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Mathematical Methods 1

Midterm 1: 2019, Sep. 23. __D"“‘Pa““’ Solutions — T. Hiibsch

This is an “open Textbook (Arfken, Webber & Harris), open lecture notes” in-class exam. For full credit, show all
your work. Hand in the solutions completed in class stapled to the question sheet; complete the rest of the Exam
and hand it in by Monday, 09/30/19, 2:00 pm, for 2/3 of the indicated credit. Budget your time: do first
what you are sure you know how; use shortcuts, but be prepared to explain them afterwards. The solution sketches
provided here are considerably more complete than is expected of a student in the test.

1. Determine the convergence/divergence properties (absolute? conditional? uniform? range/radius
of convergence?—as appropriate) for the following series:

0o k22k
a Do kt2)

Solution

Apply the ratio test:

(k+41)2 2k+1 (k+1)2 221 9 9
" (k13)! | r3) ) -2’ .|k . ’ 1’
1>1 — =1 — =1 —| =21 —=21 -1 =0. 1
i aroy 8 R LA e R (1)
Since 1 > 0, the ratio test implies that the series converges.
b Yo
Solution
Applying the ratio test (and ignoring that the series alternates):
) (_1>k+1;2 ;2 1
! 2

and the ratio test fails. In turn, (1) 5 +1k2 > 7 +(k1+1)2 are monotonically decreasing for all £ > 0, and
also (2) limy o # = 0. Therefore, Leibnitz’ criterion is satisfied, implying that the series does

converges conditionally.

In fact, the integral test can prove much more: We do know that

> dx 0
_ t =[r_0gl ==z, 3
| = Tt =[5 -0 = 3 3)
According to the integral test then,
< dx = 1 1 * da
7= < < [(-1)f—— =1+3. 4
2 /0 1+ 22 ;htk? 1 )1+k2]k0+/0 1+ 22 T2 (4)

. . . 00 1 : : o] k_1
So, since even the non-alternating series )~ | 75 converges, the alternating series » )~ ((—=1)" 1=

must be convergent too, — in fact, it converges absolutely.

For what it is worth, Mathematica readily provides the values

- 1 1 7 cosh(m) 2 (—1)* ) -
—zU —>%2' =-<1 — )z 636015 ..
; 11 k2 2( b () 07667 ’; e~ 2\ gy ) 0636015 (5)

in agreement with the above computations.
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Solution

Applying the ratio test, we get:

) 1)k+1 (k+1)3 1)k
1> lim (=1) 32; (z+1)
oo (DR R (L

x+1 w1k

k3
3&.

e )
—]}g&‘@\uﬂ\ = La+1]. (6)

k—o0

Solving for z, this implies that the series converges absolutely (point-by-point) for

lz+1| < 3, ie., —d<z<2. (7)

As for uniform convergence, we may apply Abel’s test, we should factor (— )k§—2($+1)k =
am fr(x), in such a way that: (1) > ;- jap = A < 00, and (2) 0 < fi(z) < frp(z) < M < oo for
all k over the region of convergence, x € [a, b|.

The simplest such factorization has a; = (—1)* ’;—2 and fi(x) = (x+1)*¥, for which indeed:

LY (—1)F ’;—k converges, in fact absolutely, since limy_,o ‘%

2. 0 < (z+1)F < (z+1)F < 1 for z € (—1,0).

1 .
:§<17

This factorization choice thus guarantees uniform convergence only within the subset (—1,0) C
[—4,2] of the absolute convergence range.

This can be improved: For the convergence of Y ;- (—1)* i—i, it suffices that o > 1. So, we may
factorize 3 = (a)(3/a), where a = 1+€, and 0 < € < 1 is as small as our calculators/computers can
manage. Then,

LYo o (—1)kE » converges, in fact absolutely, since limg_, o ‘%

2. 0 < (a(z+1)/3)" < (ala+1)/3)" <1 for 2 € (=1,2—6,), where lim, ,; 6, = 0.

:l<1;
o

(If this is not clear, plot the first dozen or so functions (oz(x—i—l)/?))lg for o such as 1.00...01, and
verify their monotony and boundedness by inspection.)

In fact, this latter property can be verified separately also by applying Weierstrass’ majorant
test, but I'll leave that to the diligent student.

2. Given a vector field specified in (circular) cylindrical coordinates as A=o e, forn=1,23...

5pt] a. Compute V-A.

Solution

Using [1, (3.148)], we have:

.. 19
VA=-_ 2 2(0) + =(0) =
pap(w) p@gp() (0)

5pt]  b. Compute VxA.
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Solution

Using [1, (3.150)], we have:

p Z
- o1 T . 1,
VA=l w5 = )| 0= () = =22 (9)
o p0 0
c. Compute Vx(VxA).
Solution
Using again [1, (3.150)] as well as the result from b, we have:
P p
d. Compute the three components of V24.
Solution

The three components may, in turn, be computed using [1, (3.151)], but it is much faster to use
the above results and compute:

1 /1 ’ 2 ’ o

N R L © . R

=[6(-5) +=0(>)] + 0 =-5p+ 5 12
(=3) +52(0)] + me =+ (12
Thus: ﬁzz‘ﬂp = —p%, ﬁ%zﬂw = p%, and ﬁ%‘ﬂz =0.

Indeed, let’s verify this by using [1, (3.151)]:

e qlo 0 100 9 1 2 0 v

24, =1~ 2,2+ 22 ) -2 0)=] -2 1
VoA, -pappap+p239022 +3222 2_(90) P23S0(0) [ p2i|’ v (13)
- 1o 0 1 0 0 11 2 0 2

2Al, = |-=—p— - = Z (o) =42 14
V24, + + (0)+p2&0(¢) +p2, v (14)
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e. Compute fsd2f x A where S is the (complete, closed) surface of the height-h right cone with
the radius-R circular base in the (x,y)-plane.

Solution

I will calculate this is two different ways — both of which are tricky.

e.1: To evaluate the integral directly, we need that the outward normal to the surface of this right
cone is given in to parts:

~

1. The base, in the (z,y)-plane, has a downward normal: 1, = —Z.

3



2. The conical sheath has a tilted normal: ng = cos(a)p + sin(a)2, where a = arctan(R/h) is
the (half-)opening angle of the cone.

The integrations over the base and the conical sheath may both be expressed as:

1. Circular base: fOdep fo% dp (—2) x [[ﬂ o

2. Conical sheath: fOR,odpfO27r d(cos(a)p + sin(a)Z) x [A)]Z:h(l_p/R)

Since A = ¢ p is z—independent (both the component, A, = ¢, and the unit-vector, p), the two
contributions may be summed straightforwardly, and we have:

f;d%?x A = /()dep/o27T dep {[(\—/22 + Scos(a)ﬁj sin(a)é)j X ((pﬁ)}. (16)

—h(1-p/R)

We now use that px p =0, and 2 x p = ¢, so that:

R 21 21
%d%"x%f :/ pdp/ dy {(sin(a)—l)é Xﬁgp} = (sin(« / pdp/ dy . (17)
S 0 0

Recall that the unit-vector ¢ changes its direction, and so is not a constant to be “moved” outside
the integral. Instead, if we rewrite it as ¢ = gycosp — T sinp [1, Exc.3.10.6, p. 197], the constant
unit-vectors can “move” out of the integrals:

jidz??XA = (sin(a)l)/Odep/O 2;190 gp(g)cosgo—:%sizrgo), (18)
= (sin(a)—1)<R7> (y/o dp ¢ cosp —i’/o dep sosiw), (19)
:(sm < >( [Cosgo—i—(psmgp]% i[sinap—gpcosgo]zﬂ), (20)
= (sin(a)—1) ( >( 27?)) = (sin(a)—1)7R*#, (21)
= (sin(a) 1)7TR2(cosgop—Slng0g0) (22)

where in the last line I reverted to the cylindrical coordinate unit-vectors, although the previous
line, with & may well look simpler.

— —

e.2: It is tempting to use Gauss-like substitution, f V XA = fvd37"’ V x A, since we have

computed the VxA integrand above:

]id%?xff - /Vd?’fﬁxﬁ:/vd?’f(—z/p) = —z/Odep/o%dd)/oh(l_p/R) dz (1/p),  (23)
— _x(2m) /Ode w(1-£) = —2mn)|p - %]: — _(rRI):, (24)

which looks nothing like (22)!
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Was Gauss wrong?! No. It’'s we who would be wrong to use Gauss’ theorem.

Why? Because the integral fsd%? x A has an ambiguous integrand. The angle ¢ is periodic, with the
evidently discontinuous — and more importantly, double-valued — specification (o =0) = (¢ =27).
The integrand in the integral (16) is therefore also ambiguous.

Discontinuity itself is not an obstruction to the ¢ d*7 x A integral: discontinuous functions
with a finite number of separated finite discontinuities are all integrable in the usual sense. The
derivatives (8), (9), (10) and (12) should however be regarded as suspect, and therefore also the
evaluation of the right-hand side integral f BFV x A to be employed in Gauss’ theorem.

In fact, it 4s possible to modify the computations of the derivatives (V-A4) (8), (VxA) (9),
(VX(V A)) (10) and (V2A) (12) so as to include the discontinuity of A at ¢ = 0 = 27, using a
suitable multiple of a §(p)-function — just as done in [1, pp. 175-179]; “we must be more devious.”
I'll leave these “suitable modifications” to the diligent reader.

For the test itself, no such “deviousness” was required or expected.

3. For the following differential equations, compute the general solution and then the particular
one satisfying the indicated boundary condition(s):

a. Solve & = —e¥ 7, so that y(0) = 1.

Solution

This differential equation separates:

%:—eyx — e Vdy=—axdx — /e_ydy:—/mdaj — —G_yz—%!EQ—Ca (25)
x

S eTmCei o )= (C ) 20

To satisfy the “boundary” condition, we solve for “C”:

y(0)=—In(C+30*) =-(C) =1, = Wm(C)=-1, - C=e'=1 (27

7

Thus, the solution satisfying the “boundary

condition is |y(z) = —In (£ + 12?) |

b. Solve z?y” — 3z y + 3y = 0, so that y(1) =1 and /(1) = 1.

Solution
This differential equation conforms precisely to the “recipe” #7 in “Know Thy Math” notes (listed
as #6 in class):

2 N

2y +pry +qu=0 — yx)= (Clycv 44 Oy VI = q), (28)
so that

2y —3xy +3y=0 — ylz)=u 133( eV L O V(%)Z_?’), (29)
=x (Cl z! —1—023:_1) =Cy2® + Oy (30)
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To satisfy the “boundary” conditions, y(1) =1 and y'(1) = 1, we substitute and solve for Cy, Cs:

boflel=l] » ez e

so that the solution that satisfies the “boundary” conditions is y(z) = z.

y(1) = [C1 (%) + Cy(2)], _, 1}
y(1) = [CiB3a?)+C ()], =1

x

4. Solve the 3-parameter family of differential equations zy”(z) — (A+Bx)y'(z) — Cy(z) = 0 by
assuming the solution to be of the form y(x) = > 72, ¢y 2¥™ and that A, B, C are real parameters:

a. Substitute the series in the differential equation, then combine the terms into a single infinite
series by shifting the summation index in some of the terms, and isolating any extra terms.

Solution

Fo substitution into the 2nd-order ODE, we compute:

y(x) = Z et o (x) = Z cr(k+s) 287y (2) = Z cr(k+s)(k+s—1)2"t72 (32)
k=0 k=0 k=0
and substitute into the ODE, zy"(z) — (A+Bz)y'(z) — Cy(x) = 0:
chk (k+s)(k+s—1) 2**~% — (A4 Bx) ch (k+s) 2" - C chx =0,
k=0 k=0 k=0

(AP

where we multiply through with the leading “x” in the first term, and distribute the multiplication

by the series across the binomial coefficient:

ick k+s)(k+s—1)x kte—l _ ch (k+s)z kts—1 Bch (k+s)z kts C’chx =0,
k=0

k=0 k= k=0

J/ N J/

k+—>k+1 k»—>k+1

where we shift the summation-index in the first two series so as to bring the exponents of x to the
same form. While at it, we also combine the first two and the last two series:

oo o0

Z i1 (k+145) (k+s—A) 2"t — Z cr|B(k+s) + C) 2 =0, (33)
k=—1 k=0
whence it becomes obvious that the first of these has an extra term — the one with z*~!, which does

not appear in the second series. Extracting this leaves a 0 < k < oo series that is readily combined
with the second one:

co(s)(s—A—1)z° " + i {ri1(k4+148)(k+s—A) — c;[B(k+s) + C]} 2 = 0. (34)

b. Determine the possible value(s) of the index s.
6
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Solution
All the different powers of x being linearly independent, the above infinite sum can vanish only if
every (sum-total) coefficient multiplying distinct powers of x vanishes separately. To being with,

s—1

the coefficient of © must vanish:

co(s)(s—A-1) =0 22 (s)(s—A—1) =0, (35)

which has two solutions: s = 0 and s = A+1. It is stipulated here that ¢y # 0 — since the series
must have an initial term. Were we to set ¢y = 0, that would merely promote c;2'** to become the
initial term, and the result would be the same, except for shifting k — k£ + 1 throughout.

c. Determine the recursion relation that specifies all the coefficients ¢, in terms of one or more
of the initial coefficient(s).

Solution
The remaining infinitely many terms in the series (34) must vanish separately for each distinct

power of x, producing:
Chr1(k+148)(k+s—A) = ¢[C + B(k+s)] (36)

which we easily solve: - ( )
+ B(k+s
FHT ot 1ts) (ts—A) ™

which is the required recursion relation — which is, owing to two solutions for s, actually two

(37)

different recursion relations:

O C+ B(k) (0) (A1) C+ B<k+A+1) (A+1)

T - T Gz A k) )

d. Determine the range/radius of convergence of y(x) = >~ ¢ 2", and specify any conditions
on the parameters A, B, C possibly required for this convergence.

Solution

Radius of Convergence: To test the convergence of the power-series solution, we require

k+1+s
. Chy1T Chi1 _ C + B(k+s) ‘
1>1 = —_— =1 39
- ki)fl;é Ck$k+s k—oo | Cp |x’ kgg) (k}+1+8 k+$ A ’ ‘ ( )
from which we obtain
(k+1+4s)(k+s—A) ) ‘ (k+1)(k—A) ’
A< B= i e e T o |7 =0 1O
— lim (k+2+A)(k+1) ‘ — oo, 5=0 (41)

ko0 | C + B(k+A+1)

For generic (non-special, see below) choices of A, B,C, both choices of s imply infinite radius of
(absolute) convergence.



Conditions: From (38), we see that:

1. If A is a positive integer, the computation of cfﬂrl in (38) fails as the r.h.s. diverges, ~ 1:

0
C + B(A) 1
©  _ O~ Z O 42
T (A T ™ (42)

...unless also C' = —AB, so that the r.h.s. acquires the ~ g indeterminate form as k£ — A.
In that doubly-special case, the original recursion relation (38) simplifies:

© ~AB+B(k) o,  Bfe=A , B

- = = 43
T G (h—A) * T et Dfe—Ay kT Ar1 R (43)
so that its iteration proceeds unhindered.
2. If A= —-2,-3,—4,..., the computation of ci’iﬂl in (38) fails as the r.h.s. diverges, ~ %:
ay __ CHBUA=DHA] ey Ly (44)

AT [(CA— 22 Al (—A—2)11] A2 D

... unless also C' = B, so that the r.h.s. acquires the ~ 8 indeterminate form as k — —A — 2.

In that doubly-special case, the original recursion relation (38) simplifies:

RO :B+B(k+A+1) AT BW 4D B A+
M (k24 A) (k+1) F o2ty (k1) * A+l k7

so that its iteration proceeds unhindered.

(45)

2pt] e. Determine for which values of A, B, C' does this produce two linearly independent solutions.

Solution
It is the differences between the two recursion relations (38) that insures the distinctness of the two
so-defined series. For these two recursion relations to become the same, it would have to be the
case that

C+B(k)  C+H B(k+A+1)

Gt D) (i—A) ~ (b2t A) (bt 1) ie., (C+ Bk)(k+2+A)=[C+ B(k+A+1)|(k—A)  (46)

for all values of k. Expanding and reordering, this produces the condition

[—(A+1)B] k — [(A+1)(AB+20)] = 0. (47)

For this to be true for all k (different powers of which are linearly independent!), it must be the
case that the two square-bracketed coefficients vanish separately:

(A+1)B =0= (A+1)(AB+20C) (48)
which happens if either A= —1, B, C arbitrary, or A#—1 but B=0=C.

Notice that the condition (47) was supposed to be quadratic in k, producing three independent
conditions on A, B, C', but the quadratic term cancelled out.
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