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CHAPTER -1

MATRICES

Minor — Minor is the determinate value which is obtained by deleting row & coloumn of the
particular element and denoted by the symbol ......... , I-rows j-coloum.
€2 1 3
4 2
Ex:é u
€5 6 10
é

. N

M 1 §=1-18 =-17
21 6

M J 2 d=16-12-4
32

Upper triangular Matrix — A matrix is said to be upper triangular if the elements
below the main diagoned are zeros.

é1 590
e i
Ex. &0 3 7
é0 0 8¢

u
Elementary transformations : — The following operations three of which refer to rows
are known as elementary transformations.

I The interchange of any two rows (Rij)
Il.  The multiplication of any row by a non-zero scalar (kRi)

I1l.  The addition of a constant multiple of the elements of any row to the corresponding
elements of any other row (Ri + kRj)

Equivalent matrix — Two matrices A and B are said to be equivalent if one can be obtained
from the other by a sequence of elementary transformations.

Rank of a matrix : A matrix is said to be of rank ‘r’ if
(i) It has atleast one non-zero minor of order ‘r’
(i) Ewvery minor of order higher than ‘r’ varishes.
The rank of a matrix A shall be denoted by the symbol e(A).
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Working Rule :
Step — I : Conver the matrix to the upper triangular form.
Step — Il : The no.of non-zero rows is the rank of the matrix
Example—-1:
€3 -1 2qu
Find the rank of the matrix 624 ,
g -3 120
é a
Solution :
€3 -1 2u
e a
A= -6 2 4
-3 1 2d
é a
€3 -120
é a
~ ¢° 0 8 ®R +2R
g-3 1 20 2 1
é a
€3 -1 2ué
a
~ 80 0 8¢
£00 4.0
€ U - Rs+R1
€3 -1 2ué
0 a
~ &, 0 B8
e000u
é U - 2rs-R2
r(A) =2

Consistency : A system of equatiars are said to be consistent if either they will have unique
solution on many solution and sid to be inconsistent if they will have no solution.

2x+3y =8 X+2y=5 x—y=10
X—2y=4 2x + 4y = 10 x-3y=15
(unique solution) (many soluion) (No solution)

Consistency of a system of linear equations : -
Consider a system of m linear equations

AL XL+ AR X2+ . tarxxn =bht 0
ax+a,xX +o.. ta X =b_;

b
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12 n
Writing the above equations in matrix form we get.
a
a1l a2 g .
ga a..... a u '
é 21 22 2n u b
A= B, a,B=1"?
e .
"""""""""""" 1] .
bm
éa a ... a U
€ m m2 mn U
C= [A B]
ail a1 .. Al Mo b1 u
_&a a ... T b
C & 2 22 2n 24
é G

gaml am2 ... am .. bm U

A is the co-efficient matrix and
C is called agumented matrix
Rouche’s Theorem : (Without proof)

The system of equations (1) is consistant if and only if the co-efficient matrix A and the
augmented matrix C are of some rank otherwise the system is inconsistent.

Procedure to test the consistency of a system of equations in x unknows.

Find the ranks of the co-efficient matrix A and the augmented matrix ‘C’ by reducing to
the upper triangular form by elementary row operations.

(@) Consistant equations : If Rank A = Rank C
(i) Unique solution Rank A = Rank C = n
Where n = number of unknowns.

(i) Infinite solution : Rank A=Rank C=r.r<n.

(b) Inconstant equations if Rank A * Rank C
Example—-2:

Show that the equations

2x+6y=—11,6 x+ 20y — 6z = — 3, 6y — 18z = — 1 are not consistant.
Solution :

Writing the above equations in matrix form

€2 6 Ou éxuellu

é U éu e 0

¢® 20 60 &Y e-3 0, AX=B
60 6-180 ézue&-1 0

:

0 &éd é a

A X B
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€2, 6 0Ou %-3313
A=62 -60B=  C=[AB]

0 6 -84 ela
é Y & 0 )
éé 2 6 011 22 6 011
c=,62 6:-3 0 02 6300 @Rr,3Rr,
60 6 -18:-1 0 606-18:-1 ¥
& u & u
€2 6 0 :-11U
~ €0 26 :300
e - u 3 2
£000: 916®R -3R

The rank of C is 3

and rank of A is 2

Rank A 1 Rank C.

\ The system of equations are not consistant
Example-3:

Test consistency and solve :

Sx+3y+7z=4

3x + 2by +2z = 9

7x+2y+10z=5
Solution :

Writing the above equations in matrix form

65370 X0 €40

é U éu éua
€3 2b 2 wevae% ,  AX=B,C=[A:B]
_é72 10Qé;y é5l:IA
A X B
& 3 7 s
l 5 1
653 7 : 4 8 T T —u
N o U s
c=8%3 R721080 "~ $33pc8 ¢ 9
8
é 1]
e 3 7 4 |
il 5 5 5
8 a

B U®R 3-7R1
a
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é 3 7 40
1 _ _ .
-
| 33
. 5 5 5y
~% 8 0o 4" 1
& u
8 G0 ®R3 +—R 2
8 1] 11

Here Rank of A = Rank of C.

Hence the equations are consistent.

But the rank is less than 3 i.e. the number of unknows.
So its solutions are infinite

Y- _1z=3_3 orlly-z=3

Letz =k, lly—k:3ory:_3 LK

11 11
363 ku 7 4 -16 7
X+—@g—+—(0+k=—0r xX=—k+—
5811 10 5 5 11 11

Example -4 :
Determine the values of | & m so that the following equations have
(i) no solution (ii) a unique solution (iii) infinite number of solutions.
X+y+z=6,x+2y+32=10,x+2y+ lz=m

Solution :
Writing the above equations in matrix form we have

®1 1 16 &x0 @606
g 2 3T g - g =
1 = + =
+§9+ §Q10+

__ 219828 Mg
A X B
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\ AX=B
C=[A:B]
e1 11 ¢l g1 1 1 63
C=2¢ a~é 2 4 ®Rz-R1
el 2 3:100 ¢0 1 0
é1 3 l:mg €01 1-1:m-60
é 0 @& 0®Rz -R1
gl 1 1 6 H
~ &9 1 2 : 4
o 0 I-3:m-1OU—>R3—R2
é a

(i) There is no, solution = b r(A) * r(C)
ie.1-3=00r1=3&m-10t0 orm*10

(i) There is a unique solution if r(A) =r(C) =3
ie., I-310or I*3and m have any value

(i) There are infinite solution of r(A) = r(C) = 2
I-3=100orI=3and m-10=00or m=10

Assignments
€1 2 3u
8 a
1. Find the rank of the matrix 3 2 4 74¢
€3 6100
2. Test the consistency & solve
4x —5y+z=2
X+y-2z=9
X+4y+z=5

3. Determine the values of a & b for which the system of
equations 3x —2y+z="b
5x -8y +9z=3
2x+y+taz=-1
(i) has a unique solution (ii) has no solution (iii) has infinite solution.

rrr




COMPLEX NUMBERS
INTRODUCTION

We have the kmowledge of integers, fractions and irrational number (all these constitute real mumbers).
But if we try to solve the equation x2 + 1 = 0, we observe that these numbers are not adequate. Trying

to solve this equation, we arrive at x2=-lie g=-1.

Square of a positive real number is positive and that of a negative real is also positive. So there is no
real mumber whose square is negative. So we are to create a new kind of number. We define the square

5 root of a negative number as imaginary number’' pargicularly —1 = 1, the basic imaginary number.
Then v—4 =21, +2 = i??andsnun.
Imaginary numbers ;
Taking 1= ~~1,we observe that

iP=-1
f=-1i=4
i4=
Since  t=li=f=Ff=1{"=___ =i = | where n is an integer.

L=if=jlo=jlé= —jén=2
F=iT=ill=ili=_ = j#m=3
#oifojlz=jlé= —jén

COMPLEX NUMBERS

The numbers of the form a + ib where a and b are real numbers and 1 = -1,/ are known as complex
numbers.

In complex number z=a+ b, the real numbers a and b are respectively kmow as real and imaginary
parts of z and we write :

Fe(z)=aandIm(z)="b

Thus the set C of all complex numbers is givenby C = {z:z=a~+1b, wherea, b = R}

Purely real and purely imaginary numbers :

A complex mumber 7 15 said to be
(1) Purely real, if Im (z)=10
(11) Purely imaginary, if Re (z) =0

Thus, 2, -7, /3 etc are all purelv real numbers.

While2s, § /3 =L i etc are purely imaginary.
2

Conjugate of a complex number :

The conjugate of a complex number 'z, denoted by 7 is the complex number obtained by changing the
sign of ima_ginan—‘ part of .

e 0331 -3 d3osil-g-3i,

Gi=—6i— N =2i

8 Engineering Mathematics — 111
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Modulus of a complexnumber : Ifz=x + iy be a complex munber, the modulus ofz, wiitten as |z | is

B =]
arealnumberyx* +y* .

For z=3+4i, |z|=+3% +4% =3
Alzo | E=|z].
Ifz=x+iy, Z=x-1y .

5 7 T s a3 § 3
E|= = +v° 2R +(-¥) =vaf + v

v
SUM DIFFERENCE AND PRODUCT OF COMPLEX NUMBERS

For any complex mumber

z1=(a+ib) andz;= (c +id)

we define

0 z1+ z2=(a+ib) + (c +id) = [(a + ) *i (b + )]

(i) z1—z2=(a+ib)—(c +id) = [fa — ) i (b — d]

(iii) zjzz=(a +ib)c +id) = [[ac —bd)+ 1 {ad+ bc]]
CUEE ROOTS OF UNITY

Let: ] = x, then

® = ljon cubing both sides]

BExi-1=10 Pr-1Eisz=1)=0
Px-1=0 or xl+x+1=0

-1x/1-4
Px=1 or x= hd
1
143
I::'x:l or . 1_1\ 3
2
. The cube moofs of wmity = 1, -l 1\,3&1{__‘_1‘1\3
2 2

Clearly one of the cube roots ofunity is real and the othertwo are complex.

— 1 4 - " "

Example—1: Express in the form a + ib

145 (1+i)*
() 2-3i (i) 3-i ie
345 (343 Q +3) E+10i+9i+150 9 +19i -9
Sof' : (i) 2-31 =(2-30) Q2 +3) = 1-9f = 13 =B
L (+if g+t s2ijie) 6i-28 gi+1 13
(i) . — Y —— = - TieT
3-i (3I-1)(3+1) g —i- 10 = 5 751

Evample - 1 : Find the value of i'” +#9 13
L S e R IS E S S R L (5 R R 1) (1) S
=13+ 0—-1) fi=i+t1-i=1
Example—3 : Tf 1, w, w? are the cube roots of unity prove that
@ A-w) - w)d- wha- wH)=9
Sol":LHS. (1— w) (1— wh (1- wH(l- wh
=(1—w) (1 — wi(l— w. w)(l— wwd
=(1-w(l—wh(l-w(l-wh
= (= WP (1= WA= [~ W) (1~ WAF

19

+13:

3
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=[(1-w— w+wWP=12- w- wi?
= (2+1)7=3=9
Txample—4: Find square roots of
(a) 3+ 4i
iol"s(a) LetxveR x+tiv=s3+ 44
xl-yl+iZxy=3+4
Equatingreal and imaginary parts
xl-yIi=3and2xyv=4
3+ y P = (a2 —y P - 4xly2= 25

Hencex?+v? =1+ 3, Butsince x2+ v2 is non-negative we have

XETye= 5
7
X‘—}"=3
7
2x-=8
2

le.x =4 ie x=t2 v

¥V
Hence squarerootsof 3+ di==% (2 +1)
Assignment
1. Ifwbe the cube roots of unity, then prove

that(1—-w+w 37+ (1 + w+wl)’ =128
2. Findsquareroots of -3+ 12+-1




CHAPTER -2

LINEAR DIFFERENTIAL EQUATIONS

Introduction :

The Mathematical formulation of many problems in science, Engineering and
Econom-ics gives rise to differential Equations.

For example : The problem of motion of a satellite

I The flow of fluids.

I The flow of current in an electric circuit

I The growth of population

I The Conduction of heat in rod etc leads to differential equations
Definition of Differential Equation :

A differential equation is an equation involving derivatives of one or more
dependent variables with respect to one or more independent variables.

There are two types of Differential Equation
1. Ordinary differential Equation
2. Partial differential Equation

Example :

@ ﬂ-i‘ y=x?
dx

3 2
(b) u+SU+ Zdy+y:0
dx3  dx®  dx
fu &fu 6?
() — +¢—=+=4
ft efto
Linear differential Equation :
Linear differential Equations are those in which the dependent variable and its
deriva-tives occur only in the first degree and are not multiplied together.

The differential Equation of the form

d"y ity (2

WJ’kl&“-“kzd_”-z +kny=X ... Q)
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Is known as linear differential Equation with constant coefficients. Where k , k ..........

are constant, X is the function of x.
There are two types of linear differential Equation
1. Homogeneous LDE
2. Non Homogeneous LDE
Homogeneous Linear Differential Equation :
If RHS of Equation (1) is Equal to zero then we get homogeneous LDE.

_d"y (o (2
e gy +k1d—xn,yl+k2d—;yjz+ ...... +kny=0

Where f (x) is the function of ‘x
The general solution format of Equation (1) of the form (C.S=C.F +P.I)
Where C.S. — Complete Solution
C.F — Complementary function
P.l — Particular integral
So complete solution of Equation becomes (y = C.F + P.I)
Note - 1: In case of Homogeneous LDE
C.S = C.F [where P.I = 0]
Note - 2 : In case of Non-Homogeneous LDE
CS=CF+Pl
Operator :
d d2 d3 ,
Denoting — —— — ... byD, D, D etc.
dy o axe - dxs
Sothat =Dy

Where D-Derivative

1
Then D - Integration
Then operator form of equation (1) becomes

D"+ KiD™ 1 y+ kaD" 2y +........ + Kny = X
b (D"+kiD"! + kD" 2 +........ + kn)y = X
PF(D)y=X... )
Where F (D) =D"+ kD"l +Kk Doz +........ + k of function D
1

2 n
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Auxiliary Equation (AE)
Putting the coefficient of y equal to Zero in Equation (2) we get an Auxiliary Equation.
i.e. F(D)=0
i.e. D"+ kiD™ ! + koD"2 4., +kn=0

Depending value of ‘D’ in Auxiliary Equation, complementary function are
different types.

Case - | : If roots are real & Different
Let m1 & m2 are two real roots and different
i.e. mp Im2
Then C.F = Ciemix + Czem2x
Where C1, C2, arearbitrary constant
Case - Il :If roots are real & Equal
Let m1 & mz2 are two real roots & Equal
i.emi1=m2
The C.F = (C; + Cyx) emyx
Similarly if m1 = m2 = m3 (Three roots are Equal)
Then C.F = (C1 + C2x + C3x?) e™*
Case - 11 : If roots are Complex conjugate
Let m; = a % ib are conjugate complex root
Then C.F = e® {C1cosbx + Czsinbx}
Case - IV : If two conjugate complex roots are equal
Let m1 = m2 = a b are equal
Then C.F = e {C1 + C2x) cosbx + (C3+ Ca4x) sinbx
Example-1:

Solve dzy ~8d +15y=0 1)
LTIy 0

Solution :
The operator from of equation (1) becomes
(D>-8D +15) y=0
So Auxiliary EquationD>—

8D+15=0
b (D-3)(D-5)=0
b D=35

Then C.F = Ce¥ + C e

1 2
So complete Solution
y=Ce¥+Ce™ (Ans)
2

1
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Example-2:

Solve ﬂ/ —6d +9y=0
dx®  dx

Solution :

The operator from of given equation is

(D>’-6D+9)y=0

Then AE D?6D+9=0

p (D-3)°=0

p D=33

CF=(C+Cx)e*

Then C.S ;/: (EZ +Cx)eX (Ans)
Example-3: A 2

Solve (D*+ 4D +5)y=0
Solution :

So AE D?+4D+5=0

_ -41/16-4.15
- 2.1

J

=4+ —4

D

NN

—4

H+

Then CF=e 2*{C Cosx + C Sinx}
1 2
SoC.Sy=e“*{C Cosx + C Sinx} (Ans)
1 2

= —2%

N

Procedure to finding particular Integral.
We know that F (D) y= X

P y= X_
F (D)
Depending upon nature of ‘X’, Particular integral are different
types Case —1 : When X = e

Cax

ThenP.1=F (a )whereD=a

X @ax
F'(a)

If F(a) =0, ThenPl =

provided F¢ (a) * 0

X2€ax

IfF¢ (a)=0, ThenPl — F(a) provided F2 (a) 10
And so on.
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Case — 2 : Whex X = sin (ax + b) or Cos (ax + b)

sin (ax+b)
Then PI = _C  Jputp?=-a?
F D?
ButnotD =—a
Sin (ax +b)

- F( -a ) provided F (-a) 10
If F (— a?) = 0, The above rule Fails & We proceed further

xsin(ax +b)

ieP.l F¢(-az) , Provided F¢ (- a% 10
Sin (ax + b)

If F¢ (- a?) =0, Then P.I =x2 ( ) . Provided F%(-a) 10

F ¢¢ -a?
And so on
Case — 3 : When X = e*v, Where v = function of ¢ x

ax
e Vv
()

Then Pl =
F D
1

= aX
eFiD+a)V

Similary when X = e~

ThenPl=¢ " ( 1 Jv

FD+a

axv

Case — 4 : When X = x™ (ie, x, X2, X3+ )
= *m 1m
Then PI O=[F(D)] x
FD

Convert F (D) into {1 + F(D)} or {1 — F(D)} by taking D™
(if possible). Then by using Binomial Theorom we find solution.
Case —5 : When X = xv

Then p.1 =
F(D)
T ( v
i FeDU
=ix y—— Where F¢ (D) is the Derivative of F (D)

i b
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Case — 6 : When x = is any other function

X
Then P.1= F(D)
Convert F (D) into (D — a) or (D + a) factor form

X X

Then if= D-«a :eax(\)Xe A if= D-o :e'ax(\)Xeath
Example—4:

Find P. | of (D? + 6D +3) y = ¥

Solution :
P.l = eex putD =a
D? +6D+3
ie.D=2
ThenP.l= &
(2?2 +6(2)+3
- & & (Ans)
4 +12+3 19
Example-5:
3 2
Solve 7Y 307V 4y 4y 2y e %4 cosx
dx3  dx? dx
Solution :

The operator form of given equation becomes
(D°—3D 2+ 4D -2) y= e + cosx

So AE D3-3D?+4D-2=0
PD-11%i
PD=1,1%i

CF=Ce+e{C Cosx+C Sinx}
1 2 3

X
e" +cos X
Then Pl =

D*-3D° +4D-2

Ex COS X

—(D-1)(D: - 2D + 2) + D® -3D? +4D-2

e’ COS X
=D-11-2+2 + -1D-3 -1+4D-2

13
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e N cot x
"D-1 3D+1
=,&" + CosX (3D-1)
1 (3D+1)(3D-1)
3 D cos x —
=xer + )
cos X
9D2-1
3sin y cos x 1 :
_xeo +- *o — xex +  (3sin X + cos x)
-9-110
1
S0 C.Sy=C1e*+e* {C2 cosx + C3sinx) + x X + 10 (3 sinx + cosx}
Example-6:
Find the P.I. of (D° + 1) y = X cosx + sin3x
Solution :

p | = €"cosx+sin3x
D? +1
=¢*  cosx_ + sin3x
D+1 +1 p2pyy

X COS X + sin 3x
-D®+3D?+3D+ 2 -9.D+1

=" COS X +sin 3x

D® +3D? +3D+2 1-9D

=" cot X +sin 3x

—D+3(-1)+3D+2 1-9D

o C o) C )

cosx2D+1 sin3x1+9D
=e 2D-12D +1+ 1-9D 1+ 9D

C ) ) C I )

_ox2D(cosx)rcos x  sin3x+ 9D (sin3x)
4D* -1 1- 81D?

= x —2 Sin X+ C0S X 4 sin 3 X + 27 cos 3x

e(_ 1)-11-81( -9)4

_ & (2sinx —cosx )+ 1 (sin3x+27cos3x)  (Ans)
5 730
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Example -7 :
dy 2
Solve _+9y=xcosx
dx?
Solution :

The operator form is (D? + 9) y = X cOsx
So AED?+9=0
b D?=9

p D=9

P D==3i

C.F = C; cos3x + C, sin3x

Now P.I = X COS X

D? +9
Here F (D) =D?+ 9
F¢ (D) = 2D
I Fe(D)§ Vv
ThenPl=, _F(®) (D)
. .

I
T b
i 2 D U cos x
SiX- ——Yy—— put D?2=-1
i D +9pD 9
j 2DQcosx
=i X - ——Yy

~

| D +9p-1+9
2
XCOS X D (cosx)
= 8 _g(D:+9)

=X C0S X +2sin X
8 88

=X COS X +Sin X = 4 X c0S X +sin X
8 32 32

S0C.Sy=Ccosx+C sin3x +4XC0OSX+sinx (Ans)
1 3 2 32
Example—-8:
dy 2
Solve _+4y=x?
dx?
Solution :

The operation form given equation becomes
(D*+4)y=x

15
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SoAE. D;+4=0

b D?%=4
D= V-4
b D=#2i

C.F = C;c082x + C,sin2x

X2
ThenP.l= & D26,

=X

4¢1+

e 49
le D207t
:—gl t—F e
de 4g
1i D2 D2 U,
—t e e y X by using Binomial theorem
47 4,16 b
1i ) 2 Xz) 2 2 u
= ix - _( +—(X....) """" y
41 4 16 b
i, 2 1]
= ix -—=% oy
417 4 D
112x2-10 2421
=i y:
47 2 p 8

2% -1
(Ans)

SoC.Sy=C Cos2x + C sin 2x +
1 2 8

Other Method for finding P. I :
Method of variation of Parameters :
This method is applies to equations of the form
y* py¢ + qy = x
Where p, g & x are function of x.

ThenP. 1= -yolzXdcry Zoyl_de

Where y1 & y2 are the solution of y? + py¢ + qy = 0 of the form = c1y1 + c2y2 &w
is called wronskian of y1 & y2

Y1 y2
y o oy

Calculate by formulaw (y1, y2) —
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Example—-9:
dy 2
Solve  _+Yy= cosecx
dx?
Solution :

The operator form of given equation is
(D? +1) = Cosecx

SOAED?+1=0

b D%*=1

PD= J-1=0¢#i
C.F. = C; cosx + C,sinx

Here y; = cosx Yy, = sinx

W(y,y)

12

CoOsS X sinX
—sin X  COS X

= c0sX + sin’x = 1

sin X. C0OS ecx SinX. cos ecx
Then P.1 =—cosxf) 1 dx+sinxf) 1 dx
1 1

=-¢0s x Osin x. sinx dx+sinx Ocos x sin x dx

=—cos x Odx+sinx Ocot x dx
= — cosx (X) + sinx In sinx
S0 C.S y= Cj cosx + C; sinx + sinx Insinx — x cosx (Ans.)

Partial Differential Equation
Let z =f (X, y) be a function containing two independent variable x & y and z is
the Dependent variable.

Notation : Let z = f (X, y) be a function of x & y

0z 0z
Then ox=p  dy=q
az_z: r izz~=t
ox? ay
Pz-s
oxoy

Formation of Partial differential Equation
A partial differential equation can be formed by

(i) Eliminating arbitrary constant.
(i) Eliminating arbitrary function.

15
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Example-10:
Form a partial different equation by eliminating function
Z=1(*+y? (1)
Solution :
Differentiating partially w.r.t. x & y in equation (1) we get
0
% —; ( x2+4y? ).2x (taking y as a constant)
OX
Pp="f¢(x°+y). 2x ..(2)

Similarly g=f¢ (®+y?).2y  ..(3)

D f'(x2+y2).2x
Dividing (2) & (3) we get q =1'(x+y?)2y
p =
Xay
P py—-qgx=0 (Ans.)
Linear Equation of the First order :
A Linear partial differential equation of the 1st order is of the form
Pp+Qg=R
Where P, Q & R are function of x, y, z.
This equation also known as Lagrange’s Linear equation
NOTE :
The general solution of the liner partial differential equation Pp + Qq = Ris
f(ab)=0
Or a = f(b)
Or b = f(a)

Where f is an arbitrary function & u (X, ¥, z) =a & v (X, y, z) = b form the solution of
the equation

dx=dy =dz
P Q R
Then that can be solved by two methods
(1) Method for Grouping
(2) Method for Multipliers
Method or grouping :
Take any two fraction from Subsidiary Equation such that the 3" variable is absent or it
may be cancelled.
dx =dy
For example take p Q_(such that z may be absent)
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After Integration we get f (x, y) = a
dy =dz

Similarly we take Q
After Integationf (y,2) =D
So general solution is a = f (b)
or b=f(a)
or f(a,b)=0
Method for Multipliers
Let us choose the multiplier’s (P ¢, Q¢, R¢) such
That PP¢ + QQ¢ + RR¢ =0
Then we write P¢dx + Q¢dy + R¢dz =0
On Integration we getf (x, y, z) = a
Similarly choosing the multipliers (P2, Q2, R?) such that
PP2+QQ%+RR2=0
On Integration we getg (X, y, zZ) = b
So general solution is a = f(b) or f(a, b) =0
Example—11:
Solve y?zp + z°xq = y?X
Solution :
It is of the form Pp + Qq =R

Where P = y2z, Q = 22, R = y?x
So its S.E% _dy _dz

2 T 2
yz zx yX

Taking 1%t and 3" fraction, we get

% :—d% (Here 3" variable y? is cancelled)
yz yX
P xdx = zdx

Integrating both sides we get 0 xdx = O zdz

b x* =z% +¢
2

P x*-z%=2=a

Similarly taking 2" and 3'

...d dz
e
2% y2x

~o

b yidy= 7%z

19
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Integrating both sides we get

p y3 — Z3 + o
o
b y*-z3=3cl=b
So general solution in x> —z 2= f(y3 —z 9) (Ans.)
Example - 12:
Solvex (Z2-yd) p+y (¥ +vy?) gq=z=(y°—X)
Solution :
It is the equation of the form
Pp+Qq=R
WhereP=x (Z?-y?) Q=y(xX*-z3)R=z (y*-x%)
dx dy dz

Soits S.Eis X(Zz—yz) :y(Xz—Zz) :Z(yz—Xz)
Let us choose multipliers (x, y, z) i.e P¢ =x, Q¢ =y, R¢
=z Suchthat xx (22— y2) + y.y(x¥ -z ) + 2.z (y* - x9)
=322 22+ 2y 22 4 22 722
=0
Then we write xdx + ydy + zdz =0

On integration we set

X4y 422 =c
2 2 2
bx2+y?+z2=2c=a
11 1606 1 1 1
Again choose the multipliers ¢ - — - +~ie P2=_ Q%= —,R? = _
ex vy zo X y z

1

1
Such that-xx (22-y2 }+ w(x2-22)+ Tz (y?-x?)

2 2

=22-y?+x2-7z%2+y?-%x%=0

1 1 1
Then x dx+ y dy+ zdz=0
On integration we get
logx + logy + logz = logb
P log (xyz) = logb
P xyz=b

So general solution in X2 + y? + z2=f(xyz)  (Ans)
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Solve the followings :

1. 4%y 30y 10y -pet
dx*  dx
2. yt¢ + 3y¢ + 2y = 4 cos’x
3. 4%y _odyy-x2"
dx®  dx
4. (D?+ a?)y =kcos (ax + h)
5. (D-2)2% =8 (e*+sin2x)

6. 0%y _d%y _gdy-1+%

Assignment
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CHAPTER -3

LAPLACE TRANSFORMS

GAMMA FUNCTION :
The grmma function is defined as

F(n)=05e " x ™, n>0 (D)
It defines a function of n for positive values of n.

Valueof G (1) :
We have,

@ et sedx e 1
‘ e

- 00 a 0()
Hence, G(1) =1 ..(2)
Reductjon formula for G (n) :
We have,

0

'(n+1l)= Oo e x " dx [Integrating by parts]
—l-x"e X +n O¢°e ~ *x "Ldx = 0 + nG(n)

\ G(n +1) = n G(n), ..(3)
which is the reducation formula for G(n).
Using the reduction formula for G(n), we can write the value of G(n) in the form,

Thus (1) and (4) together give a complete definition of G(n) defined for all values of n
except when n is zero or a negative integer and its graph is as shown in the following
figure.
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VALUE OF G(n) IN TERMS OF FACTORIAL
Using G(n + 1) = nG(n) successively, we get
G(2)=G(1+1)=1x G(1)=1!
G(3)=G(2+1)=2x G(2)=2x1=2!
G(4)=G(3+1)=3x G(3)=3x2!=3!
In general G(n + 1) = nl., provided n is a positive integer.
Taking n =0, it defines 0!'= G(1) =1

Thus, G(n + 1) = n! (forn=0,1,2 3.... ) IFTT (5)
Valueof G 1
2:
We have,
& 1 0 o -Xx =12
Gg—=+= e X 9[Put x = y so that dx = 2ydy]
629 0 2

=200" e ~ 2 dy , Which is also = 200™ e ~ * dx

é%lou2 0 00 ‘(X2+y2)
L =4 2 e .
\aG, U 400 00 dxdy [Putx =r cosqandy=rsinq]
g e241
n2 o 2 P 2 éxe 1 20U,
=4 e 'rdrdq= 4 x — e rdr=2p=¢¢c —e 0 =p

0 Qo 2 0 ge 2 a0,
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®10
Hence G(; —+" \/5 =1.772 (6)
£29
Example-1:
®36 &50 e&lo
G(}—+XGQ _+XG9 —
Evaluate, _ é2g ¢2g &2g
G(4).G(6).G(8)

Solution :

®39 &b0 e@els
Ge_FxGg ¢ _*
Wehave, &2g é2g &2p

G(4).G(6).G(8)
21 0 3 0 1 &1 3 &30
G¢— +1+xG¢— +1+)‘./B —XGQ_+x_xG§7—+—X‘é_
e2 '] e2 '] 2 e 20 2 e2g
= G(3+1).G(5+1).G(7 +1) = 315171
\/_ el ('5\/_ 3 210
P.3GG_ +1-, — pGg_*
_ 82 o p_2 620 3\p
4315171 4315171 =831.517!
= pbp =pp
161.51.71 9676800
Example-2 :
Evaluate G(-3.5)
Solution :
G (n +1)
We know that, G (n) =

n
For all n expect n is zero or a negative integer.
Now, we have,

G(-35) =G(:35+1) _G(-25) _ G(25+1) _ G(-1.5)
3.5 35 (-35) (25  (35)(25)

_ G(-1.5 +1) _ G(-0.5) _ G(-0.5 +1)
(3.5)(2.5)(-1.5) (3.5 (2.5)(-1.5) (3.5 (2.5)( -1.5)(-0.5)

_ G(0.5) - \/B =027
(3.5) (2.5)(1.5)(0.5) (3.5) (2.5)(1.5)(0.5)

\G (-3.5) = 0.27
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Laplace transforms :

Definition :
Let f (t) be a function of t defined for all positive values of t. Then the Laplace
transforms of f(t), denoted by L {f(t)} is defined by

LEF)y = Oge S (t)dt
Provided that the integral exists. s is a parameter which may be a real or complex number.

L{f(t)} being clearly a function of s is briefly written as f (s) .

i.e., L{f()} = (s) .
This implies that, f(t) = L™ { f (s) }
Then f(t) is called the inverse Laplace transform of f (5) .

The symbol L, which transforms f(t) into f (s), is called the Laplace transformation operator.
CONDITIONS FOR THE EXISTENCE :

The Laplace transform of (t) i.e., C\)o e °Uf (t)dt exists for s > a, if
(1) f (t) is continuous
and (ii) limey {e @ L(t)} is finite.
TRANSFORMS OF ELEMENTARY FUNCTIONS :
The direct application of the definition gives the following formulae :
1

1) L{1}= s(s>0)

(2) L{t" =

i n!
Psi  whenn=0,1,23,....
i

iG(n+ 1) , otherwise (s > 0)

T s
1
@ L{}=s-a (s> a)
a
@) L{sinay= s’+a® (s>0)
S
s?2-a2 (s> 0)

() L{cosat} =
a

6) L{sinhat}= s2-a? (s> a)
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S
() L{coshaty= s°-a° (s>la)
PROOFS :
o0 —st _'giw 1
(1) L{3=0e .ldt=s =5 ,ifs>0
0 0
.- p ndt:(‘)e,papﬁ dp
n 2) L{t }=0e t . —+. —, onputtingst = p
0 0 €Sy S
1 P

gt Oe‘p.p”dp

G(n+l) ifn> _1ands>0
Sn+1
n!
If nis a positive integer, G(n + 1) = n!. Therefore, L{t "} = g, ifs>0
© o —(s-a)x|®
3 LeMy=0e Sefg=0e Mgz [ L
(3 Le"}=0e Te"d=Ue =dt= = Jifs>a
0 0 -(s-a)o S-a
\oo E—st Ioo a
4) L{sinat} = Oe " sinatdt = |—— (-ssinat-acosat) | =—=——= ifs>0
0 s"+a o S +a
2 st I”
- st . S .
(5) L{COS&II}—Oe cos at dt = - 2(-scosat+asmat) = ,ifs>0
0 s°t+a o S'+a’
o st L qmed.gdyg
6) L{sinhat}=0° sinhat dt = Oe ¢ +dt
0 0o @ 2 @
1 éoo -(s-a)t wo—(s+a)t U 1é 1 1 l] a
=—80e dt -Oe dtu=—¢e - = ——= ,fors>|a|
2 ..
e 0 0 i 2és-a s+tal s -a
@ -t oo =St $eat +e_at6 1930 -(s-a)t o —(s+a)t l\J
(7)  L{coshat}=0° coshatdt =0e ¢~ =+dt =—#@o°® dt + Oe dta
0 0 e 2 9 2@, 0 1]
1é1 1 u s
=8 + 0g=7 5, for s> |a]

2 és-a s+al s-a
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PROPERTIES OF LAPLACE TRANSFORMS :

1. LINEARITY PROPERTY :
If a, b, ¢ be any constants and f, g, h any functions of t,
then L{af (t) + bg(t) — ch(t) } = aL {f(t)} + bL {g(t)} — cL
{h(t)} By definition,

L.H.S = Oe St[af(t)+bg (t) - ch (t)] dt

0 0 0

—aOe tf(t)dt+bOe g(t)dt—c Oe=th(t)dt

=aL {f()} + bL {g(} - cL{h(t)}
II.  FIRST SHIFTING PROPERTY :
IfL {f()} = 5) , then

L {e® f()} =f (s —a)
By definition,

e ®f)=0e edf(t)d=0e (52N¢q)
0 0

©

= Oe ™f(t)dt, wherer=s— a= f(n="f(s-a).

0

APPLICATION OF FIRST SHIFTING PROPERTY :

1
1) L{eY=s-a
n!
(2 L{e*t"}= (s——a)m whenn=1,2, 3,........
b
(3) L{e¥sinbt}= (s — a)+ be
S—a
@ L{e*cos bt} = (S—&)sz
b
(5) L{esinhbt}= (s — a)— b
S—a

6) L{e®coshbt}= (s — @) —
b2 where in each case > a.
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I1l. CHANGE OF SCALE PROPERTY :

If L{f(t)} = f(s), then
1  &so

L{f(a)}= — ?— =
a eag

By definition,

L{f(at)}= Oe *tf(at)dt

» du
—su/a dU
N [putat=udt= a
Oe f(u) a
0
®&s0
1 w 1P
=r 0/t =1 s%g

Example-3:
Find the Laplace transform of et (3t° — cos4t).
Solution :
L{e?(3t° — cos 4t)}
=3L{e? %} — L{ e%cos 4t}
51 §-2 _360 s-2

=3x— - = -
: (s-2)8 (s-22%+42 () 52 4s + 20
Example—4:
Find the laplace transform of et sin® 3t
Solution :
We have
1 161 s u 18 B
L{sin?3t} = — L {1 —cos 6t} =—8&— 0= — =f(s)
2 286s s +60 (s +30)
Example-5:
Find the laplace transform of e 3! sin 5t sin 3t.
Solution :
1
We have, L{sin 5tsin 3t} = 2 L{cos2t — cos8t}
1¢ s s U 30s _
— g -—7—— | = 7 =f(s) .

285 +2 s +8 0 (s+4)(s+64
By first shifting property, we get
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L{e ¥ sin5tsin3t}=f (s+3
30(s +3) _30(s +3)
{(s+3) 2+ 4H{(s+3)? +64} {s? +6s +13}s 2 +6s + 73}

Example - 6:

Find the laplace transform of e 2t (2 t-3/ t)

Solution :
We have
el 6 @1l 0
[} 1 10 Geg—+1+ G¢—t1
L{2 t-3/t} =2Lit2y-3Lit 2y =2_¢2 g-3_ &2 g
J‘ J‘ T T I _ _
52 52
2l 0 2l 0
26—+ Gg—= P P_
— g2 g_3x__ €2/ 121:\/__3 S_S:f S)
3 1 -
2s 2 2 g2

By first shifting property, we get

L{e—Z‘(gft-slf):f_(su)

p _3p

=" NG b~ -3p
(s+2), s+2 (s+2)s+2 s+2

Example — 7
isinat U isinti el s

Find i ———y ,giventhat Li ——y =tan ¢ —=+
[ tp T tp €Sy
Solution :

isinat g 4,10

Given that, Lf y=L{f(0}= tan Z—; = f( 5)

i tp gs g

By change of scale property, we get
I
isinatd 1 —s6 1 -+ 1 0 1 eao

L{f(a)} = Li y =— f¢—=+ ="tan f y="tan ¢+
fat p a éag a i(s/a)p a €Sy
1 isinatd 1 _®af
\ . Li y _tan: ¢+
a T tp aes ]
isin at i q@a 0
Therefore, Li y tan c— =

[ t p esg
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LAPLACE TRANSFORMS OF DERIVATIVES :

(1) f ¢ (t) be continuous and L{f(t)} = f_(s) , then L{f ¢(t))} = sf (s) - (0) .
Proof : We have

L{fe(t)} = 00 e St fe(t) dt

=le ~tF(t) [P0 - O & (s)e . f(t)dt
Now assuming f(t) be such that limete¥ e~ f(t) = 0, we have

L{Fet)} =-F(0) +s O™ e Lf (t)dt

Thus, L{ f ¢()} =sf-f (0)

(2) If f ¢ (t) and its first (n — 1) derivatives be continuous, then
L{F" (@} =s" f(s)-s" 1F(0)-s" " 2f¢(0)-....... .. -f"1(0)
Thus,

L{ f2(t)} =s>T(s) - sf (0) - f ¢(0)
L{ f2¢(t)} = s3f(s) - s% f (0) - sf ¢(0) - f 2(0)

LLEY (1) =s4f(s)-s3f(0)-s 2f ¢(0) - sf %0) - f 2¢(0)
and so on.

Laplace transforms of integrals :

B it i 1
S

If L{F()}=  f(s).thenLiO fu)duy=— f(s)

To I
T b
Proof :

Letfit)= o f (u )du, then f¢(t) =f (t)and f(0) = 0

\ L{fe(t)}=s  f(s)-f(0)
or L{f()} =sf(s)
or f(s)= 31:( S)

or  T(s)=1T(s)
S

Hence, L {(‘)ot f(u)dU}z 1sf(s).
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Multiplication By t" :
If L{F(D)} = £ (5) , then

L{OfO} = ()" S éf¢s)d, wheren=1,2,3.......

dsn é a
DivisionBy t :
If  L{f@®)}=1~(s),then
11 U e
Li-f (t ) y: 0s F(s)os, provided the integral exists.
Tt b
Example -8 :
Find the laplace transforms of
(1) tsin at
(2) t cos at
Solution :
a
(1) We have, L {sinat} =5 Z+d? 5 i
d® a é u
- . 2as
\L {tsinat} = C 2 2+=-¢"2 73l

dsés +a g i +a ) 0
2as
Hence {t sinat} = (s? + a2 )?
S
(2) We have, L{cos at} = s 24 42

6=6s2+a’?-280

\L tcos at }:-Q s S

[4 2 2 + é 2 2 2
dsés+a @ €(s +a) 0@
s2.2
Hence, L {t cos at}=—
{ (Sz + a: )2

Example-9:
Find the laplace transforms of t? cos at.

Solution :

We have, L {cos at} =
s u

\L{tocosat}=(-1)>—s a
2 2 2
ds €s +a 0

2 2
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=-2s(s%+a?)%2-2(a%-s52).2s(s%+a?)
(82+a2)4

=2s(s?+a?)+4s(s%-a°)=2s(s?-3a%)

(82+a2)3 (s2+a2)3
Example-10:
(-a - €n )
Find the laplace transforms of -
t
Solution :
1 1

—at -bt -

Wehave, L{e —-e }= (s+a) (s+b)

o]
ety 6 1 10
\L# y: é ads
i t = elog *(% |Oqa()5+b) S+b u
€0s
zs+al” s(l+a/s)u”
=log ¢ 0 =log——
es +b als s(L+b/s)is
®s+ao
=logl - log ¢ -
es+ho
&stad 25+ho
=-logg T F =logg +
esthag és+ag
Example—11:
®e® -cos bt o
Find the inverse Laplace transform of ¢ —— =+
e t [/}
Solution :
5 qat . , .
1e” -cosbti ¢ 1 s u
Wehave, LT — Yy =06 — -——uds
7 t b sés-a s+ba
( cosht) 61 s 0
\ Li——y= Oe—-ﬁ—ruds
T t Ts és-a s+b

-

b
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=éelog(s-a)- 1 o (s +bz)l]um

1e, 2 Us
="€2log(s-a) log ( sz+ b )i~
7 €a

1 . s-a 6u”
= -log ¢—=——+l
2 gs +h  als
é ® 20U
=1 élogl - log ¢ (s-a)+(]
28 ¢S +b¢ 4
é e |

:-_1 Iogga(s'a)2 0

1 és?+ply
=-log e(—zu .
2 és+tb
INVERSE LAPLACE TRANSFORMS :
We know that if {f ()} = f (s), then L2 { f (s)} = f (¢)
Let us now determine the inverse Laplace transforms of some given function of s.

4110

@ Li-y=1
isp
gl 10 o«

@ Li——y=¢
is-ap
_111[] tn—l

(3) Li—=y = N=1,23. .
is p (n-1)!

@ et s
T(S-a) b (n-1)!
411 0 1

() Li—r—=y=—sinat
s +a p a
4110

6) L i—=—=y=cosat
s +ap

o 1 U=lginhat
Li—o——y —
s -a p a




®) b S U cosh at
Li— 7Y
is -a p
1l 1 0 14
9) Li———=——=y=—esinbt
Ti(s-a).gb by b,
=€ cos bt
(20) .
L | —————y
T(S-a) +b p
Al S U 1
(11) Li—7——7y= —tsinat

i(s +ta) p 2a
1) -l 1 U= 1 (sinat-atcos at)
U

i y
i(s +ta) p 2a

S
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INVERSE LAPLACE TRANSFORMS BY THE METHOD OF PARTIAL FRACTIONS :
We have seen that L{f (t)} in many cases, is a rational algebraic function of s. Hence to

find the inverse laplace transforms of f (s) , we first express the given function of s into partial

fractions which will, then, be recognizable as one of the above mentioned standard forms.

Example — 12:

s2+5+2

Find the inverse laplace transform of (s+1)2(s-3) .

Solution :
Suppose that,

s2+s+2 = A +_B +_ C
(s+9%(s-39  (s+) (s+]? (s-3)
Multiplying both sides of (1) by (s + 1)? (s — 3), we
gets?+s+2=A(s+1)(s—3)+B(s—3)+C(s +
1) 2 Putting s = -1

2= 48 PB=-"
2
Putting s =3
,
14=16CPC= 8§

Equating co-efficient of s?, we get

1
1=A+CPA=1-C bA=8

(1)

(2)
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Putting the values of A, B, C in (1) we get

s?4s+2 -1, 1.1 1 47 1
(s+1)%(s-3) 8 (s+1) 2 (s+1)2 8(s-3)

_11 52+S+2 U

\L i 2y
T(s+1) (s- 3p
:171‘I 1U 1 —1i 1 U_I_7 71i 1U
—L i y — Li 2y —L i y
fls+1 A(+1 A( -
ol o (e 8 (g
=—€-t = exd+ es
828
Example - 13 :
S

Find the inverse laplace transforms of (s -2) (s2 + 9)

Solution :
Suppose that,

s A Bs+C

(1)

2 + 2
(s-2)(s +9) s-2 s+9
Multiplying both sides by (s — 2) (s 2 + 9), we get
S=A(s?+9)+(Bs+C)(s—2) .(2)
2
Puttings=2,2=13AP A= 13
9
Puttings=0,0=9A-2cbC= 13
Equating co-efficient of s?, we get

0=A+BpPB=- ___
13
Putting the values of A, B, C in (1), we get
S :_2 X 1 -_2¥ S +_9 X 1
(s-2)(s%+9)135-213(s2+9)13(s%+9)
1] S u
\L f———————ﬁgggfy

T(s-2)(s+ 9)p
2 411 0 2 i S a 9 i 1 0
=—Li—y—L i——y+—L i——y

13 1s-2p 13 1(s +9)p 13 1is +9p

2 2
=S @2 osat +_3 sin3t.
131313
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OTHER METHODS OF FINDING INVERSE LAPLACE TRANSFORMS :
() SHIFTING PROPERTY :

If L2 {F(x)}=f (1), then

LL{f(s—a}=ef(t)=e Lt {f (s)}

an If L {f (5)}=f(t)and f(0)=0, then L-1 {s. r (5)} =d f(t).

dt
Ingeneral, L-1 {s" f(s)} = dtn {f (1)},
Provided f (0) = f ¢ (0) =............. =f™1 () =0.
(s )i

_ g —s=00"f (t)dt
11| Igi ()} = f (¢), then L if
b

(V) LT {£(s)r=F(t), thent. f(t)=LL1-d ¢-5 U
T d Op

if()i =
M Iff@) =L {f@E} thenli yit p Osf(s)ds.

This formula is useful in finding f (t) when f (s) is given.

Example—-14 :
®20
Find the inverse Laplace transform of tan-1 ¢ —_
s g
Solution :
T 42200
LetL? i ¢ =y =f(t)
T esop
220
b L{f@®}=tanlc—==7(s)
es g
Then by formula 1V we get,
d — dé =200
L{t.f(t)}=- —ef(s)t=- — ctan ¢ =0
ds dsé gs gl

¢ 1 wé2n
=-e ( e 2
61 +2/s Gésd
2
=2 +4
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P2 0
b tf(t)=L" =sin 2t

=y
is +4p
sin 2t
pf()= ——
\ Rl @260 sin 2t
i ésop t
Example - 16 :
®so0
Find the inverse Laplace transform of log ¢ — .
es+lg
Solution:
i@ s ol
Let Lt {109 =y Zf('[)
T és+lap
&S0
P L{f()}=logg —+=f(9)
éstlp

Then by formula IV we get,

4 ¢logas oi =d élog's - log (s +10
& 4 +0 &

L{t.f@)}=
dsé eés+lgl ds
g1l 10 1 1
=g ——u - -
s s+10 s+l s
pti=Lt [ Lloet
s+l sp
b f(t)=e1
t
bo.san (B
\ Lll’log(; 7+y = :
T eés+lgp t
Example-17:

1

Find the inverse Laplace transform of 52(52+ az) :
Solution:
We have

1 Y21 sinat= £ (o).
s ra)i a

[ b
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Then by Formula 111 we get,

i 0 3
T i i= 1 oSinat dt = - 1 cos atu 1-cosat
Li y — o i .

iS(s? +a)i a a 0 a

i b

Thus we have,
i 1 U 1 t1-cosat dt

L-17 =

il 52 (Sz +a )'|'y a 0o ( )
T p
16 1 ot
=—7¢l- —sinat g
aé a Uo
1é 1 Ut
=—7et- —sinatyg
aé a Uo
= 1_(at -sinat ).
a3
Example—18:
1
Find the inverse Laplace transform of ( ).
st+5

Solution :
—li 1 U —5t

—y=e =f(t),
Ts+5p
Then by Formula 111, we get

We have, L

i1 0 1,
Lii = él-es dt
‘|'|s(s+5)‘|'y 5008 a
T b
L i 1 U t dt=-1e 0t :-1e’ee 100 = Legt- e i
is(s+5) 7 5 W 5 5
T b

Thus we have,

i 1 ua 1
fre———— = é1-e Studt
Isz(s+5)y|' 5008 G
i b

:1é 1_5“]

—t +—e adt

5 5

L-1

16 1 U
=—¢'+ e
5é 5 Qo
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=16 41w 19
56 5 5
=16 g 4 5 -10

2% © i

Example-19:
82

(Sz + a2 )2

Find the inverse Laplace transform of

Solution :
We have,
i 2 U
1 S i 1 .
: .= “tsinat=f(t)
L i
O
iS2+a’ i 2a
Since f (0) = 0, we get from Formula 11 that,
i 2 0 i a
40 .S T s i d'f( )
L1io9 2 2 Vo =l £ t)u
| S +a | L I.I. 2};. :af e G
T )
_dé 1 u
- & — tsinat g
dté2a a
1 .
= (sinat + at cos at).
2a
Example -20 :

s+3

Find the inverse Laplace transform of (Sz + 65+13)2
Solution:

We have, s¥3 = s+3 = S+3

( + + e(s Cee)erd B (oe 3)+

st fs 13 é a6 ;U

Then by formula | we get

i 1] i u I u
T s+3 Zy'l':L-li'l' $+3 | 3t -1 | S |
LR, ey L

is?+6s+13 7 i 2 o i+

1

=e3 tsin2t.
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Example—21:
S
Find the inverse Laplace transformof
( S2 + az )2
Solution :
I a
f()=L i ° /
Let, f(t) = L
o f( T
i s?2+a’ i
Then by formula V we get
if (t)U © * S 1 - 25
Li—0, [ (s)s=0 : . ds= o 2 2208
Tth (s+a) 2 (s +a )
u
1¢ 1 =
=-—é 5 U
2és+a Us
1 1
=-2,(Sz+az)
f(t) |
o 1—1|f'|' ,'l' o
\ t =2L i(s2+a )iy =2a.sinat
[ b
i U 1 i
Hence f(t) = i 1 i_ ~ .tsinat
Lo -y
i st+a® i 2a

LAPLACE TRANSFORM METHOD TO SOLVE LINEAR DIFFERENTIAL

EQUATIONS WITH CONSTANT COEFFICIENTS ASSOCIATED WITH INITIAL
CONDITIONS :

Linear differential equations with constant coefficients associated with initial conditions
can be easily solved by Laplace transform method.

Working Procedure :

Step- 1: Take the Laplace transform of both sides of the differential equation and then put
the given initial conditions.

Step-2: Transpose the terms with minus signs to the right.
Step-3: Divide by the co-efficient of ', getting y as a known function of s.
Step-5: Resolve this function of s into partial fractions.

Step—5: Take the inverse Laplace transform of both sides. This gives y as a function of t
which is the desired solution satisfying the given conditions.
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Example — 22 :
Solve the following equation by transform method,;
y2—3y ¢+ 2y=e3 wheny (0) = 1 and y¢(0) = 0.
Solution :
We have, y2 — 3y ¢ +2y = e (1)
Taking Laplace transform of both sides of (1), we get
L {y?} = 3L {y¢} + 2L {y} = L {e%}
1
P [y —sy(0) -y ¢O] 3[sy -y(©)]+2y =53
Putting y (0) = 1 and y¢ (0) = 0, we get
1
sy-s-3sy 342y = .3

1+ (s-3)
P y.(s2 —35+2)= +s-3 =7 .3
?-65+10
p -y-:
(3-3)(52-35+2)
~ s%-65+10
P y=C"C O
$s-3 s-1 s-2
2
Let, : s)(—6s+10 _A +_B +_c

)( )
$-3 s-1s-2 s-3s-15s-2
Multiplying both sides of (3) by (s -3) (s — 1) (s — 2), we get
$°—6s+10=A(s-1)(s—2)+B(s-3)(s—2)+C(s—3) (s-1)
5
Puttings=1,B= 2
Putting s=2,C=-2
1
Puttings=3, A= 2
Substituting the values of A, B, C in (3), we get

1 1 5 1 1
y:Z. S-3 +2.°5-1 -2. 5-2
() ()

Taking inverse Laplace transform of both sides, we get

a1 4 14 5 41 1d al 110
L{y}= —Ll—’+—L|—' 2L|—y
is- 3p 2 1ds- 1b 2h
\y:1e3t+5et_2e2t
22

This is the required solution.

(2

(4
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Example — 23 :

Solve the following equation by transform method;

(D? +w?) y = cos wt, t > 0, giventhat y=0and Dy=0att=0
Solution :

We have

(D? +w?) y = cos wt

i.e., y2 + w?y = cos wt, given y (0) = y¢(0) = 0

Taking Laplace transform of both sides of (1), we get

L {y2} + w?L{y} = L {cos wt}

s
P Sy —sy(0)-y ¢0)+ w2y :Sﬁgz

+ 0

Putting (0) =0 and y¢ (0) =0, we get

s
7w =
S+

S ..(2)

P Ty= 2
( S2+ 0)2)
Taking inverse Laplace transform, we get
S

Lo ypt= (s )
1

\y= 2. tsin wt
This is the required solution.

Assignment

1. Find the Laplace transforms of the following :

R R U

| sint |

|
@ sz \% (b) LSz*® cos tdtV

“

0 w 0
2. Find the Laplace Transform of f(t) in each of the following :

Rsin2t,when O<t<m Rl,when 0<t<2
@ f(t)y=S (@ f(t)=S
0, whent>n Tt, whent>2
3. Obtain the inverse Laplace transforms ofthe following functions
252 —6s+5 a(s2 - 2a2)
@ S-6sZrils-6 OO) T
s Foies |
c (d) log 6
S2 + 65 +13 o s K

rrr
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CHAPTER -4

FOURIER SERIES

Periodic Functions :

If the value of each ordinate f(t) repeat it self at equal interval in the abscissa, then f(t) is
said to be a periodic function.

If f@)=f@t+T)="f(t+2T)=...., then
T is called period of the function f (t).
For example

sinx = sin (X + 2p) = sin (x + 4p) =......
So sin x is called a periodic function of period 2p

nf(t)
1
P o™
/r "“\ ’f : ot
G _n\;, / [ \J‘T r;zn
» Y
WA S
T S

Founier Series :
A series of sines and cosines of an angle and its multiple of the form

a0 +a CcOSX+acCoS2X+....+acosnx+...
2 1 2 n

+brsinx+basin2 X +...... +bnsinnx +.....

0 0

0 0
= 20 + dan cos nx +abn sin nx

2 n=1 n=1
is called a fouries series, there ao, an & bn are called fourier
constants Useful Integrals
The following integrals are usful in Fourier series :

a+2n o+ 21

1. O sinnxdx=0 2. Oq cosnx dx=0
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3. 0™ #sin?nxdx = p 4.0 2™ cos? nxdx = p
5. 0o%* 2 sin nx. sin mxdx = 0 6. 0s* 2% cos nx. cos mxdx =0
boc sinnx. cos mxdx =0 \
m 8. 06 % sin nx. cos nxdx = 0

7 o+ 2

9. 0UV=UV1-U¢V2+U2V3- ...........
du du
where vi = O v, va = Ovidx, v = Ovadx ue = dx, w=dé &
10. sinnp=0 & cosnp =(—x) wherenT I
Let f(x) be represented in the interval (a, a + 2p) by fourier series

© ©

f(x)= 2+ & a , cos nx +ab, sin nx (1)
2 x1=1 x1=1
Tofind ap :
Integrate both sides of equation (1) form x = atox = I+ 2p. Then
at2n 1 w2n ar2n & 0 at+2n B o 0
Ou f(x)dx=— 10, dx+0a ¢ 82, cos nx +dx  Oa c 8lbn sin nx = dx
1 én:l 1] én:l 1]
= ao(a+2p-a)+0+0:aop
2
a+2m
Hence ap = — f(x)dx
To find an : Muliply cos nx an both sides of equation (1) and integrate from x = 2 tox = 2
+ 2R, Then
27 1 a+2m a+2n B o o]
f(x)cosnxdx =— ao cos nxdx + ¢ & €05 X+ cosnxdx
O- 2 Oa O(x En-1 (4]
ar2n & o . 0]
0. ¢ 80, SIN X onnxdx = 0 + pay + 0
én:l )
1 a+2m
an+— f(x)cos nxdx

To find bn : Multiply sin nx on both sides of equation (1) and intergrate
fromx=ptox=p+ 2p, then

o+ 21 a 2+4m

\ — 0
Oo f(x)sinmxdx= , , sinnxdx +
at2n & o 0 w21® o 0
0. ¢ &2, cos nx +sin nxdx +Oa ¢ 8bn sin nx +sinnxdx = 0 + 0 + pbn
€n-1 7] €n-1 7]
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o+ 21

Hence by =™ f (x ) sin nxdx

Making a = 0, the interval becomes 0 < x < p and the formula (1) reduces to
1

= % f(x)x !
0 o Tp,
an= 00® ™ £ (x ) cos nxdx (i)
P b
1 2
b= & f(x)sinnxdx

n

Putting a= — p, The interval becomes — p < x < p, the formula (1)
reduces to

1,
% =0 0o f(x)dx

a 1 W i
o =p-0= f(x)cosnxdxy .. (iii)

L
n |
On =£ f(x)sinnxdx i
pofn b
Euler’s Formula :
The fourier series for the function f(x) in the interval p < x < p + 2p is given by

a 8 8 .
f(x)= — +dan cos nx +dbn sin nx

2 n=1 n=1
oa+2m
where ag =~ f (x )dx
1 o+ 21
a == _  f(x) cosnxdx
T 0(1
n
o+ 21
b =1 f (x) sin nxdx

n

The value of ao, an & bn are known.
Euler’s formula.

Example—1:

Given that f(x) = x + x? for — p < x < p, find the Fourier expansion of f(x). Hence that
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Solution :
) _a0
Letx +x = 2+a1cosx+azc052x+ .....
+b1 sin X + b2SIN2X + ..o @
1. 1. Léxt oy UF
a0 =_ f(x)d= _  (x+xZ)dx=_5  +_ g
\ \ 2 A
p 0« pOfn peé 3“-1:
1ep2 ps p2 p3U 2p2
-+ -+ _(=——
3 A
pe2 3 22U 3
1 T 1 T
a =_ f(x)cosnxdx= (X +x?) cos nxdx
n P
16 . sinnx (-cosnx)  a-sinnx 60"
=—e(x+X ) -(2x+1) 7 +2.¢ 7 0
pé X xé X@0-x
1l¢ Ccos np cos(- np)u
= s(2p+y) —2—-(-2p+1)—2— a
pé X nd
1¢ cosnpu 4.(-1)"
= ¢dpx el v
pé xQ X
1
br=p O 7 (x+x?)sin nxdx
16 »  -COS NX @-sinnxo + cosnxU”
) =7e(x+x ) ‘ -(2x+1) "¢ 7" 2 X3 uo,n
pé Xe Xg
1é 2 COS NX @cosnx 0 2,C0S NX 2cosnpul
="F(pFp X -2X¢ s+t (-p+P ) - — U
é 7 Xeé X0 X X u
i _1g -2 o
. p.cosnpu=- .(-1)
é 0n
Substituting the values of ao, an & bn is equation (1)
2 pl é 1 -1
X+X =— +4ecosx+ ——C0S2X—7COS3X+...
3 é 2 3
é 1 1 u
2e-sinx+ —sin2p- —_ SiN3X +.....q (2)
é 2 3 G

Put x = pinequation (2)
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PP 6 1 1 1 W
p+p =— +4d +— 4=+ +..0 ..(3)
3 6 2 3 4 a
Put x = — p in equation (2)
PP é 1 1 1 U
—p+pi= —+ a4+t — +Z+— + 0@

3 e 2 3 4 a
Adding equation (3) & (4)

2P ¢ 1 1 1 U

2p = +8el+ —3+ 2 7 sl
3 g€ 2 3 4 a

4t 6 1 1 1 i

T = gel+r 7+ T2 o+

3 g 2 3 4 i

p 1 1 1 ~1

— =1+ 2+ 2+ 2t =d ,

6 2 3 4 1 X

Dirchelet’s Condition :

. . . a0 & g, .
Any function f(x) can be developed as a fourier series2+ dan cos nx +abn sin nx
2 n=1 n=1

where ao, an, bn are constants provided.

(i) f(x) is periodic, single valued and finite

(i) f(x) has a finite no.of discontinuities in any one period
(iii) f(x) has at most a finite no.of maxima and minima.

Discontinuous Functions : At a point of discontinuty, Fourier series gives the value of
f(x) as the arithmetic mean of left and right limits.

At a point of discontinuty, x = ¢

fU);}[f@-m+f@+

0)] 2
Example—-2 :
Find the fourier series expansion for
i-p, -p<x<0
o0, if T (X =
X, 0<x<p
1 1 p?
Deduce that — e ., .=
1 3 5 8

Solution :

0

ag ¢ 0"
Let f(x)=""+d an cos nx +dbn sin nx ...(1)
VA X =1 x=1
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1é . u
then ao = 80, (p)dx + 0o xdxU
p & a

1é (

o e gru 18 p U
=—tp X} +{—y o =P+ —0=-
gep e 1=y o = wpie —u=-p

g T pog

é 0 2
1 éO b3 U
% =— 8o (-p)cos mxdx +0 x cos nxdxi
péﬂ‘r 0 ]
. R U
le Isinnx I sinnx COSNXU
=_e(p)xi —y  +ixx +— 2yl
Pe TN b 9 X X p d
é ) a
=1°0+—Loosnp—LU_—1 cospp-1
B 2 20 2 1
pé x nd pn
ai=—",a =0,a3 -2 ,a =0
p.3
, 160 . 0
n =7 80 (-p). sin nxdx +0 x sin nxdxd .
p €-n 0 u
léipcosmi® 1-x.cosnx sinmxi’
= _8i y +i + Y 6
P e o X X hoa
é u 1 a
:_19}2 1-cosnp)-Dcosnp ':_ (1-Zcosnp)
péx ( 1 n 0] 1x
\b1=3, b2 =_—,b3 =1,bs = —=
24
Substituting the values of a’s and b’s in equation (1), we get
u
-p 26 Cos3X C0S 5XF ...
f(x)=—" ——eCOSx+ — 7 + B
4 pé 3 5
+ -sin2x+ sin3x-
3sin x 3— ... (i)
2 3
Putting x = 0 in equation (ii)
p 22 1 1 0
fO=-— —¢l+— +—+..¥ = ..(iii)
4 pée 3 5

2
Now f(x) is discontinuous at x = 0

Butf(0-0)=— pandf(0+0)=0

\f(0)= 1—[f(o-0)+f(o +0)]=:292
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From equation (iii)

-p=-p-261+1 +1 +

2 4pé e —

Ce12 2 53

........ u

or P2_1 1 14 ..

=77 +_"77 4_

8 1 3 5
Even Function : A function f(x) is said to be even (or symmetric) function if f(— x) =

f(x) Ex. (i) X%, x*, %5, ........ even powers. of x
(if) cos x , sec x etc.

The graph of such a function is symmetrical with respect to y-axis. Here y-axis is a
mirror for the reflection of the curve

The area under such a curve from — p to p is double the area from O to p.

s X

VOf(x)dx=2 Of(x)dx

Odd function : A function f(x) is called odd (skew symmetric) function if f(— x) = —
f(x) Ex. (i) x3, x°, X', .......odd powers if x
(if) sinx, cosex, tanx etc

~f(t)
qu‘é' fﬂt
e LN N .
\ Jo I
./ A |
LY, L
X ¢

Here the area under the curve from -p to p is zero

T

i.e., Of(x)dx=0
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Expansion of an Even Function :

T T

L f(x)dx=2 f(x)dx
a L f(x). cos nxdx:Z
n f( x) cos nxdx
IS Ofrr T (\)0
As f(x) and connx both are even, the product of f(x).cosnx is also even.
1 T

bn =; b—nf(x)sinnxdx:O
As sin nx is an odd function. The product of an even function with odd function is odd.
therefor we need not calculate bn.
The serives of an even function contain cosine terms only.
Expansion of an odd Function :

a == " f(x)dx=0

1
0 20—
1
a = _ f(x).cosnxdx=0 Q
( f(x).cosnx is odd function)

n \

7 0.

p -1 (‘)n_nf(x).sin nx dx = 2 f(x).sinnx dx

(Q f(x).sinnx is even function)
The series of an odd function contain sine terms only.
Example-3:
Obtain a founier expansion of for f(x) = x3. in—p<x<p
Solution :

f(x) = x* is an odd function.
\gp=0andan=0

2 s 2 T
b = ¢( x).sinnxdx = = x3 sinnxdx
X
2 €3 -Cos nx 2 -Sin nx cosnx sinnxu”®
=X . -3X. > + bx. — - 6. i a
peé X X X X (o
2 é3 cos nx cosnxu™
== -x . +6X.—x (b
pé X X* Peos n
2 A COS n .
-“€ -p°. P + 6.p. pu

580

2] X3 0
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e 5 6 U
= -X :Q +
2.(1)8l o
é 3 Oxx
@-p’ 60 zp’ 60 P 66
\ =2 99—1—1"'—3+Sinx+g— +—:8IN 2x- ¢ —— +—FsiN3X + ...
ée 1) e 2 2 9 e 3 39

Half Range Series :
To obtain a Fourier expansion of a function f(x) for the range (0, p) which is half the
period of the fourier series. As it is immateriad what ever the function many be outside
the range 0 < x < p, we extend the function to cover the range — p < x < p. So that the
new function may be even or odd. The fourier expansion of such function of half the
period consists sine or cosire term only.

Sine Series:
If it is required to expand f(x) as a sine aeries in 0 < x < p me extend the function to the
range — p < x < p, so that if will be an odd function.
The desired half-range sin series is given by

©

f(x)= é.bnsin nx

n=1

where bn = p2 Oo“f(x) sin nxdx

Cosine Series :
If its is required to expand f(x) as a cosine series in 0 < x < p, We extend the function to

the range — p < x < p, so that if will be an even function.
The desired half — range cosine series is given by

a .
f(x)= 2+ 8a n cos nx
2 n=1
2 T
a — O
where 0= f(x) dx

an= 700 f(x) cos nxdx
Example—-4:
Find the half - range sine series for the function f(x) = e® for 0 <x < p
Solution :

©

f(x)= ébnsin nx

n=1

2 2 A
wherebn= P~ 00" f (x)sinnxdx= P~ Oo™ e * sinnx dx
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26 Ba ur
=—€ ——2( a sinmxs ni B
0
pea +n
2é ean n l:l
=—@—5—— (asinnp-ncos npy+— i
2.2 0
péa +n a®+n> U
=2 N g(-1) "™ +10p
a?+n?éd
— 2n Iéll_ ( _1)n eaﬂu
- _ €
(a2+n:)p 0
21+e ™) 22(1-€*)
b = b =
po(eP)p . (@ +22)p .
w 2614glT 2(1- %) u
e =—§&z 7sinx + ﬁsiﬁz_x‘i
péa + 1 a+2 u
Assignment

1.  Find a fourier series torepresent f (x) =p-x,0<x<2p
2. Find a fourier series to represent the function
fx)=e*, for—p<x<p

i
-1, for -p<x<-

3. Find the fourier series of the function f(x =io, for - —<x< —
T 2 2
! p
itl for <x<p
T 2
i
t, O<tE p
4.Represent the following function by a fourier sine series ft)= 'I 2
D p
T,
. 12 2
|
11 for 0 <x <P
5, Find the fourier cosine series for the function f (x) = | 2
| ) P<x<p
) 2

rrr
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CHAPTER =5

FINITE DIFFERENCE AND INTERPOLATION

Finite Difference :
Suppose we are given the following values of y = f (x) for a set of values fx :

X X0 X1 Xoeewwwn. Xn

Y YO V1 VYo yn

The interpolation is the technique of estimating the value of a function for any
intermediate value of the independent variable. While the process of computing the value of
the function outside the given range is calle extrapolation.

Suppose that the function y = f(x) is tabulated for the equally spaced values x = Xo, Xo +
h, xo + 2h, ....... X0 + nh giving y = yo, Y1 ....... yn. To determine the values of f (x) for some
intermediate values of x, the following two types of difference are found useful.

Forward difference - The differences

Dyo=y1—-vyo
Dyi=y2-y1
Dy =y -y
n-1 n n-1
Similarly D?y0 = Dy1 - Dyo

D31 =D%1 - D?y1
D"yo=D"1y1— D" yo
Forward difference table

Value of x | Value ofy | 1stdiff. | 2nd diff. | 3rd diff. 4th diff. 5th diff.
X0 Y0 Dyo
X+h y Dy D%
0 1 1 0
x +2h y Dy D% D
0 2 2 1 0
X + 3h y Dy D%y D3 D%
0 3 3 2 1 0
X + 4h y Dy gY D3y D% D%
0 4 4 3 2 1 0
X0 + 5h y5
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Backward difference

Ny1=y1- yo
Ny1=y1- yo

Nyn = AL yp - Ny
Backward difference table

Value of x | Value of y | 1st diff. 2nd diff. | 3rd diff. 4th diff. 5th diff.
X
0 yo D yo
X +h y Dy D%y
0 1 1 0
x +2h y Dy D% D3y
0 2 2 1 0
x  +3h y Dy D%y D3y D%
0 3 3 2 1 0
X +4h y Dy D%y D3y D% Dy
0 4 4 3 2 1 0
X0 + 5h y5
iff f | ]

We know that the expression of the form f(x) = aox" + a2x" "1 +...... +an-1 X + an where a’s are
constant (a, * 0) and n is a positive integer is called a polynomial in x of degree n.

Theorem :

The 1% difference is a polynomial of degree n is of degree n — 1, the 2 nd difference is of
degree n— 2, and the nth difference is constant. While higher difference are equal to zero.

The converse of the theorem is alos true which stated that if n" difference of a function
tabulated at equally spaced intervals are constant, the function is a polynomial of degree n.

Example-1:

Form the successive forward differences of ax®, the interval being h.

Solution :
Here y = f (x) = ax®
We know that
Dyo =y1—yo=f(x+h) —f(x)
\D (@3 =a(x—h) 3-—ax
=a (x + 3x°h + 3gh? + h%) — ax®
= a (3x*h + 3xh? + h)
Again, D?yo = Dy1 — Dyo
\D%(ax®) = a {3 (x + h)2 h + 3(x + h)h? + h%} — a (3x%h + 3xh? + hd)

= a {3%%h + 6xh? + 3h% + 3xh? + 3h® + h3 — 3 x°h — 3 xh? — h 3} = a {6xh? + 6h°}
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D30 = D?y1 = D%y
\D3 (ax®) = a {6(x + h) h® + 6h%} — a {6xh® + 6h°}
= a {6xh? + 6h° + 6h° — 6 xh? — 6h 3} = 6ah® = Constant

\D*@x3) = 6ah® -6 ah® =0

Here it shows that the the third differences of a polynomial of third degree is constant &
the higher difference & are zero.

Factorial Notation

A product of the formx(x —1) (X —2)......... (x—r+1)isdevoted by[ x]" and is called a
factorial.

In particular
[X]=x[x]2=x(x-1)
X =x(x - 1) (x-2)
X"=x(x-1)(x=2)....... (x=n+1)
which is called a factorial polynomial or function.

The factorial notation is of special utility in the theory of first differences. It helps in
finding the successive differences of a polynomials directly by simply rule of

differentiation. The result of differentiating [x]" is similar to that of differential x".

Example-2:
Estimate the missing term in the following table :
X 0 1 2 3 4
f(x) 1 3 9 8 1
Solution :

Let the missing term by y;. The following is the difference table.

X y D D2 D3 D4

0 1

1 3 2 4 y3—19

2 9 6 y3—-15 124 -4y
y

3 3 y3—-9 81-2y3;+9 105 -3y 3

4 81 8l-vy3

As only four entries yo, y1, y2, y4 are given, the function y can be represented by a third
degree polynomial, here 41 order difference becomes zero, i.e.,

124 -4y ;=0
P y3=31
Hence the missing term is 31.
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Example-3:
Estimate the missing term in the following table :
X 0 1 2 3 4 5 6
y 5 11 22 40 -- 140 --
Solution :

Let the missing term by ys & ys. The following is the difference table.

X: oy D D: D D Ds

0 5

1 11 6 5

2 22 11 7 2 y4—67

3 40 18 y4 —40 y4-58 303 -4y 4 370 -5y 4

4 \Z! y4—40 180 -3y 4 238 -3y 4 y6+06ys— ye+10y,— 1001
5 140 140-vy4 V6 +ya4— Y6+ 3ys— 460 698

6 y6 y6— 140 280

As only four entries yo, y1, Y2, y4, ys are given, the function y can be represented by a
4th degree polynomial & hence 5t difference becomes zero, i.e.,

370-5y,4=0 and y6 + 10y, — 1001 =0
Solving these, we get
ya =74 and y6 = 261
, i lation f laf i |
Let the function y = f(x) takes the values y y y ............ corresponding to the values

Xo, X1 + N, Xo + 2h of X,
f(xo+nh)= yo+nDyo+n(n_1) n(n-l)(n-2)
213!
Obs. This formula is used for interpolating the values of y near the beginning of a set of
tabulated values and exterpolating values of y a little backward (i.e. to the left) of yo.

Newton’s backward interpolation formula for equal intervals
Let the function y = f(x) takes the values y y y .......... corresponding to the values

Xo, X1 + h, Xo + 2h of x.

f(xn+nh)=yn+nNyn+ n(n+ 1)N2 n(n+21)(n+2).

213!
Obs. This formula is used for interpolating the values of y near the beginning of a set of
tabulated values and exterpolating values of y a little backward (i.e. to the right) of yn.
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Example—4:
The table gives the distances in nautical miles of the visible horizon for the given
heights in feet above the earth’s surface.

X = height 100 150 200 250 300 350 400
y = distance 10.63| 13.03| 15.04] 16.81| 18.42| 19.90| 21.27
Find the values of y when (i) x = 218 ft.

Solution :
The difference table is as under :
X y D D: D D

100 10.63
2.40

150 13.03 -0.39
2.01 0.15

200 15.04 -0.24 - 0.07
1.77 0.08

250 16.81 -0.16 —0.05
1.61 0.03

300 18.42 -0.13 -0.01
1.48 0.02

350 19.90 -0.11
1.37

400 21.27

(i)  If we take xo = 200, then yo = 15.04, Dyo = 1.77, D?yo = —0.16, D®0 = 0.03 etc.
: X—X, 18
Sincex=218 and h=50,..n=" "°=
h 50
\ Using Newton’s forward interpolation formula, we get

n(n=1),,  n(n-1(n-2,,

=0.36

y218 =Yyo+nAyo+ Yo+ .....
1.2 1.2.3
0.36 + (—0.64) 0.36(—0.64)(-1.64)
f(218) = 15.04 + 0.36(1.77) + (-0.16) + (0.03) +....
26

(i)  Since x =410 is near the end of the table, we use Newton’s backward interpolation formula.

\taking xn =400, n = X=X 10 _ g,
h 50
Using the line of backward differences

Yn = 21.27, N?yn = —0.11, NByn =0.02 etc.
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\ Newton’s backward formula gives

y =y +nNy +n(n+1) N2yg0+n(n+1)(n+2) 3ys0+..
410 400 200 2 123

0.2(1.2) _ _
=21.27 +0.2(1.37) + (-0.11) +.... =21.53 pautical miles.

2
Example-5:
Find the number of men getting wages between Rs. 10 and 15 from the following data :
Wages in Rs.| 0-10 10-20 | 20-30 30-40
Frequency 9 30 35 42

Solution :

First we prepare the cumulative frequency table, as follows :
Wages less than (x) | 10 [ 20 | 30| 40

No.of men (y) 9 39 | 74| 116
Now the difference table is
X y D D? D3
9
20 | 39 [3
35 [P
30 74 7
42
40 116

We shall find y;s i.e. number of men getting wages less than 15.

Taking xo = 10, x =,15, ave
$ex 15 0™ 5
nN=__ o = = =05
h 10 10
\ using Newton’s forward interpolation formula, we get

y =y +nDy +n(n'1[D2y +n(n-1)(n-2) D3y
15 10 10 2! 10 3! 10
=9 +(0.5)30 + (0.5) (0.5 -1) '5+(0.5)(0.5 -1)(0.5-2) 2
2 6
=9+ 15-0.625 + 0.125 = 23.5 = 24 approx.

Number of men getting wages between Rs. 10 and 15 = 24 — 10 = 5 approx.
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Example-6:
Find the cubic polynomial which takes the following values :

X 0 1 2 3
f(x) 1 2 1 10

Solution :
The difference table is

X f(x) Df(x) D*(x) D?3(x
0 1
1
1 2 -2
-1 12
2 1 10
9
3 10
P
Wetakex =0and =X-0 =y
’ h
\ using Newton’s forward interpolation formula, we get
X x(x 1) x(x D(x 2)
= - 2 f(X)— f(-O)i 3 Df_
(0) + D f(0) + D f (0)
1 1.2 1.2.3
1axy+ X (XD ) X (X 1) (X -2) )
2 6

= 2x3 + 7x? + 6x + 1, which is the required polynomial.
To compute f(4), wetake x =3,x=4sothat p=X-Xn =1
! h
Using Newton’s backward interpolation formula, we get

f(4) = £(3) + nlf3) + M0+ 1) {2 @)+ 0(n+1(0+2) {3 £ (3)

1.2 1.2.3
=10+9+10+12+41
which is the same value are that obtained by substituing x = 4 in the cubic polynomial

above.

Obs. The above example shows that if a tabulated function is a polynomial, then interpolation
and extrapolation give the same values.

Lagrange’s Interpolation formula for unequal intervals :
f(x)=

)

(x-x1) (X0-X2).... (X0 -Xn)
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Y1+ ....... S (X=x0)(Xx=x1)..(X=Xn-1)

(Xxn =X0) (Xn—X2).co..(Xn —Xn-1)

Lagrange’s Method for unequally spaced values of x :

(o Y=y (Y=Y 2 ) (y=yn)  (¥=y0)(y=y2)uu..(Y=yn)
(Yo =y1) (Yo=Y 2 )erreen (yo—yn) (y1-y0)(y1=Y2)mw. (yr-yn)

4+ 4 y=yo)(y=v1)....... (y—yn-1)
yn =Y0) (Yn=Y1 Yo (Y= yn1)

Example—-7:

Use lagrange’s interpolation formula to find the value of y when x = 10, if the following
values of x & y are given.

Solution :

Here | x0=5 | x1=6 | x2=9 | x3 =11
and | yo=12 | y1=13 | y2=14 | y3 =16

Putting x = 10 and substituting the above value in Lagrange’s formula, we get :

f(x)= (X=X )(x=%2)(x=X3) . (X=X0)(X=X2)(X=X3) "

(xo-x1)(xo-x2)(x0-x3)  (Xxt—=x0)(X1—x2)(Xx1—X3)

(X=X )(X = X1 )(X = X3) (X=X ) (X=X ) (X=X )
+ y2  + Y3

(x2=x0)(x2—x1)(x2—x3) (x3=x0)(x3—-Xx1)(Xx3 —=x2)

f(10) =_(10 —6) (10 -9) (10 -11) x12 + (10 —5) (10 —9) (10 -11) x13
— 6)(5-9)(5-11)(6 -5) (6 —9) (6 -11)(5

+(10 - 5) (10 - 6) (10-11) x14 + (10—5) (10— 6) (10 - 9) x16
— 5)(9-6)(9-11)(10 - 5) (11~ 6) (11— 9)(9

- 4x1x(=1) w12+ 5xIx(=1) 413
(Dx(4) x(-6)  1x(=3) x(-5)

+5x4x(=1) x14 + 5x4x1 x16 =48 + =65 + =280 + 320
4x3x(-2)6x5x 2-24 -15 -24 60

=2-433+11.66 +5.33 = 14.66
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Example -8 :

Apply lagrange’s method to find the value of x when f(x) = 15 from the given data.
X 5/ 6] 9 11
f(x) 12| 13| 14 16

Solution :
Here

X0=5, X1 =6, X2 =9, x3=11
yo = 12, y1 =13, y2 = 14, y3=16
Taking y = 15 and using the above results in Lagrange’s inverse interpolation formula.

(Y=y1)(y=-y2)(y-ys) (Y=Yo)y-y2)(y-ys)
X=tX)=Ty =YXV -y XV = Y)x0+{y=y Xy-y XY-V).x1

(Y=Y o)(y=v1)(y—VYs) . Y=Yo )Y =Y )(Y—V>)

. 2 . X3

(y2-yo)(y2 -y1)(y2-y3) (y3=yo)(y3-y1)(y3-y2)
= (15 -13)1(15 -14) (15 -16) x5+(15 —12)1(15 —14) (15-16) «x6
(13 -13) (12 —14) (12 -16) (13 -12) (13 -14) (13 -16)
+(15 - 12)1(15 - 13) (15 -16) x 9 + (15 - 12)1(15 - 13) (15 -14) x11
- 12) (14 — 13) (14 -16)(16 — 12) (16 — 13) (16 —16)(14

=_ 2 x1x(-1) x5+ _3xIx(=1)  x6+__3x2x(-1) x9+__3x2x1 x11

(-1) x(-2) x(-4) 1x(-1) x(-3) 2x1x(-2) 4x3x2
5
= —6
"+ =125-6+135+275=175-6=115
424
Assignment
1.  Find a cubic polynomial which takes the following values
X 0 1 2 3
f(x) 1 2 1 10
2. Given the values
X 5 7 11 13 17

y 150 392 1452 2366 5202

Evaluate yo using Lagrange’s formula.
3. Given sin 45° = 0.7071, sin 50° = 0.7660, sin 55° = 0.8192 and sin 60° = 0.8660. Find

sin 52° using Newton’s forward interpolation formula .

rrr
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CHAPTER -6

NUMERICAL SOLUTION OF EQUATION

An expression of the form

f(x) =aox” +ax" "1 +..+an-1x+an
where ao, a1, az,........ an 0 are constant and nis a positive integer is called a polynomial
in x of degree n.

The polynomial f(x) = 0

For example (1) 2 +x*-13x+6=0
2Qx*-4x+9=0

are called algebraic equation.

Transcendental equation -

If f(x) is a functions other than algebraic function such as trigonometric, logarithmic,
exponential etc. then f(x) is called transcendental function.

Root of an equation -
The value of x which satisfied f(x) = 0 is called the root of the equation.

Geometrically a root of the equation f(x) = 0 & y = 0 is the value of x where the graph
meet the y-axis.

Solution of an equation -

The process of finding a root of an equation is known as the solution of an equation.
Different methods to solve the equations.

(@) Analytical method

(b) Graphical method

(c) Numerical method

Limitation of analytical method

This methods produce very exact and accurate results. But it fails in many cases such as
it fails to find roots of transcendental equation.

Limitation of graphical method -
This methods are simple but these methods produce result to a low degree accuracy.
Advantages of Numerical method —

This methods are often of a repetitive nature. These consist in repeated execution of the
same process. Where each step the result of proceeding step is used. This is known as
iteration process and is repeated till the result is obtained to a desired degree of accuracy.
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The followings are some Numerical methods to find root of algebraic and
transcendental equation —

(1) Bisection method
(2) Newton — Raphson method
Bisection method :

This method consists of locating a root of the equation f(x) = 0 between a and b. If f(x)
is continuous between a and b, and f(a) and f(b) are of opposite signs then there is a root

between a and b. from the graph f(a) is negative and f(b) is positive then there is a root
lies between a and b. Ttie first approximation to the root is

Xx1=_(a+bh)
2
y
F
/
fF
§
4
¥
a X2 F .
0 ,.j X3 X1b
. rd
T P_I

if f (x) =0, then x; is the root of equation f(x) = 0. Otherwise the root lies between a
and x; or x; and b according to f(x;) is positive or negative. Then we bisect the interval
and continue the process until the root is found to desired accuracy.

Inthe fig.1 f(x1) is Ja/e, s)? the root lies between a and x1. Then the 2" approximation

totherootis x2 =L ( + 1).1ff(x)is-ve, theroot lies between x and x . So the third
2 1 | 2

_ _ 1
approximation to the root is xs= _( X1 + X2 ) and so on.
2
Example—1:
(@) Find a root of the equation

x3— 4 x — 9 = 0 using the bisection method correct to three decimal places.

Solution : 2 25 2825 275 3
f(2)=—ve f25)=—ve fQ.75= ve [J(3)=+ve
Let fX)=x2-4x-9
(2) = (2"~ 4(2) -9 = — 9 (-ve)

f(3) = (3)° - 4(3) — 9 = 6 (+ve)
a root lies between 2 and 3.
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First approximate tf the root is

1= (2+3)=25
2
f(x1) = (2.5)° — 4(2.5) — 9 = — 3.375 (—ve)
the root lies between x; and 3. The second approximation to the root is
X2 = 1(x 1+3)= 1 (25+3)=2.75
2 2
f(x2) = (2.75)° — 4(2.75) — 9 = 0.7969 (+Ve)
the root lies between 2.5 and 2.75
1
Soxs= 2 (2.5 +2.75) = 2.625
f (2.625) = (2.625)° — 4 (2.625) — 9 = — 1.4121 (—ve)
the root lies between 2.625 and 2.75.
1
x4 = 2 (2.625+2.75) = 2.6875
Repeating this process, the successive approximation are
X5 = 2.71875, x6 = 2.70313, x7 = 2.71094, xg = 2.70703, x9 = 2.70508,
X10 = 2.70605, x11 = 2.70654, x12 = 2.70642. Hence the root is 2.7064.
Example-2:
Find the root of the equation x log;o x = 1.2 which lies between 2 and 3, using bisection
method taking 2 stages.
Solution :

Let f(x) = x logiox — 1.2 =2 x log 10 2 - 1.2
=2 x.3010 - 1.2 =—0.5979 (-ve)
f(3) =3 x log 10x — 1.2 = 0.2314 (+ve)
the root lies between 2 and 3

1

X1 =2 (2+3) =25

f(2.5) = 2.5 (log102.5) — 1.2 = — 0.205 (—ve)
the root lies between 2.5 and 3

1
X2 =2 (2.5+3) =275
Hence the root is 2.75.
Example-3:
1

By using the bisection method, find an approximate root of the equationsin x = X, that
lies between x =1 and x = 1.5 (measured in radians). Carry out computations upto the
7th stage.
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Solution.
Let f (x) = x sinx — 1. We know that V = 57.3°
Since f(1)=1xsin(1) — 1 =sin(57.3°) — 1 =— 0.15849
and f(1.5) = 1.5 x sin (1.5) "~ 1 = 1.5 x sin (85.95)° —1 = 0.49625;

a root lies between 1 and 1.5.
1

\ first approximation to the root is x;= 2 (1 + 1.5) = 1.25.
Then f(x;) = (1.25) sin (1.25) — 1 = 1.25 sin (71.625° — 1 = 0.18627 andf (1) < 0.
\'a root lies between 1 and x; = 1.25.
1

Thus the second approximation to the root is x, = 2 (1+1.25) = 1.125.
Then f (xp) = 1.125 sin (1.125) — 1 = 1.125 sin (64.46)° — 1 = 0.01509 and (1) < 0.
\'a root lies between 1 and x, — 1.125.

1
Thus the third approximation to the root is xs = 2 (1+1.125) = 1.0625
Then f (x3) = 1.0625 sin (1.0625) — 1 = 1.0625 sin (60.88) — 1 = — 0.0718 <

0 and f (x2) > 0, i.e. now the root lies between x4 = 1.0625 and x2 = 1.125.
1

\ fourth approximation to the root is x, = 2 (1.0625 + 1.125) = 1.09375

Then f(x4) = —0.02836 < 0 and f (x2) > 0,

i.e., the root lies between x, = 1.09375 and x, = 1.125.
1

\ fifth approximation to the root is xs = 2 (1.09375 + 1.125) = 1.10937
Then f (x5) = — 0.00664 < 0 and f (x2) > 0.

\ the root lies between xs= 1.10937 and x,= 1.125.
Thus the sixth approximation to the root is

1
x6= 2 (1.10937 +1.125)=1.11719

Then f (x6) = 0.00421 > 0. But f (x5) < 0.
\ the root lies between x5 = 1.10937 and xg = 1.11719.

1

Thus the seventh approximation to the root is x,= 2 (1.10937 + 1.11719) =
1.11328 Hence the desired approximation to the root is 1.11328.
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y

N

{A(Xo,f(Xo)

In this method, instead of taking two initial rough approximations to the root x = a as in
the previous two methods, a single rough approximation X, to the root is taken. Then we use
the following formula, known as Newton-Raphson formula or Newton iteration formula, to
get the successive approximations.

f(xn)
Xn+1l=Xn— fi(x) e (1)
Puttingn=0,1, 2,.ccccceveennn. etc. in the above formula (1), we get the first, second, third
approximations as follows.
f(xo0)

x1=x0— f1(x)
1

f(x1)

X2 =X1- fl(xl)

f(x2)

x3=x2— f1(x)
2
This method is useful in cases of large values of f }(x) i.e., when the graph of f (x) while
crossing the x-axis is nearly vertical.

The process of finding successive approximations to the root (i.e., Xi, Xz, X3 etc.) may be
continued till the root is found to desired degree of accuracy.

Example—-4:
Find by Newton’s method, a root of the equation x® — 3 x + 1= 0 correct to 3 decimal places.
Solution :
Let f(x)=x*-3x+1
fl)-1-3+1=-1
f(2)=22-32+1=8-6+1=3
P The root of f (x) lies between 1 & 2
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Letx = 1.5, Alsof (x) = 3x* -3
0 1

Newton’s formula gives 3
_f(x) _y (x°—3x +1)

1. 0 2.
n+1 n f (X n 2x — 3

n n

x =X

_3x3-3x —3x34+3x -1 _23 1
32 -3 3x-3 (1)

Putting n = 0 in (i), the first approximation x; is given by

3 3
_2x0°-1_ 2x(15)°-1 __2x3375-1 575 _;;aq

-3 3x(L5 -3 3x225-3 375
Putting n = 1 in (i), the second approximation X, is given by

3 3
_ -1 2x(1533)°-1 _2x3.6026-1 _6.2052 _, o

3xs—3  3x(1.533) -3 3x235-3 4.05
Example-5:

Find the Newton’s method, the real root of the equation 3 x = cos x + 1
Solution :
Let f(x) = 3x—cosx—1
f(0)=-2=-ve,f(1) =3-0.5403 — 1 =1.4597 + +ve

So a root of f(x) = 0 lies between 0 and 1. It is nearer to 1. Let us take X, = 0.6.

X

%

Also f(x) =3 +sinx
\ Newton’s iteration formula gives
f(x) _
=X — 17 =X —3Xn—-C0SXn—-1 =XnSINXn+COSXn +1
oo f'(xp) " 3+sinxn 3+sinxn (1)

Putting n = 0, the first approximation x; is given by

X =Xo Sin Xo + €0s Xo +1 = (0.6) sin(0.6) + cos(0.6) +1
! 3+sinxo 3sin (0.6)

—0.6x 0.5729 + 0.82533 +1 — 0.6071

3+0.5729
Putting n = 1 in (i), the second approximation is

X = X18in X1+ cos X1 +1 =0.6071sin(0.6071) + co0s(0.6071) +1
2 3+sinx1 3+sin (0.6071)

— 0.6071x0.57049 + 0.8213 +1 =0.6071 CIearIy X =X.
2

3 +0.57049 !
Hence the desired root is 0.6071 correct to four decimal places.
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Assignment

1.  Find a root of the following equations, using the bisection method correct to three
decimal places.

(@ x*-x-11=0
(b) x*- x-10=0

2. Find by Newton-Raphson method, a root of the following equations correct to 3 decimal
places.

(@x*-3x+1=0
0)3x*-9x*+8=0
3. Using Newton-Raphson method to evaluate the following

1
@ 732 (b) V41

rrr
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