¢) ¥/ +4y = 9¢t, where y(0) =0,y (0) =7

(d) y"—=3y+2y = 4e*, where y(0) = =3,y (0) =5
(e) y'+y=t,where y(0) =1,y (0) = =2

M Y'+y +2y=4y0)=0,y(0)=0

. A capacitor of capacitance C in an RC circuit, as in

Figure 15.7, is charged so that initially its potential is
Vo. At t = 0, it begins to discharge. Its charge ¢q is
then described by the differential equation

Using Laplace transforms, find the charge on the
capacitor at time ¢ after the switch was closed.

L

Figure 15.7 An RC circuit for Exercise 15.8.

15.9.

15.10.

15.11.

15.12.

15.13.

15.14.

Find the response of a system with zero ini-
tial conditions to an input of f(r) 2e~¥,
given that the impulse response of the system is
h(t) =1/2(e™" —e™ ).

(a) The impulse response of a system is given by
h(r) = 3e~. Find the system’s step response,
that is, the response of the system to an input of
the step function, u(¢).

Use the result that Y (s) = H(s)F(s), where Y
is the Laplace transform of the system output,
F (s) the Laplace transform of the input and H (s)
the system transfer function to show that the step
response can be found by

iy

N

(b)

Yu () =£*‘{

(©)

Given that the step response of a system is

2
2t 76—31

4 (t) —e”
—= —e
3" 3

then

(1) find the system’s transfer function; and

(ii) find its response to an input of e .

A system has a known impulse response of h(t) =
e’ sin(2t). Find the input function f(z) that would
produce an output of

Y(t) = —0.16u(t) + 0.41 + 0.16e " cos(2r)
—0.04sin(2t)e™"

given zero initial conditions.

A system has transfer function

1
H(s)= ———
)= Gr2rT4
(a) Findits steady state response to a single frequency
input of &;
(b) Find the steady-state response to an input of
cos(5¢) and sin(5¢).

Using the definition of the z transform
o0

Zify =) foz " =FQ@
n=0

show the following. In each case specity the values of
z for which the transform exists:

(b) Z{6u) = =

(a) Z{33,} =3
z—1

<

(c) Z2{3"} = T3

Find z transforms of the following using Table 15.2:

(@) 2u, + in  (b) cos(3n) + 2sin(3n)

(©) 4(0.2)" — 6(2)" (d) 2&*"
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15.15. Find inverse z transforms of the following using

Table 15.2:
2z z 1
a +2 (b +
()z—l ()2(2—1)2 14+3/z
2z 4z 22 4 z(sin(1) — cos(1))
d
© 3 543 D s 11

15.16. Find z transforms of the following using the properties
of the transform:

@ up 23" ) (3)'n ©ned" () n’

15.17. Find inverse z transforms of the following using the
properties of the transform:

Z Z Z

S ye—s ® =5 © o2
(d)

z 2z
z—1z-2

15.18. Find inverse z transforms using partial fractions

2 b 5
@engry Y@ o
22 Z
(©) (d
(5 0.1)(5z-2) (=12 z+2)
Z
© 211

15.19. Ineach case solve the given difference equation using
z transforms, n > 0

(a) Yn + 5ytl—l = 0, where y-1 = 3,
(b) Yn + Yn—1=n, where y_1 = 0’

©) yn +4y,—1 =9, where y_ = 1;
(d) yn — 3yn—1 + 2yp—2 = 4 x 2", where y_| =
=3, y2=5;

©) yu + yn—1 =n,where y_;1 =0,y_, =0

Laplace and z transforms 417

() 10y, =3y, 1 —yw2=4y 1=—1y,=2.

15.20. Find the response of a system with zero initial con-
ditions, to an input of f, = 2(0.3)", given that the
impulse response of the system is 4, = (0.1)" +
(—0.5)".

15.21 (a) The impulse response of a discrete system is given
by h, = (0.8)". Find the system’s step response,
that is, the response of the system to an input of
the step function, u,,.

(b) Use the result that Y (z) = H(z) F(z), where Y is
the z transform of the system output, F(z) is the
z transform of the input and H (z) is the system
transfer function to show that the step response

can be found by
_ o H(z)z
n e 1

(c) Given that the step response of a discrete system
is

! 0.2)" + 19
247 T gt
then
(i) find the system’s transfer functions; and
(i1) find its response to an input of 6(0.5)".

15.22. A system has a known impulse response of h, =
(0.5)" . Find the input function f;, that would produce
an output of 2(0.5)" + 2n — 2u,, given zero initial
conditions.

15.23. A system has transfer function H(z) = z/(10z—3)
(1) find its steady state response to a single frequency
input of e”";
(i1) find the steady state response to an input of
cos(5n) and sin(5n).
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16.1
Introduction

16.2 Periodic
Functions

Fourier series

Fourier analysis is the theory behind frequency analysis of signals. This
chapter is concerned with the Fourier analysis of periodic, piecewise con-
tinuous functions. A periodic function can be represented by a Fourier
series. A non-periodic function can be represented by its Fourier trans-
form which we shall not be concerned with here. Discrete functions may
be represented by a discrete Fourier transform, which also we shall not
look at in this book.

Any periodic signal is made up of the sum of single frequency
components. These components consist of a fundamental frequency com-
ponent, multiples of the fundamental frequency, called the harmonics and
abias term, which represents the average off-set from zero. There are three
ways of representing this information which are equivalent. We can rep-
resent the frequency components as the sum of a sine and cosine terms,
or by considering the amplitude and phase of each component, or we can
represent them using a complex Fourier series. The use of the complex
Fourier series simplifies the calculation.

Having found the Fourier components we can use the system’s fre-
quency response function, as found in the previous chapter, to find the
steady state response to any periodic signal.

In Chapter 5 we discussed the property of periodicity of the trigonometric
functions. A periodic function is one whose graph can be translated to the
right or left by an amount, called the period, such that the new graph fits
exactly on top of the original graph. The fundamental period, also called
the cycle, is the minimum non-zero amount the graph needs to be shifted
in order to fit over the original graph.

A periodic function, with period t, satisfies f(t + t) = f(¢) for all
values of 7. Examples of periodic functions are given in Figure 16.1.

The fundamental frequency of a periodic function is the number of
cycles in an interval of unit length, f = 1/t. The fundamental angular
frequency is then given by wg = 27 f = 2 /7. A periodic function need
only be defined in one cycle, as the periodicity property will then define
it everywhere. For example, the graph of the periodic square wave

)12 0<t<l
f(t)_{—l/Z l<t<2

is drawn in Figure 16.2. First, we draw the section of the graph as given
in the definition and then shift the section along by the period, in this
case 2, and copy the section. By repeatedly shifting and copying in this
way, both to the left and right, we get the graph as shown.

As we mentioned in the introduction there are three ways of expressing
the Fourier series. As a sine and cosine series or in amplitude and phase
form or in complex form.
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SN N

A

(a)

(b

\,HZ,U\N\/

=~y

T

Figure 16.1 Some periodic functions with their fundamental periods marked.

Figure 16.2 The periodic
square wave defined by:

1/2 O0<t<l1

FO=1 10 12122

16.3 Sine and
cosine series

[SIE

If f(z) is periodic with period T = 27 /wy, then the Fourier series for f
is given by:

1 o0
f@) = an + Z a, cos(nwot) + b, sin(nwot)

n=1

where the coefficients are given by

2 T/2

apg = — f(@)dr
TJ-2
2 T/2

a, = — f(t) cos(nwot) dt
TJ-2
2 T/2

b, = — f (@) sin(nwot) dt
TJ-2

The steps for finding the Fourier series are:

Step 1: Plot the periodic function f ().

Step 2:  Determine its fundamental period 7 and its fundamental angular
frequency wg = 2 /7.

Step 3: Evaluate ay, a,, and b, as given above.

Step 4:  Write down the resulting Fourier series.

Example 16.1 Find the Fourier series for

12 0<t<l1
f(t)—{—1/2 1<t<2
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Solution

Step 1

We have already plotted the graph as shown in Figure 16.2.

Step 2

The fundamental period of this is T = 2, so that wg = 27/2 = 7.

Step 3

Calculate ao, a,,, and b,,. We find

I

|
| —

-
[
=)

+
—
| =

-
[
|

|

|
N =
N =

|

(e}

0
2 /2 2 1
anp = — f () cos(nwot) dt = —/ f(t)cos(nmt)dt
T ) 2J)4
L | M
= / ——cos(nmt)dt + / —cos(nmt) dt
1 2 0 2
[ tsin(nn]° L sin(nrt) 1!
L2 nm 1 2 nm ]
_1sin(0) | sin(—nw) = Isin(nzw) 1sin(0)
2 am nmw 2 nmw 2 nm
=—-04+040-0=0
2 T/2
b, = — f (@) sin(nwot) dt
T J-1)2
2 1
=5 / f (@) sin(nmt)dt
-1

o 1 '
=/ ——sin(nnt)dt+/ —sin(nt) dt
2 0 2

-1

_ |:1 cos(nm)}O N [_lcos(nnt)}]
1

2 nm 2 nm 0
= L(cos(O) — cos(—nm)) + L(— cos(nm) + cos(0))
2nm 2mn

1 n 1 n
E(l — (=D + E(_(_l) +1)

1
— (1= (=D"
nmw

since cos(nw) = (—1)".
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Step 4

The Fourier series for f(¢) is

1 o0
f@) = 5%+ Z ay cos(nwot) + by sin(nwot)

n=1

in this case giving

_ g l=ent
f@) = - Z " sin(nwt)

n=I

Note that the even values of n all give zero coefficientsas 1 — (—1)" =0
for n even. Odd values give 2/(nm). In this case, we can change the
variable for the summation, using n = 2m — 1, which is always odd. This
gives

f() = % Z 2m2_ - sin((2m — Do)

m=1

It is interesting to plot graphs of the first few partial sums that we obtain
from this series. In Figure 16.3 we have plotted the graph given by the
termsupton =3,n=5,andn =T7:

2 2
S3 = —sin(;wt) + — sin(37¢)
T 3n
2 . 2 . 2 .
Ss = —sin(mwt) + — sin(3wt) + — sin(57t)
T 3 5w

2 2 2 2
S7 = —ssin(wrt) + — sin(3wt) + — sin(Sxwt) + — sin(77t).
b4 3 Sm Wk

Gibb's phenomenon 85

% m

\;\f(n

O 1 t

Figure 16.3 Partial sums of the Fourier series for the square wave.
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Figure 16.4 The graph for
Example 16.2.

You will notice that there is an overshoot of the value near the jump
discontinuities. This is an example of Gibb’s phenomenon. However
many terms we take in the partial sum this overshoot remains sig-
nificant, at about 10% of the function value. It is also interesting to
see the value that the Fourier series takes at the discontinuous points,
for example, + = 1. Substituting + = 1 into S3,S5, and S7 gives
0. This is half way between the values of f at either side of the
pointf = 1.

Example 16.2 Find the Fourier series for the periodic function, defined
in the interval 0 < ¢ < 1 by

)t O0<t<1)2
f(t)—{o 1/2<1<1

Solution

Step 1

We plot the graph as shown in Figure 16.4.

Step 2

The fundamental period of this is T = 1 so that wg = 27/1 = 2.
Step 3

Calculate ao, a,, and b,,. We find

2 rl/2 1/2 V1
LJ 1 0
2 T/2
ap = — f () cos(wont) dt
T J-z2
T/2 1/2
=2 f(t)cosmnt)dt = 2/ t cos(2mnt) dr.
—1/2 0

To find this integral we perform integration by parts. The formula, as
given in Chapter 7, is fudv = uv — fvdu. In this case, we choose

4

Nl —
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u =t,dv = cos(mnt)dt,du = dt and v = sin(2wnt)/(2nn)

5 ([, sin@rn) 172 /1/2 sinrnt)
a, = —_— ot EET—
" 2n 0 0 2mn

as sin(;rn) = 0 for all n, we get

> (o cos(2mnt) 172 ) cos(mtn) 1

a, = —_ B ————r e — J—

! 4r2n? |, 472n? 4w’

cos(mn) is —1 when n is odd and 1 when n is even. This means that

cos(rn) = (—1)". Then

HED' - =D -1

" 4r2n2 T 2n2n?
Next
2 (T2 1/2
b, = — f(@)sinRrnt)dt = 2[ t sin(2mnt)dt
TJ-z/2 0

Integrating by parts, using the formula /'« dv = uv— f v du and choosing
u =t,dv = sin(2rnt) dt
du =dt,v = —cos(2mnt)/(2nn), we obtain

b —o(l; cos(2mnt) 172 n /‘1/2 cos(2mnt) dr
" 27n 0 0 27n
cos(mn) sin(2mnt) 172
21— +
4mn 4n2n? |,

) (_(—D”) _
dmn 2nn

Step 4

The Fourier series for f(¢) is
1 00
f@) = an + Z an cos(nwot) + by, sin(nwpt)
n=1
in this case, giving

(=1 )n+1

sin(2mnt)

f@) =< + Z ( 21)2 5— cos(2mnt) + Z

The signal bias: the direct current (DC)
component

The term %ao is called the bias term, or the DC component (a name

adopted from electronic signals), as it corresponds to the average value
of the function over a single period.
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16.4 Fourier
series of
symmetric
periodic
functions

We looked at even functions and odd functions in Chapter 2.

Even functions

We find that even functions, which have the property that f(—¢) = f(¢),
have all b, = 0 in their Fourier series. They are represented by cosine
terms only. This is not surprising as the cosine is an even function and
the sine function is odd. We would expect that an even function would
be expressed in terms of other even functions. Another simplification in
this case is

2 T/2
a, = — f () cos(nwot) dt
TJ-t2
2 0 2 /2
= — f (@) cos(nwot) dt + —/ f(t) cos(nwot) dt
T J-t)2 T Jo

4 /2
- / f () cos(nwot) dt
T Jo

and it is therefore only necessary to integrate over a half cycle.
To summarize, for an even function

4 /2
ag = —/ f(@®)dr
T Jo

4 /2
a, = — / f () cos(nwot) dt
T Jo

b,=0 alln

Odd functions

Odd functions, where f(—t) = — f(¢) have all @, = 0 and only have
sine terms in their Fourier series. We only need to consider the half cycle,
because

2 /2
b, = - f(t) Sin(na)()t)

T J-1)2
2 0 2 /2

= — f (@) sin(nwot) dt + — / f () sin(nwopt) dt
TJ-t2 T Jo
4 12

= — f (@) sin(nwot) dt
T Jo

To summarize, for an odd function

a, =0 alln

4 /2
by = — f £ () sin(nwot) dr.
T Jo

Half-wave symmetry

There is another sort of symmetry that has an important effect on the
Fourier series representation. This is called half-wave symmetry. A func-
tion with half-wave symmetry obeys f (¢t + %r) = — f(¢), that is, the
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graph of the function in the second half of the period is the same as
the graph of the function in the first half turned upside down. A function
with half-wave symmetry has no even harmonics. This can be shown by
considering one of the even terms where n = 2m. Then

2 T/2
by = — f (@) sin(2mawopt) dt
TJ-2
2 0 2 rt/?
= — f (@) sinmaqt) dt + — / f () sin(2mawopt) dt
T J-2 T Jo

Substitute ¢’ = ¢ — (1/2)7 in the second term, so that d¢’ = d¢, giving

L )i oo 4 ) o
- — ) s -
T ,/2' 2 e 2

T

As T =21 /wy

2
sin (meo (t/ + E)) = sin (Zma)ot’ +2m g 7{)
2 wp2

= sin (2mwot” + 2mm) = sin (2mawot’)
As f(t' + %r) = — f(t'), the second term in by, becomes

2 0
- / —f () sinQmawot’) dt’

TJ-t2

which cancels the first term, giving by, = 0.

A similar argument shows that the coefficients of the cosine terms for
even n are also zero. In this case also it is only necessary to consider the
half-cycle, as

2 /2 4 /2
— f (@) sin(nwot) dt = —/ f (@) sin(nwot) dt  n odd
TJ-z2 T Jo

To summarize, for a function with half wave symmetry

4 /2
a, = —/ f (@) cos(nwot)dt n odd
T Jo

4 T/2
b, = — / f(@)sin(nwot)dt n odd
T Jo

a, =b, =0 neven

An even function, an odd function, and a function with half-wave
symmetry are shown in Figure 16.5.
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(@)

(b)

(©

Figure 16.5 (a) An even function satisfies f(—t) = f(t), that is reflecting the graph in the y-axis results in the
same graph. This function has only cosine terms in its Fourier series. (b) An odd function satisfies

f(—t) = —f(1), that is reflecting the graph in the y-axis results in an upside down version of the same graph.
This function has only sine terms in its Fourier series. (c) A function with half-wave symmetry satisfies

f(t+ t/2) = —f(t) that is the graph of the function in the second half of the period is the same as the graph of
the function in the first half reflected in the x-axis. This function has no even harmonics.

1 6. 5 Amplitude In Chapter 9, when considering using vectors to represent single fre-
quency waves, we saw that terms like c cos(wt) — dsin(wt) can be
and phase represented by a single cosine term A cos(wt + ¢) where A is the ampli-
H tude and ¢ is the phase. The terms A and ¢ can be found by expressing
represen!:atlon the vector (c,d) in polar form. We can employ this idea to represent
Of a Fou rier the Fourier series in amplitude and phase form. This can be very useful
. because, for instance, a filter may be designed to attenuate frequencies
series outside of the desired pass band. this requirement specifies its ampli-
tude characteristics. The phase characteristics may then be considered

separately.

The Fourier series becomes

[ = %ao + Y cucos(nat + ¢y)

n=1

where
¢y cos(nwpt + ¢,) = a, cos(nwot) + by, sin(nwot)

From the trigonometric identity for cos(A + B), we can expand the left-
hand side of the above expression to get

¢, cos(nwyp) cos(¢,)—cy, sin(nwy) sin(¢y,) = a, cos(nwot)+b, sin(nwot)
Equating terms in cos(nwot) and sin(nwpt), we get
¢p cos(¢y) = ay

—cp sin(¢y,) = by
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giving

b
cn=+/a2+b2 and ¢, = —tan"! (a—"> (£ if a, is negative)

n

We see that ¢, Z¢,, can be found by expressing (a,, —b,,) in polar form.

The amplitudes can be plotted against the frequency f (or angu-
lar frequency w) giving the amplitude spectrum and the phases
can be plotted, giving the phase spectrum. The amplitude gives
information about the distribution of energy among the different
frequencies.

For the unbiased square wave which we considered in Example 16.1
we found

00 n 00

(1) = %Z # sin(nmt) = % Z 2m2— 1 sin((2m — 1)mt)

n=1 m=1

a, =0
B 2
T @2m-Dr

m

So

2
O G

as there is only a sine term then the phase is given by —m/2. So we get

ad 2 T
f(0) = mg T ((2m — Dt — 5)

where n = 2m — 1.
On plotting these amplitudes and phases we get Figure 16.6. The phases
are not defined for frequencies with zero amplitude but we can consider

them as 0.
C" ¢n
1]l o
0.5 1
(o] T O T O— Q T
1 2 3 4 5 6 1 n
o)
o o)
o)
T % T S T Q OO0
O 1 2 3 4 5 6 7 8 9 10 n
—7—2‘— o) o o) o

(@ ®
Figure 16.6 (a) The amplitude and (b) phase spectra of the square wave given in Figure 16.1.
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16.6 Fourier
series in
complex form

The most useful form of the Fourier series is the amplitude and phase
form of the previous section. ¢, and ¢, can often be calculated more
simply by considering the complex form of the Fourier series. We can
find this by taking the expression from the previous section:

1 oo
F(0) = 5a0+ Y cncosnent + ¢)
n=1
and expressing the cosine terms as the sums of complex exponentials:

I . .
cn cOs(nwot + ¢p) = ?"(ej("wol+¢n) 4 e*J("wotﬂbn))

Cn

2

oI ginont %e—m e —inant
Then setting

Ch o Cno_;
o, = —e? and a_, = —e i
2 2

we get

1 0 . .
f@) = zao + Z oy " o, eIl
n=1
n=oo

= f@t) = Z Op glnent

n=—oo

where o = %ao
Cp s [
o, = ?”e]‘”” and o_, = Ene 19

. c
as ¢, is real |a,| = |a_p| = —, and oF=a_y.
Therefore, o, (n > 0) is a complex coefficient of the Fourier series
with amplitude ¢, /2 and phase ¢,,.
The complex form is generally the most convenient form of the Fourier
series because in the expression

o]

=) ayem

n=—0o0
the complex Fourier components can be found from

1 /2 )
ap = — f@)ye " de
T J-t)2

and hence involve performing only a single integration.

This form of the Fourier series gives apparent negative frequencies
but for any real function of time the coefficients of negative frequencies
have equal amplitude to the equivalent positive frequencies and negative
phase. Thus, only the positive frequency coefficients need be given to
totally specify the function.
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From the complex form, we can easily find the amplitude and phase
spectra. If we write the coefficients in exponential form, |o, e, we find
cn = 2|ay| and ¢, = 6, = arg(a,),n = 0.

We can also easily find the sine and cosine form of the Fourier series
by using

an = 2|ap|cos(¢y) = 2Re(an)
by = —2|ay|sin(¢,) = —2Im(ay).

Example 16.3 Find the complex Fourier series for a function defined
in the interval 0 < ¢ < 1 by

t O0<t<1/2
F) = /
0 12<t<1
Solution
Step 1

We have already plotted the graph as shown in Figure 16.4.
Step 2

The fundamental period of this is T = 1 so that wg = 2.
Step 3

Calculate «,,. We find

1 [t/? ) 1/2 )
Ay = — f@)eneldr = / e i2mnt gy
T J-t2 0

To find this integral, we perform integration by parts using [udv =
uv — f v du. In this case we choose 1 = ¢, dv = e 27" d¢, du = dt and

e—j27rnt .e—j27rnt
VvV = - :]
—j27n 27n

giving

2 ¢ e—i2mnt 7172 1/2 j g-i2ant
o teﬂZrmt — ;= . / dr
" /; |:J 2nn :|0 0 (2mn)

e—jrm ) e—j2nnt 12 B je—jnn e—jzm -1
Yomn) Simn)

:J47m 0 " dmn 472n2

Since e 37" = (—1)", this means

=D"—-1 (="

472n2 ) 4mn

o, =
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16.7 Summary

Step 4
The complex Fourier series for f () is

n=0o0

fOy= ) age
n=—00
in this case giving

(=D =1 (=D"\ ..
fo= 3 <(471)2n2 +J(4m)1 >eJ "

n=—oo

To find the trigonometric form from this we can use

=" -1
o= 2Reln) =
—(=D"
b, = —2Im(x,) = )
21,

which agrees with our previous result found in Example 16.2.

1. If f(¢) is periodic, with period 7, then wy = 27/t and the Fourier
series for f is given by:

1 o0
f@ = an + Z a, cos(nwot) + by, sin(nwot)

n=1

where the coefficients are given by

2 /2

ay = — f(@®dt
TJ-z2
2 /2

a, = — f(¢) cos(nwot)dt
TJ-z2
2 /2

b, = — f(¢) sin(nwpt)dt
T J-1)2

This is the sine and cosine form (trigonometric form) of the Fourier
series.

2. An even function, such that f(—¢) = f(¢), has b, = 0 and a, can
be found by integrating over the half cycle. An odd function, such
that f(—t) = — f(¢), has a, = 0 and the terms b,, can be found by
integrating over the half cycle. A function with half-wave symmetry,
f@+ %r) = f(¢) has no even terms in the expansion. The terms a,
and b, can be found by integrating over a half-cycle only.

3. The amplitude and phase form of the Fourier series is

£ = 300+ 3 e costuant + )

n=l1

cn Ly can be found by expressing (a,, —b,,) (as defined above) in
polar form: a, = ¢, cos(¢,), b, = —cp, sin(¢py,).
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The complex form of the Fourier series is given by

f@) = i Op elnen!

n=—00
where
/2 )
Oy = — f(t) e et dy
—1/2

431

The coefficients are related to a, and b, by

a, = 2Re(ay), b, =-2Im(a,), o, =

1
E(an —by)

and to the amplitude and phase form by

cp = 2|ay|

16.8 EXxercises

For the following periodic functions in Exercises 16.1-16.7,
find the Fourier series in trigonometric and complex form

1 o0
f0) = Zao+ > " ay cos(nawnt) + by sin(nawot)
n=1

(o)

f(t) = Z Op ejnwgt

n=—00

and check that the results are equivalent in each case.

1 0<t<l1

16.1 f(r) =
F@ 0 1<t<4
2 0<t<1

162 f(t) =

0 1<t<?2

16.3 f(t) = cos>(t)

t O0<t<l1
164 f(t) =
f® 0 1<t<?2
165 f(1) = 12 O0<t<l1
‘ Tli-¢-1% 1<r<2

and ¢, = arg(ay),

n=>=0.

cosmt) O0<t<1

16.6 f(t) =
F® {O l<t<2
t—05 0<t<l

16.7 f(t) =
F® {1.5—t l<t<?2

16.8 Which of the periodic functions whose graphs are
shown in Figure 16.7 are even, odd, or have half-wave
symmetry. What consequences will such properties
have for the Fourier series in trigonometric form?

16.9 Find the fundamental period and give the amplitude
and phase spectra of the Fourier series representation
of the following periodic functions

(a) f(t) =sin(3r) — sin(z)
b) gt) = %cos(Zt) +2 - % sin(2t)

00

© fO= X me" n#0

n=—0oo

16.10 Find and plot the amplitude and phase spectra of your

results from Exercises 16.1, 16.3, and 16.7.

Figure 16.7 Graphs for Exercise 16.8.

—
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432 Fourier series

16.11 Considering the functions in Exercises 16.1, 16.2, and Z L l and Z (- 1)" ! 7'[2
16.4 show that at the position of the jump discon- n2 12
tinuities, t = 14, the Fourier series converges to the

value 16.12 The steady state response to a signal el is given
S (ld+ )+ f@) by H (jw)e''. Find the steady state response to the

2 function f(¢) = cos?(¢) from a system with transfer
where f(t )= llm,ﬁﬁ f(t) and function 1/(s + 2).

fag) =1lim, - ()

You may assume that:

i(_l)n71 7w
2n—1 4

n=1
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Functions of more
than one variable

1 7_ 1 We concentrated so far in this book on functions of time. In Chapter 5 we
I . looked at waves that were functions of distance, x, and time, ¢. For many
ntrOdUCtlon applications, we need to analyse functions of the three possible spatial

coordinates, x, y, and z and also of time, ¢. For instance, consider making
a mug of tea using a tea bag. When first brewed, the temperature will be
nearly at boiling point 100°C. The temperature of the water will start off
being much the same everywhere but it will be cooler near the tea bag
and at the sides of the mug. As time progresses the surface of the tea and
those parts in touch with the mug, will cool quicker than the centre of the
tea. We can see that the temperature of a mug of tea is a function both of
where in the mug we measure it and also the length of time since the tea
was first made. This is a function of more than one variable.

Some of the ideas that we have learnt for analysing a function of a
single variable we revisit here for functions of more than one variable.
In this chapter we consider graphs of functions and taking their partial
derivatives, changing variables, using the chain rule and the derivative in
any given direction. To begin we need to think about visualizing these
functions and that means considering how to visualize graphs of functions
that would require three or more dimensions when armed only with a
two-dimensional sheet of paper.

i When drawing a graph we need one dimension to represent the actual

1 7'2 Fu nCtlons function value, the dependent variable, for which we have used the ver-
Of tWO tical axis. When drawing a graph of distance, x or of time ¢, we are able
: _ to use the horizontal axis of the graph to represent the independent vari-
Varlables able. Supposing now we have a function of two spatial dimensions — for
Su rfaces instance, the height above sea level on a landscape or the temperature in

a cup of tea at the surface of the tea. We would like to be able to picture
these functions. However, we need more than one horizontal axis in order
to be able to represent the spatial dimensions x and y when a picture on
a page of this book has only one horizontal direction. We could build
three-dimensional models only this would be time consuming and make
book production even more costly. One of the ways of representing these
graphs on a page of paper is to use a perspective representation of a sur-
face. The other way of doing it is to draw a plan of the function from above
and use contours to represent the function value at each point. You are
familiar with this from maps that mark contours representing the height
of the ground at each point. Another example is meteorological forecasts
that use contours superimposed on maps of the country, to represent the
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(a) (d)

(© (@

0 0
0 0

Figure 17.1 Graphs of ¢ = 4meoq/(x% + y?)1/2. (a) A perspective view. (b) Contour representation. (c) A
cross-section parallel to the x-axis for a fixed value of y. (d) A cross-section parallel to the y-axis for a fixed
value of x.

air pressure. A third way to picture the functions is to take a cross section
parallel to either one of the x- or y-axes.

Graphs of functions of two variables

The function:

_ dmeoq
¢= (x2 4 y2)1/2

represents the electrical potential field of a point source (where z = 0)
positioned at the origin. Various graphs of this function are shown in
Figure 17.1: (a) has a perspective view; (b) has a contour representation;
and (c) and (d) show x and y cross-sections.

Graphs of the function & = 4 — 2x% + y are shown in Figure 17.2.

1 7 3 Pa rti al From the graphs of functions that we looked at in the last section we can
e . . see that we are able to take a cross-section either parallel to the x-axis or
d |ffe re nt | atIO n parallel to the y-axis. Each cross-section can be represented by a function

of one variable only. If we take a cross-section parallel to the x-axis, then
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(b)

(c) 0 5 10 15 20 (d~

Figure 17.2 Graphs of h = 4 — 2x? + y. (a) A perspective view. (b) Contour representation. (c) A
cross-section parallel to the x-axis for a fixed value of y. (d) A cross-section parallel to the y-axis for a fixed
value of x.

we have fixed y and only x is varying. In this case, we can differentiate
the function as a function of one variable.

It is this idea that is used for partial differentiation. We can find the
derivative along a line parallel to the x-axis by ‘freezing’ y and differ-
entiation with respect to x only. We can find the derivative along a line
parallel to the y-axis by ‘freezing’ x and differentiation with respect to y
only. Partial derivatives of the function u = f(x,y) are defined by:

ou cooulx +dx,y) —ux,y)
= lim

0x  3x—0 dx

ou oou(x,y+9dy) —u(x,y)
— = lim

8y dy—0 8y

ou/dx reads as ‘partial du by dx’ and du /9y reads as ‘partial du by dy’.

Example 17.1
u=x> —3x2y+y.
Find its partial derivatives du/0x and du/dy.

Solution To find du/dx, we differentiate, u with respect to x and treat
y as though it were a constant

9
M 3x2 Z32)xy = 3x2 — 6xy.
0x

To find du /9y, we differentiate u with respect to y and treat x as though
it were a constant
ou

— = 3x2+1.
By X~ +

We can substitute particular values for x and y in order to find the slope
of the graph parallel to the x- and parallel to the y-axes.
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17.4 Changing
variables — the
chain rule

Example 17.2  Find the slope of the curve & = 4 — 2x? + y at the point
wherex =3,y =2

(a) in adirection parallel to the x-axis,
(b) in a direction parallel to the y-axis.

Solution

(a) To find the slope parallel to the x-axis, we freeze y and differenti-
ating with respect to x, that is, we need the partial derivative with
respect to x

h=4-2x>4+y = — =—4x.
0x

At the point (3, 2), dh/dx = —12 and therefore the slope parallel
to the x-axis is —12.

(b) To find the slope parallel to the y-axis, we freeze x and differenti-
ating with respect to y, that is, we need the partial derivative with
respect to y.

3
h=d4-2x24+y= 2 1.
dy

At the point (3, 2), du/dy = 1 and therefore the slope parallel to
the y-axis is 1.

Supposing we have a function, u = f(x,y), and x and y are functions
of s and ¢ so that x = v(s,t),y = w(s,t), and u = F(s,t). We want
to find a relationship between the partial derivatives of u with respect to
s and ¢ and those with respect to x and y. We assume in the following
discussion that we have well-behaved functions, that is, the functions and
their partial derivatives do not have discontinuities in the region of x, y.

We want to find the partial derivative of # with respect to s, that is, we
would like to find

ou oou(s +38s,t) —u(s,t)
lim .

ds  8s—0 Ss

As we are considering a change of variable so that the point (x,y)
corresponds to the point (s,?) and therefore u(x,y) = u(s,t). We con-
sider a small change, 3s, in the variable s so that the point (s + 3s,7)
will correspond to some point (x + 8x,y + 3y) in the (x,y) plane,
where 8x and 3y are small. Again u(s + 8s,¢) will have the same value
as u(x + dx,y + 8y). Using u(s + 8s,7) = u(x + 8y,y + 3y) =
u(x +3x,y +8y) —u(x,x +8y) +u(x,y +9y) and u(x,y) = u(s,t)
we find:

Ou _ . uGr+dx,y+8y) —ulny+8y) +ulx,y+8y) —u.y)

g o 3s—0 ds
coou(x +3x,y+dy) —u(x,y +38y)
= lim
85—0 ds
+ lim u(x,y +3y) — u(x,y).
85—0 ds
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Aslong as dx, 8y are not actually equal to O we can multiply the first term
by 8x/8x and the second term by 3y/3y. As 8s — 0, so also dx — 0 and
dy — 0, hence we get

ou . u(x +3x,y +8y) —u(x,y+3y) .. dx
— = lim lim —
as dx—0,8y—0 dx 8s—0 ds
, 3y) —u(x, R
b lim lim Ay TuCy) o by

dx—03y—0 dy 3s—0 g
In the first term, we can take the limit as 8y — O to get:

ou .oou(x+dx,y) —ulx,y) .. dx
m lim —

- = ]
as 6x1—>0 dx 85—0 ds
) dy) — , )
4 Tim u(x,y +93y) —u(x,y) lim &

8y—0 Sy 8s—0 s

Using our previous definitions of the partial derivative we take the limits
to find:

ou 8u8x+8u8y
ds  dxds 0y ds’
Similarly, we can show that

ou Jdudx Jdudy

o axar Tayar

Example 17.3 Givenh = 4—2x>+yandx = r cos(9), y = r sin(0),
find 0h/0r and 0h/06.

Solution We can find the following partial derivatives:

oh oh

— =—4x — =1

ax ay

0 0

a—j = cos(0) B_i) = sin(0)

o i) 2 ®)
— = —rsin — =rcos(d).
a0 a0

To find 0/ /dr we use the chain rule:

ohox 0hdy

oh n

ar  ox or ady dr

oh

5 = —4x cos(#) + sin(0)
p

and substituting for x and y gives

oh 2 .
= —4r cos*(0) + sin(H)
B
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Similarly, to find 9/ /96 we use the chain rule:

dh _ dhdx  0hdy
90 9x 30  dy 9o

oh
36 = 4xr sin(@) + r cos(0)

and substituting for x and y gives

oh 5 .
— = 4r“ cos(0) sin(0) + r cos(h).

a0

Check: We should get the same result by substituting for x and y in &
and then directly finding 0/ /9r and 9k /96.
Substituting x = r cos(f) and y = r sin(0) into h = 4 — 2x2 4+ y

gives

h =4 —2r?cos®(0) + r sin(9).

Differentiating & with respect to r and keeping 6 constant gives:

oh 2 .
= —4r cos“(0) + sin(0).
r

Differentiating 4 with respect to € and keeping » constant gives:

ah
— =2r?2cos(0) sin(0) + r cos(0) = 4r? cos(0) sin(9) + r cos(0)

a0

and we see that these are the same results as before.

1 7_ 5 The total We have found the derivatives in the x- and y-directions for some function
. . u = f(x,y). We would now like to consider the derivative along any
derlvatlve along given path, where for instance x = g(¢) and y = h(¢), that is, both x and
a p ath y are a function of ¢. Consider a small change in u, 8u, in the direction of
the path, with a change in ¢ of 8¢. Then we can define the total derivative

along the path as:

du Coou(x +3x,y+3y) —u(x,y)
lim .

dt ~ 8i—0 St

Substituting u(x 4+ 8y, y + 8y) = u(x + 8x,y + 8y) — u(x,x +dy) +
u(x,y+8y) and multiplying the first term by 3x /8x and the second term

by dy/8y gives:

du . u(x +3x,y +8y) —u(x,y+93y) . ¥
— = lim lim
dt  3x—03y—0 dx
) 8 - s .
4 fim u(x,y +93y) —u(x,y) lim
3x—0,0y—>0 dy

As x and y are functions of ¢ only,

dx  dx . dy  dy
lim — = —
8t—0 dt dr

im — = — and
5t—0 8t dt
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so taking the limits in the expression above we get:

du OJudx OJudy

5_8xdt+8ydt'

This is the second version of the chain rule, where we are not just making a
change of variables but now we are limiting the direction of the derivative
to be along a particular path, such that x = g(¢#) and y = h(¢). This is
the total derivative function along the path and du/dz is the gradient of
the tangent along the path defined by (x(¢), y(¢)).

Approximations

As we now have a way of determining the gradient along any given path as

du_8udx+8udy
dr — dxdr  dydt’

We can use this to estimate the value of the function near some known
value (x,y). In Chapter 7, we used the approximation that for small
dx,8y/dx =~ dy/dx. Therefore, along some known path we can use
dx/dt ~ dx/dt,8y/dt ~ dy/dt, and Su/8t ~ du/dt. Substitute these
into the above chain rule above to get: 8u/8¢ =~ (du/0x)(dx/dt) +
(du/dy)(dy/8t). As long as 8¢ is not actually equal to 0, we can multiply
both sides of this equation by 8¢ to get

ou ou
du ~ —3§ —3y.
. ox x+8y Y

This expression can be used to approximate the value of a function near
a known value.

Example 17.4 The focal length of a convex lens is given by

where p is the distance of some object and ¢ the distance of its image,
measured in both case from the position of the lens. The maximum error
in measurement of distances is known to be 5%. If p and ¢ are measured
as 10 and 2.5 cm, respectively, estimate the focal length of the lens and
the maximum error in your estimate.

Solution Wehave p = 0.1 mand g = 0.025 m. Substituting for f gives

(' 1
f 0.1 0025
1
= —=104+40=50
f
& =002
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We can approximate the error for f using:

9 9
df ~ a—f8p+ —f?)q
p dq

to estimate the maximum error in this value for f. If the error in mea-
surement of p and g could be up to 5%, then the maximum errors for p
and ¢ are given by:

dp = p x 5/100, substitute p = 0.1, giving 8 p = 0.005
dq = g x 5/100, substitute g = 0.025, giving g = 0.00125

We also find the first-order partial derivatives for f from the formula for
f in terms of p and g, which we rewrite as

1 +

1_a+p . __p4

S rq p+tgq
af ___ pq g9 _arta’-pe _ ¢
ap (rP+9)? p+gq (p+q)? (p+q)?
af ___ pq p__pPtpa—pg__ P
dq (r+9)? p+gq (p+9)? (p+q)?

Substituting p = 0.1 and g = 0.025 gives

0 0

—f(0.1,0.025) =0.04 and —f(O.l, 0.025) = 0.64.
ap aq

Finally, we can estimate the error for f from

a d
df ~ a—f?)p + —qu.
p dq

At p = 0.1, = 0.025, we have 3p = 0.005,3¢ = 0.00125,9f/dp =
0.04, and 9 f/dqg = 0.64, which gives 8 f ~ 0.04 x 0.005 4 0.64 x
0.00125 = 0.001.

This means that the focal length of the lens is 0.02 m with a maximum
error of approximately 0.001 m.

The chain rule holds whatever variable name we use in place of ¢, the
parameter to describe the path in the x, y plane. It also holds whatever
path we choose, that is, whatever the functions used for x = g(¢) and
y = h(t) (provided all the derivatives exist and are continuous in the
region of the path). Therefore, we can use mathematical shorthand to
give an expression for the total derivative, du:

du = —d —dy.
" 8xx+8yy

Example 17.5 Givenu = x> —3y?x+y?and x = 2¢,y = 1 —2¢, find
du/dt:

(a) using the chain rule,
(b) by direct substitution.
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Solution (a)u = x> —3y*x +y*andx =2, y = 1 — 21, so:

au 2 2 u

— =3x"—-3y° and — = —6yx+2y
ax ay

d d

o oad 2=

dr dr

The chain rule

du Odudx Odudy

E‘wm+5m
gives

du 2 2
T (Bx —=3y9)2+ (—6yx +2y)(—2)
= 6x2 — 6y* 4 12yx —4y.

Substituting for x and y as functions of ¢, we find:

du 2 5
i 6(21)° —6(1 —21) 4+ 12(1 — 21)2t — 4(1 — 2¢)

= 241> — 64 241 — 241> 4+ 241t — 481> — 4+ 8¢
= —48:> + 561 — 10.
(b) Substitute x = 27,y = 1 — 2t into u = x3 — —3y%x + y? giving
u =8 —3(1—-20%2+ (1 —2r)?
S u=8 —3(1 —4r + 4152t + (1 — 41 + 41)
& u =81 —6r+24r> — 2413 + 1 — 4t + 4¢?
S u=—1603 428> — 101 + 1

Therefore, du /dt = —4812 4 56t — 10.

1 7 6 We can carry on differentiating partial derivatives to find higher-order
. partial derivatives such as 8%u/dx2, 8%u/dy?, 3%u/dxdy, and 8%u/dydx,
Higher-order where
partial 0 9 ou
derivatives ax? " x dx
u 9 du
dy>  dydy
Pu 0 du
dxdy dxdy
u 0 du
dydx 9y ox’

For functions with continuous first-order derivatives

0%u _ 3%u
dxdy  dydx’
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17.7 Summary

The partial derivatives 8%u/dx2, 3%u/dy>, 3%u/dxdy, and 9%u/dydx are
called the second-order partial derivatives of u because we have differ-
entiated twice to find them. We can continue differentiating to find third-
and higher-order partial derivatives.

Example 17.6
u=x*— 2x3y —|—xy2.
Find its first- and second-order partial derivatives with respect to x and y

Solution

u = x* —2x3y +xy2

d

e = 4x3 —6)c2y-i-y2
ax

d

& _ —2x3 + 2xy.

ay

We differentiate du/dx with respect to x, keeping y constant, to find

92 39
S 12xy.
9x2  9x dx

We differentiate du /0y with respect to y, keeping x constant, to find

Pu 0 ou

— = —— =2x.
dy* 9y dy

We differentiate du /9y with respect to x, keeping y constant, to find
u 9 Ou
dxdy  dx dy

= —6x2 +2y.

We differentiate du /dx with respect to y, keeping x constant, to find

3%u d du 5
= —— = —6x"+2y.
dydx 9y dx

Notice that 3%u/dxdy = 8%u/dydx as expected.

1. A function u(x, y) is a function of two variables x and y; u is the
dependent variable and x and y are the independent variables. The
graph of this function can be represented on the page of a book or a
computer screen by using a perspective representation of a surface
or by using contours to represent the lines where the value of the
function is constant.

2. Afunction of two variables f(x, y) has two first-order partial deriva-
tives. The partial derivative with respect to x is found by considering
y to be constant and then differentiating with respect to x only. The
partial derivative with respect to y is found by considering x to be a
constant and differentiating with respect to y only.

3. The chain rule can be used to change the variables of differentiation.
Supposing we have a function, u = f(x,y), and x and y are functions
of s and 7 so that x = v(s,?),y = w(s,?),and u = F(s,t), then:

== + & +
0s  oxds oyas 0 8 T oxor ! ayor

ou Jduodx Judy d du Judx Jdudy
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4. If we know the path on which we are travelling across the surface
f(x,y), sothat x and y are defined in terms of a parameter ¢, then it
is possible to find the total derivative of f with respect to t because
the gradient along the path will be unique at each point. It this case

WeE can use:
du  dudx  dudy
dr — dxdr  dydt’

5. Partial derivatives can be used for approximating the value of a
function near a known value. For a function of two variables we

have:
du ou
du ~ —8x + —3dy.
ax ay
This can also be used to estimate the maximum error in a calculated
value.
17.8 Exercises
17.1 Find the first-order partial derivatives of the 17.5 Given that z = 2x +3y?> and x = 3¢ + 5,y = —2¢,
following: find 0z/0x, dz/dy, dx/dt, dy/dt, and dz/dr.
a ,y) = xIn(y?
@ f(x,y) = xIn(G7) dx 17.6 Given u = e 3 (Acos(2x) + Bsin(2x)), evaluate
) gx,y) =x+xy— — du/dt and 3%u/dx* and hence show that u is a solution
y to the partial differential equation du /3t = 28%u/dx>.
X
(©) h(x,y) =tan™! (*) 17.7 Use the approximation
y
4x
@ flx,y)=—e™. bu~ gy 4 sy
y ox ady
17.2 Use the chain rule to find partial derivatives of the fol-
lowing in terms of x and y where r = /x2 + y% and with # = /x2 + y3 near the point (6,4) to estimate the
6 = tan~' (). value of +/5.962 + 4.033.
(a) u(r,0) =sin@)/r ) )
) 17.8 The power delivered to the load resistance Ry, for the
(b) u(r,0) =r- + tan(9). circuit is g b
given by
173 Given u = (x% + yz)/f, find the value of the
following partial derivatives at the point (0,4) P =25R_/(R+ R.)?
2 2
@ 2L 2 If R = 2000 and Ry, = 1000 with a possible error of
g%’ g?ay dyox 5% in either, find P and estimate the maximum error
u u :
(d) @ (e) 87-)]2 in P.
17.9 The height, width, and length of an open box are sub-
17.4 Given z = x> 4+ y> and x = r cos(d),y = r cos(h), ject to errors of 1, 2, and 3%, respectively. Estimate

find dz/dr and dz/00 by substitution and by using the
relationships between the partial derivatives. Show that
the results obtained are equal.

to the nearest percentage the maximum relative error
in calculating the surface area of the box for a desired
height of 4 m, width of 3 m, and length of 2 m.
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Vector calculus

1 8_ 1 In the previous chapter, we looked at functions of more than one variable.
I d . For a function of two variables (x, y) we define a function u = f(x, y)
ntro UCtlon which can be represented by a surface. For each pair of values (x, y) we

can find a single value for u, showing that u is a scalar quantity. For this
reason, a function of spatial coordinates is called a scalar field. We also
saw how to calculate a gradient of a function of two variables and that
the gradient depends on the direction of the path that we choose across
the surface. This means that the gradient must be described by both a
magnitude and a direction. From Chapter 9, we know that vectors are
used to represent quantities that have both magnitude and direction and
we shall show in this chapter that we represent the gradient of a scalar
field as a vector field.

A vector field is a vector function, which means that at each point in
space the function has both magnitude and direction and can be expressed
by a vector with x,y, and z components. In Chapter 6, we quoted
many relationships between physical quantities that involve derivatives.
There we considered only movement in a single spatial direction. Many
of these equations should properly be described by vector field equations
in space. In order to express these equations, we need to define the opera-
tions of divergence and curl of a vector field. Vector field equations are
particularly important in electromagnetic field theory.

In this chapter we give an introduction to vector fields and operations
on vector fields with applications to evaluating line and surface integrals.

1 8_2 The We define the gradient of a scalar field as follows
radient of _3_¢> 9, 3_¢=<8¢8¢8¢)
g ad € o a Ve dx * 3)’J+ 9z ax’ 3y’ 9z

scalar field

V ¢ is the gradient of ¢, or simply ‘grad ¢, V is called the ‘del’ operator.
The meaning of this definition is that we take the partial derivative of the
scalar field with respect to x, y, and z, and these are the components of
our vector field.

This definition is equivalent to

Vo .0 +,8 —i—ka ¢
= 1— —_— _—
0x Jax 0x

and also to

voo (L2 DY,
T \oxox ax /)T

If ¢ is defined for two spatial dimensions (x, y) only then we would have

¢. 99 d¢ 3¢
O S T )
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Example 18.1 Given ¢ = x” + xyz, find the vector field that describes
its gradient.

Solution We use

Differentiating ¢ partially with respect to x, y, and z, we find:

g—f:2x+yz
d¢

ay T
9
g—xy.

Therefore, we find that

Vo = 2x 4+ y2)i+ xzj + xyk = 2x 4+ yz,xz,xy).

Direction of maximum slope

We would like to know why this vector function is called the gradient.
We saw in the last chapter that a function of more than one variable has
many derivatives associated with it, depending on the direction that we
choose to measure it. We found that for a function of ¢ of two variables,
along a path defined by (x(¢), y(¢)), the derivative of ¢ is given by:

d¢ _ dpdx  dpdy
dr ~— ox dr  dydr’

Using the definition of the scalar product, we can write the above as

dp  (0¢ 99 drx dy) v dx dy
dr — \9x’ 9y dr’dr ) dr’ dr
where (dx/dz, dy/dr) has components representing the rate of change of

x and y and therefore gives the direction of the path in the (x, y) plane.
We also know from Chapter 9 that for two vectors a and b:

a-b =abcos(d)

where a - b is the scalar product of vectors a and b, 6 is the angle
between them and a, b are their magnitudes. If the direction of b could be
chosen in order to maximize this scalar product we would choose 8 = 0,
because | cos(6)| < 1 with the maximum value occurring at@ = 0, where
cos(f) = 1. So to maximize the scalar product we choose the direction of
b to be along a. So the direction of the path which maximizes the scalar
product

dp (3¢ d¢\ (dx dy
dr — \9x 9y ) \\dr’ dt
will be when the direction of (dx/d¢,dy/dr) is the same as that of V.
So V¢ gives the magnitude and direction of maximum gradient of ¢ and

the slope in any general direction can be found by taking the component
of V¢ in the direction of interest.
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Example 18.2 Given ¢ = z — x'/2 — y3/2, find the vector field that
describes its gradient, where x, y > 0 and find the maximum slope at the
point (4,9, 1).

Solution We use

0¢. d¢. 03¢
Vé=—i+—j+ —Kk.
p=i+ it 5

Differentiating ¢ partially with respect to x, y, and z, we find:

9 _ 1 _ip
0x 2

0 _ 1
ay 2

0

% _

0z

Therefore, we find that
Vo = —%x_l/zi — %y‘l/zj +k= (—%x‘l/z, —%y‘l/z, 1)
Therefore, the maximum slope at the point (4, 9, 1) is given by substituting

x =4,y =9, and z = 1 into the above expression for grad ¢ giving
(—1/4,—1/6,1). This has a magnitude of

VD + () + e~ s

in a direction given by the unit vector

1 I 1
__’——’1 = (—0261,_0174’ 1)
1.044\ 4 6

The V (del) operator
We defined

vo_ (2 0 2
"”(a%a)‘ﬁ

or equivalently

Vo .0 +,8 —i—k8 ¢
= 1— e _— .
ox Jax 0x

We can see that V(del) can be considered as an operator defined by

d 9 0
V=
dx 0x Jdx

or equivalently

v .0 +'8 +ka
= 1— _— —_— .
0x Jax 0x

This same operator can be used when differentiating vector fields.
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1 8 3 We now consider vector fields, which represent a vector at each point in
. . o space. Therefore, we have the field F which has components in the x, y,
lefe re ntlatl ng and z directions, all of which are also functions of x, y, and z, that is

vector fields
F(x,y,2) =iFy +jFy + kF; = (Fy, F), F?)

where Fy, Fy, F; are all functions of x, y, and z.

There are two important fields that can be found by differentiating
vector fields. The divergence of a vector field produces a scalar field and
the curl of a vector field produces a vector field. These are defined as
follows

aF, 0F, OF;
ox dy 0z

aF, OF, dF, OF
VxF=culF=|——- )i+ * - —2)j
dy 0z 9z dx

NCLEIAN
ax ay

The last expression can also be represented by using a determinant to
define the cross-product of a vector. We have that

V.F =divF =

9 9 9 ! J k
VxF = (a—,a—,a—) x (Fx, Fy, F;) = |9/0x 09/dy 9/0z|.
X 0x dx F, F, F

There is one more operator that is used in many equations of electromag-
netic fields. This is the ‘del squared’ operator V2 which operates on a
scalar field. This is defined by

) d 9 9 3 9 9 R L
V :V'V: PO : U E :_+_+_
dx dy 0z dx 0y 0z dx dy 0z

All of these operators are important in describing vector field relation-
ships. For instance

:k282_¢

V2
¢ ot?

represents the three-dimensional wave equation.

Example 18.3 For F = (2x?y,4y?z,8z%) find V-F and V xF.

Solution From the definition

aF, dF, OF;
ax dy 0z

V.F =
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we see that we find the scalar field by partially differentiating the first
component by x, the second by y, and the third by z, and summing the
result. Hence

V.F =4xy + 8yz + 16z.

To find V xF we use the definition in terms of the determinant and expand
about the first row, which in this case gives:

i j k
vV xF=|d/ax d8/dy 8/dz
2x%y  4y?z 872
d d d d
— (L8 — L Vi— (2822 2 252 .
<8y(z) 8z(yZ))l (ax(z) +az(xy)J
9 2 9 2
+ | —@yz2)— —2x°y) |k
ax ay

= 4y%i — 2x%yk = (4y2,0,2x7%y).

Example 18.4 Show the vector identity

V.VxF=0.

Solution Taking F = (Fy, Fy, F;), we get from the definition of curl:
oF, oF oF JF, oF oF

VxF=—-—")i+ o L)+ (=2 -k
dy 0z 0z ox ax dy

Now taking the divergence of the resulting vector field we take the dot
product of

a ad 0
V= PR R
<8x dy 8z>

with the above giving
a 9 0 oF, OF, oF, OF; oF, 0F;
dx’ 3y’ oz Ay 9z )7\ oz ax )7\ ax Ay
_ [ 9*F.  9*F, N 9%F, 9%F, N 3°F,  3*F,
“\oxdy 9xdz dydz 0dydx dzdx  dzdy |’

We use the fact that for functions with continuous partial derivatives

dydx  Oxdy
that is, the order of differentiation used to calculate higher-order partial
derivatives is not important. Then all the terms in the above cancel out

giving

V.VxF =0.
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Vector calculus 451

The result of integrating a scalar field along a given curve is important for
calculating many physical quantities. We know that in one dimension we
relate the work done by a force in moving from one location to another
as W = f Fdx, where F is the force, W is the work done or energy
used and x is the distance moved in the direction of the force. In three
dimensions, an object can move along a path and the position of the object
will vary such that r = (x(¢), y(¢), z(¢)) where ¢ is some parameter used
to describe the path taken. The work done in any given direction will be
given by the component of the force in that direction multiplied by the
distance moved. Hence we find:

W:/F-dr
c

where C is the path along which the object moves and r describes its
position vector. To calculate this value we need to be able to integrate
fields along a path, where the path is described in terms of a position
vector, r = (x(¢), y(1), z(¢)).

We use

dr  (dx dy dz
dr  \dr’ dr’ ds

and the symbolic relationship

d
dr:—rdt
dt
to give
dx dy dz
dr=|—,—,— ) dr
' (dt dt dt)

and

f2 dx dy dz
F.dr = F. F,,F) - | —,—,— |dt
./c ' /,1 (Fx. Fy. F2) (dt dt dt)

—/tdex+de+FdZdt
Y P T T T

where #; and 1, are the values of the parameter at the start and end points
of the curve C.

Example 18.5 Given F = 2xyzi — x?yj + z%xk, Find the integral of F
along a path defined by 2¢i — zj + k fromt = 1 tor = 4.

Solution We have r = 2ti — 3¢j + k, and therefore, x = 2¢,y = =3¢,
and z = 1 giving

d)C dy dZ 2 2
dr (dt’ e dt) dt = (2,-3,0)dtr and 2xyz, —x"y,z7°x)

Therefore, we want to find
4 4
/ (2xyz, —x%y,z%x) - (2,=3,0)dr = / (4xyz + 3x%y) dt
1 1
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Substituting for x, y, z in terms of ¢, as above, we get

3 4
—(4 x 64) — (6 x 256) — (—8 — 6)
= —1792 + 14 = —1778.

4 3 4
24t 24t
/ —24¢t% — 243 dt [— - —
1

4
l =[-8 — 6r*]}

Example 18.6 Find

/F-dr
c

where F = (2xy, 3z, 12xyz), and C is a path clockwise around a triangle
ABC with vertices A(1,0,—1), B (1,1,1), C (0,1,1).

Solution 'We need to integrate along each of the three sides of the trian-
gle. We need, in each case to find the equation of the line along the side
of the triangle. The vector equation of a line between two points a and b
was found in Chapter 9 to be r = a(1 — ¢t)+bt where ¢ is some parameter
and for points between A and B then 0 < ¢ < 1.

FromAtoB:r = (1,0,—-1D)(1 —#) 4+ (1,1, )t = (1,¢,—1 4+ 21). So
x=1,y=t,andz = —1+2¢,and
dr o vy de_
dr dr dr

dx dy dz

~\de 7 de dr

n dx dy d
[ o= [ (S0 5,
Ato B f ’ dr dr dr

1
= / (2xy,3z,12xyz) - (0,1,2) dt
0

2

dr )dt = dr=(0,1,2)dr

1
=/ 3z 4+ 24xyz dt
0
1
:/ 3(—142¢) + 24t (—1 + 2¢)dt
0

1
=f —3 — 18t + 4812 dr
0

=[-3r — 9 + 16¢°]) = 4.
Similarly, we find that from B to C: r =(1, 1, 1)(1 — ¢) + (0,1, 1)t =
1-%1,1).Sox=1—t,y=1,andz =1, and
d d d
& 1 Y _ 0. Lo
dr dt dr

2 dx dy d
/ F-dr=/ (Fx,Fv,Fz)-<—x,—y,—Z>dt
BtoC f ’ dr dr dr

1
- / (2xy,3z,12xyz) - (—1,0,0) dr
0

bl s

1 1
=/ —2xydt=/ 21— 1yde = [(1 - P} = —1
0 0
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FromCtoA:r=(0,1,1)(1 —1)+(1,0,—1)t = (¢,1 —1t,1 —2t). So
x=t,y=1—t,andz =1 —2¢, and

i

2 dx dy d
/ F-dr:f (Fx,Fy,FZ)~<—x,—y,—Z> dr
Cto A 4 dr dr dt

1
=/ (2xy,3z,12xyz) - (1, —1,—2) dr
0

a — 0 dr

d d d
X 1 _y -1 4

s

1
:/ 2xy — 3z —24xyzdt
0
1
=/ 2t — 212 —3(1 —21) — 24t(1 — 1)(1 — 2¢) dt
0

1
= / —48t3 +70t> — 16t — 3t dt
0

. 7063 !
=|—-12t"+ — — 8 — 3¢
3 0

70 1
=124 ——-8-3=-.
3 3

Therefore, the total integral around the path is given by the sum of the
integral along the three sections — that is

4-1+41=31

Integrals round a closed curve

If we are calculating the line integral round a closed curve in a plane
(where the field is a function of x and y only) we can use Green’s theorem
in a plane to convert the integral into a double integral over the enclosed
surface. This theorem is as follows

IF, OF,

s 0x Ay

%dex—}—Fydy: dx dy.
C

The left-hand side of this expression represent the integral of F - dr,
as before, however now we are limited to considering a plane so that
r = (x,y) and also the path of integration must be closed. The fact that
C is a closed path is indicated by the small circle on the integral sign.

Example 18.7 Using Green’s theorem find the integral

%F-dr

C

where F = (3x2, —4xy), and C a path clockwise along the perimeter of
the rectangle 0 < x <4,0< y < 1.
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18.5 Surface
integrals

Solution 'We want to find
%F-dr:%dex—i—Fydy

c c

which, by Green’s theorem in the plane, is equal to

IE, _9F,
g Ox ay

dx dy.

We have F = (3x2, —4xy) = (Fy, Fy) and therefore

dF, dF,

9x y an

The surface is a rectangle so the limits for the integration are easy to
establish as being for x from O to 4 and for y from O to 1. Hence, we get
the surface integral.

ZgF-dr:/O1</04—4ydx>dy.

To perform a multiple integral we simply do one integral and then inte-
grate the result. The order of performing the integrations will not matter
in this case because the limits of integration are independent of the other
variable and the integrals exists and are continuous in the relevant region.
We do the inner integration with respect to x. Here we are integrating
—4y, which does not contain a term in x, so we treat it as a constant for
the purposes of the first integration giving the integral as —4yx.

1 4 1 1
/ |:f —4y dxi| dy = f [—4yx]§2g dy = / —16ydy.
0 0 0 0

Now, we do the integration in y to give

[—8y*1p = —8.

Many problems in field theory involve the calculation of flux of a vector
field out of some enclosed surface. This requires us to integrate a vec-
tor field over the surface. Such problems are simplified by using the
divergence theorem, which relates the integral of a vector field over a
bounding surface to the integral of the divergence of the field over the
enclosed volume.

ygF-dS - f(V-F)dV.
1%

S

S is a surface enclosing the volume V. This expresses the relationship
between the amount of source material in a volume and the flux out of
the enclosing surface. An example is the relationship between electric
charge within a volume and the flux of the resulting electric field.

Example 18.8 Given F = (x — y + z,2x2y, 1) find the integral of F
over the closed surface consisting of the edges of the cube 0 < x < 3,
0<y<3and0 <z <3
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Solution 'We want to use the divergence theorem

j&F-dS:/(VoF)dV
|4

N

so we need to find the divergence of the vector field F = (x — y 4 z,
2x2y,1) giving Fy =x — y + 2, Fy = 2x%y,and F, = 1 and

oF aF aF.
== Y4 =14 2x?

V.F —
ax + dy 0z

The integral is

3 3 3
%F-dS:/(V-F)dV:///.1+2x2dxdydz.
o Jo Jo
S Vv

We can now perform each of the integrations one after the other. We begin
with, the integration over x, which gives

3 3 p3 3 03 3 3
/ / / l+2x2dxdydz=/ / |:x+—] dydz
o Jo Jo o Jo 3 1o

and evaluating the limits for x, this gives:

3 3 3
/ / 21dydz=/ [21y]; dz,
0 JO 0

now evaluating the limits for y, we get:

3
/ 63dz = [63z]3 = 189.
0

Example 18.9 Use the divergence therem to evaluate the surface inte-
gral of F where R = e~**¥*9 and § is the surface of a tetrahedron
defined by the vertices (0,0,0), (1,0,0), (0,1,0), and (0,0,1).

Solution We use

%F-dS:/(V-F)dV
\4

S

but in order to express the limits of the integration we need to consider
the geometry of the given tetrahedron. This is shown in Figure 18.1.

We can see from the figure that the sides of the tetrahedron lie along
the x, y- and z-axes and the fourth side is the plane ABC, given by the
equation x + y 4+ z = 1. In this simple case, we can guess the equation
of this plane and check that it is correct by substituting the values for the
points A (1,0,0), B (0,1,0), and C (0,0,1). We need to choose the limits
of integration so that we integrate correctly over this tetrahedron. x must
start from 0 and go up to values lying on the plane ABC. This means that
x is from O to 1 — y — z. If we integrate for x first then when considering
Figure 18.1 Tetrahedron for the integration for y, we will have eliminated the x variable and will be
Example 18.9. left with the y, z plane. So y goes between y = 0 and the line BC, given

X
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18.6 Summary

by y = 1 — z. Finally, in considering z we have the values of z from 0 to
1. This gives:

1 11—z 1-y—z
/ / / e~ H ) qx dydz.
0 JO 0

We perform the integration with respect to x:

1 pl-z
Z/O /0 [e_(”y“)](lfy*zdydz

1 pl—z
_ / / e (1my=hHD) _ =049 gy g,
0 Jo

1 pl—z
=/ / —e 1 —e 0 dydz.
0 Jo

Now we integrate with respect to y:

1 1
/ [_e—ly + e_(y+2)](l)*2 dZ — / _e_l(l _ Z) + e—l _ e—Z dZ
0 0

Finally, integrating with respect to z we get:

1

- 1)? 1
I:e_lu +elz - e_z] =e l4el— el
0 2

2

=—-e  —1.

3
So the integral gives Ee’l —1.

1. A scalar field is a function of spatial coordinates giving a single,
scalar value at every point (x, y, z).
2. The gradient of a scalar field ¢, grad ¢, is defined by:

g, 09, 0¢ I 3¢ 3¢
(5’@’ 81>'

Vp=—i+—j+ —k=
¢ 3xl+3y']+31

3. The gradient of a scalar field gives the magnitude and direction of

the maximum slope at any point r = (x, y,z) on ¢.
4. 'V is the ‘del’ operator where

a 0 0
V = P
dx 0x 0x

or equivalently

\% '8+°a +k8
= 1— —_— —_—
0x Jax 0x

5. Avector field is a vector function of spatial coordinates, for example,
F(x,y,z) = iF +jF, + KF, = (Fy, F\, F;) where F,, F,, F, are
all functions of x, y, and z.
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The divergence and curl of a vector field are defined by

F, N oF, 0F;
ox dy 9z

JF oF, OF, 9F
VxF=cullF = — - 2 )i+ x )
dy 0z dz  ox

LA
dax ay

The expression for curl F can also be represented using a determinant,
to define the cross product of two vectors. We have that:

V.F=divF =

VxF = L X (Fy, Fy, F;)
~\ax’ ax’ ax A

i J k

=|d/dx 0d/dy 9/0z

Fy F, F,

A line integral of a vector field, F, along some path C can be
calculated by

de /Z2Fdx+de+FdZdt
.dr = — i g
foTde T Tdr T Cde
C

where r = (x(¢), y(¢),z(t)) is the position vector of a position on
the curve C represented using a parameter ¢ and values #; and
correspond to the end points of the path of C.

The line integral around a closed path in two dimensions can be
converted to a surface integral by using Green’s theorem in two
dimensions:

oF, aF.
%dex—i—Fydy:/—y——xdxdy.
s 0x ay

C

This gives a double integral evaluated over the given surface in the
plane.

A surface integral around a closed surface in three dimensions can
be converted to a volume integral over the volume enclosed within
the surface using the divergence theorem

/F-dS:/(V-F)dV.
S

v

This then gives a triple integral to be evaluated over the given volume.

18.1. Given that ¢ = x%? — yz + 52>, ¥ = x%y?z, F = (d) VxG
(xy,3xyz,x — z), and G = (3z,4x,2), find (e) curl (i + ¥j)

(@) Vo at(1,1,-2)
(b) Vi at (0.5,0.1,0)
(c) V-F

() div(yG)

(g) The magnitude of the maximum slope and the unit
vector in the direction of the maximum slope of
at the point (1, 2,0).
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18.2.

18.3.

18.4.

18.5.

¢ and i are scalar field functions of (x,y,z). Show
the following vector identities:

@ V(oY) =oVY + ¢ Ve
(b) V x (V¢) = 0.

Calculate

/F-dr

c
where

(@) F = (y%,x,zy) and C is along the line joining the
points A (2,0,0) and B (1,1,0),

(b) F = x%yi+2xyj+ 3xyzk and C is along the path
givenby r = ti + (1 —t)j + ¢k for # from 1 to 3.

Find the work done by the force F = (3x,—2y,z) in
the displacement along the curve y = x,z = 2x2 as x
goes from 1 to 2.

Use Green’s theorem in the plane to evaluate the
following line integrals clockwise around the given
closed curve

18.6.

(@) F = xi 4+ y2j, where C is the perimeter of a
rectangle ABCD where A = (0,0), B = (0,2),
C=(1,2),and D = (1,0);

(b) F = (x—y)i+ (—x —y)j where C is the perimeter
of the square givenby 1 <x <3and0 <y <2;

(c) F = (cos(y),sin(x)) where C is the region
bounded by the lines x = 0,x =1, y = —m/2,
and y = /2.

For the following vector fields, F, use the divergence
theorem to evaluate the surface integrals over the
surface, S, indicated:

(a) F = xyi + yzj + xzk, where S is the surface of
the cube given by 0 < x < a, —a/2 <y < a/2,
and —a < z < 0;

(b) F = zi — y%j and S is the surface of 0 < x < 4,
0<y<land0<z <y,

(c) F=(x+y,x —z,x%+z%) where S is the surface
of a tetrahedron defined by the vertices (0,0,0),
(1,0,0), (0,1,0), and (0,0,1).
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Graph theory

1 9_1 A graph consists of points, called vertices, and lines connecting them,
I . called edges. They can be used to represent many diverse situations, for
ntrOd UCtlon example five cities and five roads connecting them as in Figure 19.1. The

same graph could represent some people and the edge connections could
represent those people who do business with each other.

Sometimes the relationship is ‘one-way’, for instance, in the case of a
network of one-way streets, or a graph representing a circuit where the
arrows on the edges represent the current flow. In this case, the graph is
called a directed graph, shortened to ‘digraph’.

We will look at a few definitions and applications of different types
of graph and their matrix representations (which we also looked at in
Chapter 13). We also look applications to the solving of routing problems
through networks.

19.2 Definitions Graph

A graph G consists of a finite set of vertices V(G), which cannot be
empty and a finite set of edges, E(G), which connect pairs of vertices.
The number of vertices of G is called the order of G. The number of edges
in G is represented by | E| and the number of vertices by | V.

The graph in Figure 19.2 has |[V| =6 and |E| = 9.

Incidence, adjacency, and neighbours

Two vertices are adjacent if they are joined by an edge. In Figure 19.2, v3
is adjacent to v4 and is also said to be a neighbour of v4. The edge which
joins the vertices is said to be incident to them. That is e3 is incident to
v3 and vy.

Multiple edges and loops, simple graphs

Two or more edges joining the same pair of vertices are multiple edges.
An edge joining a vertex to itself is called a loop. In Figure 19.2

Any Town Old Town

Middle Town
ome Town

New Town

Figure 19.2 A graph with six Figure 19.1 Five cities with five roads connecting them represented
vertices and nine edges. by a graph.
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T\

Figure 19.3 A simple graph.

U J0=-

Figure 19.4 Some
isomorphic graphs.

4

3 7
Figure 19.5 A weighted
graph.

I

Vq Vs
@V
v \"

@ :

(b)

Figure 19.6 (a) A digraph;
and (b) its underlying graph.

edges e5 and eg are multiple edges and eg is a loop. A graph containing
no multiple edges or loops is called a simple graph. There is an example
of a simple graph in Figure 19.3.

Isomorphism

Graphs are isomorphic to each other if one can be obtained from a
redrawing of the other one. Some isomorphic graphs are shown in
Figure 19.4.

Weighted graph

A weighted graph has a number assigned to each of its edges, called its
weight. The weight can be used to represent distances or capacities. A
weighted graph is shown in Figure 19.5.

Digraphs

A digraph is a directed graph, that is, instead of edges in the definition of
graphs we have arcs join pairs of vertices in a specified order. A digraph
is shown in Figure 19.6(a).

Underlying graph

The underlying graph of a digraph D is the graph obtained by replacing
each arc by an (undirected) edge as in Figure 19.6(b).

Degrees

The number of times edges are incident to a vertex, v, is called its degree,
denoted by d(v). In Figure 19.2 vertex vs has degree 3 and vertex vz has
degree 4.

A vertex of a digraph has an in-degree d_(v) and an out-degree, d (v).
In Figure 19.6(a) vs has in-degree of 1 and out-degree of 2. Vertex v; has
in-degree 1 and out-degree 1.

The sum of the values of the degree, d(v), over all the vertices of a
graph totals to twice the number of edges:

> _d(i) =2l

where | E| is the number of edges.

Checking this result for Figure 19.2, we find that the degrees are
d(vi) =2,d(v2) =5,d(v3) =4,d(v4) = 2,d(vs) = 3, and d(v¢) = 2.
Summing these gives 18, which is the same as twice the number of edges.

For a digraph we get

D d-(i)=1Al and 3 di(vi) = |A|

where |A| is the number of arcs.
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Subgraph

A subgraph of G is a graph, H, whose vertex set is a subset of G’s vertex
set, and similarly its edge set is a subset of the edge set of G.

V(H) € V(G)
EMH) € E(G)

If it spans all of the vertices of G, thatis, V(H) = V(G) then His called a
spanning subgraph of G. A graph G, a subgraph, and a spanning subgraph
are shown in Figure 19.7.

Complete graph

A simple graph in which every pair of two vertices is adjacent is called
a complete graph. K,, is the complete graph with n vertices. K,, has
%n(n — 1) edges. Some examples of complete graphs are shown in
Figure 19.8.

Bipartite graph

This is a graph whose vertex set can be partitioned into two sets in such a
way that each edge joins a vertex of the first set to a vertex of the second
set. Some examples are given in Figure 19.9.

A complete bipartite graph is a bipartite simple graph in which every
vertex in the first set is adjacent to every vertex in the second set. K, , is
the complete bipartite graph with m vertices in the first set and n vertices

K3
@ (b) © @ ®

Figure 19.7 (a) A graph G. (b) A subgraph of G. Fgg;rg 19'3 Complete graphs (a) Ks;
(¢) A spanning subgraph of G. (b) Ks; () Ks.

K K
4 © 5

a

Figure 19.9 Bipartite

graphs. (b) and (c) are the

complete bipartite graphs Ko 4

andKs1. @ (b) (c)
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in the second set. Some examples of complete bipartite graphs are given
in Figure 19.9(b) and (c).

Walks, paths, and circuits

A sequence of edges of the form
VsVi, ViVj, Vij’ Vk VI, VIVt

is a walk of from v to vi. If these edges are all distinct then the walk is
called a trail and if the vertices are also distinct then the walk is called a
path. A walk or trail is closed if vy = v;. A closed walk in which all the
vertices are distinct except vy and v is called a cycle or circuit. Examples
are given in Figure 19.10.

Connected graph

A graph G is connected if there is a path from any one of its vertices to
any other vertex. A disconnected graph is said to be made up of com-
ponents. All the graphs we have drawn so far have been connected. In
Figure 19.11(a), there is a disconnected graph with two components and
in Figure 19.11(b) a disconnected graph with three components.

Vs

() (d)

Figure 19.10 (a) A graph G with a walk marked. (b) A graph G with a trail marked. (c) A graph G with a path
marked. (d) A graph G with a circuit marked.
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T

(

Figure 19.11 (a) A disconnected graph with two
components. (b) A disconnected graph with three
components. (a) )]

Figure 19.12 (a) A planar graph. (b) A
non-planar graph.

Planar graphs

A planar graph is one which can be drawn in the plane without any edges
intersecting except at vertices to which they are both incident. There is
an example of a planar graph in Figure 19.12(a) and a non-planar graph
in Figure 19.12(b).

19.3 Matrix The incidence matrix and
representation adjacency matrix
Of a graph The incidence matrix of a graph G is a |V| x |E| matrix. The element

a;jj = the number of times that vertex v; is incident with the edge e;.

The adjacency matrix of Gis the | V| x | V| matrix. a;; = the number of
edges joining v; and v ;. The incidence matrix for the graph in Figure 19.2
is given by

€1 € €3 €4 €5 € €7 €g €9

vi/yl1 0 0 O O 0 1 0 O
wlf1l 1 0 0 1 1 0 0 1
vy|O 1 1 0 O O O 2 O
vyl O O 1 1 0 O O O O
vs{ O O O 1 1 0 O O 1
vw\0 0 O O O 1 1 0 O
and the adjacency matrix by

Vi V2 V3 V4 V5 Vg
vi/0 1 0 0 0 1
w1 0 1 0 2 1
v3| O 1 1 1 0 O
vyl O 0O 1 0 1 O
vs{ O 2 0 1 0 O
vw\1 1 0 0 0 O

1 9. 4 Trees A tree is a connected graph with no cycles. A forest is a graph with no

cycles but may or may not be connected (i.e. a forest is a graph whose com-
ponents are trees). Figure 19.13(a) shows a tree, while Figure 19.12(b)
shows a forest.
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(a)

be connected.

1

(b)

Sentence
Noun phrase Verb phrase
Noun Verb Noun phrase

Figure 19.13 (a) A tree is a connected graph with no
cycles. (b) A forest has no cycles, but may or may not

Article Noun

Fortune favours the brave

Figure 19.14 A parsing tree for the sentence
‘Fortune favours the brave’.

If T is a tree with at least two vertices, then it has the three properties
(T1), (T2), and (T3):

(T1) There is exactly one path from any vertex v; in T to any other
vertex v;.

(T2) The graph obtained from T by removing any edge has two
components, each of which is a tree.

(T3) [E| =[V] -1

Trees have many applications, particularly rooted trees. Decision trees
are used to represent the possible decisions at each stage of a problem
or algorithm. Probability trees can be used to analyse conditional prob-
abilities, which we shall see in Chapter 21. Another application is to
parsing of a sentence. The tree in Figure 19.14 represents the sentence
‘Fortune favours the brave’. The vertices, other than the terminal vertices,
represent grammatical categories and the terminal vertices represent the
words of the sentence. The same sort of idea can be used to analyse
allowed constructs of statements in programming languages and the syn-
tax of arithmetic expressions. We look at this application of trees in the
next chapter on language theory.

Spanning trees

A spanning tree of a graph G is a tree T which is a spanning subgraph
of G. That is, T has the same vertex set as G. Examples of graphs with
spanning trees marked are given in Figure 19.15.

How to grow a spanning tree

Take any vertex v of G as an initial partial tree. Add edges one by one so
each new edge joins a new vertex to the partial tree. If there are n vertices
in the graph G then the spanning tree will have n vertices and n — 1 edges.
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(a) (b)

Figure 19.15 Graphs with spanning trees shaded.

Figure 19.16 A weighted complete
graph. The vertices represent
offices and the edges represent
possible communication links. The
weights on the edges represent the
cost of construction of the link.

Minimum spanning tree

Supposing we have a group of offices which need to be connected by
a network of communication lines. The offices may communicate with
each other directly or through another office. In order to decide on which
offices to build links between we firstly work out the cost of all possible
connections. This will then give us a weighted complete graph as shown
in Figure 19.16.

The minimum spanning tree is then the spanning tree that represents
the minimum cost.

Figure 19.17 The graph of
Figure 19.16 with its minimum
spanning tree marked.

The greedy algorithm for the minimum
spanning tree

1. Choose any start vertex to form the initial partial tree (v;).
2. Add the cheapest edge, e;, to a new vertex to form a new partial tree.
3. Repeat Step 2 until all vertices have been included in the tree.
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Example 19.1 Find the minimum spanning tree for the graph repre-
senting communication links between offices as shown in Figure 19.16.

Solution We start with any vertex and choose the one marked a. Add
the edge ab which is the cheapest edge of those incident to a.

Add a new edge in order to form a partial tree and choose bc, which is
one of the cheapest remaining edges incident either with a or b. Now we
add edge ad which is the cheapest remaining edge of those incident with
a or b or c. Continuing in this manner we find the minimum spanning
tree, as shown in Figure 19.17. The total cost of the communication links
in our solution is found tobe 2 4+3 +3 4+ 2+ 4 = 14.

1 9_5 The The weights on a graph may represent delays on a communication net-

work or travel times along roads. A practical problem that we may wish
ShorteSt path to solve is to find the shortest path from any two vertices. The algorithm
problem for solving this problem is illustrated in Example 19.2.

Example 19.2 The weighted graph in Figure 19.18 represents a com-
munication network with weights indicating the delays associated with
each edge. Find the minimum delay path from s to t.

Solution

Stage 1
To find the path we begin at the start vertex s. s is the reference vertex
for stage 1. Label all the adjacent vertices with the lengths of the paths
using only one edge. Mark all the other vertices with a very high number
(bigger than the sum of all the weights in the graph) in this case we choose
100. This is shown in Figure 19.19.

At the same time start to fill in a table as in Table 19.1.

Figure 19.18 The graph
representing a
communications network for
Example 19.2.

Table 19.1 The lengths of paths using one

edge from s
Reference a b ¢ d e f t
vertex

Figure 19.19 Stage 1 of solving the shortest s 4 11 7 100 100 100 100

path problem of Example 19.2.
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Table 19.2 The lengths of paths using up to

@ a 10 £ . two edges from s
Reference a b ¢ d e f t
vertex

s (@ 11 7 100 100 100 100
11

7 12 100 14 100

@C 3 e

Figure 19.20 Stage 2 of solving the shortest
path problem.

Stage 2

Choose the vertex with the smallest label, that has not already been a
reference vertex, so that this becomes the new reference vertex. In this
case we choose vertex a. Once a vertex has been used as a reference
vertex it gains a permanent label and for this reason we circle the label in
bold, as in Figure 19.20 and circle the label in the table as in Table 19.2.
This label represents the length of the shortest path from s to the new
reference vertex. Consider any vertex adjacent to the new reference vertex
and calculate the length of the path via a to this vertex. If this is less than
the current temporary label on the vertex then change the label on the
vertex. For instance, b is adjacent to vertex a. The length of the path to b
via a is 4 + 9 = 13. This is not less than the current label of 11, so we
keep the current label. However, looking at vertex d, which is adjacent
to a, the length of the path via a is 4 + 8 = 12, which is shorter than the
current label of d, hence we change the current label. Considering also
the vertices b and f, we end up at the end of Stage 2, with the labels as
given in Figure 19.20 and in Table 19.2.

Stage 3

Choose the vertex with the smallest label that has not already been a
reference vertex; this becomes the new reference vertex. In this case we
choose vertex c, so this gains a permanent label which we circle in bold
as in Figure 19.21; we also circle the label as in Table 19.3. This label
represents the length of the shortest path from s to c. Consider any vertex
adjacent to ¢ which does not have a permanent label, and calculate the
length of the path via c to this vertex. If this is less than the current
temporary label on the vertex then change the label on the vertex. For
instance, d is adjacent to vertex c. The length of the path to d via c is
7 4+ 4 = 11. This is less than the current label of 12 so we change the
label. However, looking at vertex b, which is adjacent to c, the length
of the path via c is 7 4+ 5 = 12 which is longer than the current label of
11, so we keep the current label. Considering also the vertex e we end
up, at the end of Stage 3, with the labels as given in Figure 19.21 and
Table 19.3.

Stage 4

Choose e as the new reference vertex and mark its label in bold. Compare
paths via e to the labels on any adjacent vertices and re-label the vertices
if the paths via e are found to be shorter. The result of this stage is shown
in Figure 19.22 and Table 19.4.

Stage 5

Choose b as the new reference vertex (we could choose d instead but this
would make no difference to the final result) and circle its label in bold.
Compare paths via b to the labels on any adjacent vertices and relabel the
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Figure 19.21 Stage 3 of solving the shortest
path problem.

@a 10 .f

@: 3 ‘©

Figure 19.22 Stage 4 of solving the shortest
path problem.

Table 19.3 The lengths of paths using up to

three edges from s

Reference a b ¢ d e f t
vertex

s @ 11 7 100 100 100 100
a 11 12100 14 100
c 11 1110 14 100

Table 19.4 The lengths of paths using up to

four edges from s

Reference a b ¢ d e f t
vertex

{©
s (@ 11 7 100 100 100 100
a 11 (7) 12 100 14 100
c 11 11 14100
e 11 11 14 15

Table 19.5 The lengths of paths using up to
five edges from s

Reference a b ¢ d e f t
vertex

Figure 19.23 Stage 5 of solving the shortest
path problem.

®) 11 14 1

11 14 1

oo O 9 o0

(@ 11 7 100 100 100 100
11 (7) 12 100 14 100

11 11 14100

5
5

vertices if the paths via b are found to be shorter. The result of this stage
is shown in Figure 19.23 and Table 19.5.

Stage 6

Choose d as the new reference vertex and mark its label in bold. The only
vertices left without permanent labels are t and f. We find that the path
via d to t gives a smaller value than the current label of 15 and hence
we change the label to 11 + 2 = 13. The result of this stage is shown in
Figure 19.24 and Table 19.6.

Stage 7

The remaining vertex with the smallest label is t. We therefore give t the
permanent label of 13. As soon as t receives a permanent label we can
stop the algorithm as this must now represent the length of the shortest
path from s to t which is the result we set out to find. To find the actual
path that has this length we move backwards from t looking for consistent
labels. To get to t we must have gone through d as adding the label on
d to the length of edge dt gives the correct value of 13. Continuing this
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Table 19.6 The lengths of paths using up to
six edges from s

Reference a b c d e f t
vertex

(@ 11 7 100 100 100 100

s
a 11 (7)) 12 100 14 100
c 11 11 14 100
Figure 19.24  Stage 6 of solving the e @ 11 14 15
shortest path problem. b 11 14 15
d 14 13

Table 19.7 The algorithm to find the shortest path
stops as soon as t receives a permanent label

Referencevertex a b ¢ d e f t
s (® 11 7 100 100 100 100
a 11 (7)) 12 100 14 100
c 11 11 14 100
e @ 11 14 15
Figure 19.25 The solution to the @
shortest path problem. Vertex t now has a b 14 15
permanent label, showing that the length d 14 @

of the shortest path from s to tis 13. By
working backwards from t to s we find that
the actual path must be scdt.

process, we find that the shortest path is scdt and is of length 13. The final
solution is shown in Figure 19.25 and Table 19.7.

1 9_6 Networks A network is a digraph with a weight function. The weight function

. represents the number of links between the vertices, for example the
and maximum units of traffic (channels) in a communication network, or the maximum
ﬂow capacity of a network of one way streets in a busy town. This weight

function value is called the capacity of the arc. An example of a network
is shown in Figure 19.26. s is the source and t is the sink. The capacity
of an arc, a; will be referred to as c(a;). We wish to find the maximum
possible flow from s the source to the sink t. That is we want to find a
flow function f(a;) assigning a flow to each of the arcs which gives this
maximum flow.

Flow function

A valid flow function must be such that:

Lo flar) < cla).
2. The out-flow at any vertex equals the in-flow except at the source or
the sink.

An arc is saturated if f(ay) = c(ax). The total flow is then the flow out
of s (which equals the flow into t).
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Figure 19.26 A network.
The weights on the arcs
represent the capacity of the
arc. s is the source andt is
the sink.

Finding a maximum flow

1. Assign an initial flow to each edge (this will probably be 0 flow on
each arc).

2. Find a flow-augmenting path from s to t. Any arc along this flow-
augmenting path may be either in the forward direction, that is,
in the same direction as the path, or in the backward direction,
that is, in the opposite direction to the path. If the arc along the
path is in the forward direction, then it must have some ‘extra’
capacity c(ax) = f(ax) then the extra capacity is represented by
Ay = c(ag) — f(ax). If the arc along the path is in the backward
direction, then f(a;) must be greater than 0 and we assign the
possible increase in flow Ay = f(ax). We can then calculate the
amount that this path can augment the flow by as A = minimum
(Ag), where we consider all the values of along the path.

3. We can now change the value of the flow function along the flow-
augmenting path to f(ax) + A (for arcs in the forward direction
along the path) and f(a;) — A (for arcs in the backward direction
along the path). We then repeat the second stage and look for another
flow-augmenting path. If no more flow-augmenting paths exist, then
we have found the maximum flow. This algorithm is due to Ford
and Fulkerson. It can take a long while to terminate on complicated
networks and better algorithms have been developed, for example,
the Dinic algorithm which is not given here. We can check that we
have in fact found the maximum flow in the network by finding
the minimum cut. The max-flow, min-cut theorem states that the
maximum value of a flow from s to t in a network is equal to the
minimum capacity of a cut separating s and t.

Example 19.3 Find the maximum flow from s to t in the network shown
in Figure 19.27(a). The weights on the arcs represent their capacities.

Solution 'We begin by identifying a flow-augmenting path s, e, t. As
initially we consider the flow function to be zero then the spare capacities
along the arcs are 12 and 14, the minimum of which is 12. We therefore
assign a flow of 12 along the path to get Figure 19.27(b).
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We spot another flow-augmenting path, s, c, d, t with a possible flow
of 10 (the minimum of 14, 19, and 10). We add 10 to the flow function
along this path to give Figure 19.27(c).

We identify the flow-augmenting path s, a, b, t with a possible
flow of 8 (the minimum of the values of the spare capacities of 14,
8 and 15). We add 8 to the flow function along this path to give
Figure 19.27(d).

Another flow-augmenting path is s, a, ¢, d, b, t with a possible
flow of 6 (the minimum of the values of the spare capacities of 6,
14, 9, 6, 7). We add 6 to the flow function along this path to give
Figure 19.27(e).

There are no more entirely forward paths but we can see one that
involves an arc in the backward direction, that has a non-zero flow
function. This path is s, c, a, e, t where ca is in the backward direc-
tion. We take the minimum of the spare capacity in the forward direction
along with the value of the flow in the backward direction. This gives 2
as the minimum of 4, 6, 3, and 2. We add 2 to the flows on the arcs in
the forward direction and subtract 2 from the flow on ca which is in the
backward direction. Note that this process is equivalent to redirecting the
flow. We have now reached Figure 19.27(f). We are unable to identify
any more flow-augmenting paths. We can confirm that this is in fact a
solution to the maximum flow problem by using the max-flow, min-cut
theorem. If we look at the cut marked we see that this has a capacity of
38. To find this we add the capacities of all the arcs which cross the cut
from the ‘s end’ to the ‘t end’, that is, db, with a capacity of 6, dt with a
capacity of 10 and et with a capacity of 14. This cut has a capacity of 38
in total which is the value of the flow we have found.

8
a b
14 15
S
t
12
Py 14
(a)
8,0 b
a
14,0
6.0 15,0
14,0
s 14,0 19.0

Figure 19.27 (a) The ¢ ) d 10,0 t
network for Example 19.3. 3,0 0
The solution is presented in 12,12 1.0
(b) = (f). (f) also shows the ’
minimum cut which confirms € 14,12
that the maximum flow of 38
has been found. (b)
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Figure 19.27 continued.

19.7 State
transition
diagrams

@

0]

A state transition diagram is used to represent a finite state machine.
These are used to model objects which have a finite number of possible
states and whose interaction with the outside world can be described by
its state changes in response to a finite number of events. A state transition
diagram is a digraph whose nodes are states and whose directed arcs are
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Table 19.8 The states of a telephone

Graph theory

State (off-hook, connected, dialing, tone, bell)

State name

(TRUE, TRUE, FALSE, none, OFF)
(TRUE, FALSE, TRUE, none, OFF)
(TRUE, FALSE, FALSE, dial tone, OFF)
(TRUE, FALSE, FALSE, engaged, OFF)
(TRUE, FLASE, FALSE, ringing, OFF)
(TRUE, FALSE, FALSE, error, OFF)
(TRUE, FALSE, FALSE, dead, OFF)
(FALSE, FALSE, FALSE, none, OFF)
(FALSE, FALSE, FALSE, none, ON)

Connected

In process of dialing
Prepared for dialing
Engaged

Waiting to connect
Incorrect number or timeout
Connection fault

Idle

Incoming call

475

. eiver .
Pick up rec Connection fault

Replace receiver

TOATOII

Incorrect
number
or timeout

In process
of dialing

Engaged

Pick up

receiver

Waiting
to be
connected

Figure 19.28 State transition diagram for the telephone as in Example 19.4.

transitions labelled by event names. A state is drawn as a rounded box
containing an optional name. A transition is drawn as an arc with the
arrow from the receiving state to the target state. The label on the arrow
is the name of the event causing the transition. State transition diagrams
have a number of applications. They are used in object-oriented modelling
techniques to represent the life cycle of an object. They can be used as
a finite state recognizer for a regular language, for instance, to describe
regular expressions used as variables in computer languages.

Example 19.4 A telephone has the attributes of off-hook (TRUE,
FALSE), connected (TRUE, FALSE), dialing (TRUE, FALSE), tone (dial
tone , engaged, ringing, error, dead or none), and bell (ON, OFF). These
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\‘ b b c
R OMOKO
b c
Figure 19.29 A DFSR for
Example 19.5.

19.8 Summary

can be represented as a list (off-hook, connected, dialing, tone, bell)
which can take a selection of values to indicate the current state of the
telephone, for example, TRUE, FALSE, FALSE, engaged, OFF indicates
that the phone is off-hook, it is not connected, it is not dialing it has the
engaged tone, and the bell is OFF. Use your knowledge of the operation
of a telephone to give a full list of the possible states of the phone. Draw
a state transition diagram to represent the life-cycle of the phone.

Solution The possible states are given in Table 19.8.

The possible events are: Pick up receiver, replace receiver, wait, dial
a number, someone calls your number. The events that are possible and
the transitions that they cause depend on the current state of the phone.
The state transition diagram is shown in Figure 19.28.

Example 19.5 Figure 19.29 shows a deterministic finite state recognizer
(DFSR) for a language consisting of strings of the letters a, b, and c. To
test whether a certain string is accepted by the DFSR:

1. Start at the start state, labelled as S.

Take a letter from the left of the string. If possible, move along a
transition arc labelled with that letter.

3. Repeat step 2 moving through the DFSR until either you find that
you cannot move because there is no appropriately labelled arc or the
string is exhausted. If, when the string is exhausted you have reached
the halt state (marked as H in a square box) then the string has been
accepted. If, when the string is exhausted you have not reached the
halt state, or if at any point there are no legal moves, then the string
is not accepted.

(a) show that abbc is an acceptable string,
(b) show that abbb is not an acceptable string,
(c) show that ababab is not an acceptable string.

Solution

(a) We find a path from S to H along arcs labelled abbc. To do this, we
travel along arcs in the following order SS, SA, AB, BH. As this
path begins with S and ends with H we have shown that the DFSR
recognizes the string abbc.

(b) Welook at the path labelled abbb beginning at S. The only possible
path is: SSAB. As this path does not end at H we have shown that
the DFSR does not recognize the string abbb.

(c) We look for a path labelled ababab. No such path exists as it would
begin with the arcs SS, SA and then there is no arc out of A labelled
‘b’. As there are no more legal moves we have shown that the string
is not accepted.

1. A graphconsists of aset of vertices, V and a set of edges, E. A digraph
is a directed graph, with arcs instead of edges. Various definitions
for different types of graphs are given in Section 19.2.

2. Graphs can be represented by an incidence matrix or an adjacency
matrix.

3. Various optimization algorithms have been demonstrated in this
chapter, including the greedy algorithm for the minimum spanning
tree and the solution to the minimum path problem. For these two
examples, the weights on the graph represent lengths, costs, or delays.
We have also looked at one solution to the maximum flow problem.
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For this problem the weights on the arcs of a digraph represent the
maximum capacity of the arc and the problem is to maximise the
flow through the network.

4. A state transition diagram is used to represent a finite state machine.

19.9 Exercises

19.1.

19.2.

19.3.

19.4.

From the graphs in Figure 19.30 identify any that are
isomorphic.

The sequence of complete graphs K, Ky, K3, K4 ...
can be drawn by adding a vertex to the previous mem-
ber of the sequence and drawing in all the edges
necessary to make the new graph complete. Using this
method, show that the number of edges in the complete
graph K,, can be found from the series

14+2+3+-+n—1

For what values of n is the complete graph K,, planar?
For what values of m, n is the complete bipartite graph
Ki,» planar?

(a) Find the incidence and adjacency matrices for the
graphs in Figure 19.31.

(b) Show that in each case the column sum of the
incidence matrix is 2 and explain this property.

(c) What are the column sums of A and what property
of the graph do they represent?

19.5.

19.6.

19.7.

19.8.

Find a minimum spanning tree for the weighted graph
in Figure 19.32. Is there more than one possible
minimum spanning tree for this graph?

Find the shortest path from s to t in the weighted graph
shown in Figure 19.33.

Find the maximum flow in the network shown in
Figure 19.34. The number next to each arc is its capac-
ity. Use the max-flow, min-cut theorem to check you
have found the maximum flow.

In the network in Figure 19.35, the arcs represent
communication channels which have the maximum
capacity indicated. The vertices represent switching
centres, which also have a maximum capacity as indi-
cated on the vertex. By replacing each of the vertices
by two vertices with a connecting arc with a capacity
equal to that of the original vertex, find the maximum

LN A v
MC;/X
S PP

Figure 19.30 Graphs for Exercise 19.1.
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€

Figure 19.35 The network for
Exercise 19.8.

‘money available’ is (TRUE, FALSE) depending
on whether the cash available in the machine is
sufficient for the current request.

‘card’ is TRUE or FALSE.

‘PIN number’ is TRUE or FALSE indicating
whether any given pin number matches for the
current card

‘authorization’ is TRUE or FALSE.

‘display’ is ‘Insert card’, ‘Enter PIN’, ‘Enter
amount’, ‘Take card’, ‘Take Money’, ‘Sorry —
unable to complete request’.

‘money issued’ is TRUE or FALSE.

List all the possible states of the ATM and draw a state
transition diagram.

19.10. Figure 19.36 shows a deterministic finite state recog-
niser (DFSR) for alanguage consisting of strings of the
letters a, b, and c. Use the method of Example 19.5 to
determine whether the following strings are accepted
by the DFSR

Figure 19.34 The network for
Exercise 19.7.

flow from s to t. Use the max-flow, min-cut theorem
to check you have found the maximum flow.

19.9. A bank’s automatic telling machine (ATM) is charac-

terized by the following attributes {money available, Figure 19.36 A DFSR for Exercise 19.10.
card, PIN number, authorization, display, money
issued}. (a) bbb, (b) abc, (c) acb.

TLFeBOOK



Language theory

20 . 1 We all use natural language to communicate. In a natural language, there is
I d . no strictly formal way of deciding exactly what is or is not an acceptable
ntro UCtlon sentence. This is because natural language is constantly evolving and

subject to cultural diversities. The meaning of a sentence in a natural
language is yet another problem. A sentence may have different meanings
in different parts of the world or because of ambiguities arising from its
structure. If I say ‘I locked my car keys in my boot’ in England I have
accidentally left my car keys in the boot (trunk) of my car. In America I
have cleverly forced them into a lockable shoe. If I say ‘Green fields like
a wet blanket’ I could be making a poetic reference to the covering of
dew or rain being helpful for keeping a field green or I could be making
disparaging comments about a cricket fielder called Green. Meanings
associated with language are called semantics whereas its structure forms
the syntax of the language.

There are reasons for requiring a simpler definition of language to use
in formal situations. For instance, there are programming languages used
for writing computer instructions. We would hope that the decision as
to whether a particular sequence of symbols forms a program could be
exactly determined. Also we would like to reduce any ambiguities as to its
meaning so that any computer faced with the same program might take
the same actions. Even in natural language it can be desirable to have
rules that can be applied to the language to produce a generally accepted
version of the language. This can be used for cross-cultural exchange
and such a formalized version of a language can also simplify translation
from one natural language to another.

A formal language consists of a set of sequences of symbols called
sentences. The membership of the language set is usually defined by
using grammar rules. Using the grammar rules to determine whether a
particular string of symbols constitutes a sentence is called parsing. One
way to do this would be to repeatedly use the grammar rules to list all
the sentences in the language and stop if our sentence appears. This is
not very practical because the number of sentences in a languages can
be very large or even infinite. A refinement of this approach would be to
use the grammar rules to find all sentences at least as long as the string
of symbols we are interested in and check whether our sentence appears.
These are called top-down approaches because we start with the rules
and derive sentences. Alternatively, we could try and start with a string
of symbols and test whether it obeys the grammar rules provided. This
is a bottom-up approach which involves applying the grammar rules in
reverse. We find that only certain sorts of grammars are easy, or possible,
to use in reverse in this manner. For these grammars, which are easier
to parse, we can define a procedure to test whether any given string is
a sentence. The procedure that is used is called a parser. Identifying
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grammars with simple parsing procedures is an important consideration
when designing a new computer language.

We look at eXtensible Markup Language (XML) as a method of
defining a markup language. There are many easily accessible tools for
checking whether an XML document is well formed and it is therefore
ideal as a way of communicating data.

20.2 Languages Definitions

and grammars A language is a set of sequences of symbols. A sequence of symbols is
called a string.

An element of the language set is called a sentence. Some texts refer
to the element of the language as a word or sometimes a well-formed
formula or well-formed document depending on the type of language
being discussed. For instance, logical expressions involving propositions
or predicates, which we looked at in Chapter 3, can be regarded as sen-
tences in the language of logic. In this case an expression which makes
sense is called a well-formed formula or wff (pronounced ‘woof”). An
example of a logical sentence or wif is ‘pAq=-p’ but ‘p&AQq’ is not
a sentence.

A symbol which forms part of a sentence is called a terminal symbol.
For instance, the terminal symbols in the sentence ‘The cat sat on the
mat’ are ‘The’, ‘cat’, ‘sat’, ‘on’, ‘the’ and ‘mat’. The terminal symbols
in ‘pAq=p’ are ‘p’, ‘A’, ‘q’ and ‘=".

Other symbols are used to express the grammar rules for the language.
These symbols are called non-terminal symbols. In a natural language we
could say that a simple sentence is made up of a noun phrase followed
by a verb phrase possibly followed by a noun phrase. Then symbols
representing ‘simple sentence’, ‘noun phrase’ and ‘verb phrase’ would
be amongst our non-terminal symbols. In logic, we could say that a binary
operation consists of a proposition followed by a binary operator followed
by a proposition. Then symbols representing ‘proposition’ and ‘binary
operator’ would be amongst our non-terminal symbols.

The grammar rules for the language give rules for replacing symbols
by other symbols. For instance, in a natural language we might replace
‘noun phrase’ by ‘article’, ‘adjective’, and ‘noun’. These grammar rules
are called rewriting rules or productions.

When we write the rewriting rules or productions we will write
one symbol followed by another. This indicates the operation of
concatenation. Concatenation is the process of writing two or more
symbols as one.

We carry on using rewriting rules or productions to replace symbols
until we find a sequence of symbols that only contains terminal symbols.
Then we have found a sentence.

In order to use the rewriting rules we must have a starting point. The
starting point of the grammar is called the initial or start symbol. This is
a symbol which represents an entire sentence. For a computer program it
would represent the whole program.

We can now state that a grammar consists of four things:

A set of terminal symbols.

. A set of non-terminal symbols.

3. Asetof rewriting rules or productions. Every rule has a left-hand side
and right-hand side. The meaning of a rule is that you can substitute
its right-hand side for its left-hand side.

4. A designated start symbol.

D=
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Terminal symbols are often represented by lowercase letters and
non-terminal symbols by uppercase letters.

A sentence is grammatical if it can be produced by a series of rewritings
such that

1. It starts with the start symbol.
2. It uses grammar rules to get from one rewriting to the next.
3. It does not contain any non-terminals.

A grammar rule or production is a pair of strings of terminal and
non-terminal symbols (P, Q). P is called the left-hand side of the rule
and Q the right-hand side. This means that P may be replaced by Q. This
is often represented as

P—Q

A derivation, of one string of symbols, Y, from another string of sym-
bols, X, is a sequence of application of productions which derives one
string from another. If Y can be derived from X then we can write X=*Y.
The notation ‘=*’ indicates zero or more steps and ‘=’ indicates a
single step.

A string of terminal symbols is a sentence if it can be derived from the
start symbol.

Example 20.1 A language, L, over the symbols a and b, is defined by
the following grammar rules, where S is the start symbol.

S—aSb
S—ab
Find a definition of the set L.

Solution We start with the symbol S and use either one of the grammar
rules to make a replacement. We choose the rule

S—aSb

to get

S=-aSb

Using the rule S—aSb again to give

S=>aSb=>aaSbb

continuing using the same rule and we can see that we get
Sﬁ*a”*ls bnfl

after n — 1 applications of the rule. Here, a”~! has been used as shorthand
for the repetition of ‘a’ n-1 times. There is still at least one non-terminal
symbol in the right-hand side. We would need to use the second rule

S—ab
to obtain
S=*a"b"

We can see that the language consists of a number of ‘a’s followed by the
same number of ‘b’s and so

L = {a"b" where n > 0}.
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Example 20.2 The language of the Boolean expressions over the set
{0,1} with the binary operations of 4+ and - with brackets, (,), can be
defined with the following grammar rules

S — (S)B(S)

S — (S)

S — NBN

S — (S)BN

S — NB(S)

S— N

N—-O0

N—1

B— +

B—.

(a) Show that 1 - 10 is not a sentence.
(b) Show that (1 - 1) is a sentence.

Solution (a) We will find all the sentences of four terminal symbols. To
do this, we repeatedly use the given grammar rules. For convenience, we
can summarize the grammar rules by using ‘|’ to represent ‘or’. Then we
can combine rules with the same left-hand side as follows:

S — (S)B(S) | (SYBN | NB(S) | (S) |NBN | N

N—>O0]1

B—>+]|-

As none of the production rules have more symbols on the left than on
the right and as we are looking for sentences of four terminal symbols,
we only need to consider production rules with up to four symbols on the
right-hand side. For this reason we only need to consider:

S — (S)INBN|N

N—0]1

B— + |-

Substituting + or - forBand Oor 1 forNin S — NBN gives the following
derivations:

S="0+40 S=*0+1 S="1+4+0 S="1+1
S=%0-0 S=%0-1 S=*1-0 S=*1-1

Substituting for B and N in S — N gives the following derivations:
S=*0 S=*1

If we start with the production S — (S) and then apply S — NBN to give
S =* (NBN) we can substitute for NBN as found above which gives:

S=*0+0 S="0+1) S="14+0 S="0+1D
S=*(0-0) S=*0-1) S=*(1-0) S=*(1-1)
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Similarly, we can start with S — (S) and then substitute S — N followed
by N — Oor N — 1, to give:

S=*0) S=*(1)

So the language consists of only the following sentences of length less
than or equal to 4

0+0 041 140 I1+1 0.0 0-1 1.0 1-1
0 1 () (D

We can see that the string 1 - 10 does not appear in this list of sentences
and so 1 - 10 is not a sentence.

(b) To show that (1.1) is a sentence we need to look at sentences of five
symbols. In our solution to (a) we already found (1.1) to be a sentence
as we derived S=*(1.1) by using S — (S) followed by S — NBN with
N replaced by ‘1’ on both occurrences and B replaced by ‘-> So we have
the derivation S=(S)=>(NBN)=(1.1). We have shown that S=*(1.1).
This string contains only terminal symbols and therefore (1.1) is a
sentence.

Context-free languages

Formal grammars were studied by a linguist, Noam Chomsky, in the
1950s. Chomsky proposed a classification of grammars of which the most
important classification, for our current interest, is that of context-free
languages. Grammars that allow only a single non-terminal and nothing
else on the left-hand side of the rule are called context free.

Chomsky proposed a transformation procedure to transform gram-
mars of context-free languages to Chomsky Normal Form. His work
influenced John Backus, who realized that programming languages are
mostly context free. He used context-free grammars to describe the syn-
tax of programs, and developed what is now called ‘Backus Normal
Form’ or ‘Backus Naur Form’. It has since been further revised and
extended so nowadays programming language specifications are written
in EBNF, Extended Backus-Naur Form. Before looking at EBNF we look
at derivation graphs and derivation trees.

20 3 A derivation can be represented using a digraph. We draw a vertex for the
vt . start symbol, a vertex for each production at each step of the derivation

Derlvatlons and and a vertex for each symbol on the right-hand side of each step of the

d erivati on tl‘eeS derivation. The following example is for a context-sensitive language.

Example 20.3 A language is defined over the symbols {a,b} with the
following productions (labelled r;—r5):

r; : S — SBba

r; : bBa — aAb

r;3 : bA — AB

r4 : Bb — bBa

rs : S — bB

s :B—a
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Figure 20.1 A digraph
representing the derivation of
Example 20.3.

Figure 20.2 The derivation
tree for Example 20.4.

o @

Represent the derivation
S=SBba=>SbBaa=>SaAba=-bBaAba

as a digraph.

Solution 'We draw a digraph with a vertex for the start symbol, for each
production used and for each symbol on the right-hand side of each step
of the derivation. The productions used in this case are

S = SBba Using 11
SBba = SbBaa  Using r4
SbBaa = SaAba  Using 1,
SaAba = bBaAba Using r;s

This is represented as a digraph in Figure 20.1.

Context-free grammars have a single symbol on the left-hand side of
each production. In this case the derivation graph is always a derivation
tree. We do not need to include a vertex for each rule, but just for the start
symbol and for each symbol on the right-hand side of each step of the
derivation.

Example 20.4 Using the grammar of Example 20.1:

S — (S)B(S)| (S)BN|NB(S) | (S) INBN |N
N—-0]1
B— +]-

draw the derivation tree for

S=*(1-1).

Solution The derivation is as follows:

S= ()
(S) = (NBN)
(NBN) = (1-1)

The derivation tree is shown in Figure 20.2.

We are able to show that the derivation of a context-free grammar can
be represented as a derivation tree. However, we want to efficiently solve
the problem of deciding whether a particular string is a sentence in a
context-free language. At the end of Chapter 19, we looked at DFSRs
as an example of the use of state transition diagrams. These are able to
decide whether a string is a sentence in some regular language. Regular
languages are a sub-class of context-free languages where the right-hand
side of all productions are of the form of either a single terminal or
a terminal followed by a non-terminal. These languages are useful for
defining the syntax of regular expressions but are not powerful enough to
be used to define the syntax of a programming language. To build a parser
for a context-free language we use the idea of a pushdown recognizer.
This is a machine with a finite number of states, as before, but it also
has the use of a stack. A stack can be compared to a stack of plates.
You can only place plates on the top of the stack, when the operation is
called pushing, and remove them again from the top, called popping. The
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bottom of the pile is inaccessible. In this way, any number of symbols
can be pushed onto the top of the stack. When they are popped off again
the last one pushed will be the first one popped. Stacks are often referred
to as LIFOs (last in, first out).

Efficient parsers can be written if the grammar of the context-free
language is converted to Extended Backus-Naur Form.

20 4 Extended Any grammar in EBNF is context-free. Each rule of the grammar defines

one symbol of the form.
Backus-Naur by1~-— .
Form (EBNF) symbol ::= expression

In the above symbol and expression are non-terminals and represent
syntactic categories. Terminal symbols, or string literals, are given inside
quotes, for example “string” or ‘string’ is a literal string as given inside
the quotes. Brackets (. ..) can be used to group constituents.

Symbols may be combined to represent more complex patterns as in
Table 20.1.

Not all grammars can be converted to EBNF and a full description of
methods of conversion, when possible, is outside the scope of this book.
The following procedure works in simple cases.

To convert a grammar to EBNF:

1. Remove left recursion, that is
N ::=E|NF

replace by N ::= E | EF*.

We can see that applying the rule N ::= NF twice gives N := NFF.
As this is a recursive rule we can continue applying it any number of
times, giving N ::= NFFF, N ::= NFFFF, N ::= NFFFFF, and so
on. The only way to have a right-hand side which does not include
N, that is, to remove the left recursion is to replace the N by E and
finally we get N ::= E | EF*.

2. Left factor the grammar

N ::= EFG | EF'G
replace by N ::= E(F | F')G.

3. If N ::= E is not recursive remove it and replace all occurrences of
N in the grammar with E.

Table 20.1 Symbol patterns and their meaning in
EBNF, where A and B are simple expressions

Symbols Represents

A? A or nothing and is referred to as ‘optional 2’
A B A followed by B

A|B A or B but not both. This operator has lower

precedence than followed by thusa B | ¢ D
is identicalto (A B) | (C D)

A—B any string that matches A but does not
match B

A+ one or more repetitions of A

Ax* zero or more repetitions of A

TLFeBOOK



486 Language theory

4. Reduce the grammar until there is a single production rule for each
non-terminal symbol, using optional expressions where necessary.

Example 20.5 Express the grammar of Example 20.1, that is

S — (S)B(S) | (S)BN |NB(S) | (S) |NBN | N
N—O0|1
B—> + |-

in EBNF.

Solution  First, we change the notation, using quotes for literals and the
::= instead of —

S :: — ‘4(79S“)”B4‘(”S‘4),’ | ‘4(,98“)’7BN | NB“(”S“)?’ | ‘4(,58“)’7 | NBN | N

N :: — ‘50?’ | 56179

:: — 13 + ”» | 3 . kEd

e3]

There is no left recursion. We left factor the grammar for the first
expression and use optional expressions to reduce it to a single production
rule. To do left factoring notice that three productions for S begin “(“S”)”
and another three begin with N so we have:

S :: — ‘E(’?Sé‘)”(B (6‘(”5‘6)7? | N))? | N(B(“(,?Sé‘)” | N))?
N :: — 6‘07’ | ‘41’7
::=6‘+9’|€6.’?

o

where the productions for N and B were already in EBNF.

We can see why this form is easy for a parser to use to develop an
algorithm for checking strings for validity by representing each of the
productions in EBNF as a directed tree so that the grammar forms a forest.
We use a different node for each of the non-terminals in the expression
and join following on non-terminal symbols with arcs. If the production
has one or more terminal symbols then label the arc with the terminal
symbols. The final symbol in an expression of the production has a halt
node attached. This is pictured in Figure 20.3.

Strings are checked for validity in the following manner. Start at the
start symbol with an ingoing arc and take a symbol from the left of the
string, which we call ‘t’. If there is an arc marked with ‘t’ then follow
that arc. If not then examine each of the possible nodes at the other end
of an unmarked arc, which we will call N, and check whether ‘t” would
be accepted by N. To do this use the sub-tree which has a start symbol
N. Continue within that sub-tree until the halt state is reached and then
return to the main sub-tree at our previous position at the node with label
N. Continue in this manner until the string is exhausted or there are no
further legal moves. If, when the string is exhausted, there is an unmarked
arc leading to a halt state or we have already reached a halt state, then the
string is accepted.

Example 20.6 Use Figure 20.3 to show that (1 - 1) is a valid sentence
in the language.

Solution We begin at the start symbol marked S with an incoming arc.
Take the first symbol from “(1 - 1) and this is “(”. There is an arc labelled

TLFeBOOK



Language theory 487

Figure 20.3 Forest used for
parsing a context-free
grammar as in Example 20.6.

“(” so we follow that to the node marked S. We enter the sub-graph for
S, back at the original incoming arc, and take the next symbol from the
string “1”. The only possibility is to follow the arc to N. We check that N
will accept “1” by going into its sub-graph. The sub-graph for N has an
arc labelled “1” leading to a halt state and therefore N accepts “1”. We
take the next symbol from the string “-” and move on from N to B. We
check that B accepts “-” which it does because the sub-graph for B has an
arc labelled “-” leading to a halt symbol. We take the next symbol from
the string “1” and move on from B to N. We check that N will accept
“1” by going into its sub-graph. We have now reached a halt state in S
so we have shown that the sub-string “1 - 1”” has been accepted by S. We
are back into the main graph at the S node following the “(”. We take the
next symbol from the string ““)”” and this leads to a halt state. As we have
reached the end of the string we have shown that the string “(1 - 1)” is
accepted.

This parsing algorithm is called LR parsing where LR stands for ‘Left
to Right Rightmost’. This is a bottom-up parsing technique which derives
the parsing tree for a string in reverse, reducing the string by replacing
right-hand sides of a production by its left-hand side until the string has
been reduced to the start symbol of the grammar. This particular example
is LR(1) because it is only ever necessary to lookahead by one symbol in
order to take the decision as to which production should be used for the
reduction.

There are programs that will take a context-free grammar as input
and output the code for the corresponding parser. Such parser genera-
tors are called compiler compilers. Some examples of these are YACC
(Yet Another Compiler Compiler) developed by Bell labs. The GNU
version is called Bison. The Java Compiler Compiler, JavaCC, origi-
nally developed by Sun Microsystems, can be downloaded free from
http://www.webgain.com/products/java_cc/ and runs on most systems.

20 5 Extensible Embedding mark-up in a document is not a new idea. Proof-

readers refer to marking up a document in order to indicate the
markup changes that are to be made. Using a precise set of symbols
makes the interpretation of the proofreaders instructions much eas-
Ianguage (XML) ier. Early wordrII))rocessing langugges made extensive use of mark-up
to define how the document was to be laid out. Markup became an
expression that entered into almost everyone’s (non-formal) vocabu-
lary with the introduction of Hypertext Markup Language (HTML)
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representation of a
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which allowed easy exchange of document information over the
Internet which could be displayed by browsers specially built to
interpret HTML.

eXtensible Markup Language (XML) is a meta-language, a tool for
defining markup languages using tags enclosed in angle brackets < - - - >
to start an element of the language and < /--- > to close an ele-
ment. The elements may have properties, called attributes, and child
elements. The main reasons for the importance of the development
of XML is:

1. XML is a tool for defining markup languages.

2. XML languages can be used to develop standards for the interchange
of data.

3. There are many XML parsers available which will check an XML
document for well-formedness and validity.

4. The structure of XML lends itself easily to a tree representation —
showing the derivation tree of the document.

An XML document has an associated definition of the allowed
elements, element embeddings, that is, the possible parent-child relation-
ships, and attributes. This is called a document type definition (DTD).
The parser can check any XML document in two possible ways, either
simply for well-formedness or it can also validate it against its DTD. A
well-formed document must follow the general rules for any XML doc-
ument whereas a valid document must also agree with the constraints
defined in its DTD. We give an example here of a well-formed document
and not concern ourselves at present with the structure of a DTD.

We might want to represent the following information about books:
Publisher, Title, Author, ISBN, Category. As all books have a publisher
then we could say that a book is a child of the publisher. In this case, we
could represent some information in the following XML fragment.

<publisher name="The Book Company”>
<book ISBN="“0-07-707975-2" category="Engineering
Mathematics>
<author>
<forename>Mary</forename>
<surname>Attenborough</surname>
</author>
<title>
Engineering Mathematics for All
</title>
</book>
<book ISBN="“1-873432-07-0" category="Food Hygiene”>
<author>
<forename>John</forename>
<surname>0’Brien</surname>
</author>
<title>
Understanding Food Hygiene
</title>
</book>
</publisher>

This fragment would constitute a well-formed XML document. We have
indented it so it is clear the structure of document. We can see it as a tree
displayed with the root of the tree on the left-hand side — this is pictured
in Figure 20.4.
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1. Alanguage is a set of sequences of symbols. A sequence of symbols
20 - 6 S umma ry is called a string. An element of the language set is called a sentence.

A symbol which forms part of a sentence is called a terminal symbol.

2. Other symbols are used to express the grammar rules for the
language. These symbols are called non-terminal symbols.

3. A grammar consists of four things:

(a) A set of terminal symbols.

(b) A set of non-terminal symbols.

(c) A set of rewriting rules or productions. Every rule has a left-
hand side and right-hand side. The meaning of a rule is that
you can substitute its right-hand side for its left-hand side.

(d) A designated start symbol.

4. A sentence is grammatical if it can be produced by a series of
rewritings such that
(a) It starts with the start symbol.

(b) It uses grammar rules to get from one rewriting to the next.

(c) It does not contain any non-terminals.

5. A derivation, of one string of symbols, Y, from another string of
symbols, X, is a sequence of applications of productions which
derives one string from another. If Y can be derived from X then we
can write X=*Y. The notation ‘=*’ indicates zero or more steps
and ‘=" indicates a single step.

6. Grammars that allow only a single non-terminal and nothing else
on the left-hand side of the rule are called context-free.

7. A derivation can be represented using a digraph. A derivation of a
context-free grammar can be represented as a directed tree called
the derivation tree.

8. Extended Backus-Naur Form (EBNF) is used to represent the syntax
of programming languages. Any grammar in EBNF is context-free.
This form of a grammar lends itself to the easy development of
a parser to check strings for validity.

9. To convert a grammar to EBNF then remove left recursion, left
factor the grammar, if a rule N ::= E is not recursive remove it
and replace all occurrences of N in the grammar with E. Reduce the
grammar until there is a single production rule for each non-terminal
symbol, using optional expressions where necessary.

10. eXtensible Markup Language (XML) is a tool for defining
markup languages. XML languages can be used to develop stan-
dards for the interchange of data and there are many XML
parsers available which will check an XML document for well-
formedness and validity. The structure of XML lends itself easily
to a tree representation — showing the derivation tree of the
document.

20.7 Exercises

20.1. A language, L, over the symbols a, b, and c, is defined ~ 20.2. The language of the Boolean expressions over the set

by the following grammar rules, where S is the start {0,1} with the binary operations of + and - with brack-
symbol. ets, (,), can be defined with the following grammar
S 5 aS rules

S— aB S — (S)B(S)| (S)BN|NB(S) | (S) INBN |N

B — bc N—O0]|1

Find a definition of the set L. B— + |-
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20.3.

20.4.

20.5.

Use a top-down method to show that
(a) (1-0) + 1is a sentence
(b) 1 -0+ 1 is not a sentence.

For the grammar
S — a|b|c|aSa|bSb|cSc

find derivation trees for the following:
(a) aaa
(b) abbcbba.

Write the following grammar in EBNF

S—Ab C—c
A—-AC C—a

A—a

For the grammar in Exercise 20.4 use a bottom-up
parsing technique to show that

(a) accb is a sentence

(c) abc is not a sentence.

20.6. Represent the data given in the table below as a well-

formed XML document. (Note: there is no need to
define the DTD for your XML.) There are several pos-
sible ways of presenting this data in XML — presenting
one is sufficient.

Subject Student ID Marks
First Second
semester  semester
Electronics 1 121 40 58
122 35 38
123 75 65
Engineering Maths 121 66 54
122 54 45
123 72 22
Communications 121 58 60
122 44 55
123 70 68
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2 1 . 1 Consider a system of computers and communication networks supporting
I d . a bank’s cash dispensing machines. The machines provide instant money
ntro UCtlon on the street on production of a cash card and a personal identification

code with the only prerequisite being that of a positive bank balance.

The communication network must be reliable — that is, not subject too
often to break downs. The reliability of the system, or each part of the
system, will depend on each component part.

A very simple system, with only two components, can be configured
in series or in parallel. If the components are in series then the system
will fail if one component fails (Figure 21.1).

If the components are in parallel then only one component need func-
tion (Figure 21.2) and we have built in redundancy just in case one of the
components fails.

A network could be made up of tens, hundreds, or even thousands
of components. It is important to be able to estimate the reliability of
a complex system and therefore the rate of replacement of components
necessary and the overall annoyance level of our customers should the
system fail.

The reliability will depend on the reliability of each one of the com-
ponents but it is impossible to say exactly how long even one single
component will last.

We would like to be able to answer questions like:

1.  What is the likely lifetime of any one element of the system?
2. How can we estimate the reliability of the whole system by
considering the interaction of its component parts?

Figure 21.1 Component A
and B must function for the
system to function.

Figure 21.2 Either B
component A or component B
must function for the system
to function.
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21.2 Population
and sample,
representation
of data, mean,
variance and
standard
deviation

This is just one example of the type of problem for which we need the
ideas of probability and statistics. Others are, a factory produces 1000
electronic components each day where we wish to be able to estimate how
many defective components are produced each day or a company with
eight telephone lines where we wish to say whether that is a sufficient
number, in general, for the number of calls likely to be received at any
one time.

All of these questions are those that need the ideas of probability and
statistics. Statistics is used to analyse data and produce predictions about
it . Probability is the theory upon which statistical models are built.

For the engineering situations in previous chapters we have considered
that we know all the factors that determine how a system will behave, that
is, we have modelled the system deterministically. This is not very realis-
tic. Any real situation will have some random element. Some problems,
as the one we have just introduced, contain a large random element so
that it is difficult to predict the behaviour of each part of the system. How-
ever, it is possible to say, for instance, what the average overall behaviour
would be.

In statistics, we are generally interested in a ‘population’ that is too large
for us to measure completely. For instance, we could be interested in all
the light bulbs that are produced by a certain manufacturer. The manufac-
turer may claim that her light bulbs have a lifetime of 1500 h. Clearly this
cannot be exact but we might be satisfied to agree with the manufacturer
if most of the bulbs have a lifetime greater than 1500 h. If the factory
produces half a million light bulbs per year then we do not have the time
to test them all. In this case we test a ‘sample’. The larger the sample, the
more accurate will be the comparison with the whole population.

We have recorded the lifetimes of samples of light bulbs in Table 21.1.
We can build up a table to give information about our sample. Columns 8
and 9 are given for comparison with statistical modelling and columns 4,
6, and 7 are to help with the calculation. The following describes each
column of Table 21.1, beginning with a list of the ‘raw’ data.

Column 1: the class intervals

Find the minimum and the maximum of the data. The difference between
these gives the range of the data. Choose a number of class intervals
(usually up to about 20) so that the class range can be chosen as some
multiple of 10, 100, 1000, etc. (like the class range of 100 above). The
data range divided by the class range and then rounded up to the integer
above gives the number of classes. The class intervals are chosen so that
the lowest class minimum is less than the minimum data value. In our
example, the lowest class minimum has been chosen as 900. Add the class
range of 100 to find the class interval, for example, 900-1000. Carry on
adding the class range to find the next class interval until you pass the
maximum value.

Column 2: the class midpoint

The class midpoint is found by the maximum value in the class interval —
the minimum value in the class interval divided by 2. For the interval
1300-1400, the class midpoint is (1400 — 1300)/2 = 1350.

The class midpoint is taken as a representative value for the class. That
is, for the sake of simplicity we treat the data in the class 1300-1400 as
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Table 21.1

N represents the number of classes, n the number in the sample

Frequency distribution of the lifetimes of a sample of light bulbs showing method of calculating the mean and standard deviation.

(1)

)

@)

(4)

(5)

(6)

(7)

(8)

9)

Lifetime Class Class fi(x) Cumulative (Xi — X)? fi(x; — X)? Relative Relative
(h) mid-point frequency frequency frequency cumulative
Xi i i fi/n frequency
Fi/n
900-1000 950 2 1900 2 536 849 1073698 0.002 0.002
1000-1100 1050 0 0 2 400309 0 0.002 0.002
1100-1200 1150 5 5750 7 283769 1418845 0.005 0.007
1200-1300 1250 23 28750 30 187229 4306 267 0.023 0.03
1300-1400 1350 47 63450 77 110689 5202383 0.047 0.077
1400-1500 1450 103 149 350 180 54149 5577 347 0.103 0.18
1500-1600 1550 160 248000 340 17609 2817440 0.16 0.34
1600-1700 1650 190 313500 530 1069 203110 0.19 0.53
1700-1800 1750 165 288750 695 4529 747285 0.165 0.695
1800-1900 1850 164 303400 859 27989 4590196 0.164 0.859
1900-2000 1950 92 179400 951 71449 6573308 0.092 0.951
2000-2100 2050 49 100450 1000 134909 6610541 0.049 1
1000 1682700 39120420 1
_ 16827 1 ) £ E
Yifi=n X=761800000 Fn=n 02=EZifi(Xi—X)2 ZiEl=1 TN=1
_1 , 39120420
X =2l ~ 71000
o ~ 198

G6v sonusnels pue Ayjiqeqoid
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though there were 47 values at 1350. This is an approximation that is not
too serious if the classes are not too wide.

Column 3: class frequency and the
total number in the sample

The class frequency is found by counting the number of data values that
fall within that class range. For instance, there are 47 values between
1300 and 1400. You have to decide whether to include values that fall
exactly on the class boundary in the class above or the class below. It
does not usually matter which you choose as long as you are consistent
within the whole data set.

The total number of values in the sample is given by the sum of the
frequencies for each class interval.

Column 4: f;x; and the mean of the
sample, x

This is the product of the frequency and the class midpoint. If the class
midpoint is taken as a representative value for the class then f;x; gives
the sum of all the values in that class. For instance, in the eighth class,
with class midpoint 1650, there are 190 values. If we say that each of the
values is approximately 1650 then the total of all the values in that class is
1650 x 190 = 313 500. Summing this column gives the approximate total
value for the whole sample = 1 682 700 h. If we only used one light bulb
at a time and changed it when it failed then the 1000 light bulbs would last
approximately 1682 700h. The mean of the sample is this total divided
by the number in the sample, 1000. Giving 1 682 700/1000 = 1682.7 h.
The mean is a measure of the central tendency. That is, if you wanted a
simple number to sum up the lifetime of these light bulbs you would say
that the average life was 1683 h.

Column 5: the cumulative frequency

The cumulative frequency gives the number that falls into the current
class interval or any class interval that comes before it. You could think
of it as ‘the number so far’ function. To find the cumulative frequency
for a class, take the number in the current class and add on the previous
cumulative frequency for the class below, for example, for 1900-2000
we have a frequency of 92. The cumulative frequency for 18001900 is
859. Add 859 + 92 to get the cumulative frequency of 951. That is, 951
light bulbs in the sample have a lifetime below 2000 h. Notice that the
cumulative frequency of the final class must equal the total number in the
sample. This is because the final class must include the maximum value
in the sample and all the others have lifetimes less than this.

Column 6: (x; — X)2, the squared
deviation

This column is used in the process of calculating the standard deviation
(see column 7). (x; — x) represents the amount that the class midpoint
differs from the mean of the sample. If we want to measure how spread
out around the mean the data are, then this would seem like a useful
number. However, adding up (x; — x) for the whole sample will just give
zero, as the positive and negative values will cancel each other. Hence,
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we take the square, so that all the numbers are positive. For the sixth class
interval the class midpoint is 1450; subtracting the mean, 1682.7, gives
—232.7, which when squared is 54149.2. This value is the square of the
deviation from the mean, or just the squared deviation.

Column 7: f;(x; — x)2, the variance and
the standard deviation

For each class we multiply the frequency by the squared deviation, cal-
culated in column 6. This gives an approximation to the total squared
deviation for that class. For the sixth class we multiply the squared devia-
tion of 54 149 by the frequency 103 to get 5577 347. The sum of this
column gives the total squared deviation from the mean for the whole
sample. Dividing by the number of sample points gives an idea of the
average squared deviation. This is called the variance. It is found by sum-
ming column 7 and dividing by 1000, the number in the sample, giving a
variance of 39 120. A better measure of the spread of the data is given by
the square root of this number, called the standard deviation and usually
represented by o. Here 0 = 4/39 120 =~ 198.

Column 8: the relative frequency

If instead of 1000 data values in the sample we had 2000, 10 000, or 500,
we might expect that the proportion falling into each class interval would
remain roughly the same. This proportion of the total number is called
the relative frequency and is found by dividing the frequency by the total
number in the sample. Hence, for the third class, 1100-1200, we find
5/1000 = 0.005.

Column 9: the cumulative relative
frequency

By the same argument as above we would expect the proportion with a
lifetime of less than 1900 h to be roughly the same whatever the sample
size. This cumulative relative frequency can be found by dividing the
cumulative frequency by the number in the sample. Notice that the cuamu-
lative relative frequency for the final class interval is 1. That is, the whole
of the sample has a lifetime of less than 2000 h.

The data can be represented in a histogram as in Figure 21.3, which
gives a simple pictorial representation of the data. The right-hand side
has a scale equal to the left-hand scale divided by the number in the
sample. These readings, therefore, give the relative frequencies and the
cumulative relative frequency as given in Table 21.1.

We may want to sum up our findings with a few simple statistics.
To do this we use a measure of the central tendency and the dispersion
of the data, which are calculated as already described above. These are
summarized below.

Central tendency — the mean

The most commonly used measure of the central tendency is the mean, x
o1 fixi
T= 2 M= N

1 1
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Frequency Relative
frequency
200 + 0.2
100 - 0.1
T T T !

800 900 1000 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100
Lifetime (h)

Figure 21.3 Histogram of the lifetimes of a sample of light bulbs

where x; is arepresentative value for the class and f; is the class frequency.
The summation is over all classes.

If the data have not been grouped into classes then the mean is found
by summing all the individual data values and dividing by the number in
the sample:

_o 1
x:;lei

where the summation is now over all sample values

Dispersion — the standard deviation

The variance is the mean square deviation given by
, 1 —\2 Ji —\2
V=0 = ;Zﬁ(xz- —X) =Z;(xi —X)
l l
where x is the sample mean, x; is a representative value for the class, f;

is the class frequency, and the summation is over all classes. This value
is the same as

1
2 2 _ 22
v=o0=- E fixi —x
1

which can some times be quicker to calculate.
For data not grouped into classes we have

1 -
v:ozzr—lz:(xi—x)z
L

1 _
vzazz—inz—xz
n =

1

where the summation is now over all sample values.
The standard deviation is given by the square root of the variance:

1
— E: (v — )2
a—\/n : fi (x; — x)=.

We have already calculated the average lifetime and the standard devia-
tion of the lifetimes of the sample of light bulbs. We repeat the calculation

TLFeBOOK



Probability and statistics 499

below. The mean is given by
class midpoint

!
(2 X 950 + 0 x 1050 + 5 x 1150 + 23 x 1250 4 47 x 1350 + 103 x 1450
T

class frequency

+ 160 x 1550 4 190 x 1650 4+ 165 x 1750 + 164 x 1850 + 92 x 1950
+ 49 x 2050)/1000 = 1682.7.

The variance is given by
class midpoint sample mean

! !
(2 x (950 — 1682.7)> + 0 x (1050 — 1682.7)% +5 x (1150 — 1682.7)2
T

class frequency

+ 23 x (1250 — 1682.7)% + 47 x (1350 — 1682.7)>

+ 103 x (1450 — 1682.7)% + 160 x (1550 — 1682.7)>

+ 190 x (1650 — 1682.7)> + 165 x (1750 — 1682.7)*

+ 164 x (1850 — 1682.7)% 4+ 92 x (1950 — 1682.7)*

+ 49 x (2050 — 1682.7)%)/1000 = 39 120420/1000 = 39120.4.

Hence, the standard deviation is
/39120.4 ~ 198.

Can we agree with the manufacturer’s claim that the light bulbs have a
lifetime of 1500 h? The number with a lifetime of less than 1500 h is 180
(the cumulative frequency up to 1500 h). This represents only 0.18, less
than 20% of the sample. However, this is probably an unreasonable num-
ber to justify the manufacturers claim as nearly 20% of the customers will
get light bulbs that are not as good as advertised. We might accept a small
number, say 5%, failing to live up to a manufacturer’s promise. Hence,
it would be better to claim a lifetime of around 1350 h with a relative
cumulative frequency between 0.03 and 0.077. Approximately 0.053 or
just over 5% would fail to live up to the manufacturer’s amended claim.

Example 21.1 A sample of 2000-2 resistors were tested and their
resistances were found as below:

1997 1998 2004 2002 1999 2000 2001 2002 1999 1998 1997 1999 2001
2003 2005 1996 2000 2000 1998 1999 1998 2001 2003 2002 1996 2002
1995 2000 2000 1999 1997 2004 2001 1999 1999 1998 2002 2003 2002
2001 1999 1998 1997 2002 2001 2000 1999 2001 1999 1998 2000 1999
1998 2000 2002 1999 2001 2000 2001 2002 2004 1996 2000 2002 2000
1998 2000 2005 2000 1999 2000 2000 2001 1999 2001 1997 2002 2001
2004 2000 2000 1999 1998 2001 1998 2000 2002 1998 1998 1999 2002
1999 2001 2002 2006 2000 2001 2001 2002 2003

Group the data in class intervals and represent it using a table and a
histogram. Calculate the mean resistance and the standard deviation.

Solution We follow the method of building up the table as described
previously.

Column 1: class intervals. To decide on class intervals look at the range
of values presented. The minimum value is 1995 and the maximum is
2006. A reasonable number of class intervals would be around 10, and in
this case as the data are presented to the nearest whole number, the small-
est possible class range we could choose would be 1 2. A 1-Q2 class range
would give 12 classes, which seems a reasonable choice. If we choose
the class midpoints to be the integer values then we get class intervals of
1994.5-1995.5, 1995.5-1996.5, etc. We can now produce Table 21.2.
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Table 21.2 Frequency distribution of resistances of a sample of resistors. N represents the number of classes, n the number in the sample

(1) 2 (3) (4) (5) (6) ) (8) 9)
Resistance ()  Class Class fi(x) Cumulative  (x; — X)? fi(x; — X)2 Relative Relative
mid-point  frequency frequency frequency  cumulative
X; i i fi/n frequency
Fi/n
1994.5-1995.5 1995 1 1995 1 26.52 26.52 0.01 0.01
1995.5-1996.5 1996 3 5988 4 17.22 51.66 0.03 0.04
1996.5-1997.5 1997 5 9985 9 9.92 49.6 0.05 0.09
1997.5-1998.5 1998 13 25974 22 4.62 60.06 0.13 0.22
1998.5-1999.5 1999 17 33983 39 1.32 22.44 0.17 0.39
1999.5-2000.5 2000 19 38000 58 0.02 0.38 0.19 0.58
2000.5-2001.5 2001 16 32016 74 0.72 11.52 0.16 0.74
2001.5-2002.5 2002 15 30030 89 3.42 51.3 0.15 0.89
2002.5-2003.5 2003 4 8012 93 8.12 32.48 0.04 0.93
2003.5-2004.5 2004 4 8016 97 14.82 59.28 0.04 0.97
2004.5-2005.5 2005 2 4010 99 24.52 47.04 0.02 0.99
2005.5-2006.5 2006 1 2006 100 34.22 34.22 0.01 1
100 200015 446.5 1
_ 200015 1 _ f F,
Yifi=n X="00" Fn=n UZZEZifi(Xi—X)z ZIEI:1 #:1

_o 1 446.5

X = Xifixi * =300

X = 2000.15 o=211

sonsnels pue Aujiqeqoid  00S
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The other columns are filled in as follows:

Column 2. To find the frequency, count the number of data values in
each class interval. The sum of the frequencies gives the total number in
the sample; in this case 100.

Column 3. The cumulative frequency is given by adding up the fre-
quencies so far. The number of resistances up to 1995.5 is 1. As there
are three in the interval 1995.5-1996.5, add 1 4+ 3 = 4 to get the num-
ber up to a resistance of 1996.5. The number up to 1997.6 is given by
44+5=09,etc.

Column’s 4, 6, and 7 help us calculate the mean and standard devia-
tion. To find column 4 multiply the frequencies (column 3) by the class
midpoints (column 2) to get f;x;.

The sum of this column is an estimate of the total if we added all the
values in the sample together. Therefore, dividing by the number of items
in the sample gives the mean:

Mean = (1 x 1995 43 x 1996 4+ 5 x 1997 + 13 x 1998
+ 17 x 1999 + 19 x 2000 4+ 16 x 2001 4 15 x 2002
+ 4 x 2003 + 4 x 2004 + 2 x 2005 4 1 x 2006)/100
=200015/100 = 2000.15.

To find the standard deviation we calculate the variance first. The variance
is the mean squared deviation. Find the difference between the mean and
each of the class intervals and square it. This gives column 6. Multiply by
the class frequency to get column 7. Finally, add them all up and divide
by the total number. This gives the variance:

, 4465

= —— =4.465
100

and the standard deviation
o =+446.5 ~ 2.11.

The relative frequency (given in column 8) is the fraction in each
class interval; that is, the frequency divided by the total number. For
example, the relative frequency in the class interval 2000.5-2001.5 is
16/100 = 0.16

The cumulative relative frequency is the cumulative frequency divided
by the total number n. The cumulative frequency up to 2000.5 is 58.
Divided by the total number gives 0.58 for the relative cumulative
frequency.

We can sum up this sample by saying that the mean resistance is
2000.15 with a standard deviation of 2.11. These simple figures can be
used to sum up how closely the claim that they are resistors of 20002
can be justified. We can also picture the frequency distribution using a
histogram as in Figure 21.4

Returning to the lifetimes of the light bulbs we might want to ask what
average lifetime and standard deviation might lead to less than 5% of the
light bulbs having a lifetime less than 1500 h?

To answer this sort of problem we need to build up a theory of statistical
models and use probability theory.

¢ are dealing with complicated systems with a number of random fac-
andom W dealing with pli d sy ith ber of random f;
- tors affecting its behaviour; for instance, those that we have already
SyStemS and seen, production of resistors, lifetimes of bulbs. We cannot determine
HH the exact behaviour of the system but using its frequency distribution we
prObabl I Ity can estimate the probabilities of certain events.
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Frequency Relative
frequency
20 - 0.2
10 F 0.1

T 1
1994.5 19955 1996.5 1997.5 1998.5 1999.5 2000.5 2001.5 2002.5 2003.5 2004.5 2005.5
Resistance (Q)

Figure 21.4 Histogram of the frequency distribution of the resistances given in Table 21.2.

Relative frequency and probability

The probability of an event is related to its relative frequency. If I chose
a light bulb from the sample in Section 21.2, then the probability of its
lifetime being between 1400 and 1500 h is 0.103. This is the same as the
relative frequency for that class interval, that is, the number in the class
interval divided by the total number of light bulbs in the sample. Here,
we have assumed that we are no more likely to pick any one light bulb
than any other, that is, each outcome is equally likely. The histogram of
the relative frequencies (Figure 21.3 using the right-hand scale) gives the
probability distribution function (or simply the probability function) for
the lifetimes of the sample of light bulbs.

As an introduction to probability, examples are often quoted involving
throwing dice or dealing cards from a pack of playing cards. These are
used because the probabilities of events are easy to justify and not because
of any particular predilection on the part of mathematicians to a gambling
vocation!

Example 21.2 A die has the numbers one to six marked on its sides.
Draw a graph of the probability distribution function for the outcome
from one throw of the die, assuming it is fair.

Solution If we throw the die 10 000 times we would expect the number
of times each number appeared face up to be roughly the same. Here, we
have assumed that the die is fair; that is, any one number is as likely to
be thrown as any other. The relative frequencies would be approximately
1/6. The probability distribution function, therefore, is a flat function with
a value of 1/6 for each of the possible outcomes of 1, 2, 3, 4, 5, 6. This is
shown in Figure 21.5

Notice two important things about the probabilities in the probability
distribution for the die:

1. each probability is less than 1;
2. the sum of all the probabilities is 1:

1/64+1/6+1/6+1/64+1/6+1/6 = 1.

Example 21.3 A pack of cards consists of four suits, hearts, diamonds,
spades, and clubs. Each suit has 13 cards; that is, cards for the numbers
1 (the ace) to 10 and a Jack, Queen, and King. Draw a graph of the
probability distribution function for the outcome when dealing one card
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Probability
1 -
6
LI T T 1 1 T 1
Figure 21.5 Probability 1 2 3 4 5 6
distribution for a fair die Outcome
Probability
1]

Figure 21.6 The probability
distribution for suits from a
pack of cards. O A& & O Outcome

from the pack, where only the suitis recorded. Assume the card is replaced
each time and the pack is perfectly shuffled.

Solution If a card is selected, the suit recorded hearts, spades, clubs, or
diamonds, the card is placed back in the pack and the pack is shuffled.
If this is repeated (say 10 000 times) then we might expect that each suit
will occur as often as any other, that is, 1/4 of the time. The probability
distribution function again is a flat distribution, and has the value of 1/4
for each of the possible four outcomes. The probability distribution for
suits is given in Figure 21.6.

Notice again that in Example 21.3 each probability is less than 1 and
that the sum of all the probabilities is 1:

We have seen that a probability distribution can be represented using a
graph. Each item along the x-axis has an associated probability. Prob-
ability is a function defined on some set. The set is called the sample
space, S, and contains all possible outcomes of the random system. The
probability distribution function is often abbreviated to p.d.f.

Some definitions

A trial is a single observation on the random system, for example,
one throw of a die, one measurement of a resistance in the example
in Section 21.2.

The sample space is the set of all possible outcomes, for example, for
the die it is the set {1, 2, 3, 4, 5, 6}, and for the resistance problem it is
the set of all possible measured resistances. This set may be discrete or
continuous. An event is a set of outcomes. For instance, A is the event
of throwing less than 4 and B is the event of throwing a number greater
than or equal to 5.

An event is a subset of the sample space S.
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Notice that in the case of a continuous sample space an event is also

a continuous set, represented by an interval of values. For example, C is
the event that the resistance lies in the interval 2000 + 1.5.

Probability

The way that probability is defined is slightly different for the case of a
discrete sample space or a continuous sample space.

Discrete sample space

The outcome of any trial is uncertain; however, in a large number of trials
the proportion showing a particular outcome approaches a certain number.
We call this the probability of that outcome. The probability distribution
function, or simply probability function, gives the value of the probability
that is associated with each outcome. The probability function obeys two
important conditions:

1. all probabilities are less than, or equal to 1, thatis, 0 < p(x) < 1,
where x is any outcome in the sample space;
2. the probabilities of the individual outcomes sum to 1, that is,

Y px) =1

Continuous sample space

Considering a continuous sample space. We assign probabilities to inter-
vals. We find the probability of, for instance, the resistance being in the
interval 2000 + 0.5. Hence, we assign probabilities to events and not to
individual outcomes. In this case, the function that gives the probabilities
is called the probability density function and we can find the probability of
some event by integrating the probability density function over the inter-
val. For instance, if we have a probability density function f(x), where
x can take values from a continuous sample space, then the probability
of x being in the interval a to b is given by, for example,

b
Pla<x<b)= f f(x)dx.
a
The probability density function obeys the condition:
oo
/ fx)dx =1
—00

that is, the total area under the graph of the probability density function
must be 1.

Equally likely events

If all outcomes are equally likely then the probability of an event E from
a discrete sample set is given by

The number of outcomes in E

The total number of outcomes in S°
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That is, the probability of E is equal to the proportion of the whole sample
@ A space that is in E, when each of the outcomes are equally likely.

S Example 21.4 What is the probability on one throw of a die getting a
number less than 3?

Solution Give this event the name A. Then A = {1,2} and S =
{1,2,3,4,5,6}. The number in A is 2 and the number in S is 6. There-
fore, as each outcomes is equally likely, p(A), the probability of A is

%/ 2/6 =1/3.
2 S This particular result leads to another way of representing probability —
by using area.
% If we use a rectangle to represent the set of all possible outcomes, S,

. ) then an event is a subset of S, that is, one section of the rectangle and if
gb%';;et c2)f187) Wli:\e%esa Ig’?/;: a all outcomes are equally likely then its probability can be pictured by the
outcomes in S are equally proportion of S that is in A. We will put a dotted line around the picture

A

P(A)=

likely. The probability of A can representing the set A to indicate the number in A or the area of A (see
be pictured as the proportion Figure 21.7).

of S than is in A: the ratios of This way of picturing the probability of an event can help in
the areas. remembering some of the probabilities of combined events.

21.4 Addition Disjoint events
|aW Of Disjoint events are events with no outcomes in common. They cannot

p ro ba b i I ity happen simultaneously.

Example 21.5 A is the event that a card chosen from a playing pack is
under 6 (counting ace as low, i.e. = 1) and B is the event of choosing
a picture card (Jack, Queen, or King). Find the probability that a card
chosen from the pack is under 6 or is a picture card.

Solution

A ={19,29,3949 59 146,26, 36,446, 5¢, 14 24 34 414 54
1,2 3 Adeo Sdb}

B ={]Y,Q¥,KY,J¢,Q¢, K¢, J& Qo K& J&b Qb Kb}

A and B are disjoint. As each outcome is considered to be equally likely

the probabilities are easy to find:

Number in A

A= ———.
p(A) Number in S

There are 52 cards; therefore, 52 possible outcomes in S, so

Number in B . 12 . 3
Numberin S =~ 52 13’

‘We want to find the probability of A or B happening; thatis, the probability
that the card is either under 6 or is a picture card:

AU B = {19,29,39,49 59 14,26 36 44 5¢,
14,24.34 44 54 18 28 3& 4& 5& J¥ Q¥ KY,
J6,Q6, K6, 74 QA K4, T Qb Kb}

p(B) =
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A B

Pp(AUB) = = =p(A) + p(B)

NN

Figure 21.8 The two events A and B are disjoint; that is, they have no outcomes in common. On a Venn
diagram, as in (a), they do not intersect. The probability of either A or B can be found by

(a)

\\ \\ \ -

‘We can see that:
Numberin A UB 32 8
Number in S 52 13
Number in A + number in B Numberin A  Number in B

p(AUB) =

Number in S - Number in S + Number in S
p(AUB) = p(A) + p(B)
8 5 3
B=3tn

We can also see this by using the idea of area to picture it, as in Figure 21.8.

We can also consider the probability of A not happening; that is, the
probability of the complement of A, which we represent by A’. As A and
A’ are disjoint.

p(A) + p(A) =1
p(A) =1-p(A).

This is shown in Figure 21.9.

Non-disjoint events

Example 21.6 Consider one throw of a die

= {a | a is an even number}

= {b | b is a multiple of 3}.
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Find the probability that the result of one throw of the die is either an
even number or a multiple of 3.

Solution

= {a | a is an even number}

= {b | b is a multiple of 3}
then

A ={2,4,6)
= {3,6}
AUB = (2,3,4,6)

and
pA)=2=1]
pB)=2=1
p(AUB) = % = %
and

p(AUB) # p(A) + p(B).

Looking at the problem and using the idea of areas in the set, we can see
from Figure 21.10 that the rule becomes

p(AUB) = p(A) + p(B) — p(ANB)

(b)

p(AUB) =

7z
- & \
Figure 21.10 (2) AU B. \\\N
bk L p(B)— piAnB) N\
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21.5 Repeated
trials,
outcomes, and
probabilities

21.6 Repeated
trials and
probability trees

Supposing we start to consider more complicated situations, like throw-
ing a die twice. Then the outcomes can be found by considering all the
possible outcomes of throwing the die the first time combined with all
the possible outcomes of throwing the die the second time. As there are
six possible outcomes for the first throw and six possible outcomes for
the second throw, then there are 6 x 6 = 36 outcomes of throwing the
die twice.

If we would like to find the probability that the first throw is a 5 and the
second throw is a 5 or 6 then we can do this by listing all the 36 outcomes
and finding the proportion that fall into our event.

The set S of all possible outcomes has 36 elements:

S={(1,1),(1,2),(1,3),(1,4),(1,5),(1,6), (2, 1), (2,2), (2,3), (2,4),
(2,5),(2,6),(3,1),(3,2),(3,3),(3,4),(3,5),(3,6), (4, 1), (4,2),
(4,3),(4,4),(4,5),(4,6),(5,1),(5,2),(5,3),(5,4), (5,5), (5,06),
(6,1),(6,2), (6,3),(6,4),(6,5),(6,6)}

and each has an equally likely outcome. E = the first throw is a 5 and the

second is a 5 or 6. Hence

E ={(5.5,(5,6)}
Number in A _ 2 1

gy — umoerinA 2 1
PE) = Jumberins — 36 18

This sort of problem can be pictured more easily using a probability tree.

Repeatedly tossing a coin

The simplest sort of trial to consider is one with only two outcomes;
for instance, tossing a coin. Each trial has the outcome of head or tail
and each is equally likely.

We can picture repeatedly tossing the coin by drawing a probability
tree. The tree works by drawing all the outcomes and writing the proba-
bilities for the trial on the branches. Let us consider tossing a coin three
times. The probability tree for this is shown in Figure 21.11.

There are various rules and properties we can notice.

Rules of probability trees and
repeated trials

1. The probabilities of outcomes associated with each of the vertices
can be found by multiplying all the probabilities along the branches
leading to it from the top of the tree. HTH has the probability

X X

L
8

=
o=
o=

2. Ateachlevel of the tree, the sum of all the probabilities on the vertices
must be 1.

3. The probabilities along branches out of a single vertex must sum to 1.
For example, after getting a head on the first trial we have a probability
of 1/2 of getting a head on the second trial and a probability of 1/2
of getting a tail. Together they sum to 1.
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head or tail
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The first toss results
T, <— ineither head or tail
Each has probability%

Given that the first toss
T, <— is a tail then the second toss
will either be a head or tail

1 1 i ] 1
g HTT ¢ THH §THT §TTH s TTT

Figure 21.11 A probability tree for three tosses of a coin.

The fourth property is one that is only true when the various repeated
trials are independent, that is, the result of the first trial has no effect on
the possible result of the second trial, etc.

4. For independent trials, the tree keeps repeating the same structure
with the same probabilities associated with the branches. Here, the
event of getting a head on the third toss is independent of the event
of getting a head on the first or second toss.

Using the tree we can find various probabilities, as we see in
Example 21.7.

Example 21.7 What is the probability on three tosses of the coin that
exactly two of them will be heads?

Solution Count up all the ways that we could have two heads and one
tail, looking at the foot of the probability tree in Figure 21.11. We find
three possibilities:

HHT,HTH, THH

each of these has probability of % Therefore, the probability of exactly
two heads is %

Picking balls from a bag without
replacement

We have 20 balls in a bag. Ten are red and ten are black. A ball is picked
out of the bag, its colour recorded and then it is not replaced into the bag.
There are two possible outcomes of each trial, red (R) or black (B). Let us
consider three trials and their associated outcomes in a probability tree,
as shown in Figure 21.12.

To find the probabilities we consider how many balls remain in each
case. If the first ball chosen is red then there are only 19 balls left of which 9
are red and 10 are black; therefore, the probability of picking a red ball on
the second trial is only 9/19 and the probability of picking black is 10/19.
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720 ¥ RRR 900 ¢ RRB 900 ¢ RBR 900 » RBB 900 ¢ BRR 900 » BRB 900 ¢ BBR 720 * BBB

6840 6840 6840 6840 6840 6840 6840 6840

Figure 21.12 Probability tree for three trials of picking a ball out of a bag without replacement.

The first three rules given in the last example apply.

1. The probabilities of outcomes associated with each of the vertices
can be found by multiplying all the probabilities along the branches
leading to it from the top of the tree. BRB has the probability:

10 10 9 900 1

— X —= X —=——=—,
20 19 18 6840 76

2. Ateach level of the tree the sum of all the probabilities on the vertices
must be 1; for example, at the second level we have

90 . 100+ 100+ 9 9+10+10+9 38
380 380 380 380 38 38
3. The probabilities along branches out of a single vertex must sum to 1;
for example, after picking red on the first trial we have a probability

of 9/19 of picking red and 10/19 of picking black. Together they sum
to 1.

1.

The fourth property is no longer true as the various repeated trials are
not independent. The result of the first trial has an effect on the possible
result of the second trial, etc.

Using the tree we can find the probability of various events as in
Example 21.8.

Example 21.8 Of 20 balls in a bag 10 are red and 10 are black. A ball
is picked out of the bag, its colour recorded and then it is not replaced
into the bag. What is the probability that of the first three balls chosen
exactly two will be red?

Solution 'We can use the probability tree in Figure 21.12 to solve this
problem. We look at the foot of the tree, which gives all the possible
outcomes after three balls have been selected.

The ways of getting two red are RRB, RBR, BRR and the associated
probabilities are

900 900 900
6840 6840 6840
or

10 10 10
76°76°76°

Summing these gives the probability of exactly two reds being chosen
out of the three as 30/76.

TLFeBOOK



Probability and statistics 511

21 _7 The probabilities we have been writing along the branches of the
-_ probability tree are called conditional probabilities.

Conditional

prObabl | |ty and Example 21.9 What is the probability that the first throw of a die will

be a 5 and the second throw will be a 5 or 6?

probability trees

Solution A is the set of those outcomes with the first throw a 5 and B
is the set of those outcomes with the second throw a 5 or 6. We can use a
probability tree in the following way. After the first throw of the die either
A is true or not, that is, we have only two possibilities, A or A’. After
that, we are interested in whether B happens or not. Again we either get
B or B’. We get the probability tree as in Figure 21.13.

Here, p(B|A) means the probability of B given A, similarly p(B|A")
means the probability of B given (not A). We can fill in the probabilities
using our knowledge of the fair die. The probability of A is 1/6. The
second throw of the die is unaffected by the throw first throw of the die;
therefore

p(B) = p(throwing a 5 or a 6 on one throw of the die) = % = %
Working out the other probabilities gives the probability tree in
Figure 21.14.

The probability that the first throw of a die will be a 5 and the second
throw will be a 5 or 6 is p(B N A), given from the tree in Figure 21.14 as
1_ 1
3718
Notice that the probability we have calculated is the intersection of the two
events A and B, that is, we calculated the probability that both occurred.
When multiplying the probabilities on the branches of the probability tree
we are using the following:

p(ANB) = p(A)p(B|A).

Furthermore, because of independence we have used the fact that
p(BJA) = p(B). That s, the probability of B does no depend on whether
A has happened or not: B is independent of A. We, therefore, have the
following important results.

p(BIA)
p(BIA)

p(B1AYp(A)  BNA'

p(BIA)P(A) ~ BNA
B'l A)p(A) A BN
PP p(BIAYP(A)

Figure 21.13 A probability tree showing conditional probabilities.

Figure 21.14 The
probability for Example 21.9.

B'NA’
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10
Ist not faulty
1st faulty

2nd not faulty

89
99 29

110

2nd not faulty 2nd faulty

10 L
110 11

Figure 21.15 Probability tree for Example 21.10.

Multiplication law of probability

p(ANB) = p(A)p(B|A)

This law applies for any two events A and B. It is the law used in finding
the probabilities of the vertices of the probability trees.

Example 21.10 It is known that 10% of a selection of 100 elec-
trical components are faulty. What is the probability that the first
two components selected are faulty if the selection is made without
replacement?

Solution The probability we are looking for is:

p(first faulty N second faulty)
= p(first faulty) p(second faulty | first faulty)

Here there are only two possibilities at each stage, faulty or not faulty.
The probability tree is as shown in Figure 21.15.

Notice that their are only 99 components left after the first trial and
whether the first was faulty or not changed the probability that the second
is faulty or otherwise. Each branch of the tree, after the first layer,
represents a conditional probability.

The answer to our problem is therefore

p(first faulty N second faulty)
= p(first faulty) p(second faulty | first faulty)

10 9 1
= — X — = —,
100 99 110

Condition of independence

If two events A and B are independent then
p(BIA) = p(B).

Notice that the multiplication law changes in this case, as described below.

Multiplication law of probability for
independent events

p(ANB) = p(A)p(B).

There is one other much-quoted law of probability that completes all the
basic laws from which probabilities can be worked out. That is Bayes’s
theorem and it comes from the multiplication law.
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Bayes’s theorem

As p(ANB) = p(A)p(B|A) then as ANB = BN A we can also
write p(B N A) = p(B)p(A|B) and putting the two together gives
p(A)p(BIA) = p(B)p(A|B) or
p(AB)p(B)

p(A)
Bayes’s theorem is important because it gives a way of swapping condi-

tional probabilities that may be useful in diagnostic situations where not
all of the conditional probabilities can be found directly.

p(BIA) =

Example 21.11 In a certain town there are only two brands of ham-
burgers available, Brand A and Brand B. It is known that people who eat
Brand A hamburger have a 30% probability of suffering stomach pain and
those who eat Brand B hamburger have a 25% probability of suffering
stomach pain. Twice as many people eat Brand B compared to Brand A
hamburgers. However, no one eats both varieties. Supposing one day you
meet someone suffering from stomach pain who has just eaten a ham-
burger, what is the probability that they have eaten Brand A and what is
the probability that they have eaten, Brand B?

Solution  First we define the sample space S, and the other simple events.

S = people who have just eaten a hamburger
A = people who have eaten a Brand A hamburger
B = people who have eaten a Brand B hamburger
C = people who are suffering stomach pains

We are given that:

p(A) =1

p(B) =3
p(CIA) =0.3
p(C|B) = 0.25.

Note also that S = A UB.
As those who have stomach pain have either eaten Brand A or B,
then ANB =0

p(C)=p(CNnS)=p(CNA)+p(CNB)
= p(CIA)p(A) + p(C|B)p(B)

C03x 025Kz D
=VU.0 X 3 . X 3 = 30
Then
AC) = MNP _03x/3) 3
p T 0 830 8
and
»(BIC) = p(C|B)p(B) _ 0.25x(2/3) _ 5

p(C) 8/30 8

Hence, if they have stomach pain the probability that they have eaten
Brand A is 3/8 and the probability that they have eaten Brand B is 5/8.
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21.8
Application of
the probability
laws to the
probability of
failure of an
electrical circuit

A B

Components in series

We denote ‘The probability that A does not fail’ as p(A). Then the
probability that S fails is p(S") = 1 — p(S).

As they are in series (see Figure 21.16), S will function if both A and
B function: S = A N B. Therefore

p(S) =p(ANB)
as A and B are independent

pS) = p(A)p(B)
p(S) =1-pA)p®B).

Example 21.12 An electrical circuit has three components in series (see
Figure 21.17). One has a probability of failure within the time of operation
of the system of 1/5; the other has been found to function on 99% of
occasions and the third component has proved to be very unreliable with
a failure once for every three successful runs. What is the probability that
the system will fail on a single operation run.

Solution Using the method of reasoning above we call the components
A, B, and C. The information we have is

p(A) =3
p(B) = 0.99
p(CH:p(C) =1:3.

The probability we would like to find is p(S’), the probability of failure
of the system and we know that the system is in series so S = ANBNC;
that is, all the components must function for the system to function. We
can find the probability that the system will function and subtract it from
1 to find the probability of failure:

pS) =1-p().
As all the components are independent,
p(ANBNC) = p(A)pB)p(C).

We can find p(A), p(B), and p(C) from the information we are given:
p(A)=1—p(A")=1-1/5=0.8and p(B) is given as 0.99.

Given that p(C") : p(C) = 1 : 3, C fails once in every 1+ 3 occasions,
so p(C)=1/4=0.25and p(C) =1 — p(C") =0.75.

We can now find p(A)p(B)p(C) = 0.8 x 0.99 x 0.75 = 0.594. This
is the probability that the system will function, so the probability it will
fail is given by 1 — 0.594 = 0.406.

A B C

Y —)Y {3} F

Figure 21.16 Components in Figure 21.17 Three components in series.
series. S fails if either A or B fails.
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Components in parallel

If a system S consists of two components A and B in parallel, as in
Figure 21.18, then S fails if both A and B fail.

] Again denote ‘The probability that A does not fail’ as p(A). Then the
probability that S fails is

— p(s) =1-p(S).

As they are in parallel, S will function if either A or B functions: § =

Figure 21.18 Two A U B. Therefore

components in parallel. S fails

if both A and B fail.
p(S) = p(AUB).

A and B are independent, but not disjoint. They are not disjoint because
both A and B can function simultaneously. From the addition law of
probabilities given in Section 21.4

p(AUB) = p(A)+ p(B) — p(ANB).
As A and B are independent,

p(ANB) = p(A)p(B).

Therefore

pS) = p(AUB) = p(A) + p(B) — p(A) p(B)
p(S)=1—(p(A)+ p(B) — p(A)p(B))
=1-pA)— pB)+ p(A)pB).

As this is a long-winded expression it may be more useful to look at the
problem the other way round. S fails only if both A and B fail: S’ =
A'NB'. So

p(S) = p(A'NB’) = p(A)p(B)

as A and B are independent. Finally, p(S") = p(A") p(B’).

This is a simpler form that we may use in preference to the previous
expression we derived. It must be equivalent to our previous result, so we
should just check that by substituting p(A’) = 1 — p(A) and p(B) =
1 — p(B). Hence

p(S) = p(A")p@B)

p(S8H =1 - pA)U - p®B))
p(8)=1—p(A)— p(B) + p(A)p(B)
which is the same as we had before.

Let us try a mixed example with some components in series and others
in parallel.

Example 21.13  An electrical circuit has three components, two in par-
allel, components A and B, and one in series, component C. They are
arranged as in Figure 21.19. Component’s A and B are identical com-
ponents with a 2/3 probability of functioning and C has a probability of
failure of 0.1%. Find the probability that the system fails.
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Figure 21.19 Two
components in parallel and
one in series (Example
21.12).

21.9 Statistical
modelling

A
—L
C
— 1+
B

Solution We denote ‘The probability that A functions’ as p(A).
The information we have is

p(A) =
p(B) =
p(C) =000l = p(C)=0.99.

W WIN

The probability we would like to find is p(S’), the probability of failure
of the system and we know that the system will function if (either A or
B function) and C functions. So

S=((AUB)NC.
From the multiplication law for independent events we have:
p((AUB)NC) = p(AUB)p(C).

From the addition law for non-disjoint events (A and B are not disjoint
because both A and B can occur), we have:

p(AUB) = p(A) + p(B) — p(A)p(B)

(AUB) 2—i-2 2,28 0.8889

= — - — — X == - = 0. .

P 373 3739

So p(S) = p(AUB)p(C) = 0.8889 x 0.999 = 0.888. Hence, the
probability that the system functions is 0.888.

Suppose, as in Example 21.2, we have tested 5000 resistors and recorded
the resistance of each one to an accuracy of 0.012. We may wish to
quickly decide whether the manufacturers claim of producing 2000-€2
resistors is correct. One way of doing this is to divide our resistors into
class intervals and draw up a table and a histogram. We can then count the
percentage of resistors that are outside of acceptable limits and assume
that the population behaviour is the same as the sample behaviour. Hence,
if 98% of the resistors lie between 2000 + 0.1% we may be quite happy.

A quicker way of doing this is to use a statistical model. That is, we can
guess what the histogram would look like based on our past experience.
To use such a model we probably only need to know the population mean,
W, and the population standard deviation, o

In the rest of this chapter, we will look at four possible ways of
modelling data, the normal distribution, the exponential distribution,
both continuous models, and the binomial distribution and the Poisson
distribution which are discrete models.
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21 _1 O The The normal distribution is symmetric about its mean. It is bell-shaped
and the fatness of the bell depends on its standard deviation. Examples

normal are given in Figure 21.20 and 21.21.

di stribution The normal distribution is very important because of the following
points:

1. Many practical distributions approximate to the normal distribution.
Look at the histograms of lifetimes given in Figure 21.3 and of resis-
tances given in Figure 21.4 and you will see that they resemble the
normal distribution. Another common example is the distribution
of errors. If you were to get a large group of students to measure
the diameter of a washer to the nearest 0.1 mm, then a histogram of
the results would give an approximately normal distribution. This is
because the errors in the measurement are normally distributed.

2. The central limit theorem. If we take a large number of samples from
a population and calculate the sample means then the distribution of
the sample means will behave like the normal distribution for all pop-
ulations (even those populations which are not distributed normally).
This is as a result of what is called the central limit theorem. There
is a project exploring the behaviour of sample means given in the
Projects and Investigations available on the companion website for
this book.

3. Many other common distributions become like the normal distribu-
tion in special cases. For instance, the binomial distribution, which
we shall look at in Section 21.12, can be approximated by the normal
when the number of trials is very large.

Finding probabilities from
a continuous graph

Before we look at the normal distribution in more detail we need to find
out how to relate the graph of a continuous function to our previous idea
of probability. In Section 21.3, we identified the probability of a class
with its relative frequency in a frequency distribution. That was all right
when we had already divided the various sample values into classes.
The problem with the normal distribution is that is has no such divisions
along the x-axis and no individual class heights, just a nice smooth curve.

fx)

Figure 21.20 A normal

distribution with u = 0 and f . ; ' , ,
o =1 (called the standard 3 2 A1 0 1 2 3 x
normal distribution N(0,1)).

fx)

Figure 21.21 Normal
distribution with u = 2 and
o=23.
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Figure 21.22 A continuous
probability density function
and the probability that the
outcome lies in the interval a
<x<b

Figure 21.23 The value of
the cumulative distribution
F(a) marked as an area on
the graph of the probability
density function, f(x), of a
continuous distribution.

Jx)

fx)

[

To overcome this problem we define the probability of the outcome lying
in some interval of values, as the area under the graph of the probability
function between those two values as shown in Figure 21.22.

As we found in Chapter 7, the area under a curve is given by the integral;
therefore, for a continuous probability distribution, f(x), we define

b
p(x lies between a and b) = / f(x)dx.
a

The cumulative distribution function gives us the probability of this value
or any previous value (it is like the cumulative relative frequency). A
continuous distribution thus becomes the ‘the area so far’ function and
therefore becomes the integral from the lowest possible value that can
occur in the distribution up to the current value.

The cumulative distribution up to a value a is represented by

F(a):[a fx)dx

and it is the total area under to graph of the probability function up to a;
this is shown in Figure 21.23.

We can also use the cumulative distribution function to represent prob-
abilities of a certain interval. The area between two values can be found
by subtracting two values of the cumulative distribution function as in
Figure 21.24.

However, there is a problem with the normal distribution function in
that is not easy to integrate! The probability density function for x, where
x is N(u,c?) is given by

1 2 2
fx) = e~ (=207
V2mo
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Figure 21.24 The
probability p(a < x < b) can
be found by the difference
between two values of the
cumulative distribution
function F (b) — F(a).
Compare the difference in
areas with Figure 21.22.

Figure 21.25 The area in

tail of the standardized normal
curve [,° f(z) dz tabulated in :
Table 21.3. e} u z

It is only integrated by using numerical methods. Hence, the values of
the integrals can only be tabulated. The values that we have tabulated are
the areas in the tail of the standardized normal distribution; that is

/ f()dz

where f(z) is the probability distribution with 0 mean (©x = 0) and
standard deviation of 1 (¢ = 1). This is shown in Figure 21.25 and
tabulated in Table 21.3. In order to use these values we need to use ideas
of transformation of graphs from Chapter 2 to transform any normal
distribution into its standardized form.

The standardized normal curve

The standardized normal curve is obtained from the normal curve by the
substitution z = (x — @)/o and it converts the original distribution into
one with zero mean and standard deviation 1. This is useful because we
can use a table of values for z given in Table 21.3 to perform calculations.

Finding the probability that x lies
between a given range of values

Supposing we have decided that a sample of resistors have a mean of
10.02 and a standard deviation of 0.06, then what percentage lie inside
an acceptable tolerance of 10 £ 0.1?
We want to find the area under the normal curve N(10.02,0.06%)
between x = 9.9 and x = 10.1, that is, the shaded area in Figure 21.26.
First, convert the x values to z values, by using z = (x — ) /o

o9 o 091002
0.06
=101 = g 0171002 aas
0.06

So we now want to find the shaded area for z values (which will be the
same area as above), shown in Figure 23.27.
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Table 21.3 Areas in the tail of the standardized normal distribution
a variable with distribution N(0, 1)

. P(z > u) values are given where z is

0.00

0.01

0.02
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0.50000
0.46017
0.42074
0.38209
0.34458

0.30854
0.27425
0.24196
0.21186
0.18406

0.15866
0.13567
0.11507
0.09680
0.08076

0.06681
0.05480
0.04457
0.03593
0.02872

0.02275
0.01786
0.01390
0.01072
0.00820

0.00621
0.00466
0.00347
0.00256
0.00187

0.00135
0.00097
0.00069
0.00048
0.00034

0.00023
0.00016
0.00011
0.00007
0.00005

0.49601
0.45620
0.41683
0.37828
0.34090

0.30503
0.27093
0.23885
0.20897
0.18141

0.15625
0.13350
0.11314
0.09510
0.07927

0.06552
0.05370
0.04363
0.03515
0.02807

0.02222
0.01743
0.01355
0.01044
0.00798

0.00604
0.00453
0.00336
0.00248
0.00181

0.00131
0.00094
0.00066
0.00047
0.00032

0.00022
0.00015
0.00010
0.00007
0.00005

0.49202
0.45224
0.41294
0.37448
0.33724

0.30153
0.26763
0.23576
0.20611
0.17879

0.15386
0.13136
0.11123
0.09342
0.07780

0.06426
0.05262
0.04272
0.03438
0.02743

0.02169
0.01700
0.01321
0.01017
0.00776

0.00587
0.00440
0.00326
0.00240
0.00175

0.00126
0.00090
0.00064
0.00045
0.00031

0.00022
0.00015
0.00010
0.00007
0.00004

0.48803
0.44828
0.40905
0.37070
0.33360

0.29806
0.26435
0.23270
0.20327
0.17619

0.15151
0.12924
0.10935
0.09176
0.07636

0.06301
0.05155
0.04182
0.03362
0.02680

0.02118
0.01659
0.01287
0.00990
0.00755

0.00570
0.00427
0.00317
0.00233
0.00169

0.00122
0.00087
0.00062
0.00043
0.00030

0.00021
0.00014
0.00010
0.00006
0.00004

0.48405
0.44433
0.40517
0.36693
0.32997

0.29460
0.26109
0.22965
0.20045
0.17361

0.14917
0.12714
0.10749
0.09012
0.07493

0.06178
0.05050
0.04093
0.03288
0.02619

0.02068
0.01618
0.01255
0.00964
0.00734

0.00554
0.00415
0.00307
0.00226
0.00164

0.00118
0.00084
0.00060
0.00042
0.00029

0.00020
0.00014
0.00009
0.00006
0.00004

0.48006
0.44038
0.40129
0.36317
0.32636

0.29116
0.25785
0.22663
0.19766
0.17106

0.14686
0.12507
0.10565
0.08851
0.07353

0.06057
0.04947
0.04006
0.03216
0.02559

0.02018
0.01578
0.01222
0.00939
0.00714

0.00539
0.00402
0.00298
0.00219
0.00159

0.00114
0.00082
0.00058
0.00040
0.00028

0.00019
0.00013
0.00009
0.00006
0.00004

0.47608
0.43644
0.39743
0.35942
0.32276

0.28774
0.25463
0.22363
0.19489
0.16853

0.14457
0.12302
0.10383
0.08691
0.07215

0.05938
0.04846
0.03920
0.03144
0.02500

0.01970
0.01539
0.01191
0.00914
0.00695

0.00523
0.00391
0.00289
0.00212
0.00154

0.00111
0.00079
0.00056
0.00039
0.00027

0.00019
0.00013
0.00008
0.00006
0.00004

0.47210
0.43251
0.39358
0.35569
0.31918

0.28434
0.25143
0.22065
0.19215
0.16602

0.14231
0.12100
0.10204
0.08534
0.07078

0.05821
0.04746
0.03836
0.03074
0.02442

0.01923
0.01500
0.01160
0.00889
0.00676

0.00508
0.00379
0.00280
0.00205
0.00149

0.00107
0.00076
0.00054
0.00038
0.00026

0.00018
0.00012
0.00008
0.00005
0.00004

0.46812
0.42858
0.38974
0.35197
0.31561

0.28096
0.24825
0.21770
0.18943
0.16354

0.14007
0.11900
0.10027
0.08379
0.06944

0.05705
0.04648
0.03754
0.03005
0.02385

0.01876
0.01463
0.01130
0.00866
0.00657

0.00494
0.00368
0.00272
0.00199
0.00144

0.00104
0.00074
0.00052
0.00036
0.00025

0.00017
0.00012
0.00008
0.00005
0.00003

0.46414
0.42465
0.38591
0.34827
0.31207

0.27760
0.24510
0.21476
0.18673
0.16109

0.13786
0.11702
0.09853
0.08226
0.06811

0.05592
0.04551
0.03673
0.02938
0.02330

0.01831
0.01426
0.01101
0.00842
0.00639

0.00480
0.00357
0.00264
0.00193
0.00139

0.00100
0.00071
0.00050
0.00035
0.00024

0.00017
0.00011
0.00008
0.00005
0.00003

Figure 21.26 The area

under the normal curve of
mean 10.02 and standard
deviation 0.06 between 9.9

and 10.1.

N(10.02, 0.062)

2

T
9.9 10.02 10.1
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N, D)

(0}

Figure 21.27 The area
under the standardized

1.3333 z

normal curve of mean 0 and ]

standard deviation 1 between -2 O 13333 ¢
z=—-2andz=1.333. The Figure 21.28 The area outside
area is equivalent to that of the tolerance limits as given in
shown in Figure 21.26. Figure 21.27.

In order to use Table 21.3, we need to express the problem in terms of
the proportion that lies outside of the tolerance limits, as in Figure 21.28.
We use the table of the standardized normal distribution to find the

proportion less than z = —2. As the curve is symmetric this will be the
same as the proportion greater than z = 2. From the table this gives
0.02275.

The proportion greater than z = 1.33 from the table is 0.09176. Hence,
the proportion that lies outside of our limits is

0.02275 4+ 0.09176 = 0.11451.

As the total area is 1, the proportion within the limits is 1 — 0.11451 =

0.88549.
21.11 The The exponential distribution is also named as the failure rate function, as
. it can be used to model the rate of failure of components.
exponentlal Consider a set of 1000 light bulbs, a similar make to those tested in
distribution Section 21.1. However, now consider a batch of bulbs at random that

have already been in use for some, unknown time. They are, therefore,
of mixed ages. On measuring the time of failure we get Table 21.4.

These data are represented in a histogram given in Figure 21.29, giving
the frequencies and relative frequencies, and Figure 21.30, giving the
cumulative frequencies and relative cumulative frequencies.

Notice that Figure 21.29 looks like a dying exponential. This is not
unreasonable as we might expect failure rates to be something like the
problem of radioactive decay of Chapter 8, that is, a dying exponential.

We could think of it in a similar way to a population problem. The pro-
portion that have failed after time ¢ is given by the cumulative distribution
function F. The proportion that are still functioning is therefore 1 — F.
The increase in the total proportion of failures is given by the failure rate
multiplied by the number still functioning, if X is the failure rate this gives

aF - F
dr — '

This differential equation can be solved to give:
F=1-Ae™.

Using the fact that at time O there are no failures then we find A = 1.
This gives the cumulative distribution of the exponential distribution as

F=1—¢e*
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Table 21.4 Time to failure of a sample of light bulbs

Time of failure (h) Class Frequency Cumulative fiX;
mid-point frequency
0-200 100 260 260 26000
200-400 300 194 454 58200
400-600 500 154 608 77000
600-800 700 100 708 70000
800-1000 900 80 788 72000
1000-1200 1100 60 848 66 000
1200-1400 1300 38 886 49400
1400-1600 1500 33 919 49500
1600-1800 1700 23 942 39100
1800-2000 1900 14 956 26600
2000-2200 2100 12 968 25200
2200-2400 2300 10 978 23000
2400-2600 2500 9 987 22500
2600—-2800 2700 13 1000 33800
1000 638300
Frequency
200 T
100
(6] 200 400 600 800 1000 1200 1400 1600 léOO 2(;00 22IOO 24|100 2(1300 2€I§OO
Time (h)

Figure 21.29 Histogram of frequencies given in Table 21.4.

)

1000 ~

Curnulative
frequency

800

600

400

200 4
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(0] 200 400 600 800 1000 1200 1400 1600 1800 2000 2200 2400 2600
Time (h)

Figure 21.30 Cumulative frequency of time to failure of a sample of 1000 light bulbs.
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where A is the failure rate, that is, the proportion that will fail in unit time.
The probability distribution can be found from the cumulative distribution
by differentiating, giving

= — = )pe M
f=gr=7*e

Mean and standard deviation of
a continuous distribution

We can find the mean and standard deviation of a continuous distribution
by using integration to replace the summation over all values. The mean
is given by

u:/xf(x)dx

where the integration is over all values in the sample space for x. For the
exponential distribution this gives

= /x)»ef)‘x dx.

which can be found by using integration by parts (Chapter 7) to be 1/A.
The standard deviation is given by

o= \// (x — W2 £ (x) da

where the integration is over all values of x. For the exponential
distribution this gives

o :\/foo(x— 1/1)% L e=** dx.
0

Again using integration by parts, we obtain o = 1/\.
So we see that the mean is 1/A, as is the standard deviation for the
exponential distribution.

Comparison of the data with the model

We can now compare a statistical model with the data given in Table 21.4.
To do this we calculate the cumulative frequencies for the maximum
value in each of the class intervals. The mean of the sample is 638.3.
We calculated that the mean of the exponential distribution is given by
1/X the inverse of the failure rate.

1
638.3 = o= A =1.567 x 1073,

Using F(t) =1 —e™

F(200) =1— e—l‘567><10_3><200 ~ 0.269

P(0 < x <200) = F(200) — F(0) = 0.269
F(400) — 1 _ e—1.567><1073><400 ~ 0466

P(200 < x < 400) = F(400) — F(200) = 0.197

and so on, giving the values as in Table 21.5. The model’s predictions
agree quite well with the data. To find the model predicted frequencies
and cumulative frequencies we multiply by the number in the sample,
1000.
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Table 21.5 Time to failure of a sample of light bulbs compared with values obtained by modelling with the
exponential distribution

Data Model predictions
Time of Class Frequency  Cumulative fixi F(x) Probabilites Cumulative  Frequency
failure (h) mid-point frequency frequency
0-200 100 260 260 26000 0.269 0.269 269 269
200400 300 194 454 58200 0.466 0.197 466 197
400-600 500 154 608 77000 0.609 0.143 609 143
600-800 700 100 708 70000 0.714 0.105 714 105
800-1000 900 80 788 72000 0.791 0.077 719 77
1000-1200 1100 60 848 66000 0.847 0.056 847 56
1200-1400 1300 38 886 49400 0.888 0.041 888 41
1400-1600 1500 33 919 49500 0.918 0.03 918 30
1600—-1800 1700 23 942 39100 0.940 0.022 940 22
1800—2000 1900 14 956 26600 0.956 0.016 956 16
2000-2200 2100 12 968 25200 0.968 0.012 968 12
2200-2400 2300 10 978 23000 0.977 0.009 977 9
2400-2600 2500 9 987 22500 0.983 0.006 983 6
2600-2800 2700 13 1000 33800 0.988 0.005 988 5
638300
21 . 1 2 The Consider a random system with a sequence of trials, the trials being
. . such that:
binomial
. . . Each trial has two possible outcomes (e.g. non-defective, defective),
distribution

which we assign the outcomes of 1 (success) and O (failure). This
type of trial is called a Bernoulli trial.

2. On each trial p(1) = 0 and p(0) = 1 — 0 and 6 is the same on all
trials.

3. The outcome of the n trails are mutually independent.

pn(r) is the outcome of r successes in n trials and

n _
pa(r) = < )Qr(l -0
r

where

<n>="Cr= n! _n(n—l)...(n—r_|_1).
r (

n—nrr! r!

Setting « = 1 — 0, the probability of r successes in n trials is given by
the rth term in the binomial expansion:

n(n—l).ezan_2
2!
nm—1)..nm—r+1

L+ ( ) r'( )

O +a) =a" +nba" ! +

01‘ an—r + 0}1
Hence, the term binomial distribution.

Example 21.14 In five tosses of a coin find the probability of obtaining
three heads.
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Solution  Assign the outcome of obtaining a head to 1 and tail to 0.
Assume that the coin is fair and therefore 6 = %, 1 -6 = % The
probability of obtaining three heads in five tosses of a coin is given by
the binomial probability:

5! S5x4 1\ [1)\?
3)=—03(1-6)*= - -] =0.3125.
Ps@) = 35,070 =00 == (2) <2>

Mean and variance of a single trial

The mean of a discrete distribution can be found by using u© = Y xp(x)
and the variance is

o= (x—w’pw)

where the summation is over the sample space.

We can use these to find the mean and variance of a single trial with only
two outcomes, success or failure. The outcome of success has the value 1
and occurs with probability 6 and the outcome of failure has the value 0
with probability 1 —6. Then, the meanis givenby 1 x0+(1—-6) x0 = 6.

The variance of a single trial is given by
A=020+0—0)>1—-0)=0—-20+0>+6>—0>=0(1 -0).

rtrr
x o op)x w pO)

The standard deviation is the square root of the variance:
o =+0(-0).

The mean and standard deviation of
the binomial distribution

The expressions involving a summation over the entire sample space
can be used to find the mean and standard deviation of the binomial
distribution but they take a bit of manipulation to find. Instead, we can
take a short cut and use the fact that each trial is independent. The mean
of the union of # trials is given by the sum of the means of the n trials.
Similarly (for independent trials only), the variance of the union of the n
trials is given by the sum of the variances.

Therefore, the mean of the binomial distribution for n trials is given
by the number of trials x mean for a single trial = n6. The variance is
given by n8(1 — 6) and therefore the standard deviation is

o =+/nb(l —9).

Example 21.15 A file of data is stored on a magnetic tape with a parity
bit stored with each byte (8 bits) making 9 bits in all. The parity bit is set
so that the 9 bits add up to an even number. The parity bit allows errors
to be detected, but not corrected. However, if there are two errors in the
9 bits then the errors will go undetected, three errors will be detected,
four errors undetected, etc. A very poor magnetic tape was tested for the
reproduction of 1024 bits and 16 errors were found. If on one record on
the tape there are 4000 groups of 9 bits, estimate how many bytes will
have undetected errors.
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21.13 The
Poisson
distribution

Solution Call 1 the outcome of a bit being in error and O that it is correct.
We are given that in 1024 (n) trials there were 16 errors. Taking 16 as the
mean over 1024 trials and using

10246 = 16

o 16 1
T 1024 T 647

Errors go undetected if there are 2, 4, 6, etc. The probability of two errors
in 9 bits is given by

N , .9 1)\ /63’
P9<2>=<2)9 (1-6) =ﬁ<a> (a) — 0.0078717.

Multiplying by the number of data bytes of 4000 gives approximately 31
undetected errors.
The probability of four errors will obviously be much less.

9\ 4 s 9 /1) /63)]
Py(4) = "1 —=0)y =——|— — ] = 0.0000008.
4 4151\ 64 ) \ 64

This probability is too small to show up only 4000 bytes. As the prob-
ability of six or eight errors is even smaller then they can safely be
ignored.

The probable number of undetected errors is 31.

The Poisson distribution is used to model processes where the distribution
of the number of incidents occurring in any interval depends only on the
length of that interval. Examples of such systems are:

incoming telephone calls to an exchange during a busy period;
customers arriving at a checkout counter in a supermarket from 4 to
6p.m.;

3. accidents on a busy stretch of the M1;

4. number of misprints in a book.

D=

When modelling situations in a Poisson process we use four assump-
tions:

1. If A is the event of n incidents in an interval and B the event of
m incidents in another non-overlapping interval then A and B are
independent, that is, p(A N B) = p(A)p(B).

2. If Ais the event of n incidents in an interval then P(A) depends only
on the length of the interval — not on the starting point of the interval.

3. The probability of exactly one incident in a small interval is approx-
imately proportional to the length of that interval, that is, P;(t) & At
for small 7.

4. The probability of more than one incident in a small interval is
negligible. Thus, for small 7, P>(t) &~ 0 and we can also say that

. Pu(@®)
lim
t—0 t

=0 forn > 1.

It follows that Py(¢) + P;(¢) ~ 1 and as by assumption (3), P (t) ~ A,
we get Po(t) =~ 1 — At. We now think about the number of incidents in
an interval of time of any given length, (0, #), where ¢ is no longer small.
We can divide the interval into pieces of length &, where 4 is small, and
use the assumptions above. We can see that in each small interval of
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length A there is either no event or a single event. Therefore, each small
interval is approximately behaving like a Bernoulli trial. This means that
we can approximate the events in the interval (0, ¢) by using the Binomial
distribution for the number of successes r in n trials. The probability of
r incidents in n intervals, where the probability of an incident in any one
interval is Ak, is given by

PA(1) = lim (’Z)(Ah)’(l — AR

Substituting h = ¢ /n gives

n! ATt A\
P.(t) = lim — (1 ——> .

n—oo (n —r)lr! n” n

We can reorganize this expression, by taking out of the limit terms not
involving n

" . n! At\" A\
P.(t) = lim 1—— 1—— .
r! n—oo(n —r)ln" n n

We can rewrite the first term inside the limit to give

A" nn—1 n-—r N A\
P.(t) = lim — ] — — 1—— .
r! n—oon n n n n

Now we notice that the first term inside the limit is made up of the product
of r fractional expressions, which each have a term in n on the top and
bottom lines. These will all tend to 1 as n tends to co. The last term is
similar to the limit that we saw in Chapter 7 when calculating the value
of e. There, we showed that

1\"
lim (1 + —) =e
n—o0 n

and by a similar argument we could show that

n
lim (1 4 f) =",

n— 00 n

It, therefore follows that

At\"
lim (1 — —) =e M.
n—00 n

The last expression involves a negative power of (1 — Az/n), which will
tend to 1 as n tends to co.
This gives the Poisson distribution as
()"

r!

e M.

Pr(t) =

This is an expression in both  and ¢ where r is the number of events and
t is the length of the time interval being considered. We usually consider
the probability of r events in an interval of unit time, which gives the
Poisson distribution as
r
P = k—e*)‘
r!

where A is the expected number of incidents in unit time.
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21.14 Summary

The mean and variance of
the Poisson distribution

The Poisson distribution was introduced by considering the probability
of a single event in a small interval of length 4 as (Ah). We then used
the binomial distribution, with & = Ah and h = t/n and n tending to
00, to derive the expression for the Poisson distribution. As the mean of
the binomial distribution is 76, it would make sense that the mean of the
Poisson distribution is nAh. Using n = t/h we get the mean as At over
an interval of length ¢ and therefore the mean is A over an interval of unit
length.

By a similar argument we know that the variance of the Binomial
distribution is n6(1 — 6). Substituting &6 = Ah we get the variance as
nAh(l — Ah). As n tends to infinity and /& to 0 we get the limit Af.
Therefore, the variance in unit time is A.

Example 21.16 The average number of ‘page not found’ errors on a
web server is 36 in a 24-h period. Find the probability in a 60-min period
that:

(a) there are no errors;

(b) there is exactly one error;

(c) There are at most two errors;
(d) there are more than three errors.

Solution  Assuming that the above process is a Poisson process, then
we have that the average number of errors in 24 h is 36 and therefore the
averageis 1.5in 1 h. Asthe mean is A, we can now assume that the number
of errors in 1 h follows a Poisson distribution with A = 1.5, giving

A5 s
r! '

r =

(a) We want to find P(no errors) = Py = ((1.5)0/0!)6_1‘5 =e P~
0.2231.

(b) We want to find P(exactly one error) = P; = (1.5)!/11e™15 =
1.5 & 0.3347.

(c) P(at most two errors) = Py + P + P, = 0.2231 + 0.3347 +
(1.5)2/2! e~ = 0.8088.

(d) P(more than three errors) = 1 — P (at most three errors) =
1—(Po+ P+ P+ P3).

Using the result from Part (c) we get

P (more than three errors) = 1 — 0.8808 — (1.5)3/3! e 1
~ 1 —0.8808 — 0.1255 = 0.0657.

1. The mean of a sample of data can be found by using
=2
X=-) X
n & i
1

where the summation is over all sample values and # is the number
of values in the sample. If the sample is divided into class intervals
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where x; is a representative value for the class, f; is the class
frequency, and the summation is over the all classes.
The standard deviation of a sample of data can be found by using

o= /%Z(xi—f)z

where the summation is over all sample values, n is the number of
values in the sample, and x is the sample mean. If the sample is
divided into class intervals then

1
— _ (v — ¥)2
0—\/n Ei filxi = Xx)

where x; is a representative value for the class, f; is the class fre-
quency, X is the sample mean, and the summation is over all classes.
The square of the standard deviation is called the variance.

The cumulative frequency is found by summing the values of the
current class and all previous classes. It is the ‘number so far’.
The relative frequency of a class is found by dividing the frequency
by the number of values in the data sample — this gives the proportion
that fall into that class. The cumulative relative frequency is found
by dividing the relative frequency by the number in the sample.

In probability theory the set of all possible outcomes of a random
experiment is called the sample space. The probability distribution
function, for a discrete sample space, is a function of the outcomes
that obeys the conditions:

0<px) <1

where x; is any outcome in the sample space and
Y pai) =1
i

where the summation is over all outcomes in the sample space.
An event is a subset of the sample space. The probability of an event
(if all outcomes are equally likely) is

The number of outcomes in the event

p(E) = . .
The number of outcomes in the sample space

The addition law of probability is given by P(A UB) = P(A) +
P(B) — (A N B) for non-disjoint events.

If ANB = ¢ this becomes P(AUB) = P(A)+ P(B) for disjoint
events.
Multiplication law of probabilities: p(A N B) = p(A)p(BJA) if
events A and B are not independent.
The definition of independence is that B is independent of A if
the probability of B does not depend on A: p(B|A) = p(B) if B
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10.

12.

13.
14.

15.

16.

17.

18.

is independent of A. In this case the multiplication law becomes
p(ANB) = p(A)p(B), where A and B independent events.
Bayes’s theorem is

p(A[B)p(B)

BA =
p(B|A) (A

The normal, or Gaussian, distribution is a bell-shaped distribu-
tion. Many things, particularly involving error distributions, have a
probability distribution that is approximately normal.

To calculate probabilities using a normal distribution we use areas
of the standard normal distribution in table form, so the variable
must be standardized by using the transformation

X —
Z:

o

where u is the mean and o the standard deviation of the distribution.
The exponential distribution is used to model times to failure.

The probability density function of the exponential distribution is
f(t) = re ™ and the cumulative density function is given by
F=1-e".

The mean and standard deviation of a continuous distribution can
be found by

u:/xf(x)dx and o:\//oo(x—u)zf(x)dx
0

where the integration is over the sample space. For the exponential
distribution these give u = 1/A, that is, the mean time to failure is
the reciprocal of the failure rate. Also o = 1/A.

The binomial distribution is a discrete distribution that models
repeated trials where the outcome of each trial is either success
or failure and each trial is independent of the others. Its probability
function is

n
pa(r) = ( >9r(1 -0
r

where

<">:ncr= n! _nn—=1...(n—r+1)
r (

n—rtr! r!

and r is the number of successes in n trials.

The mean of a discrete distribution is given by u = > xp(x) and
the variance is 02 = >(x— )% p(x). The mean of the binomial
distribution, for # trials, is n6, the variance is n6(1 — 6), and the
standard deviation o = /n6(1 — 6).

For the Poisson distribution the number of incidents occurring in any
interval depends only on the length of that interval. Its probability
function is

where A is the expected number of incidents in unit time. The mean
and the variance are A.
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21.15 Exercises

21.1.

21.2.

21.3.

21.4.

21.5.

21.6.

21.7.

21.8.

21.0.

21.10.

21.11.

An integrated circuit design includes a capacitor of
100 pF (picofarads). After manufacture, 80 samples
are tested and the following capacitances found for
the nominal 100-pF capacitor (the data are expressed
in pF)

90 100 115 80 113 114 99105 90 99 106 103
95105 95101 87 91101102103 90 96 97
99 86105107 93118 94113 92110 104 104
95 93 95 85 96 99 98 83 97 96 98 84
102109 98 111 119 110 108 102 100 101 104 105
93104 97 83 98 91 85 92100 91101 103
101 86120 96 101 102 112 119

Express the data in table form and draw a histogram.
Find the mean and standard deviation.

What is the probability of throwing a number over 4
on one throw of a die?

What s the probability of throwing a number less than
4 or a 6 on one throw of a die?

What is the probability of throwing an odd number or
a number over 4 on one throw of a die?

What s the probability of drawing any Heart or a King
from a well shuffled pack of cards?

On two throws of a die, what is the probability of a 6
on the first throw followed by an even number on the
second throw?

Throwing two dice, what is the probability that the
sum of the dice is 7?

What is the probability that the first two cards dealt
from a pack will be clubs.

A component in a communication network has a 1%
probability of failure over a 24-h period. To guard
against failure an identical component is fitted in par-
allel with an automatic switching device should the
original component fail. If that also has a 1% prob-
ability of failure what is the probability that despite
this precaution the communication will fail?

Find the reliability of the system, S, in Figure 21.31.
Each component has its reliability marked in the
figure. Assume that each of the components is
independent of the others.

A ball is chosen at random out of a bag containing two
black balls and three red balls and then a selection is
made from the remaining four balls. Assuming all

0.93

0.93

Figure 21.31 A system for Exercise 21.10.

21.12.

21.13.

21.14.

21.15.

21.16.

21.17.

0.98
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outcomes are equally likely, find the probability that
a red ball will be selected:

(a) at the first time;
(b) the second time;
(c) both times.

A certain brand of compact disc (CD) player has an
unreliable integrated circuit (IC), which fails to func-
tion on 1% of the models as soon as the player is
connected. On 20% of these occasions the light dis-
plays fail and the buttons fail to respond, so that it
appears exactly the same as if the power connection is
faulty. No other component failure causes that symp-
tom. However, 2% of people who buy the CD player
fail to fit the plug correctly, in such a way that they
also experience a complete loss of power. A customer
rings the supplier of the CD player saying that the light
displays and buttons are not functioning on the CD.
What is the probability that the fault is due to the IC
failing as opposed to the poorly fitted plug?

If a population, which is normally distributed, has
mean 6 and standard deviation 2, then find the
proportion of values greater than the following:

@9 ()10 ()12 ()7

If a population, which is normally distributed, has
mean 3 and standard deviation 4, find the proportion
of values less than the following:

(a1

® -5 -1 DO

If a population, which is normally distributed, has
mean 10 and standard deviation 3, find the proportion
of values that satisfy the following:

(a)x >3
(e)x <11

b)x<12 (©x>9
H9<x<11 (g3<x<12

A car battery has a mean life of 4.2years and a
standard deviation of 1.3 years. It is guaranteed for
3 years. Estimate the percentage of batteries that will
need replacing under the guarantee.

A certain component has a failure rate of 0.3 per hour.

Assuming an exponential distribution calculate the

following:

(a) the probability of failure in a 4-h period;

(b) the probability of failure in a 30-min period;

(c) the probability that a component functions for 1 h
and then fails to function in the second hour;
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21.18.

21.19.

Probability and statistics

Table 21.6 Data for Exercise 21.20

Number of defects in

74 min of recording time  defects

Number of CDs with r

Chosen model
frequencies

Chosen model
probabilities

23
32
26
12

O WN—=O

(d) of a group of five components the probability that
exactly two fail in an hour.

A certain town has 50 cash dispenser machines but
due to inaccessibility is only visited for repairs once
a week after which all the machines are working. The
failure rate of the machines is approximately 0.05 per
24 h. A town councillor makes a public complaint in
a newspaper that on average at least one in 10 of the
machines does not function. Assume an exponential
model and calculate the number that are not function-
ing 1 day, 2 days, . . ., 7 days after the day of the visit.
Take the mean of these results to assess whether the
councillor is correct.

A bag contains two red balls and eight green balls. A

ball is repeatedly chosen at random from the bag, its

colour recorded and then replaced. Find the following

probabilities:

(a) the first three picked were green;

(b) in a selection of five there were exactly two red
balls;

(c) there were no more than three red balls out of the
first 10.

21.20.

21.21.

21.22.

One hundred CDs, each containing 74 min of record-
ing time, were tested for defects. The frequency
of defects is given in Table 21.6. Calculate the
mean number of defects per 74 min of recording
time and choose an appropriate probability model.
Using your model copy, complete the two empty
columns of the table. Comment on the agreement
between the number of incidents and the chosen
model frequencies.

Telephone calls are received at a call centre at arate of
0.2 per second on average. Calculate the probability
that more than 11 calls are received in 1 min.

Tankers arrive at a dock at a rate of four per day.
Assume that the arrivals are a Poisson process and
find the following:

(a) the probability that less than five tankers arrive
during 1 day;

(b) the probability that there are over five arrivals;

(c) the probability that there is exactly five arrivals;

(d) The probability that there are between two and
five inclusive, arrivals.
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Answers to exercises

Chapter 1

1.1. (a){b}, (b) {a,b,c,d,e,f}, (c) {a,b}, (d) {c,d, e},
(e) {c.d,e}, (f) {b,c.d,e}, (2) {b,c,d, e},
(h) {a,b,c,d,f, g}, () {a,b,c,d,f, g}.

1.3. (2){0,1,2,3,4},(b) {3,4,5,6,7,8,9},
(©0{0,1,2,3,4,5,6,7,8,9}, (d) {5,6,7,8,9},
(e) {5,6,7,8,9}.

(a) False, (b) False, (c) True, (d) False.
1.5. (A A,(b)AUB, (c) ANB.

16. (@ {(x,)0<x<79and0 < y < 24},
) @ {(x,»I0<x<79and 13 < y < 24}
(i) {(x, )]0 < x <79and 0 < y < 24 and
¥ > (719/24)x)

1.4.

1.7. 1

1.9. (a) () 3, (ii) 3, (iii) 3/5 (iv) 22, (v) 9/125, (vi) 2,

(vii) 21, (viii) 3.

(b) (i) fog:x %xz —1,
(i) gof : x > 3(2x — 1),
(iii) fog : x — 9/x2,
Gv) flix > (x+1)/2,
W) h x> 3)x.

(d) () 1, (i) 9725, (iii) 163.

Chapter 2

2.1.  (a)3,(b)2,(c)—=5,(d) 1/2.

2.2. (a)3,(b) =5,(c)4/7,(d) 0.

23. (@y=-5x+11.

24, (@y=-31x+2,(b)y=2x,(c)y=—x+0.7.

25. @y=-3x+1,(0b)3y=5x—-2,(c) 5y =2x + 3,
(dy=-4

26. (a)2,-2(b)1/2,—1(c)3(d)4,—4(e)2,-3.
(f) =3, -4, (g) 4, 3.

2.8.  (a) Even, (b) Neither, (c) Odd.

2.9. (a) Even, (b) Even, (c) Neither, (d) Odd, (e) Even,
(f) Even.

2.10. (a) Yes, (b) No, (c) Yes.

211. (@)t <33,(b)x > —-2/7,(c)y > —8/5,
dt < 3.

212, (@ x> —11,(b)t >2,(c)u >2o0ru < —5.
213, (@-3<x<3,(b)—1<x<3/20rx >5,
(©-7<1<3.(d) -3 <w<23.

2.14. (@ A=119,k=-0.2,(b) A=1k=3.1.
2.15. y =1.52,c =1.38, volume = 1.23 m’.
Chapter 3

3. @QWEM®MEET@T, FM®MEFE(EThT

3.2.

3.3.
3.4.

3.5.
3.6.

3.7.
3.8.

(i) T for all ¢, (j) T for t = 3, F for all other values of
t, K F

@2, (b)0,5,(c) —2%, £, (d) 34, 3,
®x < -—1/2.

@x>=22vx<-—-1,b)t>1(c)x > 3.

(e)r < 1/10,

(a) <, (b) <, (c) No implication, (d) <, (e) =,
(f) &, (g) <, (h) <, (i) No implication, (j) =, (k) <.

@FEMBEET@T,(e)F

@x/3¢Z,1)3<y<60,()w/2eZAw> 20,
() |t — to_ys] < 0.001.

(@) (0,6), (1,4), (2,3), (3,1), (4,0), (b) 5m.
13.15ms™ 1.

Chapter 4

4.2.
44.
4.5.
4.6.
4.17.
4.8.

®) () F, (i) T, (i) E, (iv) T, (V) T, (vi) T.
(a) a, (b) abe, () a, (d) ab,

(®) (i) 1, (ii) 1, (iii) 0, (iv) .

(@) a(b, +c), b)a+b+c, () alb+¢), (d) abd +ab.
(@) (ab +¢) - ¢, (b) abc + éd + cd.

r=¢c+cd+ ab.
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Chapter 5
5.1.  (a) 120°, (b) 720°, (c) 108°, (d) 360°, (e) 90°.
52. (a)m/4,(b)3w/4, (c) /18, (d) 5 /6.
53.  (@+3/2,(0)V/3,(c) —1/2,(d) v/3/2. () V3.
55. (a)—m/4,2,2,1/2,(b) —m /8, 1/2, 4, 1/4.
56. (a)3,7/2,4,7/2,(b)1,27/377,377,0.4 — (/2),
(¢) 40, 7 /1500, 3000, —0.8.
57. (a)0.5,7,1/7,2,(b)2,7/36,36/r, 2,
(c) 52, /40, 40/7, 80.
58. (¢)0.4ms™!
59. 110dB.
5.10. —5.74dB.
5.12. 0.025/m Hz.
5.14. (a) 1.5m, 0.75m, 0.5 m, (b) 442 Hz.
5.15. C =2cos(w/3),d = —2 sin(/3).
5.16. (a) sin(104°), (b) sin(4°), (c) cos(52°),
(d) — cos(63°), (e) sin(3x), (f) cos(2x).
5.17.  cos(x) cos(y) cos(z) — sin(x) sin(y) cos(z)
— sin(x) cos(y) sin(z) — cos(x) sin(y) sin(z).
5.18. (a) w + 0.5236, 27 — 0.5236, 37 + 0.5236,
4 — 0.5236, 57 + 0.5236, 67 — 0.5236,
(b) 0.3218, & + 0.3218, 27 + 0.3218, 37 + 0.3218,
47 4+ 0.3218, 57 + 0.3218,
(c) 2.4981,2m — 2.4981, 2 + 2.4981,
4 —2.4981, 47 + 2.4981, 6 — 2.4981,
(d) 0.5236, 7 — 0.5236, w + 0.5236, 27 — 0.5236,
2 + 0.5236, 37 — 0.5236, 37 + 0.5236,
47 — 0.5236, 47 + 0.5236, 57 — 0.5236,
57 + 0.5236, 67 — 0.5236,
(e) w/2,3m/2,2.0944,27 — 2.0944, 57/2,
Tr/2,2m +2.0944, 47 — 2.0944, 97 /2,
117/2, 47 +2.0944, 67 — 2.0944,
(f) No solutions.
Chapter 6
6.1. (a)8.667ms™!
(b)
i 42 for0<1<10
T 22 for t > 10.
(¢) () 7ms~ !, (i) 22m s, (iii) 22m s !
(d)2ms2, () 0ms~2,
®
2t for0<t <10
a =
0 forr> 0
(g) (i) 2ms~2, (i) 0ms~2, (iii) Om s =2
62. (1)6x+6,(2) 5x 2+ 1x73/2,(3) 33/2x + 5,

(4) (9x% + 1) cos(3x3 + x), (5) —12sin(6x — 2),

6.3. —(9.475 x 10° cos(20xt) + 3.553 cos(307t))
Chapter 7
7.1.  (a) (x2/4) + x3/3) +¢, (b) 200s(x) +tan(x) +c,
© 5% +c () x+ (x3/3) +3% 4o,
() x — (5x2/2) + ¢, (f) —3 sin(2 — 4x) + c,
@ (V@x =13/3) +¢, (h) 2Jx+2+c,
) [ =98l +¢, () (VI +x2)3/3) +¢,
) [—1/( +sinC)]+c D (3) 2 +x -6+,
4
(m) 73( ) + ¢, (n) 0.0207,
(0) x2 sin(x) + 2x cos(x) — 2sin(x) + ¢, (p) 8.633,
(@) 2x —3)°(10x +3)/120 + ¢,
(1) — cos(x) + (2cos®(x)/3) — (cos’(x)/5) + c,
(s) (sin(4x)/32) + % sin(2x) + (3x/8) + ¢,
(t) —(cos(8x)/16) + 1 cos(2x) + c.
7.2. s:3t—%12+5;Whent:2s,s:9m.
73. y=-5¢
74, y=x—(2x3/3)+ 1.
7.5.  0.0187 A.
7.6. F = (1—cos(3rt))/m.
78. 281
79. 9

(6) 2x sec?(x2), (7) —2/(2x — 3)2, (8) 24(4x — 5)°,

O —x/y/(x2 = 1)3, (10)
(11) —sec®(1/x)/x?,
(12) x/v/x2 +2, (13)
(14) 2 sin(x) cos(x),
(15) —15 cosz(x) sin(x), (16)
17) —-10 Cos(5x) sin(5x)
(18) 3x2V/x + T+ $x%/v/x + 1,

(19) 5cos(x) —5x sm(x),

(20) 12x sin(x) + 6x2 cos(x),

(21) 3 tan(5x) + (15x + 5) sec®(5x),

(22) 3x cos™! (x) — (x3/V/1=x3),

(23) (3x2 cos(x) + x3 sin(x))/ cos?(x),

(24) —2 cos(x)/ sin® (x),

(25) ((2x +10) cos(x) — 2sin(x))/(2x + 10)?,
(26) (2x tan(x) — x? sec?(x))/ tan(x),

Q7) (6x/+/x — 1) — (3x%/2/(x — 1)),

(28) 20x/(5x% 4+ 1)2,

(29) (—cos(x)/(x + 1)?) — (sin(x)/(x + 1)),
(30) 2x/+/1 — x4,

(3D [(Gx — 2)x sin(x) + x% cos(x)]/v/x — 1,
(32) —4 x cos(x?) sin(x?),

(33) [5 tan(v/5x — ) sec?(/5x — D1/v/5x — 1

—2/y/1—(5—2x)2,
—3x+4°7,

—3cos(x)/ sin? (x),
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7.10. 2

7.11. 4.76

7.12. 1.382

7.13.  (a) 0.9450788, 0.94583209, (b) 0.9461459,
0.94608693

7.14. (a) 1.106746, (b) 1.098942

7.15. 0.1667

Chapter 8

82. Py=1,k=1/1200.

83. Ny=5x10"%k=—-43x10"*

84. A=100k=—0.1

8.7. (a)4.14431, (b) 0.99505, (c) 0.56882,
(d) Not defined, (e) Not defined.

88. (a)2t €t272, (b) e~ (2 sinh(2¢t) — cosh(2t)),
(¢) (2x sinh(x) — (x2 — 1) cosh(x))/(sinh?(x)),
(d) 3x3 = 3)/(x — 3x),
(e) 1/(In(2)x), (f) 4In(a)a*, (g) 2' (In(2)1? + 2t),
(h) =2/

89. () 3" 4c, (b)0.113, (¢) 7 cosh(2x?) + C,
(d) —1x2In(x) — (x?/4) + ¢, (e) 0.7182824,
(f) In(cosh(t)) + ¢, (g) In(x® — 2x — 4) +c,
(h) 2In(t — 3) —In(z — 1) + ¢, (i) —0.40547.

8.10. I =—-0.01¢"'% 0.0693s

8.11. (a) —0.0025A, (b) —1.684 x 1073 A,
(c) —=1.135 x 1077 A.

Chapter 9

9.1. (a)b—a,(b)a—b,(c)a+b,(d) —b,
(e) —a, () b —a, (g) a — b, (h) 2a, (i) —2b,
()a-+b.

9.2.  (a)(0,5), (b) (2,1), (c) (=2,—1),
(d) 2,1), (&) (=2,4), () (~1,7),
(@) 4,7), (h) (=3,2,3), (i) (30,60,20),
() (39,30, —4), (k) (12,32,19).

93. (a)3.162£1.249, (b) 3.162£ — 0.322,
(c)3.1622 — 1.893, (d) 7.810£ — 0.876.

9.4. (a)(=5,0), (b) (—1,0), (c) (0.354, —0.354),
(d) (1.5,2.598).

9.5. (a) —1.248cos(3r) + 2.728 sin(3¢),
(b) 2.837 cos(20¢) + 9.589 sin(20¢).

9.6. (a)5cos(10r + 0.644), (b) 10.20 cos(157¢ — 1.768).

9.7. (a) 13.040 cos(2t + 2.457), (b) 0,
(c) 6.325 cos(628r — 2.820).

9.8. (a)(0.6,0.8), (b) (5/13,12/13), (c) (5/12,—12/13),

(d) (0.707,0.707), (e) (0.832,0.555), (f) (1,0),
(2) (0,—1), (h) (173, 2/3,2/3),

(i) (0.408, —0.408,0.816),

() (0.707,0, —0.707).
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9.9. (a)5i—+2j, (b) —i—2j, (c) —6i + 2j,
(d) —i +2j — 3k, (e) 0.2i — 1.6j + 3.3k.
9.10. (a) -3, (b) 3, (c) —3.
9.11. (a) 1.305, (b) /2, (c) 1.616.
9.13. (a) 1.107 radians to x-axis and 0.4636 radians to
y-axis;
(b) 1.726 radians to x-axis, 2.236 radians to y-axis,
and 2.452 radians to z-axis.
9.14. (a) (i) 2.828, (ii) —4.243, (iii) 1.961, (iv) —5.099,
(v) 0.2425;
(b) (i) 4.619, (ii) 1.265,
9.16. (a)7,(b) 10, (c) 11.
9.17. (a) (=A, 1 4+32),A e R, (b) (1 —3A,1—52),
reR, () (14+5x,1421),1eR,
(d (=1 =21,—-4),1 eR.
Chapter 10
10.1. (b)) 4+ j, (i) —2 + j6, (iii) 1 + j2; _
(© () 3+ /5, (i) 5 — j3, (iii) 5, (iv) —¢ — 4,
v) 7+ j6.
102. (@ 1,()—j, () 1.
103, (a) 35471 - j2;5<b) —3—j4 () 2 - jk.
10.4.  j3/2.
10.5. x=3,y=>5.
106, (a)1.2,(b) 1 +jv/5, 1 — jv/5,
(©) (1/6) + j/11/6, (1/6) — jV/T1/6,
@ —(1/4. 2 @3y/3. —5/3:
10.7.  (a)—1—-j3,(b)b=2,c = 10.
10.8.  (a)4.899/1.030, (b) 6.708.£2.678,
(c) 6.403£ — 2.246, (d) 4.899/£ — 2.601.
10.9.  (a) —3.536 —j3.536, (b) 3.464 — j2,
(c) —1.827 +j0.813, (d) 3.992 — j3.010.
10.10. x =51,y =41
10.11.  (a) 36£237/20, (b) 4477 /20, (c) 13.626/2.159,
(d) 10.9682 —0.539, (e) 124 — 37 /4, (f) 9L4xr /5.
10.12. 16/3.083.
10.13. Z =409174/ — 0212, V = 2.046 x 105V,
relative phase = —0.212.
10.14. Y =3916 x 107*£ —1.561, 1 =3.916 x 1073 A,
relative phase = —1.561.
10.15.  (a) 313£32.4°, (b) 9.7347 x 1074£106.5°.
10.16.  (a) 4.899e"%% (b) 6.708 ¢*57¥, (c) 6.403 e=244,
(d) 8 eOA384J’ (e) 362'13-|, (f) 661'9J.
10.17. (a) 44£2,—-1.665 4 3.637j, (b) 1£ — /2, —j

(¢) 24w, -2, (d) 6.£0.858,3.922 + j4.541,
(e) 1£1.283,0.142 +j0.479, () 3£117/12,
—2.898 +j0.776,
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10.18.

10.19.

10.20.
10.21.

10.22.
10.23.
10.24.

10.25.

10.26.

(g)2.906£2.017, —1.255 + j2.621.

(a) —=2,0, (b) —2.633,—1.438, (c) 0.183, 0.285,
(d) —1.821,0.260, (e) —3.539, —12.133.

(a) 36e1237/20, (b) 4e/77/20, (c) 13.627 &1,
(d) 10.969 71053, (e) 127 37/4, (f) 4e73237/20,
(g) 1446

27/1.38,27 &1-38,

(a) l’j’ _]! _js

(b) 0.866 + 0.5, }, —0.866 + j0.5,
~0.866 — j0.5, —j, 0.866 — j0.5,

(c) 1.618 4+j1.176, —0.618 + j1.902, -2,
—0.618 —j1.902,1.618 —j1.176,

(d) 0.437 +j0.757, —0.874,0.437 — j0.757,

cos3(8) — 3 cos(6) sin’(0).
2 sin(9) — 1 sin(30).

1.174 +j0.540, —0.151 +j1.284, —1.267 4 j0.252,

—0.631—j1.128, 0.877 — j0.949.

@1 —=j,—1-j,
(b) 0.327 + j3.035, —0.327 — j0.035.

(@) 4, (b) 0.5

Chapter 11

11.1.

(a) (5/2,—17/4) is a local minimum,

(b) (2/3,4/3) is a local maximum,

(¢) (1/3,—2/9) is a local minimum and
(—1/3,2/9) is a local maximum,

(d) (10,40) is a local minimum and (—10, —40) is

a local maximum,

(e) (—4, —126) is a local minimum, (0,2) is a local

maximum and (1, —1) is a local minimum.

112, 1/2v2),-1/2V2).

11.5.  8,—27/256.

11.6.  1.193m, 2.384m.

11.8. 02102, —0.1068750>.

119, 1/2, (1 + cos(®)).

11.10.  /h/3c, 66%%.

Chapter 12

12.1. (a)21,25,29, apyy = ap +4, a1 = =3,
(b) 0.25,0.125,0.0625, a1 = 1a,, a; =8,
(©)0,-3,—6,a,41 = a, —3,a1 = 18,
(d)6,—6,6,a,4+1 = —ay,a; = 6,
©2,0,-2,ap41 = ay, —2,a1 = 10,
() 29,37,46,a,+1 = a, +n,a; = 1,
(g) 21,28, 36,61;1+1 =ap+n+l,a =1

12.2.  (a)2,5,8, 11, 14, (b) 720, 360, 240, 180, 144,

(¢)0,—3,-8,—15,-24,(d) 6, 8, 10, 12, 14,
(e)2.6, 18,54, 162,

(f)—1,2,-4,8,-16, (2) 5.1,13.2,24,

(h) 2,5.8,11,14, (i) 1,3,9.27.81.

12.3.

12.4.

12.5.

12.6.

12.7.
12.8.
12.9.

12.10.

12.11.
12.12.
12.13.

12.14.

12.15.

12.16.
12.17.

12.18.
12.19.

n=10

n==8 n=6
@ > "0 (-2 Y n,
n=0

n=1 n=1

n=38 1 n
@y (—5) ,
n=1
n=10 1 n=8 1 n—1
(e) Zz — (D 2}—4) (Z) :
(a) 0,0.1987, 0.3894, 0.5646, 0.7174, 0.8415,
0.9320, 0.9854, 0.9996, 0.9738,
(b) 1,0.9553, 0.8253, 0.6216, 0.3624, 0.0707,
—0.2272, —0.5048, —0.7374, —0.9041,
(©)0,2,4,6,8,6,4,2,0, -2,
@i1,1,1,1,-1,—-1,—-1,—-1,1,1, 1.

(a) 22,42,6 + (n — 1)4,
(b) I,—1.5,3+ (n — 1)(=0.5),
(©) 17,47, =7+ (n — 1)6.

(a) =104+ (n — 1)4,560, (b) =5 + (n — 1)0.5, =5,

(€) 25 + (n — 1)(=3),=170.
23,2+ (n—1)%,2,23,31 4,42 51,
32

(a) 8,128,271, (b) 1/192, 1/49152, 1 ($)"~!,
(c) 173, 1/243, —9(—)"~", (d) 29.296 875,
71.525574, 153 /4)" 1.

(a) (8/25)5"1, 31249.92,

(b) (—1.3867)(—2.0801)""!, 157.3377,
(c) 64(—1/2)""1,42.5.

8
17
(a) 30, (b) 1.99609375, (c) —2.2499619.
=2 1—(=Dmy2 21— @2/0"
@ ) o /
-z 1+y 1-2/x

(a) Convergent, 4 (b) Not convergent,
(c) Convergent, 20.25, (d) Convergent, 1/3.

(a) 4/9, (b)1/6, (c) 1/45.

(a) 14 3x/2 +3x2/4 4+ (x3/8),

(b) 1 — 4x + 6x2 — 4x3 + x*,

(c)x3 —3x2+3x—1

(d) 1 — 8y +24y? — 32y3 4 16y,

(e) 1 + 8x +28x2 + 56x> 4 70x* + 56x°
+28x5 + 8x7 + x8,

() 8x3 + 12x2 + 6x + 1,

(2) 8a + 12a%b + 6ab* + b3,

(h) x7 + 7x° + 21x3 4+ 35x + (35/x) + (21/x3)

+(7/x%) + (1/x7),
(i) a* — 8a3b + 24a2b* — 32ab® + 16b*.

(a) 1.331, (b) 0.6561, (c) 8.120601,

(a) 1 4 10x + 40x2 + 80x>3 + - - -,

(b) 1 — 24x +252x% — 1512x3 + -+
(c) 64 — 1927 + 240z + 160z> + - - -,
(d) 14 8x +30x% +70x3 + - -
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(e) 1 —6x + 15x% —20x> + - -+
() (1/32) — (5x/8) + 5x* —20x> + - - -.

12.20.  5cos*(0) sin(9) — 10 cos2(0) sin’(0) + sin’ ().

1221. (a)0,8, (b) =7, =24, (c) —12,316.

12.22. (a) 0.9227, (b) 1.0721, (c) 74.2204.

12.23. (a) 1 — x2/2! 4+ (x*/4) — (x%/6!) + -- -, all x
(b) 14+ x2/2! 4+ (x*/4) + (x%/6!) + - - -, all x
©x— 22+ (33 —@HhH+-- x| <1
(d) 1 + 1.5x + (0.75x2/2!) — (0.375x3/3) + - - -,

x| <1,
@1 —2x+3x2—4x3+.-. |x| < 1.

1224, (@)1 —x2+ (x*/3) — (17x°/6) + - - -,

)1 — @33+ &3/5) — T/ +---,
©x+x+(x?/3) — (4x7/5) + -,
(d) 1 —2.5x +2.875x% — 2.8125x3 + - - ..

12.25. (a) 1.025, (b) 0.09967, (c) 0.03, (d) 0.9713.

12.26. (a) 0.1951, (b) 2.005.

12.27. (a) 3/25, (b) 6, (c) 0, (d) 1, (e) 1, (f) —0.2273.

12.28. (a) —0.618034, (b) 1.49535, (c) 0.450 184.

12.29.  (a) |xn — xu—1| < 0.0000005,

(®) |x, — Xp—1] < 0.0000005|x,,].

Chapter 13

13.1. (a)

2 0 0

3 —4 2
(b)

4 -2 0

2 21 4
(c) Not possible
(d)

4 10

2 —19

0 —4
©)]

)

(f) Not possible, (g) (8 10), (h) (8 —7 —4),
i) (24 30)
()
3 5
-2 3%
(k)
-3/2 8
-5/2 37/3

(1) Not possible,

13.3.

13.4.

13.5.

Answers to exercises 537

(m)
3 -8 -1
8 38 10
3 30 19
(n)
8
(16;, 109,>
4
-55 33
(o) Not possible
()

(¥)
G o)

(@)
-1 1 0 0 0 0 0
1 0 -1 0 0 1 0
0 0 0 0 0 -1 1
0O -1 1 1 -1 0 -1
0O 0 0 -1 1 0 0
-1 1 0 0 0 -1 0 0
0 -1 1 0 0 0 -1 0
0 0 -1 -1 0 0 0 -1
1 0 0 1 -1 0 0 0
o 0 o o0 1 1 1 1

(a) (0,0), (—0.5,0.866), (—1.366,0.366),
(—0.866, —0.5),
(®) (=4, 1), (=3,1),(=3,2), (-4,2),
(©) (0,0), (1,0), (1, =1), (0, = 1),
(d) (0, 0), (1, 0), (1, 5), (0, 5),
(e) (—2,3),(—2.5,3.866), (—3.366, 3.366),
(—2.866, 2.5),
(f) (—2.098, —2.366), (—2.598, —1.5),
(—3.464, -2), (—2.964, —2.866),
(g) (0,0), (—0.5,4.33), (—1.366, 1.83),
(—0.866, —2.5),
() (0, 0), (0, 1), (1, 1), (1, 0),
(1) (0,0), (3.25,1.299), (4.549, 3.049),
(1.299, 1.75),
(§) (a) Rotation through —120° about the origin,
(b) Translation by (4, —1),
(c) Reflection in the x-axis,
(e) Translation by (2, —3) followed by rotation
through —120° about the origin,
(g) Scaling by 1/5 in the y-direction followed by
rotation through —120° about the origin,
(1) Scaling along a line at an angle of 30° to the
x-axis by a factor of 1/4.
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13.6.

13.8.

13.9.

13.10.
13.11.
13.12.

13.13.

13.14.
13.15.

13.16.
13.17.

Answers to exercises

(a) Determined, x =0,y = 3,

(b) Determined, x =5,y = —2,
(c) Inconsistent, (d) Indeterminate,
(e) Determined, x = 1,y = —10,
(f) Inconsistent,

(g) Inconsistent, (h) Determined, x = 6,y = 4.

(a) Determined, x = -2,y = -3,z =1,

(b) Determined x = 400/21, y = 430/7,
z = —265/51,

(c) Indeterminate,

(d) Inconsistent.

(a)

69

(b)

2/5 —1/5
1/15  2/15
(c) No inverse,

d
3/4 1/4 —-1/4
—1/4 1/4 —-1/4
5/4 1/4 1/4
(e)
1/3 —1/3 1/3
4/15 —-1/15 —-1/30
—1/3 1/3 1/6
(f) No inverse.
(a) =9, (b) 16, (c) 0, (d) 50.
(a) —6i — 8j + 5k, (b)zl——
(a) (1) 10, (i1) O
(@)

v+ ov4vE 1—v

1 1
wa () ()
5 1
w2(3) ()
1 2
on (1) ()

vr =4.9051 + 1.147.

(a) Length = 9.882 + 1.905 x load,
(b) (i) 14.6cm, (i) 19.4 cm.

P =11.327 —0.0556T.

(@) y = (1/70)(—82 + 123x + 215x2),
(b) y = 1.29 — 2.22333x + 2.03333x2.

E 1—v2 v4v2 v4?
- = 2 12 2
=302 — 203 vV+v v v+v2

Chapter 14

14.1. (a) Linear, 1, (b) Linear, 2, (¢) Linear, 2,
(d) Not linear, 1, (e) Not linear, 2.

142, (a) 1.6cos(3r) + 1.2sin(31) + 1% — 51 + 3
(b) 0.8 cos(3(t — 10)) + 0.6 sin(3(t — 10))

14.3. (a) (t* — 2sin(?))/ cos(t)

144. (@)y=¢ (b)y=2e/* -4,
(¢) y = (12/169)e — (12/169) cos(121)
+(5/169) sin(12¢),
(dyy=4e 23 e (e)y =32 +3,
) y = (18/169)e~"%" + (18/169) cos(5¢)
+(92/169) sin(5¢).
145. (a)x = —0.064e/2 —0.56e~"
+0.624 — 0.561 + 0.2¢2
(b) x = (—0.21 + 0.08)e=% — 0.08 cos(6¢)
+0.06 sin(6¢),
() x = 672’(—0.5 cos(t) — 0.5sin(z)) +0.5¢e™".
14.6. (a)g = —= x 1073 cos(1000¢) +
1 x 10 sm(lOOOt)
Ve = —33 cos(10007) 4 13 sin(10001)

Ve = 9% sin(10001) + 152 cos(10001)

Vp, = 3% cos(1000¢) — 22 sin(1000¢)

(b)g=—-10"24+10"%,V.=r— 1073,
Ve =103, v, =0.

CV, v; .
14.7. =— ¢ (b = _elr,
(@ g = Rejo +le , () () ve = chw+1€
R A
(i) Vi = 2o,
Rcjow + 1

() 0.99995, 0.995, 0.707, 0.0995, 0.0099995,
0.001, fpe = 103/(27).

148. (a)x; = —(e™"/10) — (e 111/90) — (e7%/9),
(b) x; = (8e™/2/15) — (Se~%/24)
—(13/40) + (1/2)t.

149. (a)y, =4(1/2)" -3
(b) yo =49(=1/4)"/25 + (1/25) + (n/5)
() yn = (=22 —49n/3)(0.6)" + 25
(d) y, = (767/390)(0.2)" — (209/130)(—0.8)"
+(25/39)(0.5)".
© yu = 3/5)(=(1/2))" + (2/5) cos(rn/2)
—(1/5) sin(ztn/2).

Chapter 15

15.1.  (a)Re(s) > 4, (b) Re(s) > —2, (¢c) Re(s) > 0,
(d) Re(s) > 0.

152, (a) 15/(s> +9), (b) s/(s* + (1/4)), (c) 8/s5,
(d) 1/Q2(s + 5)).

153.  (a)e*, (b)3e™, (c) 4u(r), (d) 2sin(v/31)//3,
(e) (4/9) cos((2/3)1),
(f) %/2, (g) 5¢° /6.
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15.4.

15.5.

15.6.

15.7.

15.8.
15.9.

15.10.

15.11.
15.12.

15.13.

21.14.

15.15.

15.16.

15.17.

15.18.

15.19.

15.20.

15.21.

8s

@ 1/(s +3)% (b) 167"

*715

612 319G

(d)—() et

(a) (1/3)e? sin(3t), (b) e~ cos(r),
©) e " Du@ —2),(d) e cos(3t).

@u(r) —e™, (b) (1/2u(t) — (1/2) cos(+/21),
(c) —(1/3) cosh(2t) + (2/3) sinh(2f) + (1/3)e",
(d) —(2/5) cos(r) — (6sin(t)/5) + 2e>/5.

(@)3e™, (b) —1+1t+e ",

(c) 19sin(2r)/8 + (9t /4), (d) 4e* + 4re — ¢,

(e) cos(t) — 3sin(z) + ¢,

2

(H2—-2e"?cos <fz) ~ Ll (ﬁt>

7

Voce™!/RC,

%eft _ 672t + %673t.

(@ Gu(r)/4) — Be ™ /4),

(c) (i) —(4/3) — (s/(s +2)) — [25/(3(s +3))],
(i) —2e 2 —e 3,

0.085(¢) + ¢

(a) (—17 — 20j)eP’ /689,

(b) (—17 cos(5t) + 20 sin(5¢)) /689,
(=20 cos(5¢) — 17 sin(5t))/689.

(@ All z, (b) |z| > 1, (¢) |z| > 3.

A S

z—1 2(z = 1)?

72 — zcos(3) + 2zsin(3)

(a)

b

®) 72 —2zcos(3) + 1

© 4z 6z @ 2z

c _.
7—-02 z-2 7z — el

(@) 2uy + 28, (b) 31 + (=3)",
(©) B/2)" +2(=3/2)",
(d) cos(n) + sin(n).

— (243 b .z
@ 5@ R0
zeJ B 4+472 47
© (z —ei)?’ S (z—1*

(a) nd"~1, (b) 2" &*", (c) n(0.4)" 1, (d) 2% — 2.
@ u,2+ (—=H"/2,

(b) =ty + (—V2)" /2 +V2) + (+V2)" /(2 — V/2),

(©) —(0.1)"/15 + (0.4)" /15,
(d 2u, /9 + [n/3] — 2(=2)" /9,

© M"/2+ (=)"/2.

(@) 3(=5)"*" (b) (1/Du, + (1/2)n — (1/4)(=1D)"
(©) Qu,/5) + 16(=4)"/5,

@) 17u, — 322)" + $n(2)",

© (1/2)u, + (1/2)n — (1/2) cos(wn/2),

) (1/3)un + (1/2)"/14 — 11(—1/5)" /105.

32(0.3)" — (0.1)" 4 5(—0.5)" /4.
)5 4(0.8)" 71 S
(@) Sun — © 4z —02) "

Answers to exercises 539

(i) (5(0.5)"/6) +2(0.2)" /3

15.22. 8, +0.5n
jSn(n+1)
15.23. (a)SeJT
(b)cos(S(n—{—l))(lO cos(5)—3) + sin(5(n+1)) sin(5)
(10 cos(5)—3)2+ sin*(5)
sin(5(n+1))(10 cos(5)—3)— cos(5(n+1)) sin(5)
(10 cos(5)—3)2+ sin?(5) '
Chapter 16
16.1. 1 >, (sin(n7/2) cos(nrt/2)
4+§( =
+ (1 — cos(nm/2))sin(nmt/2)
nw )
1 o (sin(nr/2) | cos(m/2) = 1\ jumip
4+n200( mr nmw )ej '
“u#0
162. 1 (2 "
6+n§<n2n2(—1) cos(nrt)
. (—(—1)” JACy - 1)) Sin(m))
nw n3mw
1 (=D
E+ _Z: (n2n2
n:#ooo
. (_1)n ((_1)n - ]) jnmty,
+J( 2nr nimd ))ej '
163. L+ Lcos2r) 1+ Lei™
164. 1 o~ ((CD" =
1 Z}(( P )cos(nrrt)
( D’ sm(mtt))
1 . [ (~ 1)"—1 j=Dm\ o
Z _Z: < 2n%m? 2nm )eJ
0
16.5.

= + Z <(w> cos(nrt)

—%sin(mﬁ))
(=" —1 2(1 = (=" it
S (T E)s

n#0
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Answers to exercises

17.6. 9u/dt = —8e ¥ (A cos(2x) + B sin(2x)),
8%u/9x? = e 8 (—4A cos(2x) — 4B sin(2x)).
o (1 — (=1)")
16.6. 0+ §cos@ut)+ Y o7 S 17.7. 10.048.
" 17.8. 2315 x 1074,
16.7. 0+ L + 712 17.9. 3%.
— (=D =)
+ n_Z:OO 27,(”2 _ 4) Chapter 18
n£02,-2
o 18.1. (a) 2x,—z, —y + 15z%), (b) (0,0,0.26),
((=D"—1) () V-F=y+3xz—1,(d)(03,4),
0+ X_]: 2 (W Cos(nm)) (e) k(2xy?z — 2), (f) 6xy?z + 8x3yz 4 2x2y?,
"= (g) maximum slope is 4 in direction (0,0,1).
o~ (D" =1 1
0+ Z Wej 183. (a) =2, (b) 133.
n=—00
%0 18.4. 313.
16.8.  (a) Odd, (b) Even, (c) Odd. 18.5. (a)0,(b) 0, (c) 2.644.
169. (a)2mw,ci =1,¢c3 = 1,c, = 0 for all other n, 18.6. (a) (a*/2) — (a®/2), (b) —8/3, (c) 1/12.
¢ =m/2,¢3 = —1/2, ¢, = 0 for all other n,
(b) 7, c1 = 1/+/2, ¢, = 0 for all other n, Chapter 19
¢1 = /4, ¢, = 0 for all other n, P
¢)2m,c, =2/n%n #£0,¢9 =0,¢, = 0 for all n.
© " / 7 0rco O 19.1.  (a), (e), and (g) are isomorphic; (d) and (i) are
16.10. (16.1) isomorphic.
0 when 1 = 4m for some m 19.3. K, is planar for n < 4.
«/E/nn when 7 — 4m + 1 or K, 18 planar form <2 orn < 2.
=
n = 4m + 3 for some m 194. (a)
2/mn when n = 4m + 2 for some m . ) ) .
Incidence matrix ~ Adjacency matrix
0 when n = 4m for some m 100101 0101 1
¢ . —7'[/4 when n = 4m + 1 for some m 111000 10110
"7 |=m/2  whenn = 4m + 2 for some m 010000 01000
—3m/4 whenn = 4m + 3 for some m 001110 11001
000011 10010
(16.3) ¢c; = 1/2, ¢, = 0 for all other n, ¢, =0
for all n. }11?0? ?li}
16.7) 0010 0
010011 1101
o = 0 when #n is even 001110 Lo
"7 14/(wn)* whenn is odd 110000 00011
001100 00011
)]0 whenn is even 000011 00011
P =17 whennisodd 101010 11100
010101 11100
16.12.  (1/4) + (1/8)(cos(2t) + sin(2t)).
(©)(33132),(3333),(22233)
Ch apte ri17 These represent the degrees of the vertices.
19.5. A minimum spanning tree has total weight 21.
17.1. 3f/dx =1In(y?),df /8y = 2xy/y>. There are more than one.
17.2. (a) du/dx = —2yx/(x* + y?)?, 19.6.  The shortest path is sbdt. It has length 15.
du/dy = —x* = y*/(x* + yD)*; . .
(b) du/5x = 2x — y/x2, du/dy = 2y + (1/x) 19.7. Maximum flow is 18.
173. ()3, (b) 0, (c) 0, (d) 1, (e) 3/8. 19.8.  Maximum flow is 6.
17.4. 9z/0r = 21, 92/36 = 0. 19.10. (a) Path SB, BB, BB, BH accepted; (b) Path begins
SA, then no more legal moves. Not accepted;
17.5. 64 24¢ (c) Path begins with arcs SA, AH. No more legal
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moves and string is not exhausted. Not

accepted.
Chapter 20
20.1. L ={a"bc|n > 2}
20.3. (a) S = aSa = aaa
(b) S = aSa = abSba = abbSbba = abbcbba
204. S:=A“D” A :=aC* C:.=“c"|“a”
20.6. <marks>

<subject name="Electronics 1">
<student id="121">
<semesterl>40</semesterl>
<semester2>58</semester2>
</student>
<student id="122">
<semesterl>35</semesterls>
<semester2>38</semester2>
</student>
<student id="123">
<semesterl>75</semesterls>
<semester2>65</semester2>
</student>
</subject>
<subject name="Engineering Maths
<student id="121">
<semesterl>66</semesterls>
<semester2>54</semester2>
</student>
<student id="122">
<semesterl>54</semesterls>
<semester2>45</semester2>
</student>
<student id="123">
<semesterl>72</semesterls>
<semester2>22</semester2>
</student>
</subject>
<subject name="Communications"s>
<student id="121">
<semesterl>58</semesterls>
<semester2>60</semester2>
</student>
<student id="122">
<semesterl>44</semesterls>
<semester2>55</semester2>
</student>

Answers to exercises 541

<gtudent id="123">
<semesterl>70</semesterl>
<semester2>68</semester2>
</student>
</subject>

</marks>

Chapter 21

21.1.  99.5625, 8.9496

21.2. 173

21.3. 273

214.  2/3

21.5.  4/13

21.6.  1/12

21.7.  1/6

21.8.  3/51

21.9.  1/(10000)

21.10. 0.9362

21.11.  (a) 3/5, (b)3/5, (c) 3/10

21.12.  0.091

21.13.  (a) 0.06681, (b) 0.02275, (c) 0.00135, (d) 0.30854

21.14.  (a) 0.30854, (b) 0.02275, (c) 0.15866, (d) 0.22663

21.15. (a) 0.99018, (b) 0.74751, (c) 0.63056, (d) 0.63056,
(e) 0.26112, (f) 0.73769

21.16. 17.8%

21.17. () 0.699, (b) 0.139, (c) 0.192, (d) 0.273

21.18. 8.858, the councillor is correct.

21.19. (a) 0.512, (b) 0.2048, (c) 0.879

21.20. Model probabilities: 0.2231, 0.3347, 0.2510,
0.1255,0.0471, 0.0141, 0.0045;
Model frequencies: 22, 33, 25, 13,5, 1, 1
There is good agreement between the model and
the actual number of incidents.

21.21. 0.5402

21.22. (a)0.4823, (b) 0.3614, (c) 0.1563, (d) 0.6936
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0 and 1 Laws:
Boolean Algebra, 78-80

A
Acceleration, 238

circular motion, 219-23
Absorption Laws:

Boolean Algebra, 78-80, 82
Addition:

of complex numbers, 209

of matrices, 2967

of vectors, 191
Adjacency matrix, 465
Adjoint matrix, 333—4
Admittance, 218
Algebra, 76-7
Aliasing, 257
Amplitude, 94, 97, 100-1, 102-3
Amplitude modulation, 114
AND gate, 81
And, operation on propositions and

predicates, 62-3
Angle between two vectors, 199
Angular frequency, 418
Anti-differentiation, 133
Approximations, 441-2
Area function, 150-1
Area of a parallelogram, 202
Argand diagram, 208
Argument, of a complex number, 215-17,
222-6,229-31
Arithmetic progressions, 259-62

common difference, 260-1

general term, 261

sum of n terms, 261-2
Array, 295
Arrow diagrams, 8-9
Assignment operator, 283
Associative laws,

Boolean Algebra, 78-80
Asymptotes, vertical, 242, 245
Augmented matrix, 325, 327
Auxiliary equation, 359, 364, 376
Average:

rate of change, 117

speed, 116

velocity, 117

B

Back-substitution, 328
Backus Naur Form, 483
Basis vectors, 198-9
Bayes’s theorem, 556-7
Bernoulli trial, 524
Best fit line, 341
Bias, 418, 423
Binary operations, 482
Binomial:

distribution, 524, 5334

mean, 525
single trial: mean, 525; variance, 525

expansion, 271-2, 275

series, 267-72, 275-6

theorem, 270-2, 275-6
Bison, 487
Boolean:

Algebra, 76-88

operators, 79

Set, 77
Bound Laws:

Boolean Algebra, 78-80
Boundary conditions, 352

C

Capacity of a network, 471-3
Cardinality of a finite set, 7
Cartesian basis vectors, 198-9
Cartesian form:

conversion of complex numbers:

from polar form, 216
to exponential form, 223, 224

of vectors, 189
Central limit theorem, 517
Central tendency, 496
Centripetal force, 222
Chain rule, 124-6, 43840
Characteristic equation, 360
Chord, gradient of, 117-18
Circuits, in a graph, 464
Circular motion, 220-5
Class:

frequency, 496, 498

interval, 494, 499

midpoint, 494, 496, 499
Codomain, 8
Cofactors, 333-4
Column vector, 303

TLFeBOOK



Commutative Laws:

Boolean Algebra, 78-80
Complement, 5
Complement Laws:

Boolean Algebra, 78-80
Complementary function, 363-5, 368-70
Complex conjugate, 210-12, 214, 226
Complex equations, 229-31
Complex numbers, 206-36

addition, 209

application to a.c linear circuits, 218-20

argument, 215-17, 222-6, 229-31

division, 211-12, 217, 226

equality, 208

exponential form, 223-31

imaginary part, 208-11, 218, 221, 224,

225,229

modulus, 215-16, 222-30

multiplication, 209, 217, 225

polar form, 215-7, 226-7

powers, 225-6, 228

real part, 208-11, 218, 221, 224-5
Complex plane, 208
Complex variable, 403
Composite function, derivative of, 124-6
Composite functions, 18
Composition of functions, 18
Compound angle identities, 104-5
Computer graphics, 306
Conditional probability, 511-13
Conditions, 72
Conjugate, 210-12
Consistent system, 315, 318-20, 322
Constant of integration, 133
Continuous function, 47-8
Convergence, 282, 284-5

criterion, 285
Convolution, 387, 391, 398-400, 405-6,

412-13
Cosecant (cosec), 90
cosech, hyperbolic cosecant, 174
cosh, hyperbolic cosine, 173
Cosine (cos), 90

graph, 91

relationship with sine, 92, 93

symmetry of, 92
Cotangent (cotan), 90
coth, hyperbolic cotangent, 174
Cover up rule, 393-4, 396, 399, 401, 408,

409, 410, 413

Cross product, 198
Cumulative distribution function, 517, 522
Cumulative frequency, 496
Cumulative relative frequency, 496
Curl, 449-50
Curve fitting, 51-3, 341-2
Cycle, 418

length, 96, 99

rate, 97, 100

D
De Moivre’s theorem, 230-1
De Morgan’s Laws:
Boolean Algebra, 78-80

Index 543

Decay of charge on a capacitor, 164
Decibels, 102-3
Decomposing functions, 20-1
Degrees, 89-90
Del operator, 448-50
Delta, 117, 261
Delta function, 385-6, 405
Dependent variable, 8
Derivation:
of symbols, 481
tree, 483
Derivative, 118
function, 118-20
of a composite function, 122—4
of a product, 126-7
of a quotient, 127
of a sum, 123
of af (x), 122
of inverse trigonometric functions,
125-6
of simple functions, 120-3, 126, 181
of the derivative, 220, 239
partial, 43645
second, 239, 240
total, 440
Determinants, 304-5, 321
Determined system, 322, 336
Deviation, 499
Diagonal matrices, 301
Difference equations, 163, 376-80
general solution, 376
homogeneous, 376-8
linear with constant coefficients,
solution of, 376-8, 408—10
particular solution, 377
trial solutions, 377
Difference operator, 261, 264
Differential equations, 133, 153-66,
346-75
boundary conditions, 364
complementary function, 363-5, 368-70
dx/d® = —w? x, 220
dy/dt = ky, 170
homogeneous, 358-60, 362, 363-5,
367, 371-2
initial conditions, 352
linear, 354-5
linear with constant coefficients, 356
solution of, 358-68, 394-6
general, 353, 357-8, 360-1, 364, 366,
368
particular, 133, 353, 355, 358, 360-5,
367
order of, 352
steady state solution, 369-70
systems of, 347-51, 372-5
solving, 372-5
time invariance, 356—8
transient solution, 369-70
trial solutions, 360
Differential operator, 354
Differentiating
vector fields, 449-50
Differentiation, 110-33, 180-1
applications, 134-6
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Digital:
circuits, 81
signals, 257-9
ramp, 11
signals, 10, 12, 14
square wave, 11
wave, 11
Digraphs, 462
underlying graph, 462
see also arcs, vertices
Dimension of matrices, 298
Direct current (dc) component of a signal,
423
Discontinuities, infinite, 245-6
Discrete functions, 10, 16
Discrete systems, 375
Distributive Law:
Boolean Algebra, 78-80
Divergence, 286
Divide by zero, 246
Division of complex numbers, 211-12,
217, 226
Document Type Definition (DTD), 488
Domain:
of a function, 9, 13
of a predicate, 62

e, 162, 166-9
Echelon form, 325
Edges, incidence with a vertex, 461
Edges, multiple, 461
Eigenvalues and eigenvectors, 335-8,
372-3
Electrical circuits, 349-61
Elements, 4
Empty set, 4
Equality:
of complex numbers, 208
Equations:
matrix, 305-6
quadratic, 32
trigonometric, 110-11
see also Differential equations, Systems
of linear equations
Equivalence, of predicates, 645
Even functions, 42, 92, 172, 424-5
Even permutation, 332
Events, 501-2, 504-5
disjoint, 504
non-disjoint, 505
EXOR gate, 81
exp, 167
Exponent, 226
Exponential:
conversion to rectangular, 225
derivative of, 170-1
distribution, 521-3
form of complex numbers, 223-31
function, The, 166-72
functions, 324, 162-89

growth and decay, 162-6
mean, 523
standard deviation, 523
relationships, 51-2
Extended Backus Naur Form (EBNF),
485-17
Extensible Markup Language (XML),
487-8

F
Failure rate, 521, 523
Fibonacci sequence, 256
Finite impulse response (FIR), 377
Finite state machine, 474
Finite state recognisers, 476
Flow augmenting path, 473
Flow function of a network, 473
For all, 70
Forcing function, 347, 348, 360, 367,
370-3
Fourier:
amplitude and phase form, 4267
analysis, 418
complex form, 428-30
partial sums, 421
series, 418-32
sine and cosine form, 419-21
Frequency analysis, 418
Frequency distribution, 500-2, 517
Frequency response, 401-2, 414
Function of a function, 123
Functions, 1, 8-23
codomain of, 7
combining, 17-22
composite:
derivative of, 123-5
composition, 18
decomposing, 201
difference, 117
domain of, 8, 13
exponential, 33-4, 162-89
image under, 8
inverse, 21-3
existence of, 40—1
linear, 22-3
many-to-one, 401
mean value of, 155-6
modulus, 41
of more than one variable, 435-5
one-to-one, 40—1
periodic, 418-19
product of, 17
derivative of, 126
integral of, 139-43
quadratic, 31-3
quotient of, 17
derivative of, 127
range, 23
real, 9
r.m.s. value of, 155
sum, 17
derivative of, 123
integral of, 135
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symmetry, 41-3
trigonometric, 88-117
unit step, 384-5, 405
Fundamental period, 91-2, 94, 96, 97, 99

G
Gauss-Jordan elimination, 3324
Gaussian elimination, 326-31, 344-5
partial pivoting, 331
pivotal equation, 32631
Generalized functions, 385
Geometric growth, 163
Geometric progressions, 263-9
common ratio, 264-5
general term, 264
sum of n terms, 265-7
sum to infinity, 267-9
Geometrical vectors, 198
Gibb’s phenomenon, 421-2
Gradient, 26-30
of a chord, 117-18
of the tangent, 238
Grammar, 480
classification, 483
context free, 484
Graph sketching:
by analysing the function’s behaviour,
244-52
linear functions, 30-1
using transformations, 34-40, 94-6
Graphical user interface (GUI), 306
Graphs of functions, 8-13, 26-43
area bounded by, 154-5
area under, 147-51
hyperbolic functions, 274
inverse hyperbolic functions, 177
Graphs, 461-78
bipartite, 463
complete, 463
connected, 464
definition, 461
directed, see digraphs
isomorphism of, 462
matrix representation of, 465
planar, 465
simple, 461
subgraph, 463
weighted, 462
see also Edges; Trees; Vertices
Greedy algorithm for the minimum
spanning tree, 467-8
Growth:
constant, 163
exponential, 162—-6
geometric, 163

H

Half-wave symmetry, 424-5
Harmonics, 418
Hermitian matrix, 302-3
Homogeneous equation, 358-60, 362,

363-5, 367, 371-2, 376-8
HTML, 488
Hyperbola, 33, 173

Index 545

Hyperbolic functions, 172—4
cosech, 174
cosh, 173
coth, 174
graphs of, 175
identities, 175
relationship with Trigonometric
functions, 230
sech, 174
sinh, 173
tanh, 174

I
Idempotent Law, 78-80
Identity Laws:
Boolean Algebra, 78-80
Image, under a function, 8
Imaginary part, of a complex number,
208-11, 218, 221, 224, 225, 229
Impedance, 219-21
Implication, 67-9
Impulse function, 384-5, 404
Impulse response function, 397-400,
411-14
Incidence matrix, 461
Inconsistent system, 319-20, 322-3, 329
Independent variable, 8
Indeterminate point, 279
Indeterminate system, 314, 316, 324
Inequalities, 43—8
combining, 45-6
solving, 43-4, 47-8
Infinite impulse response (IIR), 376, 412
Infinity:
sum to, 267-9
tending to, 245-6, 286
Initial conditions, 352, 358, 360, 361, 364,
366, 375-6, 378
Instantaneous velocity, 118
Integers, 4
Integral operator, 354
Integral:
round a closed curve, 4534
scalar line, 451-3
surface, 454-6
Integrals:
definite, 147-53
indefinite, 132
of the form [ f(ax + b)dx, 138
of the form / f(u)du/dx dx, 139
standard, 134, 181
Integrating vector fields, 451-6
Integration, 132-61, 181-5,
applications of, 145-7
as the inverse of differentiation, 133
by parts, 142, 183, 383
changing the variable of, 135-8
constant of, 133
numerical, 156-9
of a composite function, 136-42
of a product, 13943
of a sum, 135
of af(x), 135
using partial fractions, 183-5

TLFeBOOK



546

Index

Integration (continued)
using substitution, 135-41, 1824
using trigonometric identities, 143—4
Intersection, 6
Inverse differentiation, 132-3
Inverse function, 21-3
existence of, 40-2
derivatives of, 125-6
graphs, 109, 110
of linear functions, 22
of hyperbolic functions, 176
graphs, 176
logarithmic equivalences, 176
of trigonometric functions, 109-11
Inverse:
of a matrix, 303-5, 322-3, 330-1, 333-5
of a power, 51

J
j» 2067
JavaCC (Java Compiler Compiler), 487

K
Karnaugh maps, 82-7
Kirchhoff’s current law (KCL), 315
Kirchhoff’s voltage law (KVL), 314

L
L’Hopital’s rule, 279-81
Languages, 479-90
context-free, 483-5
Laplace transforms, 382402
and systems theory, 397-402
application to solving differential
equations, 394-6
convolution property, 387, 391, 398-9
definition, 382-3
existence, 383
inverse, 3869
poles of, 394
properties of, 386-91
table of, 386
using partial fractions, 3924
Least squares data fitting, 338—42
LIFO, 485
Limits, 259, 2667, 282-3
finite, 287
Line fitting, 401, 338
Linear differential equations, 353—4
Linear relationships, 40-1
Linear time invariant systems (LTI), 356
Linearity:
of Laplace transforms, 3867, 390
of z transforms, 405-6
Linear functions, 22-3
Logarithms:
Napierian, 169
natural, 169
Logarithmic functions, derivative of,
172-3

Logic circuits, 81
Logic gates, 81-2
Loop, 462

LRC circuits, 349-51

M
Maclaurin series, 273-5
definition, 273-5
Many-to-one functions, 38, 42
Mapping, 306
Markup, 487
Mathematical model, 57-8
Matrices, 295-314
addition, 296
adjoint, 334
diagonal, 301
dimension of, 2967
eigenvalues and eigenvectors, 338—41
Hermitian, 302-3
inverse of, 303-5, 322-3, 3301, 333-5
a 2x2 matrix, 303-5
existence of, 303
finding:
by elimination, 330-1
by using the adjoint, 333-5
lower triangular, 302
multiplication, 297-9
notation, 296
skew-symmetric, 302
solving equations, 305-6
square, 301
subtraction, 296
symmetric, 302
to represent graphs, 466
transpose of, 302
unit, 300
upper triangular, 302
used for transformations, 306-16
Max-flow, min-cut theorem, 472
Maxima, 237-44
Maximum power, 243
Mean value, 155
Mean, 496-9, 501, 516-17, 519, 520, 523,
525,528
of a continuous distribution, 523
of a single trial, 525
of binomial distribution, 525
of Poisson distribution, 528
Mechanical system:
damped oscillations, 370-2
rotational, 351-2
Minima, 23744
Minimization, 82
Minimum spanning tree, 467
Minimum squared error, 338
Minors, 3324
Models of growth, 163
Modulus:
function, 41
of a complex number, 212, 216, 225
Multiplication:
of complex numbers, 210, 219, 228
of matrices, 297-9
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N
NAND gate, 81-2
Napierian logarithm, 169
Natural logarithm, 169
Natural numbers, 4
Networks, 468-72
capacity of, 471
flow function, 471
maximum flow, 472—4
shortest path, 46871
Newton’s law of cooling, 165
Newton’s second law, 224, 347
Newton-Raphson method of solving
equations, 283-6
Non-terminal symbol, 480
NOR gate, 81
Normal distribution, 516-21
standardized, 519
area in the tail, 518, 519
Normal equations, 343
NOT gate, 81
Null set, 2
Number line, 44-7, 49-50
Numbers:
sets of:
integers, 4
natural, 4
rationals, 4
reals, 4
see also Complex numbers
Numerical methods:
for solving equations, 282-5
of integration, 156-7

(0]
Odd functions, 42-3, 92-3, 173, 424
Odd permutation, 334
One-to-one functions, 40-1
Operations:
propositions and predicates, 62—4
sets, 5-7
Operators:
Boolean, 78-81
linear, 354-6
OR gate, 81
Or:
exclusive, 63, 81
non-exclusive, 63
operation on propositions and
predicates, 63
Orthogonal axes, 198
Oscillating sequence, 287
Outcome, 502

P
Parallel vectors, 202
Parsers, 484
Partial differentiation, 339, 436-45
Partial fractions, 184-6
Particular solution, 134
Pascal’s triangle, 269-72
Paths, in a graph, 465
Period, fundamental, 418
Periodic functions, 418

Index 547

Permutations, 332
Phase, 98
Phasors, 195-6, 207
rotation by /2, 206-8
Piecewise continuous functions 10
Point of inflexion, 238
Polar coordinates, conversion to
rectangular, 194-5
Polar form of complex numbers, 216-19
conversion to rectangular, 217-18
Poles of the Laplace transform, 392-3
Poisson distribution, 526-8
Population growth, 163—4
Population, 494
Position vectors, 203
Power relationships, 53—4
Power series, 274-9
Powers of complex numbers, 225-6, 228
Predicates, 61-72
applications, 72
domain of, 62
Principal root, 232
Probability, 501-15
addition law of, 504—-6
of failure of an electrical circuit, 514—16
multiplication law of, 512
independent events, 512
using a probability density function, 504
using the cumulative distribution
function, 518
where outcomes are equally likely,
504-5
Probability density function, 504, 518
Probability distribution, 502-3
Probability function, 502
Probability trees, 50811
Problem solving, 57-61
Productions, 480
Products of vectors, 198-201
Progressive waves, 100-1
velocity, 100-1
Proper subsets, 5
Propositions, 61-72
as a Boolean Algebra, 78-9
Pushdown recognizer, 484
Pythagoras’s theorem, 90

Q
Quadratic equations, 32-3
formula, 32
complex solutions, 207-8, 212-15
roots of, 32-3
Quadratic functions, 32-3

R
Radians, 88-9
Radioactive decay, 164
Ramp functions, 1011
Rationals, 4
Reactance, 218
Real part, of a complex number, 208-11,
218, 221, 224, 225
Real numbers, 4
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Rectangular coordinates, conversion to
polar, 193
Rectangular form:
conversion to exponential, 223—4
conversion to polar, 215-16
of vectors, 190
Rectangular pulse functions, 386
Recurrence relations, 16, 255-7, 261, 264
Recursion, 485
Reflection, 309
Reflection, of graphs, 36, 37
Relations, 7
Relative frequency, 496
Resonance, 370
Resultant:
admittance, 218
impedance, 218
of vectors, 191
Rewriting rules, 480
Right-angles, 198-9
Root mean squared (r.m.s.) value, 156
Roots:
of a quadratic equation, 32-3
of unity, 229-30
Rotation:
of axes, 307, 310-11, 314
of coordinates, 307
Row vector, 303

Sample, 494
Sample mean, 498
Sample space, 500
Sampling:
interval, 10, 258
theorem, 258
Scalar:
product, 198-9
quantities, 188, 191
Scalar line integral, 451-4
Scaling, 310, 31214, 335-7
of graphs, 38-9
Scatter diagram, 341
Secant (sec), 90
sech, hyperbolic secant, 174
Sentence, 480-3
grammatical, 481-3
Sequences, 11, 254-9
general term, 255
see also Arithmetic progressions and
Geometric progressions
Series, 259-60
binomial, 267-72
see also Fourier series
Sets, 4-7
as a Boolean Algebra, 77-8
cardinality, 7
complement, 5
intersection, 6
union, 6
see also Algebra and Functions
Shortest path problem, 46871
Sigma notation, 259
Signals, 9
Simple harmonic motion, 222

Simpson’s rule, 1567

Sine:
graph, 87
relationship with cosine, 87, 89
symmetry of, 88, 89

Single input, single output system (SISO),

343

sinh, hyperbolic sine, 173
Sinusoidal functions, 100-3

of distance, 100-1

of time, 100
Sine (sin), 90
Slope:

direction of maximum, 447

of a curve, 240

of a surface, 447
Spring, damped forced motion of, 248-9,

347-9

Square matrices, 301
Square numbers, 255
Square wave, 10-11
Stack, 485
Standard deviation, 496, 499

of a continuous distribution, 523
Standing waves, 107-8
Start symbol, 480
State transition diagrams, 474—6
State variables, 347-53
Stationary points, 238-42, 249-51
Statistical modelling, 516, 517

see also Binomial, Exponential, Normal

and Poisson distribution
Straight line, 26-30, 50-3
String, 480
Subsets, 5
Subtraction:
of matrices, 2967
of vectors, 191
Sum of products, Boolean algebra, 82
Superposition of solutions, 354-5
Superposition of waves, 107-9
Surface integrals, 454—6
Surfaces, 435-6
Symmetry:
of functions, 41-3, 4234
of matrices, 302
System, 3467
resonance, 370
response, 346-7
stability, 368-9
Systems of linear equations, 314-29
consistent, 318-22
in three unknowns, 323
in two unknowns, 323
inconsistent, 318-22
indeterminate, 318-22
matrix form, 320
solving using elimination, 324-6
solving using substitution, 316—17
see also Gaussian elimination

T
Tangent, gradient of, 118
Tangent function (tan), 90
symmetry of, 92
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tanh, hyperbolic tangent, 174
Taylor series, 278-80
definition, 278
Terminal symbol, 480
There exists, 72
Three dimensional (3d) vectors, 197-8,
200
Time to failure, 522, 524
Total derivative, 440
Transfer function, 397-9, 401-2, 411-14
Transformations:
combined, 310-14
of axes, 307, 310-14
of coordinates, 307
of graphs, 34-40, 94-6
of the plane, 307
Translation:
of axes, 309
of coordinates, 309
of graphs, 35-6
vectors, 190
Transpose of a matrix, 300, 302-3, 334
Trapezoidal rule, 1567
Trees, 465-7
parsing, 466, 487
properties of, 465
spanning, 466—7
Trials, 546
independent, 509
not independent, 510
repeated, 508-10
Triangular wave, 258
Trigonometric equations, 110-11
Trigonometric functions, 88115
complex expressions, 227-8
inverses of, 109—-12
relationship with Hyperbolic functions,
228
Trigonometric identities, 103-5
compound angle, 105
use in integration, 143—4
Truth table, 63, 79
Turning points, 239-40, 2467
Two dimensional (2d) vectors, 189-90

U
Undefined function values, 13, 279
Undersampling, 257
Union, 6
Unit matrix, 300, 322, 330, 335
Unit step function, 384-5, 389, 404, 409
Unit vectors, 197
Universal Set, 6
Upper triangular matrix, 302, 325, 330

\%
Valid document, 488
Variable, 61
Variance, 494, 497-9, 501, 525, 528
Vector calculus, 447-58

Index 549

Vector equation of a line, 202-3
Vector field:
differentiating, 449-50
divergence of, 449
Vector product, 201-2
Vector quantities, 188-9
Vectors, 188-205
addition of, 191
angle between, 199
at right angles, 199-200
basis, 198-9
Cartesian form, 189
dimension of, 188-9
direction cosines, 200
direction of, 192-3
geometrical, 189, 198
magnitude of, 192-3
multiplication by a scalar, 197
parallel, 202
polar coordinates, 192
rectangular form, 189
scalar product, 198-9
subtraction of, 191
unit, 197
Vector product, 201-2
Velocity, 237
average, 117
circular motion, 219-23
instantaneous, 116
of a progressive wave, 101
Venn diagrams, 4, 76-8
Vertices, 461
adjacent, 461
degree of, 462
in-degree, 462
neighbours, 461
out-degree, 462

w
Walks, in a graph, 464-5
Waves, 97-103, 107-9
functions of time, 100
functions of distance, 100
progressive, 101
standing, 107
superposition, 107-8
triangular, 258
‘Well-formed document, 488
wif (well formed formula), 480

XML, 487-9

Y
YACC (Yet Another Compiler Compiler),
487
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Z definition, 403—4
z transforms, 40317 existence of, 405-8
and systems theory, 411-15 properties, 405-8
application to solving difference table of, 404

equations, 408-10
convolution property, 405-6, 412-13
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