AERO III/IV Complementary notes for exam review
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1 Recommended references

The best strategy to get additional references is to get yourself familiar with the keywords in the
syllabus, check the table of contents of some books in the library and read the relevant chapters.
These books usually has the keywords “(advanced) engineering mathematics” or “mathematical

methods (for Engineers)’ in the title.

books about mathematical methods for “physicists”. Here are a few more references:

For calculus of variations, you find it more likely in

e Mathematical methods in the physical sciences by Mary L Boas (2nd Edition or 3rd Edition):
Chap 9 (Calculus of variations), Chap 14 (Complex variables and conformal mapping) and
Chap 15 (Laplace transforms).

e Advanced modern engineering mathematics by Glyn James: Chap 8 (Complex variables and
conformal mapping) and Chap 9 (Laplace transforms).

There are also books that you only need the relevant chapters:

e Introduction to complexr analysis by H. A Priestley. The materials about complex variables
are explained in greater details in this book (you can skip Chap 2,3,9,15 16 and 22)
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3.1
i)

ii)

iii)

3.2
i)

Suggestions on preparing for the final exam

The final exam has a similar style and difficulty as the past exams. You also choose four
questions out of five.

There are three types intense computations that you need more practice to succeed: (1)
Solving the resulting second order ODEs from calculus of variation (2) Finding the residue (
in contour integration and inverse Laplace transform (3) Transforming back and forth using
conformal mapping and solving the Laplace equation on simple domains.

Understand the essential steps and give sufficient details. The penalty on numerical mistakes
will be minimized.

To simplify your life, the parts related to branches and branch points is NOT required. There-
fore, you will not see complicated contours because of the multivalued functions like z!/2 or
log z.

You will be given various hints, like the contours to evaluate integrals, the conformal mapping
to solve Laplace equations, and other formulas if needed (beside the standard formula sheet).

Additional Comments on the course material

Calculus of variations

You should think of Calculus of variations as a framework to get differential equations from a
scalar quantity. In this course, we focus on solving the resulting equation, which in general has
to be solved numerically.

There are mainly two types problems arising in calculus of variations:

(1) Steady state that minimize the energy, for example the catenary minimizes the total grav-
itational energy or the soap bubble minimizes the total surface area. You get a boundary
value problem.

(2) Mechanic or time-dependent systems corresponds to an action A, where the action is the
integral (w.r.t time) of the Lagrangian L defined to be the difference of kinetic energy
and potential energy. For example, the trajectory of a particle x(¢) with mass m under
the force —VV(x), then the equation can be obtained from ft’;l (B[%[* = V(x))dt, or the
Newton’s equation of the second law. You get a initial value problem. In this case, the
total energy 2[x|? 4+ V(x) ( the sum of kinetic and potential energy) is conserved.

Refresh your memory about the different ways to solve second order linear ODEs, and the two
new ways for nonlinear ODE for [ f(z,y,y’)dz, when either z or y is missing from f.

Complex variables

Get used to working with complex numbers or functions directly, instead of always resorting to
real and imaginary part. For example, it is very easy to see whether an expression is analytic
or not (there should be no dependence on z and no singular points), but more difficult to tell
with real and imaginary parts represented in « and y (you have to check the Cauchy-Riemann
conditions). This is one reason we never check explicitly a function is analytic or not in the
second half of the course.



ii)

iii)

iv)

You are free to “deform” the contour in any line integral (the end points should be fixed for open
contours), as long as the integrand is analytic withe respect to the integration variable,
and on the swept region.

Besides returning the function value and the derivatives
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the Cauchy integral formula has some unexpected use, because of the dependence on z is now
only on the simple function 5_%:

1) The series expansion of =— near zg can be easily obtained by geometric series, leading to
p = y y g g
Taylor expansion and Laurent expansion.
2) The inverse Laplace transform of =— is just —est, from which you can get the inversion
g5 18] Y g
formula.

Read the relavent section in the notes for more details.

To evaluate an integral by reducing it to residue calculus, you may have to complete a closed
contour and to the appropriate limit. The contour is intimated related to the certain compo-
nents in the integrand.

(1) You have to choose the upper semi-circle for e or lower semi-circle for e =™, because e%*
vanishes exponentially fast as Imz goes to +00. For example, you can find

/°° e /°° cos T
— = — = Te.
oo L+ 22 oo 1+ 2

(2) From the inversion formula of Laplace transform

1 y—1i00 .
=5 [ FEE
211 y—i0o
we have to choose the left semi-circle if t > 0 and right semi-circle if ¢ < 0 (eventually give
f(t) = 0 in this case). The semi-circles are chosen because e vanishes exponentially fast
on these semi-circles.

These integrals on the semicircles vanish in the limit R — oo, and you are not required to
justify this.

For integrals of the type §, P(z)/Q(z)dz with polynomial P(z) and Q(z), you can reduce it to
residue by “shrinking” the contour C. You can also try to make the contour goes to infinity. For

example you get f\ZlZQ 22—1+ldz = 2mi (Res(ﬁ, z = —1) —i—Res(ﬁ, z =1)) = 0 or alternatively
by expanding the contour to infinity,
1 1 27 iR 0
/ ———dz = lim ——dz=lim [ o ——d§=0.
|2|=2 # +1 R—o0 |2|=R % +1 R—o0 J R4e +1

For the more complicated example (given that the zeros of 264z +1 = 0 are all inside |2z| < 2),
you can not find the residue because you can not find the zeros of 26 + z +1 = 0 explicitly, but
you can still find the answer by expanding the contour to infinity,

1 1
/ 67dz = lim 67612 =0.
‘Z|:22’ +z+1 R—oo |z\:RZ +z+1



vi)

vii)

There is no wrong contours or wrong ways of deforming contours, but you can get the answer
explicitly with the right contours. Moreover, if you can the answers from different contours,
the answers should be identical. This principle works for f|z|:2 Z%Hdz in the previous example,
1+1x4 dz in Example 6.2 in Complex Variables (III).

and also for integrals like fooo

There are two basic methods to calculate the residue of a function f(z) at zg: (1) series
expansion (2) the formula

1 dmfl

Res(f;z = 20) = (m—1)!dzm—1

(2 = 20)" f(2)]

2=20

if zg is a pole of order m. The derivative and the calculation in the second approach may be
complicated if m is larger than 2, for example the residue of f(z) = —

-5 at the origin.

3.3 Laplace transform

i

i)

iii)

iv)

vi)

The functions f(t) should be identically zero if ¢ is negative, or equivalently f is a causal
function. As a result, the inverse Laplace transforms in the table should be multiplied by the
Heaviside function H(t). This is also consistent with the result from inversion formula.

The Laplace transform F'(s) of some function f(¢) can be extended to the whole complex, but
should be interpreted carefully. For example, F(s) = 1/(s?> + 1) is the Laplace transform of
sint when s > 0, and we get F(—1) = 1/2. But the integral [;° e~ ("1 costdt is divergent.

The two basic methods for inverse Laplace transform (partial fraction or residue calculus) should
work for most of the problems, but recognizing some special structures of F(s) can reduce the
amount of calculation.

Not all functions have a valid Laplace transform, even for s large enough. This happens usually
if f(t) increases too fast as t — oo, like f(t) = et*. As a result, you can not solve the ODE

y'—ty —y=0, y0)=1, y'(0)=0

using Laplace transform (you can verify the solution y(t) = et2/2). Compare this ODE to
Example 4.3 in the lecture notes.

You have to solve another ODE in z, if the original equation is a PDE in « and . You can treat
s as a constant (or let s =1 or other constants) to find the solution procedure. See Example
4.5 and 4.6 how this is handled (additional details in the updated online version).

It is common that you may have to use some physical intuition (like F'(s) is bounded as s — 00)
to determine the coefficient in the transformed equation.

3.4 Conformal Mapping

Conformal Mapping in general: The definition of a conformal mapping w = f(z) (f is analytic
and f’ # 0 on the domain D) is in general not checked for every case. The conditions are only
required on the interior of D, and may be violated on the boundary for some desired properties
(mapping the point to infinity or changing the boundary behaviour drastically).



a) It is common for f to become singular on the boundary, because the corresponding point is
transformed to infinity. For example, the unit interior disk |z| < 1 is transformed to the upper
half plane by w = f(z) = 122 (check this!). Here f(z) is singular at z = 1, which is transformed
to w = oo.

b) It is also common that f’ = 0 on the boundary, for instance the Joukowski transformation
w= f(z) =2+1/z Here f'(z) =1—1/2% and f’(1) = 0. This is desired because the streamline
at the trailing edge can now join smoothly .

Conformal Mapping in solving Laplace equations: The main focus of this chapter is on using

conformal mapping w = u+iv = f(z) = f(x+iy) to transform the Laplace equation E?—;h—l— g—;h =0

on complicated domain D to the Laplace equation aa—;H + %H =0 on a simple domain D, using
the crucial fact h(z,y) = H(u,v).

Conformal mapping in linking different ideal flows: The basic idea is: if U(z) is the complex
potential of a flow on D, and f is a conformal mapping on D, then Q(w) = U(z) = U(z(w)) is the
complex potential on the transformed domain D.

a) You can get the flow just using velocity potential or stream function by é(u,v) = ¢(x,y) or

Y(u,v) = 1(z,y), but you can not simply equating the corresponding velocity fields.

b) Example 4.2 in the lecture notes (transforming uniform flow on the upper half plane to a
quarter plane) can be generalized to a flow in a corner of angle o (see Figure 1). Since the
complex potential is Q(z) = Uz and the conformal mapping is w = f(z) = z= (or equivalently
z=wa, the complex potential for the corner flow is

Qw) =Q(2) =Uz = Uwa.

Using this result, you may generate more realistic flows around a wedge, where the stream

w—6

1
function is given by ¢ (r,0) = Ari-5 sin 15

w =z

TN

Figure 1: Transformation of a uniform flow to a corner flow by conformal mapping, which can be
used to find the flow around a wedge.

c¢) Joukowski transformation is popular because it is the simplest conformal mapping that preserves
the far-field flow pattern. If the far-field flow is preserved, the corresponding mapping must be



an identity, i.e., f(2) = z+ g(z) with g(z) — 0 as z — oo, while the simplest function g(z) that
vanishes at infinity is g(z) = 1/z.

d) The acrofoil is usually generated from the circle |z — zp| = 7o with argzp € (7/2,7) and 9 =
|1 —2z0| > 1 to make sure that the point z = 1 (where the mapping w = z+z/1 is NOT conformal)
is on the boundary of the circle. In this way, the point z = 1 is mapped to the trailing edge,
where the stream lines join smoothly (see Figure 2).

N

Figure 2: The aerofoil generated from the circle |z — 29| = r¢ by the Joukowski mapping w = z+1/z.
Here zyp = —0.1 4+ 0.17 and 79 = |1 — 2]

4 Solutions to selected exercises and additional details on the ex-
amples

4.1 Calculus of variations

Exercise (Which method to choose?) Find the extremal curve of the integral [(y* —y?)dz (a) by
solving the linear Euler-Lagrange equation (b) by realizing the fact that f = y? —y'? is independent
of . Which way is easier and faster?

Solutions: (a) Since f = 2y and 6f = —2¢/, the Euler-Lagrange equation is

0=9L - L8 a1y,

this is a linear equation, whose general solution is y(x) = ¢1 cosz + cosin x.
(b) Since f is independent of z, we have

0
Cl:f_y/@ff/:y2+y12
Y
a constant. This equation is equivalent to

y = E(cr —y?)/?

or

:rz/dy:arcsiny—i—c
(e =) ver

The solution can be written as

y = /ersin(z + c2),



which is equivalent to the one in (a). In general, it is more complicated in this approach, because
of the integration involved.

4.2 Complex Variables

Exercise. Find the modulus of ?—E

Solution:
3+i| 13 + i V10 _ 5
1414 |1+ 4 V2 '

Exercise.|The Circles of Apollonius| The equation |z — z1|/|z — 22| = A(> 0) for A # 1 is a circle,
called the Circles of Apollonius.

(i) What is the curve corresponding to A = 17

(ii) If X # 1, substituting z; = x1 + iy; and z9 = o + iy into the equation |z — z1|/|z — 22| = A,
we get (with z = x + iy)

yo oAl ez +ily -yl _ V(@ —21)? + (y —y1)? 1)
|z =2 |(z—22)+ily—v2)| V(& —22)?+ (y—12)?

Confirm that this is a circle (the expressions for the center and the radius are very complicated).

(iii) Once we are sure it is circle, we can find the center and the radius in other alternative ways,
using the geometry.

Figure 3: The circle of Apollonius of all the points |z — z1|/|z — 22| = A > 1, which intersects the
straight line (connecting z; and 22) at z3 and z4.

Let z3 and 24 be the intersection points of the circle with the straight line connecting z; and
z9. Without loss of generality, we can take X\ > 1 (the case 0 < A < 1 works similarly), which
looks like in Figure 3. The advantage using this geometric information is that we can get rid
of the modulus from the governing equations |z — z1|/|z — z2| = A. That is

Z1 — %3 Z1 — %4

A: p— 5
zZ3 — 29 29 — 24
which gives
Az + 21 Azg — 21
23 = ——— oy = —-
BTN FL S



By the symmetry, the centre of the radius should be on this straight line, and 23, z4 are on
the opposite sides of a diameter. Therefore, the centre of the circle is

1 )\22’2 — 21
z0 = 5(23 + 24) = IVEEE (2)
and the radius is | | \
Z3 — Z4
R= = — 3
which should be compared with the centre and radius calculated from the algebraic equa-

tion (1).
(iv) Check that when 0 < A < 1, the centre and the radius are still given by (2) and (3), respectively.

(v) Find the curve on the w-plane, which is transformed from the circle |z| = 1 by the map

= (z+2)/(z - 2).

Solution: (i) When A\ = 1, the curve is the bisector of z; and z9, a straight line.
(ii) If A # 1, then the equation

L lmal Je—a iy -yl T e )
|z =2 [(x—2)+i(y—w2)| (@ —22)2+ (y — y2)?

can be simplified as
(N2 = 1) (@ +¢%) + 2(z1 — Nw2)z + 2(y1 — Nya)y + N (25 + 93) — (21 +y7) = 0.

Since the coefficient of the quadratic term 2% and 3? are the same, and we can easily find point
on the line connecting z; and zo satisfying the equation, it is a circle. But the expressions for
the center and the radius are both very complicated. Alternatively, we can find these geometric
quantities using complex numbers.
(iv) If 0 < A < 1, then the circle looks like the one in Figure 4. Similarly, we have
21— 23 21— 24

)\: =

23 — 22 22*247

which is exactly the same as the case when A > 1. Therefore, the expressions for the centre and the
radius are the same.

(v) If the circle |z| = 1 is transformed by the map w = (z +2)/(z — 2), the map is equivalent to
z = (2w + 2)/(w — 1), implies that the curve satisfies the equation

2w + 2
1 = |Z| =
o= |2 \
or
'w +1
Therefore A = 1 / 2, wp = —1 and wo = 1, and the curve on the w-plane is a circle with centre
20 = AQ/\Z21:1Z2 = —g and radius R = 7|/\2>‘_1‘ |21 — 22| = 5

Exercise. Shown that

sinf — sin(n + 1)0 — sin @ cos(n + 1)0 + cos fsin(n + 1)0

in@ in20 + - -- innf =
sin @ + sin 260 + +sinn 5 9cos0 ,




)

Figure 4: The circle of Apollonius of all the points |z — z1|/|z — z2] = A with 0 < A < 1.

using the relation between Euler equation (The right hand side can be simplified further).
Solutions: Using the fact that sin k6 = Ime®*?,

sin@ +sin20 + --- +sinnf = Im (ei6+ei29+--'+ei”9).

We can find the sum on the right hand side, using the formula for the geometric series, or the
following equivalent way. Set S, = €% + €2/ 4 ... + ¢ then

i0G — 20 4 (3i0 4 Gint)0 _ g o int )0 _ i

or
etn+1)0 _ 0

Sn = e —1
Taking the imaginary part of .S,,, we get the desired conclusion.
D
A
Exercise. Show that the four points A, B, C, D are on
the same circle if and only if the distances satisfies the
condition
AC-BD = AB-CD+ AD - BC. 5 ¢

Hint: Notice the condition that A, B, C, D are on the same circle can be characterized by ZADC +
ZABC = 7 (or equivalently ZBAD + ZBCD = ) and the identity (24 — z¢)(2B — 2p) =
(z4 — 2zB)(2c — zp) + (24 — 2Dp)(2B — 2¢), where z4,zp,2¢c and zp are the complex numbers
corresponding to the four points.

Solution: If za, 2B, zc, zp are on the same circle, then ZBAD + ZBCD = 7 or equivalently (be
careful about how the angle is represented, and which complex numbers are involved):

Zc — ZD Zc — 2B

arg ——— 4+ arg ——— = T.
ZA — 2D ZA — ZB
This equation can be written as
2C — ZD 2C — 2B ZB — 2C
arg ———— =T —arg ——— = arg ———.
ZA — 2D %A — %B %A — %B

and is equivalent to
arg(za — zp)(zc — zp) = arg(zq — zp) (2B — 20).



Since the triangle inequality |z + w| < |z| + |w| becomes an equality if and only if arg z =
arg w, we get

AC - BD = |(za — zc¢)(zB — zDp)| = |(za — 2B)(2¢c — 2D) + (24 — 2D) (2B — 2¢)|
= |(za — zB)(2¢ — 2p) + (24 — 2D) (2B — 2C)|
=AB-CD+ AD - BC.

Similarly, we can show that if AC'- BD = AB-CD + AD - BC then the four points are on a circle.

Exercise. Shown from the property |z1 + 22| < |21]| + |22|, we can get
|21 + -+ zn| <21+ + |2
Moreover, for any real number ay,--- ,an, b1, -+ , by, we have the inequality
Vai+03+ -+ a2 + 02 < V(a1 + -+ an)?+ (b + -+ )2

Solution: Using the inequality |w; + we| < |wi| + |we| recursively,

|21+ 22+ +2p| =21+ (22 + -+ 2p))|
<l|al+lz2+23+ -+ 2
=lz1|+ |22+ (23 + - + zn)|
<Jz] + |22 + 23 + -+ + 2]

< z1| + |z2| + - - + |20l

For any real number ai,- - ,an, b1, - , by, if we define 21 = ay + b14, - , 2z, = an + byi, then the
above inequality becomes

Va0 4+ a2 02 < V(ar+ +an)? + (b + o+ by)2

C D G H

A B E F

Figure 5: Sum of three angles

Exercise. Three squares placed side by side as shown in Figure 5. Prove that the sum of /HAF,
/ZHBF and ZHEF is aright angle. Hint: Let the vectors AH, lﬁ[ and C'—f.)f be the complex number
344,244 and 1 + ¢ respectively, the the sum of the three angles is the argument of the product
B4+ (2+9)(1+1).

10



Solution: The sum of the angles is the argument of the product of 3+ 4,2 + 4 and 1 4 4. Since
B+1)2+4)(1+14) =(5+5i)(1+1) =104,
whose argument is 7/2, the sum of the three angles is /2.

2 : 2
Exercise. Find the limit of f(z) = ﬂ as z — 1.
z—1
Solution: The L’Hospital’s Rule still holds for the limits of complex variables: if both the numer-

ator and denominator vanish in the limit, their ratio is the same as the ratio of their derivatives.
Therefore,

Exercise. Show that the Cauchy-Riemann equations is equivalent to

Ou 10v 10u  Ov
or rof’ rof  Or’
when u and v are represented in polar coordinates.
Solution: From the polar coordinates x = rcosf,y = rsinf,
oz 10y Oy 10z

=sinf = ———

or T ro0’ or rof’

Therefore, using chain rule and the Cauchy-Riemann conditions,

Ou_ Oudr  Oudy Ovdr Ovdy 1 (0vdy Ovory 10v
or Oz or Oyor Oyor 0Oxdr 1 \Oyod 0x08) rob
Similarly, we can show that other relation %a—z = —%.

Exercise. Use the Cauchy-Riemann equation to show that f’(z) = e for f(z) = €®.
Solution: If f(z) = e* = e®(cosy + isiny) with u = e” cosy,v = €Y siny. Then by definition

/ . . . }
f'(2) = ug +ivy = e" cosy +ie” siny = "V = €.

Exercise. Evaluate [,e*/(z — 1)dz where C is the circle [z — 2| = 2.
Solution: Since the point zy = 1 is inside the contour, the circle |z — 2| = 2, using the Cauchy
integral formula for the analytic function f(z) = €7,

/Cf(z)/(z _1)de = 2mi f(1) = 2riel.

4.3 Power series, residue theorem and its applications

Exercise. Find the Laurent expansion of f(z) = e*T= on |z| > 0.
Solution: If we use the Taylor expansion of the exponential function, then we have to options. The
first way is to treat z + % as one variable, that is

1 1 1\? 1 1\"
f(z):@ZJF%:l_F 24+ -4+ =(z4+= G+ — 24+ = 4+
z 2! z n! z

11



if we want to get the coeflicients, for exam}zt)le, co, then we have to add infinite many terms from
each of the binomial expansions of (z + %) " (the odd powers like (z + %) or (z + %)3 have zero
constant coefficient), which gives

1+1 2+1 4+ N 1 2n+
=14 = l
" 20\1) = 41\2 (2n)!' \ n

The second way is to write f(z) = e*e: and to expand the two exponentials first, that is
1 1, 1 11

Once again we have to add infinitely many products of terms from both expansions to get the final
coeflicients.

In general, we don’t expect a compact explicit form for the coefficients, but we can still express
them as integrals using the definition, that is

1 f(2) 1 1 1
= — dz = — " + - | d=.
Cn =5 ?{z|=1 prn Ll - z exp {2+~ ) dz

Using the parametrization z = €%, the above integral can be simplified as

1 21 . . ) . 1 2m .
€ = — e~ 0 exp (e + e7)eidh = — / e~ exp(2 cos 0)d6.
27 Jo 27 Jo

1

zsin z

Exercise. Find the first three terms of the Laurent expansion of f(z) =
(2) m < |z| < 27 (only c_1,¢0 and ¢1) and (3) 0 < |z — 71| < 7.
Solution: (1) By Taylor expansion of sinz =z — % + 355 + -,

on (1) 0 < |z| <

I 1 1 <1 <22 24)+ >_1
zsin z Z(Z—l—%—i—%—l—--') 22 6 120

: -1 2
Slnce<1—(%—%>—|—~-> =1+(%—%)+(%—%) +~~-=1+%+%+---,the
Laurent expansion is

11 1+z2+7z4+ _1+1+7z2+
zsinz 22 6 360 22 6 360 ’

(2) In the range 7 < |z| < 2, Zsilnz =---+“L+co+crz+- - - and we find the three coefficients ¢_1, ¢o

and ¢; from the definition ¢, = ﬁ fc L f(€)d€ for some contour C in the annulus 7 < |z| < 2.

1 1 1 1 1
0_1:% Césin§d€:ReS (5811157520> + Res <€Sln£,€:ﬂ'> + Res (é_81n€7£:_7r> .

From the computation in (1), Res <ﬁ,£ = O) = 0 since the coefficient of £~ is zero.

1 — TR Sk - 1 1 -
Res(isinf’g_W>_glfigsing_glﬂgcosg__” —Res<€sin§,§_ 7r>,

12



Therefor, c_1 = —2/7. Similarly,

1 1
‘27{;£2sm5d§ Res (52 ne't " O>+Res<s2 et = )*Res<52 ng't T _”>'

The residue Res (ﬁ, &= O) = 1/6 is exactly the constant from (1) and

1 - T (g—ﬂ' T 1 _ _2_ 1 _
Res(@sinﬁ’g_ﬂ)_gf}r@sin&_glg}r@cos{_ m Res <§251n§’g 7r>.

1 1 .
2772%2,53511155 Res (53 675 >+Res<§3 f,f )+R€S<§3sin§’£:_ﬂ>'

Similarly, Res (@,5 = 0) = 0 and Res (@,{ = 7r) = Res (@,f = —7T) = —73 and
2

Cc1 =

—Z.
(3) Using the substitution w = z — 7, we get Zsilnz = —(w+7rl)sinw. When 0 < |w| < =,
ﬁ:%ﬁzl/w—w/w2+w2/ﬂ3+~‘ and
1 1 1w\ L
sinw  w—w3/6+---  w 6 w 6 '

Therefore,

1 _ 1 w+w2+ 1 1+w2+
(w+m)sinw T w2 73 w 6

or equivalently

Exercise. Find Res(f;z = 1) with f(z) = ﬁ
Solution: If we use the Laurent expansion at z = 1, then

1 1 1 1 1
M= ety e~ o 1p (1_z—1+(z—1)2+'“>

1 1
N (2—1)27Z—1+17(Z71)+m

The residue of f(z) at z = 1 is the coefficient ¢_; of the term (z — 1)~1, which is —1.
Alternatively we can use the formula

1 dm!
1= e T de

(z—20)" f(2)

13



for a pole of order m at z = zg, then

c—1 = lim di(z —1)%f(2) = lim il = lim (—1> = -1

z—1 dz z—1dz z—1 Z2

1
Exercise. Find I = — [ cot zdz, where C is the unit circle.
T c
Solution: The only pole of f(z) = cot z = £ inside the unit cicle is z = 0, which is a simple pole.
Therefore,
1
I = — [ cotzdz = Res(cotz,z =0) = lim zcot z = 1.
™ c z—0

4.4 Laplace Transform

Exercise. Find the Laplace transform of ¢f/(¢t) and tf”(t).
Solution: Using the definition and integrating by parts,

Ff Ol = [ er e tan= [ty = w020 - [ rodee)

/ f(t) Stdt+s/oo tf(t)e stdt
0
) + sFLf()](s)-

Taking the derivative of the definition of the Laplace transform,

d [~ © 4 00
@ =g [ roeta = [Tt == [T uwe e

Therefore, the Laplace transform of ¢f(t) is —F(s) — sF'(s).
Similarly, we have

Fir i) = [0 = [Tiearo = [ soae

_ - ! —st * / —st
/0 f(t)e —1—5/0 tf'(t)e dt.

Using the Laplace transform of f’(t) and tf'(t), we get

FIEF"®)](s) = —(sF(s) = £(0)) + s(=F(s) — sF'(s)) = f(0) — 25F(s) — s°F'(s).

Exercise. Verify the inverse transform of n!/s"*1 1/(s +a), s/(s? + w?),w/(s? +w?),e~*T /s in the
table of transforms.
Solution: We have the series expansion,

t)? t
estnl/s" ! = <1+st+(8) +---+(S)

n n! n! nlt nlt? tn
2! n! )

il gl T gn Tggemt T T
Therefore, £7![n!/s"T1](t) = Res(e'n!/s"*1, s = 0) is the coefficient of 2, that is ¢". For the rest
functions,

L71/(s+ a)](t) = Res(e®* /(s + a),s = —a) = lim e = e™%;

S——a
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L7s/(s* +w?)](t) = Res(e¥s/(s* + w?), s = iw) + Res(e's/(s* + w?), s = —iw)
seSt Sest

= lim — + lim ,

s=iw § F W s——iw § — W

= %(ei“’t + e = cos wt.

Similarly, £ w/(s? +w?)](t) = Res(e®'w/(s? +w?), s = iw) + Res(ew/(s? +w?), s = —iw) = sinwt.
The inverse Laplace transform for the last function e =7 /s is trickier than it looks, and is related

to the subtle left and right semi-circle in the definition. You get either 0 or 1, depending on t < T’

or t > T. The situation is similar to the fact the inverse Laplace transform f(t) = L7 [F](¢) is

always chosen to be zero for t < 0 (or f(t) is a causal function).

Exercise. Show that the solution of the integral equation

o) =1~ [ “(@ — y)g(y)dy

is g(x) = cosz using Laplace transform.
Solution: Let G(s) be the Laplace transform of g(x), then the integral equation becomes

Gls) = = — L),

s s2

Then G(s) = which gives g(z) = cosx.

4.5 Conformal Mapping

Exercise. Find the bilinear transformation that carries the points —1, 00,4 on the z-plane to the
following points on the w-plane:

(a)i, 1, 1+1; (b)oo, i, 1.

az+b
cz+d’

Solution: (a) Let the bilinear mapping to be w = then the points —1, 0o and ¢ mapped to i,

1 and 1 + ¢ implies that
b—a a . ai+b

, 1=—, 14+4i=— .
d—c c ci+d
There are only three equations for four parameters (a,b, ¢ and d). We can take a as a known
parameter and solve the equations for b, ¢ and d, which gives

7 =

b=2+1i)a, c=a, d=(2-1)a.
Therefore, the bilinear mapping is

az+ (24+i)a  z+241i
az+(2—i)a z+2—i

(b) The points —1, 00 and ¢ mapped to oo, 7 and 1 implies that

b ai
0= —c+d i=2% 1=2°19
c d+ci

We can solve the equation for a, b and d (in terms of ¢), then

a=ci, b=2+1i)c, d=c.
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Therefore, the bilinear map is

ciz+ (2+i)c  iz+2+i
cz+c o241

Exercise. Consider the following bilinear transformation

w:f(z):%Z_Q

2z —1i
(a) Determine the invariant points of the transformation (those points such that z = f(z)).

(b) Find the point £ for which the equation f(z) = £ has no solution for z in the finite complex
plane.

(c) Show that the imaginary axis is mapped onto itself.
(d) Determine the image of the disc |2| < 1.
Solution: (a) The invariant points satisfies

z:f(z):2iz_2

2z —1

or 223 — 3iz+2 = 0. This quadratic equation can be solved by the same way as for real coefficients,
ie.,

3t /(—3i)2—4%2%2  3i+5i
B 4 4
Therefore, the two invariant points are 2i and —i/2.
(b) We can write the equation f(z) = £ as z(2€ — 2i) = i{ — 2. This equation has no solution if
and only if 26 — 25 = 0 and i€ — 2 # 0, which is exactly when £ = i.
(c) The imagianary axis is parameterized by z = it for real number ¢t. Then

2+

2i(it) —2 22 2+2

pu— ‘t: p— pu—
W= = S = T 2= w1

which is purely imaginary. Therefore, the imaginary axis is mapped onto itself.
(d)
Exercise. Show that the circle |z| = a(# 1) in the z-plane is mapped into the ellipse in the w-plane:

u? v?

E_FEZL A=a+1/a, B=a—1/a.

Show also that the circle |z| = 1 is mapped to the line segment from —2 to 2.
Solution: The circle |z| = a can be parameterized by z = ae® for 0 < § < 27. Then

1 . 1 . 1 1
w=u+iv=z2+-=ae? + e = <a+> c059+z’<a—> sin 6.
z a a

a
1 1
uz<a—|—>cos€, v:<a—> sin 6,
a a
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which is an ellipse with semi-axis A =a+ 1/a and B = |a — 1/al.
If a =1, then B = 0 and the ellipse becomes the line segment connecting —2 and 2.

More details on Example 7.1: Since there is no circulation generated by vorticity, we expect
the force is zero. In fact,

. AW 2 . 2 ‘ 2 \?2
F, —iF, = p ) qw="" F(2)dz, F(z) = : eio L gia)
2 Jo \ dw 2 Jizj=a 22 -1 22
There are three singular points inside the circle |z] = a: z = 1 and z = —1 are both simple poles,

and z = 0 is a double pole. The total force becomes

F,—iF, = (—Wp)%m ?|{ _ F(2)dz = (—mp) [Res(F; z=—1)4+Res(F;z=—1)+ Res(F;z = O)}

The residue of F' at z = —1 is

z——1 z—>—12—1

22 . a2 . 2 1 ; o\ 2
Res(F,z=—1) = lim (z +1)F(z) = lim <e_w‘ - ew‘) =-3 (7™ — a?e™)”.

Similarly, the residue of F' at z =1 is

2 2
Res(F, = = 1) = lim (== 1)F(2) = limy —— < - ) — L~ a?ei%)? = —Res(Fz = -1,

Finally the residue of F' at z = 0 is calculated most conveniently using series expansions at the
origin, i.e.,

. 2a2 4 , 242 4
F(z) =221 - 27! (e_Qw‘ — Z—aQ + (z462w‘> = —22(1+224--) <e_2w‘ — z% + Z462W> .

The coefficient of z~! should be zero (actually all coefficients of odd powers) and the total force is
Z€ero.
Similarly, we can calculate the moments

from the residue calculus

1

o G(z)dz = Res(G; z = —1) + Res(G; z = —1) 4+ Res(G; z = 0).
|z|=a

z——1 z2——1 z—1

241 A 2 \?2 A A
Res(G;z=—1) = lim (2 4+ 1)G(2) = lim A+ 1) <€—m — aew‘> = (e - QQew‘)Z,

2 2 2
Res(G;z =1) = lim(z — 1)G(z) = lim ) (e_ia — ae”‘) = (e — azem)Q.
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Finally, we use series expansion to calculate Res(G; z = 0) (it is much more complicated to use the
formula Res(G;z = 0) = lim,_,0 %% [23G(2)].

; 2¢> at
G(Z) — —Z(l + 22)(1 _ Z2)—1 <6—2w< _ > + ? 2wz>
; 2a®  at o,
_ 2 2 -2 2
——Z(1+Z)(1+Z +)<€ wé—zz‘i‘zzlewé)
) 2aq2 4
= —2(1+22%+---) (6_220‘ - % 3462m> .

Notice here that we can ignore the terms z* or higher. Collecting the coefficient of z=! from G(z),

we get )
Res(G; z = 0) = 2a” — 2a%e?™.

Therefore,
% |2|=a G(2)dz = Res(G; 2 = —1) + Res(G; 2 = —1) + Res(G; 2 = 0) = 2¢7* — 24”
and
M = —gRe " G(z)dz = —gRe{Qm'(Qe_ia — 2a2)} = —gRe{Qm'(—2 sin 2a)i} = —2mpsin 2a.
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