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Introduction

This is a short collection of some work I have accumulated during my two wonderful years in
the Sixth Form at Highgate. It’s mainly for my future reference; this is a point in my life at
which I’d like to collate and organise what I’ve done so far, so that I can look over it and have it
in one place for the future. It’s also so that I can look back and remember my brilliant teachers
and how much I learned here.

I have taken care to exclude mundane things from this document. With the exception of my
two coursework projects and one particular homework set, nothing here is from the core A-level
course.

Of course, so much else has happened (we’ve managed to run about 60-70 talks at the Vaccaro

Society for one), so this is just the stuff that happened to be in a nicely written down format
lending itself to compilation.
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Part 1

Projects and write-ups

J
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Chapter 1

An introduction to the calculus of
variations

I wrote this during the October 2017 half-term break after coming across the brachistochrone
problem and being fascinated by the ‘calculus of variations’ that was apparently behind it. Of
course I followed along standard arguments quite closely in deriving the main equations, but I
tried to be quite independent in applying them to a few different problems.

J
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An Introduction to the Calculus of Variations

Damon Falck

October 2017

Abstract

This paper is intended as an accessible introduction to the fundamentals of the calculus
of variations, a sort of generalisation of calculus. After covering some basic prerequisites
in multivariable calculus, I'll explain the derivation of the most important results in the
field and then demonstrate their application to a few interesting and historic problems. The
reader is assumed to have fluency in single-variable calculus including integration by parts.
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The Calculus of Variations D Falck

1 Introduction

So far, we’ve come across the concept of optimising (finding maxima and minima of) functions
in one or more dimensions with respect to some variable. However, often in mathematics and
physics there comes the need to find some sort of path which either maximises or minimises a
value — to find the best possible function for a given situation. This is the main task with
which the calculus of variations is concerned.

Originally, the calculus of variations was Euler’s response to the Brachistochrone problem posed
by Johann Bernoulli in 1696, which I discuss later on in section 7. Lagrange and others then
took this and developed it further into a rich field of interesting and useful mathematics.

Among the problems we can solve with the calculus of variations are:

e Finding the curve between two points that an object will slide down most quickly

Finding the shape of a given perimeter that encloses the largest area

Finding the shortest path between two points over some surface

Finding the best shape of a container to retain heat, subject to certain constraints

Many other problems

Most problems that involve finding some sort of optimal path or shape can be solved using the
calculus of variations.

In this paper I start by touching on a couple of useful concepts from multivariate calculus, before
going on to derive the Euler-Lagrange equation, the cornerstone of the calculus of variations.
The actual derivation is quite dense and may be skipped by the reader. I'll then show how a
few of the historic problems with which variational calculus is concerned can be solved.

Although the calculus of variations is normally a second-year option, its basics are actually easy
to understand without much prior knowledge. I've tried to make this as accessible as I can.

2 Some prerequisites

While I'm assuming a comfortable knowledge of single-variable calculus, I just want to quickly
mention a couple of key concepts from multivariable calculus that I'll use later on. I won’t prove
them here: this is just for reference.

2.1 Partial and total derivatives

0
The first is the partial derivative. Given a function f(x,y, z), the partial derivative of is defined
x
as the ratio of the change in f to the change in x if we change x very slightly while keeping y
and z constant. It is calculated just like a regular derivative.

Page 2 of 25
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The Calculus of Variations D Falck

The reason we use a special symbol is there is a distinction between this and the total derivative
of a multivariate function. The total derivative of f with respect to x is written, familiarly, as
d
d—f. If z, y and z are all independent then they’re the same:
x

df _of

de Oz’
However, if y and/or z have some implicit — that is, not explicitly written — dependency on
x (for example, if they’re both parameterised by the same variable), then the two are separate:
changing = may result in a change in y and/or z as well. The total derivative takes this into
account, while the partial derivative does not. This distinction will come into use later on.

2.2 The multivariate chain rule

The second thing I want to mention is how we extend the multivariate chain rule to multiple
dimensions. If we have some function f(z,y) but we parameterise  and y using some third
variable ¢, so we write x(t) and y(¢), then f is really just a function of ¢. We can then calculate
its derivative as follows:

df ofdx Of dy

dt ~ Oz dt ' oy dt

Intuitively this makes sense: the amount that f changes is made up of the change due to
the change in x and the change due to the change in y. In general the partial derivative
of a multivariate function with respect to a particular variable is just the sum of the partial
derivatives of all inputs to that function with respect to that variable.

3 The shortest path between two points

Let’s start by taking a look at one of the fundamental problems with which the calculus of
variations is concerned. Say we have two points, A and B, with coordinates (z1,y1) and (z2,y2)
respectively (see fig. 1). The task is to find the shortest path between A and B. This can be
any smooth curve that passes through A and B — it could go to Saturn and back (but we're
interested in the one with the shortest length).

At this point your intuition should probably be crying out in despair: surely it’s just a straight
line between them! It seems completely obvious that to get from A to B as quickly as possible,
you need to go ‘as the crow flies’ — that is, in a straight line — but to actually prove this, as
we’ll soon find out, is decidedly non-trivial. Just think about how many ways you could get
between the two points: how is it possible to show that a straight line is better than absolutely
everything else?

To begin with, we need to formalise this problem algebraically. We’re going to limit the possible
curves to well-defined smooth functions' y(z) between A and B. In order for y(z) to pass

!The fact that we can do this is actually not immediately obvious, but we’ll assume we can so as to make our
lives easier.
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The Calculus of Variations D Falck

Y1+

} } T
1 x2

Figure 1: We want to find the shortest path between A and B.

through both points, we must have the constraints

y(x1) =11 and  y(x2) = yo.

Now take a small part of the curve, as shown in fig. 2, and call its length ds. As ds approaches
zero in length, it becomes a straight line, and so if the height of that section of the curve is dy
and its width is dx, then we can apply Pythagoras’ theorem to say

(ds)? = (dz)* + (dy)*.

Taking the square root and pulling out a factor of dz then brings us to

ds = +/(dz)? + (dy)?
dy\?
=14/1 — | d
() o
but the derivative g—g can be written in terms of our function y(z):

ds = /14 y?(z)dz.

Now, if we want the total length of the whole curve y(z) between x = x; and = x9 we just
want to add up all these infinitesimal lengths ds, meaning we take the integral:

T2
L= / V14 y?(z)de.
1

Page 4 of 25
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The Calculus of Variations D Falck

_y_(x)

dy ds

dx

Figure 2: An infinitesimal section of the curve.

So, this total length L is what we want to minimise. Something strikes us as different, however,
to minimisation problems we’ve come across before. Normally we just take the derivative of a
function and set it to zero, but here L is dependent upon every value of the function y(z) on
the interval [z, x2]. So L isn’t a normal function: it takes a function as its input and it outputs
a real number, and so we have to somehow differentiate with respect to all possible functions
between A and B to find the function y(x) that minimises L. The next section discusses just
how we do that.

4 Introducing functionals and their variations

In the previous section we met a new type of function which is dependent upon every value of
another function in a given interval. In fact, we call such a construct a functional.

Functionals can be thought of as ‘functions of functions’. We use square brackets (as opposed
to parentheses) to enclose their arguments, which are not numbers but functions themselves.
For the total arc length we just derived, for example, we would write

L) = [ VT e

In fact, most functionals can be expressed as a definite integral of some combination of a
function, its arguments and its derivatives: let’s consider a general functional F[y(x)] defined

aS2

T2
Flol = [ F(oylo). /(@) do 1)
1
for some real-valued smooth function f. We keep our constraints that y(x1) = y; and y(z2) = ye.

Our objective is to find the extrema of this functional F' — that is, we want to find which
function y(z) either maximises or minimises F[y]. Just like in regular calculus, this is going to

*Note that writing F[y] is entirely equivalent to writing F[y(x)], as most often the actual number z isn’t
relevant; in the integral it’s just the ‘dummy variable’.
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The Calculus of Variations D Falck

involve some sort of derivative, but in our case we want to know how much the real number
Fly] will vary as a result of a small change in shape of the function y. When this variation is
zero, just like in normal calculus, we have found an extremum of F' (a stationary point).

Consider our function y(x) and suppose we make a tiny change to its shape by adding to it
a small amount € of some arbitrary smooth function n(x). Note that we require the resulting
function still to pass through the points (x1,y1) and (x2,y2) (for instance in the shortest path
problem these are the two points our curve must connect) and so at © = x1 and = x9 this
new function n(x) must not make any difference to the value of y — that is, we require

n(z1) = n(z2) = 0.

Figure 3: An example of what the functions y(z), n(x) and y(x) + en(z) might look like.

Then, the difference between the value of the functional when applied to this new, slightly
different function y(z) + en(x), and its value when applied to y(z), all divided by that amount
g, is defined as the functional’s variation or first variation:

Definition. The variation of a functional F[y] in the direction of an arbitrary function
7 is the ratio of the change in F' to the change in € when the shape of its input function
y is changed by an infinitesimal amount € of 7, and is defined as
F - F F - F
SF(yin) = lim y(@) +en(@)] — Fly@@)] _ . Fly+en] - Fly|

e—0 £ e—0 £

(2)

Compare this with the definition of a regular derivative and there is striking similarity; what
we're doing is conceptually very closely related. We’re changing the input of something by an
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The Calculus of Variations D Falck

infinitesimal amount and seeing how much the output changes as a result.?

We’re next going to try to come up with a more useful form for the variation of a functional.
Consider the functional F[y + en] (as opposed to just F[y] as before). By comparison® with

eq. (1),
Fly+en] = / F(@y(@) + enfe). ¥ (z) + e (2)) de.

If you imagine temporarily that the shapes of y(x) and n(x) are fixed but we can freely change
the value of €, then F' is just a function of e:

Fe) = /% fz,y(x) +en(z), y'(z) + en'(x)) da.

Differentiating with respect to ¢ (and using our definition of the derivative) gives

dF _ | Fle+h) — F(e)
de h—0 h

which is just the same as writing

iF[y+€n]:}L‘m Fly + (e +hn] - Fly +en]

de —0 h
So, evaluating this derivative at € = 0 gives
d _ o Fly+hnl = Fly]
o Fly +en) - lim A
e=

But, replace’ every h with an e and you see from eq. (2) that this is ezactly the same as our
definition of the variation of F[y] in the direction of 1! So, our more useful definition is:

Definition. The variation of a functional F[y] in the direction of an arbitrary function 7
is given by

SF(yim) = - Fly + en)

de (3)

e=0

It is this form that will allow us to derive the all-important Euler-Lagrange equation in the next
section.

5 Deriving the Euler-Lagrange equation

Now that we have a nice expression for the variation of a functional F[y], we return to our
original problem which is to find the function y that maximises or minimises F'. Just like we

3For those of you who have studied multivariate calculus, this is actually really just a directional derivative,
except here our direction is not a vector but a function. If you like, it’s an infinite-dimensional vector.
“To find the third argument to f we just had to differentiate y(x) 4 en(x) with respect to z, resulting in

y'(x) +en'(x).
SWe can do this as h is just a dummy variable inside the limit.
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The Calculus of Variations D Falck

would set the derivative of a function to zero to find its extrema, we set the variation of a
functional to zero to do the same:

0F(y;m) =0

— C%: Fly +en) =0 (from eq. (3)). (4)
e=0

In fact, in this situation our expression for the variation makes even more intuitive sense.
Suppose y is indeed the function which minimises F'; then, changing its shape in any way —
that is, adding any amount ¢ of any other function n(xz) — will surely increase F'. That is, the
minimum of F[y 4 en] is at ¢ = 0. Therefore regular calculus tells us that the derivative with
respect to € at € = 0 must be zero — it’s a stationary point. This argument is unchanged if y
maximises F' instead, and either way leads to eq. (4).

So now our task is to somehow use eq. (4) to solve for the function y that minimises or maximises
F.

Let’s use our definition of F' from eq. (1). We clearly require

=0
e=0

= e ven@).y @)+ e as

and to make our lives easier, writing Y (z) = y(x) + en(z), this becomes

=0
e=0

4 o ,
ds/m F@,Y(2),Y'(z)) dz

Using the fact that differentiation and integration of smooth functions can be done in any
order®, we can rewrite this condition as’

z2 9

o f(@,Y(2),Y'(x))

9% dz =0. (5)

e=0

1

Next, to attack this further, we’ll apply the multivariate chain rule we discussed in section 2,
which gives

af ofdx _9f 9y _df 9y’

9 0w 9: oy 0: oy oe

Of course x doesn’t depend on € at all, so % = 0 meaning we can get rid of the first term:

o5 _of oy, of ov’
de QY O = IY' O

Now it can be seen that 9y 9
e T o (Z/(fﬂ) + 577(@) = n(x)

5This is non-trivial to prove so we’ll just take it as an assumption

"The reason that we now use a partial derivative is that the only variable on which the value of the whole
integral depends is € and so we can take an ordinary derivative with respect to €; but the actual function f inside
the integral depends on x as well and so if we bring our derivative inside the integral we must make it a partial
derivative to make clear that we’re holding x constant and differentiating with respect to ¢ only.
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The Calculus of Variations D Falck

and similarly
ay' o
= o (@) + e () = (2),

Thus, our partial derivative of f with respect to € is simply

af o d
a% = aTJj n(z) + 8;:, ' (x),

making our optimality condition from eq. (5) become

[ (G + )

1

dx = 0.
e=0

Remembering that we defined Y (x) as equal to y(x)+en(z), at ¢ = 0 we must have Y (z) = y(x)
(and similarly Y’/ (z) = ¢/(z)), so we can make this replacement and split it into two integrals:

T a xXo a
/El Jn(a:)dx—i—/wl 8:‘yfln/(a:)dx20. (6)

Remember here that we’re eventually trying to get rid of any mention of the function 7 as it
is by definition just some arbitrary function. The right-hand integral above can be evaluated
using integration by parts. With reference to the parts formula,

/u’vdw =uv — /uv'dw,

0
we set u' = 1/ (x) so that u = n(z), and so our other function is v = oy meaning v’ = e (8;’) :
Then,

0 e [l [ (2
i ay,n(ﬂﬁ)dw—[ay,n(fv)] INCE- (ay,)dx.

1 1
How has this helped us? Well, you may remember that when we introduced the function 7, we
made sure to mention that it has to be constrained by n(x;) = n(xz2) = 0 (see fig. 3). Therefore,

L{?;n(:ﬁ)} =0-0=0

1

and so coming back to eq. (6), we now need

nof 2 d [of B
8yn(nr:)dac—/ac1 n<£)dm<8y’) dz = 0.

x1

Combining the integrals and factoring out 7(x) leaves us with

/xl (ay T dz (ayl>> n(z)dz = 0.

We're extremely close now. Since 7 is arbitrary — that is, it could be any function as long as
n(z1) = n(ze) = 0 — we can conclude that the only way this integral is always zero, for any
function 7, is if the other function in the integrand is always zero, that is,

af d [of\ _
@‘@(@J—O ™)

Page 9 of 25
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The Calculus of Variations D Falck

for every value of z on the interval [x1,x2]. This reasoning is slightly opaque and in fact the
argument is known appropriately as ‘the fundamental lemma of the calculus of variations’. If
you're interested, here’s a short formal proof:

Lemma (The Fundamental Lemma of the Calculus of Variations). Let ¢(x) be a contin-
uous function on the interval [z1,x2]. Suppose that for all continuous functions n(x) with
n(x1) = n(x2) = 0 we have

T2
| swnas=o (3)
x1
Then ¢(x) =0 for all x € [x1, x2).
Proof. Suppose that there is some value a € [z, x2] for which ¢(a) # 0. Without loss of
generality we may say that here ¢(a) > 0. Then as ¢ is continuous, there is some interval

[a1, az], where ap < a < g, on which ¢ is always positive. Suppose 7 is positive on this
interval and zero elsewhere; then

/Ejz d(z)n(z) dz = /;2 $(x)n(x)dz > 0

1

which contradicts eq. (8). Hence there cannot exist any a € [z, z2] for which ¢(a) #
0. O

Therefore, in eq. (7) we end up at a final, beautiful differential equation which is called the
Euler-Lagrange equation. It guarantees the following:

Theorem (The Euler-Lagrange Equation). Any functional

ﬂmaf?mmmyme

will take an extremal value if and only if the function y satisfies the differential equation

of d [of
7~ ar () )

for every x € [x1,xa].

This is exactly what we were hoping for: now given any functional we want to maximise or
minimise, we need only solve this differential equation for the function y at which such a
stationary point will occur.

6 Returning to the shortest path

In this section we return to the shortest path problem introduced in section 3; we now have
all the tools to solve it. As we found out, the total length of a curve y(z) between two points

Page 10 of 25
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The Calculus of Variations D Falck

(z1,y1) and (x2,y2) is given by
T2
L= [ VTP,
1

and we want to use the Euler-Lagrange equation derived in section 5 to find the curve y which
minimises this length. In this case, the function f referred to by the Euler-Lagrange equation

fy'(@) = V1+y?(2).

The function f depends only on 3, not y itself, and so % = 0. Differentiating with respect to

Yy,

and so the Euler-Lagrange equation, eq. (9), gives

0= 4 y
B dzx /1 + y/2 )
The derivative with respect to = is always zero — which is the same as saying there is some

constant k such that for all z,
/

Y
N —
/1+y/2

Rearranging this leads us to

y = k14 y?
_— y/2 _ k2(1 +y12)
k2
1— k2
_k
V1—k?

Therefore it can be seen that y'(x), the derivative of the curve with respect to z, is a constant.
In other words, that curve is a straight line.

y/2 —_

:}y,:

Of course, it seems quite superfluous to have gone through so much abstract mathematics to get
to this point, but there is real value in proving this rigorously. While our intuition is correct in
this case, a lot of the time it may not be and we must resort to mathematics for the answer. For
instance, we know that if these two points are on a flat plane, the shortest path between them
is a straight line — but what if they’re on a sphere, or a pseudosphere (a surface with outward
curvature)? What route should an aeroplane take from London to New York to get there in the
shortest time? These are questions which we need the calculus of variations to answer.
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7 The brachistochrone problem

Brachistochrone literally means ‘least time’ in Greek. The problem is an historic one, and
perhaps the most perfect example of a useful application of the calculus of variations. Indeed,
it was Johann Bernoulli’s raising of the problem in 1696 that eventually led to Euler’s 1756
publication Elementa Calculi Variationum which kick-started the field.

We start with two points A and B in the same vertical plane. Imagine releasing a ball or other
massive particle at point A. We want to find the smooth curve from A to B down which a
particle will slide, without friction, in the shortest time possible. That is, we want to minimise
the total time taken between the particle being released from rest at A and arriving at B.

A
[ X

Y

Figure 4: For this problem we want to find the ‘brachistochrone’ curve from A to B down which
an object acting under gravity and without friction will slide in the least time.

Unlike the shortest path problem discussed in sections 3 and 6, the solution is not immediately
obvious. Sliding down a straight line, it turns out, is surprisingly slow, and there are all sorts of
other types of curves we could draw from A to B. We resort then to our newly acquired skills
in the calculus of variations.®

8There are actually several other ways to solve this problem, perhaps the nicest using an analogy with optics.
Fermat’s principle states that light will always take the path of least time between two points, and so by shining a
ray of light at an angle through a medium of constantly changing optical density (such that the light experiences a
downward acceleration of g), we can use Snell’s law of refraction to find what path the light will take. This solution
was originally proposed by Johann Bernoulli in 1697, long before Euler’s paper on the calculus of variations was
published.
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The Calculus of Variations D Falck

7.1 Setting up the integral

Let A be at the origin and let B have coordinates (xg, yo). We set our axes such that downwards
is the positive y-direction; this will save us some hassle later on. Our task is to minimise the
total time taken for the particle to slide from A to B, so we first want an expression for the
total time in terms of things we know.

The particle is released from rest at A so has zero kinetic energy at this point. Let’s also set the
gravitational potential energy to be zero here, so that the particle has a total energy of zero.
Then at some arbitrary height y below A, if the particle has speed v then it has kinetic energy
%va and potential energy —mgy (as its elevation has decreased) — but by energy conservation
the total energy must still be zero, so

Loy
imv —mgy =0
f— 1 2
A
B g9y

— v = +/2gy.

This is the speed of the particle in the direction of the curve. Since we don’t know the length
of the curve, we want to find either the vertical or horizontal velocity instead. The horizontal
velocity of the particle at this point is given by

vy =vsinf = \/2gysinf
where 6 is the angle the curve makes to the vertical.

Now take a small length ds of the curve, as in fig. 5.

o y(ﬂc)

ds

dx

Figure 5: An infinitesimal section of the curve.

It’s clear from this diagram that sinf = % and so we can simplify our expression for the
horizontal velocity to
5 dx
Vg = —.
x gy ds
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The Calculus of Variations D Falck

but looking again at fig. 5, Pythagoras’ theorem tells us that ds = /(dx)? 4 (dy)? and so our
expression becomes

o 2gy(dz)?
0\ (de)? + (dy)?

_ 29y
1+y2(x)

We now have a nice expression for the horizontal velocity at every point, and we know that the
total horizontal distance the particle needs to travel is zg, so by analogy with the linear formula

. displacement
time = ———
velocity

to find the total time taken T we take the definite integral:’

T—/mdx
0 Uz

1 /2
ty dz
29y

= Tyl =

This is the functional we want to minimise over all functions y(z). We know everything we need
to know to do this now!

7.2 Solving using the Euler-Lagrange equation

The Euler-Lagrange differential equation we derived in section 5 tells us that for the function

y(z) to minimise 7" we must have
of d (Of
o s (o) .

where in this case the function f referred to is the integrand,

1_|_y/2
29y

fw,y) =

We need therefore to work out % and g—yf,. The former is

of 1 | 2gy _1—|—y'2
oy 2V 1+4y2 2g12

V2 [14y2 (11)
T4\ g3

9 Another way to see that we have to take this integral is by looking at how much time the particle takes to
traverse the small distance dz and adding up all these times.
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and the latter is

of 1 [ 2y (v
oy 2V 1+y? \gy

- @ (y’) ' (12)
> \ Va7

Looking again at eq. (10), we need to differentiate this with respect to z. Of course, we have
simply

dy / dy’ "

— = and —-— =y,

dzx Y dz Y

so using the quotient rule with reference to eq. (12) we come to

2 gy(1+y?)

/" 2y .. 1 / /2 /i
d(&f)_\/i Y\ ay(l+y2) —y NeTT) (9" (1 +92) + gy(2y'y"))
dx \ 0y’

This is particularly nasty, but we can simplify it down a bit:

2 ol +y?) 292 /g(+9?) Jag(l+y?)?

i 87]0 _ \/5 y// y/2 B y/2 y//
dx \ 9y’

So, using this and eq. (11), the Euler-Lagrange equation gives

V2 14y? V2 y' _ y? Y
4\ gy 2 | Voy(l+9?)  25/g(+y?)  Jau(l+y?)2
1 /1+ y’2 B y” y/2 y/Qy//

2\ o' V@D /ey L+ vy +y?)
Multiplying through by /gy(1 + y'2, we get
12,11

1y YR vy

2y y 2y_1—|-y’2

which simplifies down to

_ y// ¥y
2y 1+ 92
y”(l 4 y/2) _ y//y12
1 +y/2

1 12,11

y//
1+ y”

or, rearranging slightly,
y'2 +2yy" +1=0.

This is a second-order differential equation that we can solve to find the curve y(z) which
minimises the total time! Multiplying by %’ as our integrating factor, we have

y/3+2yy/y//+y/:0
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and after staring at the left hand side for a short while while thinking about the product rule,
we see that this is the same as saying

d /2 >_
dr (yy +y)=0.
So,
yy? +y=a

for some constant a. Rearranging slightly and re-writing ¢’ as j—g, this becomes

dy\> a-—
<y> =279 (13)

dz Y
We’ve reduced the problem to a first-order differential equation! Of course, we could slog
through and find the general solution by separating the variables, and then use the constraint
that the curve must pass through points A and B to find the specific solution. But, when

Bernoulli arrived at this equation from his own method, he instantly recognised it as the equation
of a cycloid.

7.3 Showing that the optimal curve is a cycloid

A cycloid is what we call the path that a point on the circumference of a circle traces out as
the circle rolls along a flat surface. A standard such curve is shown in fig. 6.

Figure 6: A cycloid curve traced out by a circle rolling along a horizontal surface. (Image
source: Wikimedia Foundation.)

In the case of the brachistochrone, of course, the imaginary ‘circle’ that we roll to get our cycloid
path will be rolling along the ceiling — the z-axis. It’ll look something like fig. 7.

Let’s see why such a cycloid gives the same differential equation as eq. (13). We want to find
the square of the derivative of such a cycloid, so that we can directly compare the two. In fact,
we’ll just use Euclidean geometry for this part of the proof.

Point A is, as before, at the origin, as shown in fig. 8. Let our circle of radius r have centre
C and be tangential to the x-axis at D. The point on the circumference of the circle that
is drawing our cycloid curve is E and has coordinates (z,y). (Remember that y gets larger
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Y

Figure 7: The approximate shape of the cycloid path between A and B.

A D

¥

~

Figure 8: A snapshot of the circle in motion drawing our brachistochrone cycloid.
downwards.) Now drop a perpendicular from E to the vertical diameter of the circle and call
this new point F.

The circle started with point E at the origin and rolled along the x-axis, so the total distance

rolled is clearly
AD = DE,

where DE means the arc length between D and E.

Therefore, the z-coordinate of point E is just
v = AD — EF = DE — BF, (14)

and the y-coordinate is
y=DF. (15)

So, let’s see what happens when the circle rotates very slightly and FE is advanced to a new
point G.
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Figure 9: Point F is advanced slightly to G.

Using point H marked in fig. 9, the change in E’s y-coordinate is
dy = GH
and the change to its xz-coordinate is
dr = EG — (—-EH)

by analogy with eqs. (14) and (15). So, we can say that the derivative of the cycloid path F
makes is _

dy . GH

-— = llm _ .

de G-E EG+ EH
However, as G approaches FE, the arc EG becomes a straight line and the triangle AEGH

approaches similarity with AFECF'. So, our derivative becomes

dy  EF
de CE+CF’

We wanted to find the square of the derivative, so squaring this gives

(&) - eriem
dr) ~ CE+CF)
By Pythagoras, EF =CE -~ CF and so

Cm)?_CEZ—CFQ

dz) — (CE+CF)?

Looking at this, though, the distance C'E is just the radius r of the circle, and similarly

CF=y—r
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So, finally,

dy\* _ - (y—1)’
de )  (r+y—r)?

r? —y? 4+ 2ry — r?
2

Y
_27“y—y2
y2
_2r—y
y

Compare this to the differential equation for the brachistochrone we derived in eq. (13); if our
arbitrary constant is a = 2r, they are exactly the same! Thus, the least-time curve between two
points is a cycloid.

How do we find the ezact cycloid that will get us from A to B in the shortest time? Just draw
a cycloid starting from point A (the origin) as in fig. 7 and then scale it until it intersects point
B. There’s only one that will!

This is a wonderful proof and its consequences are rather unintuitive. As can be seen, depending
on the positions of A and B the curve may actually slope upwards at the end towards B.
Thinking about why this may occur helps: sometimes building greater speed by accelerating
earlier will outweigh the slowing effect of the upwards climb at the end.

8 Proving the fundamental theorem of calculus

Another corollary hidden away in the powers of the Euler-Lagrange equation is a quick proof
of the fundamental theorem of calculus for continuous functions! Suppose we want find the
continuous function y through points (z1,y;) and (x2,y2) that minimises the functional

2
I:/ Y (x) dx.
1

Applying the Euler-Lagrange equation, where now the function f it talks about is 3/, we get

of d [of
5 =i (o7)

dy’ d [0y
a7 = ir ()
= Ozi(l)
dz
— 0=0.

This tells us that y minimises fff y'(x) dzx if and only if 0 = 0. Since the latter is always true,
all functions y minimise that functional. That is, the value of the definite integral f;f Y (z) dx
is the same for all functions y that pass through (z1,y1) and (z2,y2).
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Suppose y(z) is a straight line of equation

Y2 — Y1 (a:

Lo — @1 —l‘l).

Yy—uy =
So, y'(x) is
;Y2 — MW
y=——"
T2 — 1
a constant. Thus in this case, the definite integral of ¥/ between x; and w5 is just the area of a
rectangle of width xo9 — z1 and height 3. That is,

Y2 — 1
I=(x2—21)y = (22— 1) <> =y2— Y1
Ty — T

But we just showed that the value of this integral is the same for all functions y, and so we
have the general identity
2
/ Y (x)dx = yo — y1.
1

By definition y; = y(z1) and y2 = y(z2), so we have

/m2 Y (x)de = y(z2) — y(z1).

1

Let g(x) = ¢/(x) and G(z) = y(x) be an antiderivative of g(x). Then we have the first funda-
mental theorem of calculus in its usual form:

2
/ o(z) dz = Glas) — G(a1).
1

The second fundamental theorem of calculus, or the Newton-Leibniz axiom, is really just a
generalisation of this to non-continuous functions.

9 The isoperimetric problem

Here’s another classic problem the calculus of variations can be used to solve. We want to find
the plane figure of a fixed perimeter (‘isoperimetric’) that encloses the largest possible area.
The Greeks correctly convinced themselves that this was a circle, but what follows is a rigorous
proof.

Most textbooks begin by taking a portion of the curve between (0,0) and (1,1) and finding the
Cartesian equation of the curve between the two points that maximises the area, given a fixed
arc length.

Instead, I'm going to use polar coordinates as I think this way the result will be much nicer.
Let our shape be given by the polar function r = f(6). (Here, r is the distance from the origin
and 0 is the angle made anticlockwise from the positive z-axis.)

Let’s start by finding an expression for the area of the shape. Take a tiny wedge from the shape
as in fig. 11.

Page 20 of 25

Page 26 of 509



The Calculus of Variations D Falck

Figure 10: A generalised, blobby, polar curve.

z=-"

Figure 11: A small portion of the area enclosed by a polar curve.

We can actually approximate the area of this wedge by imagining it’s a sector of a circle. Then,
it has area %TQ df. Summing over all of these wedges therefore, the total area enclosed by the

shape is
21 1 2 1
A:/ r2d9:/ —f%(0)ds.
0o 2 0o 2

Looking at the same wedge, and still approximating it as a sector of a circle, the circular arc
has length r df and so the perimeter of the entire shape is

2T 2T
p- / rdo= [ () do.
0 0

Let’s fix this perimeter as [. We see that this is a different kind of problem to previously: we
want to minimise the functional A[f] subject to the constraint that P[f] = L.

Here we resort to using a Lagrange multipliers, a concept from multivariate calculus. I'll leave
it unexplained for now, but normally if we want to optimise some multivariate function g(v)
with the constraint that some other function h(%) of the same variables is equal to a constant k,
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we first optimise the function g(¢) — A(h(¥)) where X is an arbitrary constant, and then check
which solutions match our initial constraint k(%) = k.*°

It turns we need to do exactly the same thing when we're dealing with functionals instead.
(Imagine the number of dimensions of the input vector (v) just tending towards infinity.)

[ (370 -71)) as.

Applying the Euler-Lagrange equation (and taking care since our function here is also called f),

0 B 72(6) - /\f(e)] - < (‘9 Bf2(9) - Af(f))])

So, we want to minimise

51 oF
— f0) A= 5 (0)
— f(8) = \.

That is, the radius is some constant A — a circle! Our constraint was that the perimeter is [
and so the radius is just

=)A= —
" 2T

Admittedly that took a little bit of hand-waving when talking about constrained optimisation,
but I hope to explain what’s going on in more detail in a future document. For now, I included
it because I think it’s just another of many wonderful examples of things the Euler-Lagrange
equation can do.

10 A specialisation: the Beltrami identity

Just before I round off, I want to mention the fact that although we derived the Euler-Lagrange
equation to find extremals of functionals of the form

Flol = [ fwy(o).v/@) da.

so far none of our functions f within the integral have explicitly depended upon the actual
parameter x at all. It turns out that in many physical problems this is true: we actually only
care about the value of the function y(x) on the interval (x1,x2), not the input to the function.

0
For such situations, where Gif = 0, we can find a simplified and less general form of the Euler-
x

Lagrange equation.

0This is to do with tangency of the two functions’ contour lines — it’s very interesting and I hope to do a
follow-up explaining this and some of the consequences in Lagrangian and Hamiltonian mechanics.
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We start by looking at the total derivative of f with respect to x. The multivariate chain rule
gives
df _of ofdy  of dy
de Oz Oy dx 0Oy dx
0 0 0
_ 7f 7f y/ + 7f/ y//
or 0Oy oy

0
but we’re dealing with the situation when a—f =0, so
x

df_%/ ﬁ//

dz ~ Oy 4 oy’ g
Rearranging this leads to
of ,_df of

_ SS9l 1
8yy dz 8y’y (16)

Now, the Euler-Lagrange equation says that if ¥y minimises the value of the integral, then

of d [of
8y_dfc<6y’>

and multiplying this by ¥’ gives

of ,_ ,d (9f
Ly = = | =) 1
oy Y=Y 1 oy’ (17)
So, we can set the right hand sides of egs. (16) and (17) equal! Doing so results in
A 0f 4_ 4 (0f
de 9Oy dx \ 9y’

af _ »of 4 (90f
— aw Y 8y’+ydm o)

Looking at the right hand side, though, we can apply the product rule in reverse to say
af _d (., 9f
dr  dz \7 oy )’

Finally, integrating both sides with respect to z, we come to

of

f:y/@+c
of
f— f—y/@:C

for some constant c.

This is Beltrami’s identity, and it makes finding extrema of functionals with no explicit z-
dependence much easier than with the raw Euler-Lagrange equation: computation of only one
derivative is involved and the result will generally immediately be a just first-order differential
equation. In fact, we could have used this instead in all of the examples given in this paper.
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11 Conclusion and questions for thought

We’ve come a long way and are now armed with the tools to solve all sorts of problems that
would have seemed impenetrable before. The true calculus of variations in this paper was all
in deriving the Euler-Lagrange equation; that’s where we discussed the concepts of functionals
and their variations, the concepts that are really at the heart of this field. This is the reason
that the Euler-Lagrange equation is so beautiful: it empowers us to solve endless numbers of
problems that should require a deep conceptual understanding of functionals, all using just a
single differential equation.

I’'ve gone through the use of the calculus of variations in finding the shortest path between
two points, and in finding the path of least time between two points, as well as in proving the
fundamental theorem of calculus and solving the Greeks’ isoperimetric problem. Those are just
a few of the surprisingly many areas that I've realised the field touches though, and here I
include some questions for the reader to ponder. When I have some time, I might answer some
of them too.

11.1 Future questions to consider

e We found the shortest path between two points on a plane is a straight line. What if the
two points are on a sphere, or a pseudosphere? Investigate the effect of non-Euclidean
geometry on the shortest path problem. This is useful, for example, for choosing the route
that an airplane should fly between two cities on Earth.

e Even more abstractly, could we use the same technique to find the shortest path between
two points on some general smooth surface? What applications could this have in real
life?

e We derived the Euler-Lagrange equation for functionals of single-variable functions. Gen-
eralise the result to multivariate functions. Does one equation still apply, or do several
need to be satisfied simultaneously?

e Similarly, the Euler-Lagrange equation applies to functionals that are integrals of a func-
tion of the form f(z,y(z),y'(x)). What if the function has dependence on higher deriva-
tives of y? Derive a similar result for functions of the form f(x,y,y"”,y",...).

e The brachistochrone problem that we solved is accompanied by a closely related problem:
is there a curve on which any frictionless particle that is released anywhere from rest will
reach the bottom (the minimum) of the curve in the same amount of time? Such a curve
is called a tautochrone. Is it also a cycloid?

e In solving the isoperimetric problem, we found the 2-dimensional shape that enclosed
the largest area. What if we want the solid that encloses the largest volume? Solve the
problem for n dimensions.

e A similar problem to the isoperimetric one is to find the volume of revolution between two
points that has the minimum surface area. How is it related to the isoperimetric problem?
Can this be generalised to higher dimensions as well?
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e Look further into the use of Lagrange multipliers in both multivariate calculus and the
calculus of variations. What is the intuition behind their effect?

e Finally, investigate the application of the calculus of variations to the principle of least
action. Can you use the techniques discussed here to prove Newton’s second law using just
the aforementioned principle? Look into the Lagrangian and Hamiltonian reformulations
of classical mechanics — they are alternatives to Newtonian mechanics based heavily on
the FEuler-Lagrange equation.
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Chapter 2

Simulating the evolution of the
velocity distribution in an ideal gas

During a lesson in December 2016, Dr Cheung suggested the idea of simulating the collisions of
gas particles and seeing what happens to their speeds. I had a go at this over Christmas and
this was the result.

J
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SIMULATING THE EVOLUTION OF THE
VELOCITY DISTRIBUTION IN AN IDEAL GAS

Damon Falck

January 8, 2017

1 INTRODUCTION

In an ideal gas, particles collide elastically with
one another and the walls of the container, ex-
changing kinetic energy and momentum but
not interacting in any other way. Any attrac-
tions or forces between the molecules (such as
van der Waals forces) are ignored, and indeed
can change the behaviour of the particles dra-
matically.

Because of the constant collisions between par-
ticles, the probability distribution of parti-
cle speeds varies over time, tending towards
and reaching equilibrium at the Maxwell-
Boltzmann speed distribution,

3

m 2  ma?
4 2.7 2kgT
i <2kaT> ve

where f is the probability of a given particle
having speed v.

flv) =

(1)

While the speeds of the eventually stabilised
system can be described by this probability
density function, it is the object of this sim-
ulation to numerically model and examine the
evolution over time of this distribution of ve-
locities.

To do so requires an accurate simulation of the
particle interactions in an ideal gas.

2 IMPLEMENTATION

The simulation was written in Matlab R2015b.
There are three main parts to the code:

1. Setup of the initial conditions, includ-
ing modelling the container and particle
properties.

2. Detecting collisions with the walls of the
container and changing the particle ve-
locities accordingly.

3. Detecting collisions between particles
and changing the particle velocities ac-
cordingly.

After every iteration of parts 2 and 3 the posi-
tion of each particle is updated, and the code
loops. Finally when the specified number of it-
erations has been completed, the program halts
and plots can be made from the data.

2.1 INITIAL CONDITIONS

For simplicity, the simulation runs within a
cube of volume specified by the ideal gas equa-
tion. Every particle is given the same initial
speed and a random direction.

2.1.1 PARAMETERS

The following physical parameters are specified
by the user:

Pressure P

Thermodynamic temperature T°

Particle mass m

Number of particles N
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In addition, the following parameters control-
ling the nature of the simulation are also spec-
ified:

e Particle radius R
e Observation time ¢

e Number of iterations njier

Note that this is only a way of setting the ap-
proximate initial conditions desired; once the
simulation runs pressure and temperature are
not fixed and particle mass becomes irrelevant.

2.1.2 PARTICLE VELOCITIES

At the start of the simulation, we must deter-
mine the speed of every particle.

Firstly we generate a random unit vector to de-
scribe the direction of motion of each particle.
To ensure that the vectors are uniformly dis-
tributed on the unit sphere, we use spherical
coordinates. Two random angles # and ¢ from
the uniform distribution on [—m, 7] are gener-
ated and the unit vector is defined as

cos fsin ¢
sinfsing |,
cos ¢

(2)

a standard conversion from spherical to Carte-
sian coordinates. Figure 1 shows 1500 such

unit vectors.

Rather than directly specifying the speed of the
particles (all particles begin with equal speed),
we use the kinetic energy equation

1

im(v2> = ngT (3)

to find the speed, where kp is Boltzmann’s con-
stant and T and m are specified. Hence, the
initial velocity of each particle is

cos fsin ¢
3kpT | . .
Vinit, == B sin # sin ¢ (4)
m
cos ¢

(The wviniy calculated here is the root-mean-
square particle velocity of an ideal gas at ther-
modynamic equilibrium with the temperature

and particle mass specified. Its purpose here
is only for an approximately correct starting
velocity.)

2.1.3 PARTICLE POSITIONS

The position of the particles also needs to be
determined. Given pressure P and number of
particles NV, the volume of the gas to be exam-
ined is given by the ideal gas law

PV = NkgT (5)

and so the side length ¢ of the cube we are
considering is

NkgT
(= ]jf. (6)

The positions of each particle in the =, y and
z axes are drawn randomly from the uniform
distribution on [0, ¢]. The randomly generated
initial positions of 1500 particles are shown in
fig. 2.

2.2 MANAGING PARTICLE COLLISIONS

To correctly model oblique collisions between
particles, we cannot assume they are point
masses; we must give them a radius R. The dis-
tribution of possible collision angles does not
depend on the radius chosen, however, so the
choice of radius will not affect the final velocity
distribution, though it will affect the collision
frequency: a larger radius will mean that it
takes less time for the system to reach equilib-
rium.

2.2.1 COLLISION DETECTION

We can say that two particles ¢ and j have col-
lided if the distance between their midpoints is
less than the sum of their radii. That is, if

V(@i —2? + (= 3)” + (z — 2’ 2R <0.
™)

(Note that if R is too small relative to the speed
of the particles, they may pass through each
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A 8-dimensional scatter plot
showing 1500 unit vectors generated by the
method described.

Figure 1:

Figure 2: A 3-dimensional scatter plot show-
ing the initial randomly generated x, y and
z positions (in metres) of 1500 particles.

other without a collision being registered, due
to the discrete nature of the simulation. For
this reason a good choice of R is crucial.)

To implement this, two nested for loops are
used and the presence of a collision is only eval-
uated when j > 4:

for i = 1:N
for j = (i+1):N
7 Detect collision
/% Act on collision
end
end

This ensures that each collision is only detected
once.

2.2.2 POST-COLLISION VELOCITIES

If a collision is detected between two particles,
we must change the velocities of these two par-
ticles accordingly. When two particles of equal
mass collide elastically in 3-dimensional space,
their component velocities in the direction of
collision (the vector between their two mid-
points) are swapped. The other components
of their velocities are unaffected.

This is because in a 1-dimensional elastic col-

lision, momentum is conserved so

(8)

miul + mouo = Miv1 + Mov2

and kinetic energy is conserved so

1 1 1 1
—mlu% + imZU% = —mlv% + imgv%

2 2 (9)

By collecting terms of mass, taking the differ-
ence of two squares and dividing the equations,
we come to

w1 + V] = ug + vs. (10)

Hence if the particles have equal mass then
v1 = ug and ve = wy. This applies along the
collision axis in an oblique 3-dimensional colli-
sion.

To model this in the program, we first find the
unit vector 7 that denotes the direction from
the midpoint of particle ¢ to the midpoint of
particle j. The vector from i to j is

(11)

where s; is the 3-dimensional position vector of
particle i. Therefore,

Sj— Sy

3 - %

~ i 7

rT = . ].2
[ "

The vector component U of each particle’s ve-
locity in the direction of the collision can be
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found using the dot product:

Vej = (7- V)P (14)

Hence, to swap these components of the parti-
cles’ velocities, we update them as follows:

Ui = Wz 1_; + 5’ (15)
Uj = 7}3 U + U (16)

2.3 MANAGING WALL COLLISIONS

Fortunately, dealing with the walls of the con-
tainer is much simpler. If either

z; < R (17)

or

{—x; <R, (18)
then particle ¢ is in collision with one of the
walls at the ends of the z-axis. Then all we
need to do is flip the sign of the xz-component
of 7’s velocity:

Vgi = —VUgi-

(19)

The same is true for the y and z axes.

2.4 ITERATING THE PROGRAM

The collision Checks are run njger times, with an
interval of f between each iteration. After
every iteration, the positions of every particle
are updated according to their determined ve-

locity:
— t
?i = S§; + UZ < ) .
Niter

In addition, the velocity and position of each
particle is saved after every iteration to 3-
dimensional position and velocity matrices.

(20)

Once the loop has terminated, we can use the
data in these matrices to plot our results.

3 RUNNING THE SIMULATION

The final simulation was run at approximately
atmospheric pressure (P := 101325Pa) and
room temperature (T := 293 K) with particles
of mass m := 4.65 x 10720 kg, the mass of an
N5 molecule.

As a compromise between fidelity and comput-
ing time, the number of particles was set to be
1500 and the simulation took 200 iterations.

Deciding on the radius of the molecules and
the total observation time was rather more dif-
ficult. After initially using the van der Waals
radius of nitrogen, 155pm, it became appar-
ent that the majority of collisions were go-
ing undetected, because the average distance
As moved by each particle every iteration was
much larger than the particle’s radius (so par-
ticles would pass through each other and the
walls without a collision being detected).

To remedy this, the average total distance trav-
elled by a particle was set at a reasonable 1.5¢
(which was adjusted to elicit the best rate of
evolution of the velocity distribution) and the
total time ¢ was then calculated as

150

Vinit

(21)

So that all collisions are detected, the radius
must be larger than As, and so

t
R := ASmax = Umax <>
Niter

where vmax ~ 2 - Vinit -

(22)

This method worked remarkably well, and the
final values used were

t:=12x10"1"g,
R:=59%x10"""m

(23)
(24)

4 RESULTS

Figure 3 shows a histogram of the velocity dis-
tribution after the 200" iteration.
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For comparison, figs. 5 and 6 show the velocity
distributions after 20 and 70 iterations respec-
tively.

At the start, the speeds were all vy =
510.7ms~'. As the simulation progressed,
the distribution approached the Maxwell-
Boltzmann distribution, reaching it entirely by
the end of the simulation as expected. Matlab
R2015b does not have Maxwell distribution fit-
ting function, and so for illustration purposes
a Rayleigh distribution was fitted to the veloc-
ities after all 200 iterations. This is shown in
fig. 4.

The root-mean-square velocity of this final dis-
tribution was 510.7ms™!, exactly the same as
the initial velocity vipit.

In total, there were 22,712 collisions between
particles and 27,492 collisions with the walls.

5 CONCLUSIONS

After a very short amount of time, the particles
in an ideal gas reach thermodynamic equilib-
rium at a Maxwell-Boltzmann distribution of

velocities. If all of the particles start at the
same initial speed, then this speed is also the

final root-mean-square velocity of the particles.

It was interesting to note that the choice of
particle radius played a large role in determin-
ing the success of the simulation, despite the
final distribution not depending on it.

In the way of further analysis of the completed
simulation, it could also be possible to

a) compare the final distributions at various
different temperatures.

b) build a subroutine to test the actual pres-
sure and temperature and compare to the
result predicted by the ideal gas law.

c) run statistical tests throughout to eval-
uate exactly how the speeds approach
the Maxwell-Boltzmann distribution over
time.

The simulation could also be run for a much
larger number of particles, given more comput-
ing power, to decrease random fluctuations in
the distribution of speeds.
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APPENDIX: SOURCE CODE
(To be run in Matlab or Octave)

clear;
close all;

/4 Stmulation parameters

P = 101325; / Pressure of particles / Pa

T = 293; J Thermodynamic temperature of particles / K
m = 4.65e-26; J Mass of particles / kg

N = 1500; 7 Number of particles to constder

R = 5.87e-10; / Radius of particles / m
t = 1.15e-10; /7 Total time to observe for / s
n_iter = 200; 7 Resolution of the simulation

% Setup

k_B = 1.38e-23; / Boltzmann’s constant

v_init = sqrt(3*k_B*T/m); 7 Initial (uniform) speed of every particle (using
- 3/2kBT=1/2mv2) / ms -1

V = Nxk_Bx*T/P; J Volume of container / m~3

side = nthroot(V,3); 7 Stde length of the cubic box we’re considering / m

dt = t/n_iter; J Time per step / s
s = sidexrand(3,N); / Random z,y,z positions for each particle / m

angles = -pi + 2xpixrand(2,N); 7 Two random angles per particle (between -p%
~ and pi) / rad
unit_vect = [cos(angles(l,:)).*sin(angles(2,:));
sin(angles(1l,:)).*sin(angles(2,:));
cos(angles(2,:))]; % A random uniformly distributed
— 3-dimensional unit vector per particle

v = v_init*unit_vect; / Random weloctities with uniform specified magnitude / m

— s”-1

% Data storage

wallcollisions = 0; / Collision counters
particlecollisions = O;
firsttimeparticlecollisions = O;
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s_history = zeros(3,N,n_iter+1); / 3D matrices to hold the entire history of
— particle positions and velocities
v_history = zeros(3,N,n_iter+1);

s_history(:,:,1)

s; /4 Fill in the initial walues

v_history(:,:,1) v;

animation = struct(’cdata’,[],’colormap’,[]); / Movie array

% Main loop

for

iter = l:n_iter

for i = 1:N J For each particle
% Check for collision with wall
for dim = 1:3 J Repeat for z,y,z

if s(dim,i) <= R || side - s(dim,i) <= R / Check distance from
each wall

v(dim,i) = -v(dim,i); 7/ Reverse welocity
wallcollisions = wallcollisions + 1; / Increment collision
counter
end
end

/i Check for collision with another particle

for j = i+1:N J Check against all particles with a higher index (to
avotd duplicate collision checks)

if (s(1,j)-s(L,i))"2 + ...
(s(2,j)-s(2,i))"2 +
(s(3,3j)-s8(3,1))72 <= 4%xR"2 J Detect collision

/% Unit vector between the two particles’ centres
difference_vector = (s(:,j)-s(:,1));
difference_magnitude = sqrt((s(1,j)-s(1,i))"2 + ...
(s(2,j)-s(2,1))72 + ...
(s(3,3)-s(3,1))"2);
direction = difference_vector/difference_magnitude;

/i Compomnent velocities in the collision direction

dot(v(:,i),direction)*direction;
dot(v(:,j),direction)*direction;

v_i

v_]
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delta_v = v_j - v_i;
/4 Swap these welocities in this direction

v(:,i) = v(:,i) + delta_v;
v(:,3) = v(:,j) - delta_v;

particlecollisions = particlecollisions + 1; /7 Increment
— collision counter

if iter ==

firsttimeparticlecollisions = firsttimeparticlecollisions

end
end
end
end
/4 Update all postitions
s = s + vkdt;

/4 Add to history

s_history(:,:,iter+l) = s;
v_history(:,:,iter+1)

I
<

end

speeds =
« sqrt((v_history(l,:,:)). 2+(v_history(2,:,:)). 2+(v_history(3,:,:))."2)
— Matriz of history of speeds

/% The matriz ’speeds’ can then be used to plot histograms etc. of the speed
% distribution at different times.

4
E) (4

Page 41 of 509



Chapter 3

Deriving the Maxwell-Boltzmann
distribution

A few months after showing the Maxwell-Boltzmann distribution arises numerically, I became
interested in the analytic derivation and wrote this argument up.

J
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Deriving the Maxwell-Boltzmann distribution

Damon Falck

August 24, 2017

Maxwell’s symmetry argument

We wish to derive the fraction of particles in an ideal gas with speed between v and v + dv.

Let vz, vy and v, be the components of the velocity of each particle in three perpendicular
directions. If p(v,) is the probability density function of v,, then the fraction of particles for
which this velocity lies between v, and v, + dv, is p(vy) dv,. The z-direction is special in no
way and therefore the same function applies to v, and v, also.

These three velocities must not affect each other in any way because they are at right angles and
statistically independent, and so the fraction of particles with velocities between v, and v, +dv,,
and between v, and v, + dvy, and between v, and v, + dv, is p(vy) dvgp(vy) dvyp(v,) dv, =
p(”:c)ﬁ(vy)p(vz) dvg d'Uy dv,.

However, the choice of direction of the axes we’re using is purely arbitrary, and so this fraction
must depend only on the speed of the particle v? = v2 + UZ + v2. Therefore,

p(vz)p(vy)p(vs) dvg dvy dv, = G(vF + v; + v7) dv, doy dv,
for some function ¢.

We note that a product appears on the left and a sum on the right; thus, the solution to this
must be an exponential. We let p(z) = Ae 8= for some positive constants A and B so that
d(v?) = A3e=Bv*. We add the negative sign to B since the number of particles with velocities
of increasing size must decrease.

So, the fraction of particles with velocity vector in the ‘box’ of volume dv, dv, dv, with its
innermost vertex a distance v from the origin is A3e—Bv? dv, dvy dv,. A particle with speed
between v and v + dv will have its velocity vector in the space occupied by the sphere of radius
v + dv with its centre at the origin, and not by the similar sphere of radius v. The volume of
this space, due to the smallness of dv, is 47v? dv and so, replacing dv, dv, dv,, the fraction of
particles with speed between v and v+ dv is 4w A3v2e~B" dv. If the probability density function
for particle speed is f(v) then it follows that

flv) = A A3v2e BV,
As this must be normalised,

oo
47rA3/ v2e BV dy = 1
0

Page 1 of 2
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Maxwell’s symmetry argument

which implies that since [ z2e % dr = g’
3 VT
4 A B 1

= A:UE
™

3/2
and thus f(v) =47 (%) v2e~BY?,

The mean square speed is given by

) 3/2 roo
(v?) = /0 v?f(v)dv = 47 <f> /0 vte BV do

3/2
and so as fooo zhe " dx = %, we come to (v?) = 47 (5) By _

However, from kinetic theory we know that

1 9 3

= = —kpT

2m<v ) S kB

where m is the mass of each particle, T is the thermodynamic temperature of the gas and kp

is Boltzmann’s constant. Therefore,

1 3 3
S = 2T
2"op T "B
m
— B= .
2%pT

This leads us to our final expression for the Maxwell-Boltzmann distribution,

m 3/2 muv?
f(v) =4n <27rkBT> vZe BT

Page 2 of 2
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Chapter 4

An investigation into electric fields
around charged spheres

This was the result of a couple of weeks of Dr Cheung’s lessons on electric fields in September
2017. I was very interested in the topic and wanted another chance to combine mathematics
with a bit of programming.

J
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IV

VI

AN INVESTIGATION INTO ELECTRIC FIELDS
AROUND CHARGED SPHERES

Damon Falck

June 30, 2018

A HOLLOW CHARGED SPHERE

A SOLID CHARGED SPHERE

THE ELECTRIC FIELD AROUND TWO SOLID CHARGED SPHERES
THE FORCE BETWEEN TWO SPHERES OF DIFFERENT VOLUMES
GENERALISED MOTION OF TWO FREE-MOVING CHARGED SPHERES

ORBITAL MOTION

I A HOLLOW CHARGED SPHERE

10

11

12

Consider a thin, spherical shell of radius r and surface charge density . To find the charge at a point A
from its centre, we note that by symmetry all tangential fields cancel and so we need only consider the radial
component of the electric field at this point.

Suppose the shell is centred at the origin in R? and that our test point is on the z-axis at position

h =

> O O

so that any point on the shell has position vector

7 CcOs ¢ cos 6
r= | rcos¢sinf
7 sin ¢

where 6 and ¢ are the two angles shown in fig. 1.

By Coulomb’s law, the contribution of a small amount of charge at point r to the field at h is

dQ

 dmeglh —

By definition of surface charge density,

_de
77 a4
Page 1 of 14
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I A HOLLOW CHARGED SPHERE Damon Falck

rsin ¢

r cos ¢ sin 6

7 COS ¢ cos 0

Figure 1: A point r on a thin spherical shell.

where dA is a small area of the shell at r, and it can be seen that this small area has ‘height’ - d¢ and ‘width’
rcos ¢ - df (both arc lengths), so that
or? cos pdf do

dE = 5
dmeglh —r|

As explained, we only want the radial (vertical) component of this field, and so we multiply by cos 1) where ¢
is the angle h — r makes to the vertical:

2
dE, — or cosgbd@c;gb cos .
4reglh — 1|

Therefore by the principle of superposition, the total field at point h is

27
E_R / / coscbcosz/Jdeqj'
47750 ]h—r\

Figure 2: A vertical slice through the sphere (the situation is of course rotationally symmetric around the
z-axis).

From fig. 2 it can be seen that
" h,—r, h—rsing
cosY = =
|h — r| |h —r|

Page 2 of 14
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I A HOLLOW CHARGED SPHERE Damon Falck

and so our value for the total electric field becomes

/ /2”cos¢ — rsin¢) d40.do
h—r’ '

47‘1’60

The situation is rotationally symmetric around the z-axis, which means nothing can be a function of §. There-
fore performing the inner integral is a trivial matter of multiplying by 2m:

_07“2/72r cos ¢(h — rsin @)
2 J_ h —r|?

de.

s
2

Next, we want to find the denominator:

0 7 COS ¢ cos 0
lh—r|=[| 0] — | rcos¢siné
h

rsin ¢

—rcos ¢cosf
=|| —rcos¢sind
h —rsin¢

2 cos? ¢ cos2 § + r2 cos? ¢sin® O + h2 — 2hrsin ¢ + 12 sin? ¢

2 cos2 ¢ + h2 — 2hrsin ¢ + 2 sin® ¢
=\/r2+h2—2hrsin¢

which, as expected, is not a function of #. So, the integral we need to evaluate is

01”2/75 cos p(h — rsin ¢)
2¢0 (k% 4 r? — 2hrsin ¢) 3/

> do.

Substituting u = sin ¢ so that du = cos ¢ d¢, this becomes

or? 1 h—ru
E= o | e 372 4
0J-1 (h +7r —2hru)
or2h ord

1 /1 U
u— — du. (1)
280 /—1 (R 412 — 2hru)3/2 2€0 J 1 (R2 412 — 2hru)3/2

The first integral evaluates to

1 1
1 —2
/ 3/2 du = [ 21 2 ]
-1 (h2 L2 ZhTu) —2hrvh? + 12 — 2hru] _4

1 1 1

" hr <\/h2+r2—2hr_ \/h2+r2—|—2h7‘>
1 1 1

L (L LN 2
hr (\h—r! h—i—r) (2)

Page 3 of 14
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I A HOLLOW CHARGED SPHERE Damon Falck

For the second integral we’ll use parts, relying on the result we just showed:

1 w u 1 1 1
/ 3/2 du = 7., .2 N / 7. 2 du
—1 (h2 +r2 Qhru) hrvh? + 14 —2hru] _4 —1 hrv/h? + 12 — 2hru

= “ 1 L2 \/h2—|—r2—2hru1
~ LhrVR2 472 —2hru) . hr [—2hr -1

1
1 N +\/h2+r272hru
C hr [ VR2 412 = 2hru hr .

1 1 1 |h—71|—(h+7)
— 3
hr<|h—r|+h+r+ hr (3)

Putting the expressions from egs. (2) and (3) together into our main expression for E in eq. (1), we come to

g9 11 _07“2 1 N 1 +|h77“|7(h+7“)
2¢0 \|lh—=7r| h+r 2¢eoh \|h—r|  h+r hr

o ror r? 3 r? _r|h—r|+r(h+r)
h—r] htr hh—v hhtr) k2 02

_2760

P (th(fH—r) —rh2h — | — r2h(h+7) — r2hlh — | —r|h — 7| |h — | (h+ 1)+ r(h+7)(h+ 1) |h — 7~|>

T2 hW2(h+r)[h — 7|
_or h3+rh2—h2]h—r|—th—'rQh—rh\h—r]—\h—thZ—rz‘—I—(h—i—r)‘hQ—rQ‘ )
N 2e0h? ‘hQ _ 7”2‘

From this rather complicated-looking expression there arise two simple cases: that where h < r and that where
h > r. If h < r, meaning our test point is i¢nside the spherical shell, then

|h—r|=r—nh

and
‘hQ — 7“2‘ =72 — K2

Then, eq. (4) simplifies to

or 3 2 2 2 2 2 2 2 2
E:m(h rh? — h2(r — h) — rh? — r2h — rh(r — h) — (r — h)(r2 — h2) + (h + r)(r —h))
o or 0
T 2e0h2(r? — 12)

=0.

This is wonderful: at no point within the sphere is there any electric field whatsoever! The second case, where
h > r, means our test point is outside the sphere, and implies

|h—r|=h—r

and
‘hQ — 7’2‘ = h? -2

Therefore, eq. (4) reduces to:

or 3 2 2 2 2 2 2 2 2
E:W(h S rh2 = R2(h — 1) — rh? — r2h — rh(h — 1) — (h— ) (A2 — 1) + (h+7)(h —r))
ar
= = (9prhp% 93
2e0h2(h2 — r2) ( " " )
2
ar
= . 5
60h2 ()
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II A SOLID CHARGED SPHERE Damon Falck

Figure 3: A smaller sphere of radius h within a larger one of radius R.

This is a beautiful result: the electric field depends, as makes sense intuitively, only on the ratio of the distance
h to the radius 7. It doesn’t end there, though: note that the surface area of the sphere is 472 and so where
Q is the total charge,

Q

o= —.
472

Then, eq. (5) becomes
Q

- 47T60h2 ;

the spherical shell generates the same electric field as would a point charge at its centre.

II' A SOLID CHARGED SPHERE

Now that we know the behaviour of a hollow sphere, the case of a solid sphere is trivial. By splitting the solid
sphere up into infinitely many shells, each with its equivalent charge at the centre of the sphere, it follows that
the equivalent charge of the entire sphere must be at its centre and must have the value ) where () is the total
charge on the sphere. So, outside the sphere, the same formula applies:

Q

B 47T€0h2

at a distance h from the centre of the sphere.

If the test charge is within the sphere, then as proven above, no subshell of radius r such that A < r will exert
a force on the test charge; we can disregard these shells so that we have a smaller solid sphere of radius h
behaving in the same way.

If the original sphere has radius R then the new sphere is a fraction %i, of the original volume, and so assuming
the charge is uniformly distributed, the smaller sphere has a total charge of 1%

field within the sphere is

). Consequently the electric

2Q hQ

© dwegh?  4dmegR3’
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IIT THE ELECTRIC FIELD AROUND TWO SOLID CHARGED SPHERES Damon Falck

I[IT THE ELECTRIC FIELD AROUND TWO SOLID CHARGED SPHERES

Now consider two insulating spheres, each with radius r» and volume charge density p, with their centres
separated by distance 2 such that [ > . We'll place the spheres along the z-axis in R3 so that the origin is
midway between their centres.

x
At an arbitrary point s = | y | we wish to determine the electric field E.
z

There are three cases to consider: outside both spheres, inside the upper sphere, and inside the lower sphere.

Outside both spheres, each sphere can be modelled as a point charge at the centre of the sphere. The total
0 0

charge of each sphere is pV = 4%3” and these point charges are located at zy = | 0 | and zo = | 0 |. Hence,
l =l

by the principle of superposition, the total field at a point s outside both spheres is

4rr3p 4rr3p
E=—3  _(s—z1)+—3 — _(s—z 6
47r€0|s—z1]3( ) 47T€0|s—zz\3( 2) ©)
0 T 0
r’p ! r’p
= 3 y|— 10|+ 3 yl—10
3eolly ] — 10 3eolly | — 0
z l z -1
r3p 1 v 1 m
" 35 PRI) 23 Vot 2.2 23 Y
0 | /22+y2+ (2 1) o V2 +y?+ (2 +1) 2+l

r3p 1 v 1

3eo | (22 +y2 + 22 — 221 +12)3/2

+ ] . (7)
2 1 2 4 22 213/2
(22 4+ y2 + 22 + 221 + 12)3/ oy

When inside the upper sphere, the contribution from the lower sphere remains unchanged, but the electric field
of the upper sphere decreases in magnitude as described in section II. The total equivalent charge of the upper
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IIT THE ELECTRIC FIELD AROUND TWO SOLID CHARGED SPHERES Damon Falck

sphere changes from 37r3p to 37|s — z1|® p, so the new electric field function (based on eq. (6)) is
4 3 4mr3p
STls — =z L
E = 3’—1|§(s —z1)+ —2——(s — z3)
dregls — z1| Amepls — z2|

X 3 X

=Ll v |+ . y (8)
a0 ||, 2 (@ +y? 222042032 7

When our test charge is inside the lower sphere instead, we just switch the sign of [ wherever it occurs:

X 3 X

p r
E=c—1| v |+ e (9)
3eo sl (22 + y2 + 22 — 221 + [2)3/2 L1

When to use each of these three formulae (egs. (7) to (9)) can be determined by the following table:

Position Condition 1 | Condition 2 | Equation to use
Outside both | |[s —z1| >7r | [s —2z2| > 7 eq. (7)
Inside upper | [s—z1| <7 | [s—z2| > eq. (8)
Inside lower | [s—z1|>7 | [s—z2| <7 eq. (9)

Writing these conditions in terms of scalars, if[s — z3| > 7 then

Va2 + 2+ 22— 220+ 12>r

and likewise if |[s — zg| > r then

Va2 +y2 +22 4220 +12 >,
We can express the electric field as a piecewise function in Mathematica:

Field[x , v , =] :=

rp 1 x 1 x
Piecewise[{{ v + v »
3e (x2+y2+zz—2zl +12)3"12 z-1 (x2+y2+zz+2zl+12}3”2 z+1

‘\/x2+y2+zz—221 +1% > r'/\‘\/x2+ y2+ 22+ 2214+ 1% > r']»J

I} X r.3 X
{_ y + y 3
3e z-1 (.1<2+y2+zz+2zl+12}3’Jz z+1

‘\/x2+y2+zz—2zl +12 < r A ‘\/x2+ y2+ e 2214+ 1% > r-]»J

I} X r.3 X
{— y |+ y )
3e (lz+1 (x*+y?+22-22z1+ 1272 | z_1

‘\/x2+y2+zz—2:1 +1% > r'/\‘\/x2+ y2+ 22+ 221 4+ 1% < r}}]

This leads to some rather nice visualisations, as shown in figs. 4 and 5. We set [ to 2m and the radius r to

1m.
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Figure 5: A stream plot overlayed on a density plot in

Figure 4: A 3D vector field visualisation of the electric the plane y = 0 (for the spheres with like charges).

field E for the spheres with like charges.

So far we have assumed the spheres are either both positively charged, or both negatively charged. If we set
them to have opposite charges, the visualisation changes. Our piecewise function becomes:

njeep- Fleld " [x_, v_, z_] =
"3

o 1 x 1 x
y - y 3
3e (x2+y2+zz—221 +12)3"2 z-1 (x2+y2+zz+221+12)3"2 z+1

Piecewise [{{

‘\lx2+y2+zz—221 +1% > rA‘\lx2+ y2+ 22+ 221+ 1% > r},

P * r? X
- y - y 3
3e z-1 (x2+y2+zz+221+12)3”2 z+1

‘\/x2+y2+zz—221 +12 2 r A ‘\/x2+ y2+ 22+ 2214+ 1% > r},

P * r? X
. y + y 3
3e z+1 (x2+y2+zz—221+12)3”2 z-1

‘\lx2+y2+zz—221 +12 > rA‘\lx2+ Ve 22+ 2214 1% 5 r}}]
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III THE ELECTRIC FIELD AROUND TWO SOLID CHARGED SPHERES Damon Falck

Figures 6 to 9 show the field when the two spheres have opposite charges.
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Figure 6: A stream plot and density plot at y = 0 for .
the spheres with opposite charges.

Figure 7: A 3D vector field visualisation of the electric
field E for the spheres with opposite charges.
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Figure 8: A 3D plot of the electric field magnitude £ Figure 9: Another 3D plot of the electric field mag-

for the spheres with opposite charges. nitude E for the spheres with opposite charges, this
time with the opacity function adjusted to make the
spheres more visible.

IV  THE FORCE BETWEEN TWO SPHERES OF DIFFERENT VOLUMES

We’ll now consider two solid spheres of radius r and R centred at arbitrary positions in Cartesian space a and
b respectively, such that |a — b| > r + R. We wish to find the net force each sphere exerts on the other due to
their electric fields; we will assume the first sphere is positively charged and the second is negatively charged,
both with volume charge density pc.

As shown previously, we can model each sphere as a point charge. The first sphere will have charge

4
q=rpV = §7Tr3pc (10)
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and the second will have charge
4
Q= §7TR3pc. (11)
Therefore, by direct application of Coulomb’s law, the force that the first sphere exerts on the second is

4 .3, . 4._p3
3Tr°pe - TR pe

F= a—b
4megla — bl? ( )
4 2 3R3
- L:%(a_ b)
950’&—1)‘

and by Newton’s third law, the corresponding force from the second sphere on the first is —F.

V ~ GENERALISED MOTION OF TWO FREE-MOVING CHARGED SPHERES

In order to use equations of motion, we must have mass. Let both spheres have volume mass density p,,. Then,
by analogy with egs. (10) and (11), the mass of the first sphere is

4 3
m = —mr°pm

3

and the mass of the second sphere is
4

Therefore, at any given moment, the acceleration of the first sphere is

4mp2r3 R3 o

. F a3 2R3 b

a=_— = 4.3 - (b—a)
m 3T Pm 3g0pml|a — b|

and the acceleration of the second sphere is
47 p2r3 R3 N
o F_ e TP 0

M 3R, 3e0pmla—b|?

Thus our problem reduces to a pair of coupled second-order non-linear ordinary differential equations. We
won’t try to solve these, but rather we’ll numerically solve them in Mathematica.

Stripping away all constants for now, the following code numerically generates functions for a and b (we set

0 0
their initial velocities to zero and their initial positions to | 0 | and | O | respectively):
-1 1
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Positions =
1
NDSnlve[{a”[t == (b[t] - a[t]),
Norm[a[t] - b[%]]3
1
b'"[t] == (a[t] -b[t]), a[@] == {@, @, -1},

Norm[a[t] - b[t]]?

b[e] = {e, e, 1}, a"[e] == {0, @, 8}, b"[8] == {@, @, 3}}3 {a, b}, (%, @, 199}]

o Domain: 0., 2.22
i141a - InterpolatingFunction N h .

Output dimensions: {3} |1 ?

Domain: {{0., 2.22
b » InterpolatingFunction N Output -:f"’e*“ipiﬁ}

Now we’ll add the constants back in (with p. = X and p,, = p). Setting A = p = 1 and the constant of
permittivity € = % for convenience, we allow control of the radii » and R as well as all of the initial positions

and velocities through a ‘Manipulate’ function. For now we’ll plot the z-positions of the two spheres from ¢t = 0
to t,,ax. The code is as follows:

Manipulate[
PositionFunc =
A?R?
NDSnlve[{a”[t] == (b[t] - a[t]),
3epuNorm[a[t] -b[t]]?
A2
b""[t] == (a[t] -b[t]), a[@] == {sax, say, saz},

3euNorm[a[t] -b[t]]3
b[@8] = {sbx, sby, sbz}, a'[@] = {vax, vay, vaz}, b'[@8] = {vbx, vby, vbz}},
{a, b}, {t, @, 100} |;

Plot[ {Evaluate[a[time] [[3]] /. PositionFunc],

Evaluate[b[time] [[3]] /. PositionFunc]}, {time, @, tmax}], {{r, 1}, ©.1, 18},
{{R, 1}, @.1, 18}, {{tmax, 5@}, @.eel, 1ee}, {{sax, @}, -1, 1}, {{say, @}, -1, 1},
{{saz, -1}, -1, 1}, {{sbx, @}, -1, 1}, {{sby, @}, -1, 1}, {{sbz, 1}, -1, 1},
{{vax, @}, -1, 1}, {{vay, 8}, -1, 1}, {{vaz, @}, -1, 1}, {{vbx, @}, -1, 1},
{{vby, 1}, -1, 1}, {{vbz, 8}, -1, 1}]‘

The resulting manipulate applet is shown in fig. 10.

VI ORBITAL MOTION

We’ll now set up a small test charge in orbit around a larger one. Let’s make a widget to animate the spheres’
motion in three dimensions to aid visualisation.

Based on the previous part, the following code contains an ‘Animate‘ function within a ‘Manipulate‘ function,
which allows customised animations based on different starting conditions. I've also included a little plot
similar to in fig. 10 to make things easier.
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05t |
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Figure 10: A manipulate function with control over both spheres’ radii and starting positions. We already see
some nice patterns developing.
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]

74]:= Manipulate[
PositionFunc =
12 R3 12 T‘3
NDSolve[{a"[t] == (b[t] -a[t]), b'"'[t] == (a[t] - b[t]),
3euNorm[a[t] -b[t]]? 3epuNorm[a[t] - b[t]]?

a[@] == {sax, say, saz}, b[@] = {sbx, sby, sbz}, a'[®] = {vax, vay, vaz}, b"'[@] == {vbx, vby, vbz}}, {a, b}, {t, @, 109}];

Grid[
{{Plot[{Evaluate[a[time] [[3]] /. PositionFunc], Evaluate[b[time] [[3]] /. PositionFunc]}, {time, @, tmax},
ImageSize -» Small],
Animate [Graphics3D[ {Sphere[Evaluate[a[time] /. PositionFunc], r], Sphere[Evaluate[b[time] /. PositionFunc], R],
Opacity([@], Sphere[{©, ©, ©}, 2]}, ViewPoint » {1.3, -2.4, 2.}, Boxed -» True, FaceGrids » All, ImageSize - Large],

{time, @, tmax}]1}}1, {{r, -5}, ©.81, 5}, {{R, .5}, @.81, 5}, {{tmax, 5@}, @.eel, 1ee}, {{sax, @}, -5, 5},

{{say, @}, -5, 5}, {{saz, -1}, -5, 5}, {{sbx, @}, -5, 5}, {{sby, @}, -5, 5}, {{sbkz, 1}, -5, 5}, {{vax, @}, -5, 5},

{{vay, ©}, -5, 5}, {{vaz, ®}, -5, 5}, {{vbx, ®}, -5, 5}, {{vby, 1}, -5, 5}, {{vbz, @}, -5, 5}]

We can experiment with all sorts of different radii and sizes and come up with lots of different orbital patterns.
I recommend just trying out the attached applet to see the animation working.
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Figure 11: A screenshot of the animation of orbital motion.
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Chapter 5

Charged planes and capacitors

Again, while we were studying electric fields with Dr Cheung in September 2018 he set the
problem of thinking about charged infinite planes and their relation to capacitors, and this was
my response.

J
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Charged planes and capacitors

Damon Falck

June 30, 2018

1 ELECTRIC FIELD AROUND AN INFINITE PLANE OF UNIFORM CHARGE DENSITY

We will consider the electric field E at a perpendicular distance h above an infinite horizontal plane of area charge
density o.

Figure 1: A plane of charge density o

Noting that all horizontal field components will cancel (as the plane is infinite), we need only consider the vertical
component of the field; and assuming the plane is positively charged, the vector E will always be in the direction
away from the plane.

At a height h directly above the origin, the contribution to the field of a small area dx dy of the plane at a position

T
7 = | y | is given by Coulomb’s law as
0

E=— d
dmeg( 7|7 + h2)

To find the vertical component, we multiply by cos @, where 0 is the angle shown in fig. 2.

x dy. (1)

) h2 +|7

7]
Figure 2: A right triangle showing 6

Clearly this angle is given by

cosf = __h (2)
\/| 72| + h?
Page 1 of 3
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and so the vertical component of the field is

g

h
drdy  —
e+ ) Y e

= oh dz dy. (4)
dmeg (22 + y? + h?)

Using the principle of superposition, the total field at this point is the sum of the field contributions of every small
area dz dy in the plane, and so the total electric field strength is

3/2

/ / dz dy (5)
47T€0 x2 + 42 +h2)3/2’
which, splitting the plane into four, we can rewrite for sunphmty as
dz dy (6)
" Teo 2 .2 4 p2)\3/2
(z2 +y% + h?)
d
Letting tan o = T o that SF = Vy? 4+ h?sec? o, this becomes

y2 + 2 da

ho [ 1 3 d
p=2 /2 < )3/2-\/y2+hzseczozdy (7)
0

meo Jo o (y2 + h2)3/2 (tan? o + 1
ch (> 1 3

S A dad 8
— A y2+h2/0 cosada dy (8)
ch >~ 1 och [ dy

= 7[sina]0%dy:

ey Jo y2+h2 7T7€() 0 y2+h2'

Similarly for this outer integral, we let tan 8 = E so that dy _ = hsec? 3. Then,

dp
och [z dB )
E= -h 10
megh? /0 tan? 8 + 1 sec” 3 (10)
=7 /2 hdg (11)
meoh Jo
ag
= 12
2¢€q (12)

This is a remarkable result: an infinite charged plane will produce a uniform electric field throughout all space,
regardless of a test charge’s distance from the plane.

2 ELECTRIC FIELD BETWEEN TWO CHARGED PLANES

As a corollary of the previous result, if we have two parallel infinite planes of opposite charge but of the same charge
density o, then the resulting field in between the planes is simply
=2 (13)
€0
by the principle of superposition. On either side of the two planes the fields cancel completely and there is no
electric field.

+ + o+ o+

E

| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
¥y ¥ ¥ ¥ ¥ ¥ ¥

Figure 3: The field between two infinite parallel planes
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3 THE PARALLEL PLATE CAPACITOR

If the two parallel planes in the previous section are made finite, then as long as the distance d between them is
o
small compared to their area, the electric field between them can still be approximated by £ = —. This is the case

€0
in a standard parallel plate capacitor.
Let each plate have area A and store a total charge @. So, the charge density is
Q
_ % 14
o= (14)
and therefore the electric field between the two plates is
Q
E=—. 15
Ao (15)
+ + + + + + + + +
area A
d[ lﬁ
area A

Figure 4: A parallel plate capacitor, each with total charge @

The potential difference V' across the plates is defined as the work done per unit charge against the electric field to
move a test charge from one plate to the other. So, with a small test charge g,
Fd
V=—, (16)
q
where F' is the force exerted by the electric field on the test charge. However, by the definition of an electric field
of strength F,

F
E=_ 17
. (17)
and so our potential difference becomes
V = Fd. (18)
Now substituting in our electric field value from eq. (15),
Qd
V=" 19
Aeg (19)
Capacitance C' is defined as the charge stored per unit potential difference, and so
A A
o=@ _ QAo _ Ao (20)

V' Qd d

Finally, the use of a dielectric (rather than a vacuum) between the plates requires the adjustment of the constant
of permittivity, and so following convention we write

Aepe,

="y

(21)

where €, is the relative permittivity of the material used. This is a well-known equation for the capacitance of a
parallel plate capacitor.
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Chapter 6

C3 coursework

This is pretty self-explanatory; my numerical methods coursework for the C3 module.

J
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An Investigation into Methods for the
Numerical Solution of Equations

(C3 Coursework)

Damon Falck
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1 Introduction

In this coursework I will investigate the numerical solution of equations by means of:
e Systematic search for a change of sign using interval bisection
e The Newton-Raphson fixed-point iteration method
e Rearrangement of the equation f(x) =0 into the form = = g(x)

For each method I will demonstrate a successful application and then discuss under what circumstances
the method will fail to find a root. I will also directly compare the three methods’ advantages and
disadvantages by using them all to solve one equation.

All equations that I use in this coursework will be analytically insoluble quintic polynomials.
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2 The Change of Sign Method

2.1 Application of the Change of Sign Method

The intermediate value theorem says that if a continuous function takes a positive value at one end of
a given interval and a negative value at the other end, then at some point in that interval the function
will have a root.

As a consequence of this, we can search for a root of a function by looking for a smaller and smaller
interval over which the function changes sign.

Consider the function
flz) =725 — ba’t + 32° + 1522 — 10z + 32 = 0.

Testing reveals f(—10) = —751,368 < 0 and f(10) = 654,432 > 0 and so f(z) must have a root on the
interval (—10,10). We then bisect this interval and test f(0), which evaluates to 32 > 0, so we have
narrowed our root down to the interval (—10,0). Repeatedly applying this procedure generates a table
of values as in table 1.

Lower bound a | Upper bound b | Interval midpoint GTH’ f (“T'H’) Change of sign over
-10 10 0 32 Lower interval
—10 0 -5 —24,918 Upper interval
-5 0 —2.5 —775.0 Upper interval
—2.5 0 —1.25 28.5 Lower interval
—-2.5 —1.25 —1.875 —140.3 Upper interval

—1.875 —1.25 —1.5625 —22.2 Upper interval
—1.5625 —1.25 —1.40625 9.3 Lower interval
—1.5625 —1.40625 —1.484375 —4.6 Upper interval
—1.484375 —1.40625 —1.44531 2.7 Lower interval
—1.484375 —1.44531 —1.46484 —0.83 Upper interval
—1.46484 —1.44531 —1.45508 1.0 Lower interval
—1.46484 —1.45508 —1.45996 0.08 Lower interval
—1.46484 —1.45996 —1.4624 —-0.37 Upper interval
—1.4624 —1.45996 —1.46118 —0.13 Upper interval
—1.46118 —1.45996 —1.46057 —0.02 Upper interval
—1.46057 —1.45996 —1.46027 0.03 Lower interval
—1.46057 —1.46027 —1.46042 0.004 Lower interval
—1.46057 —1.46042 —1.46049 —0.009 Upper interval
—1.46049 —1.46042 —1.460455 —0.002 Upper interval
—1.460455 —1.46042 —1.460438 0.0003 Lower interval
—1.460455 —1.460438 —1.460447 —0.001 Upper interval
—1.460447 —1.460438 —1.460443 —0.0005 Upper interval

Table 1: Repeated interval bisection to reduce the error of our root.

Thus if our root is xy we know xg € (—1.460443, —1.460438). The midpoint of this interval is —1.4604405

and thus we can say

xo = —1.4604405 £ 0.0000025.
In other words, f(x) has a root at x = 1.46044 to 5 decimal places.

The procedure can be visualised graphically as shown in fig. 1.

2.2 Failure of the Change of Sign Method

The change of sign method does not always successfully reveal a root. Consider the function

f(x) = 252° — 202" — 4942® + 51227 + 1504z — 1792,
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Change of sign within this interval New change of sign interval half as wide
0 ] ; > T ! /
-1 0 1 0+ —— ‘ ‘ — T
+2.2 1.8 = -14 +12 -1
—500 | Bi.sec't the interval with :
this line, then check I
|
sign of f(z) |
|
—1,000 | —200 | ;
|
This:is the root :
—1,500 + we’rq honing in ‘on :
| |
|
— f(2) —400 | | — f(2)
| |

Half as wide again

Figure 1: This shows four levels of ‘zoom’ when applying the interval bisection method,
corresponding to the fifth through eighth rows of table 1.

for instance. Looking at the interval (1,2), we see that f(1) = —265 < 0 and f(2) = —208 < 0. There is
no change of sign, suggesting that there is no root on this interval.

However, plotting the function reveals that there are actually two roots here, as can be seen in fig. 2.
The curve crosses the z-axis twice between x = 1 and x = 2, so that there is no overall change of sign.
This is one of the situations in which the change of sign method will fail to find a root of an equation.

Change of sign may also fail when there is a discontinuity in the function or when the function is tangent
to the z-axis (at a repeated root).

3 The Newton-Raphson Method

3.1 Application of the Newton-Raphson Method

The next two methods will use fixed-point iterations — techniques that involve finding a single estimate
for the root as opposed to an interval within which it must lie.

For the Newton-Raphson method we start with an estimate for the root, and we draw a tangent to the
curve at this point. Where the tangent intersects the z-axis we take the tangent again and repeat this
process, converging towards the root. This iteration takes the form

— f(xn)
LTn41 = Tn f/($n) (1>
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Change of sign fails over this interval

~1,500 |

Crosses axis twice here

—2,000 |

Figure 2: The new function has two roots between the neighbouring integers x =1 and x = 2, so
there is no change of sign over this interval.

Consider the function
f(x) = 52° — 362* 4 502> — 522 + 352 — 50. 2)

To apply the iteration we will need to know the derivative of the function, which in this case is
f'(z) = 252 — 14423 + 15022 — 10z + 35.
Therefore, for this specific function the Newton-Raphson iteration given by eq. (1) is

52> — 361 + 50x3 — 512 + 352, — 50
25zt — 14423 + 15022 — 10z, + 35

3)

Tp41 = Tp —

We will now try and find a root of this function. After experimenting a little with the function’s
behaviour, we decide to use zg = 3 as a starting value. Therefore, repeatedly applying the iteration
eq. (3), we start to generate increasingly accurate estimates of a root:

5z — 3623 + 5023 — b2 + 3529 — 50
25z — 14423 + 15023 — 10z + 35

5(3)% — 36(3)* + 50(3)% — 5(3)% 4 35(3) — 50
25(3)* — 144(3)® + 150(3)2 — 10(3) + 35

1 =Xy —

:3—

= 2.329

5(2.329)% — 36(2.329)% + 50(2.329)3 — 5(2.329)2 + 35(2.329) — 50

= (2.329) —
= 2= (2:329) 25(2.329)4 — 144(2.329)3 + 150(2.329)2 — 10(2.329) + 35

=2.017
—> w3 = 1.888

and so on. The process is continued until the difference x, 1 — z, is acceptably small. The table of
values given by repeatedly applying the Newton-Raphson iteration starting from xy = 3 is shown in
table 2.
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n Ln f(zn) f(zn) Tnt1

0 3 —341 —508 2.32874
1| 2.32874 —80.4686 —258.153 | 2.01703
2 | 2.01703 —18.3824 —142.789 | 1.88829
3 | 1.88829 —2.74990 —100.740 | 1.86100
4 | 1.86100 —0.114816 —92.3603 | 1.85975
5 | 1.85975 | —0.000234292 | —91.9834 | 1.85975

Table 2: Applying the Newton-Raphson iteration to the function f(z) given in eq. (2) using
xg = 3 as the starting value.

50 %
1.6 1.8 2 2.2 24 2.6 2.8 3 3.2
m\ 5 1 — 1 1 ; -
= s s
~100 |
—150 | — i
This is the root I X
_900 | we're converging on |
|
|
~250 |
—300 |
—350 |
400 | |— f(x) These are the points where the
Tangent lines tangents drawn touch the curve.
—450

Figure 3: Visually, the Newton-Raphson method works by repeatedly finding the intersection
between the tangent to the curve and the x-axis.

As can be seen, we converge to a value of 1.85975 after only six iterations. The location of this root
using the Newton-Raphson method is illustrated graphically in fig. 3.

To establish error bounds on this root, we must demonstrate a change of sign. If this root is r = 1.85975,
we can test the function’s value just under and just above this value to confirm the existence of a root
between the two.

Testing reveals that f(1.859745) = 0.00045 > 0 and f(1.859755) = —0.00047 < 0, hence there is a
change of sign and so we can confidently say that r € (1.859745,1.859755). That is,

r = 1.859750 £ 0.000005

or in other words, r = 1.85975 accurate to 5 decimal places.

Now we’ll apply the Newton-Raphson method to also find the other two roots of this function. Starting
at z = 1, we generate a table of values as given in table 3 and starting at x = 6, we generate a table of
values as given in table 4.

Therefore, our other two roots are to five decimal places = 1.01798 and = = 5.32253.
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Ln f(zn) [ () Ln+1

1 -1 56 1.01786
1.01786 —0.00694809 55.2018 | 1.01798
1.01798 | —3.70375- 10~ 7 | 55.2108 | 1.01798

| = OIS

Table 3: Applying the Newton-Raphson iteration to the function f(z) given in eq. (2) using
xo = 1 as the starting value.

Ln f(xn) f/(xn) Tn+1

6 3004 6671 5.54969
5.54969 709.243 3700.69 | 5.35804
5.35804 94.5182 2741.96 | 5.32357
5.32357 2.69050 2586.70 | 5.32253
5.32253 | 0.00239622 | 2582.09 | 5.32253

=W N =IO S

Table 4: Applying the Newton-Raphson iteration to the function f(x) given in eq. (2) using
xg = 6 as the starting value.

3.2 Failure of the Newton-Raphson Method

There are some situations in which the Newton-Raphson method will fail to find a root of an equation.
For instance, consider the function

f(z) = 5002° + 26002 + 55202 + 63642 4 42652 + 1344. (4)

Plotting this function as in fig. 4 reveals that there are three roots on the interval (—2, —1). However,
without having seen such a graph, no reasonable integer starting values will converge to the middle root
under the Newton-Raphson iteration.

—10 |

—15 |

Figure 4: A plot of the quintic function f(x) = 500x° + 2600x* + 552023 4 636422 + 4265z + 1344.

The derivative of f(x) is
f'(z) = 25002 4 104002° + 1656022 + 12728z + 4265,
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which will allow us to apply the Newton-Raphson iteration. Take z = —1 as a starting value. Table 5
shows that from this starting value, the iteration converges to —1.17906.

Tn f(zn) f'(wn) Tn+1

-1 23 197 —1.11675
—1.11675 5.32363 107.400 | —1.16632
—1.16632 0.871372 72.6449 | —1.17831
—1.17831 0.0482528 64.6281 | —1.17906
—1.17906 | 0.000184170 | 64.1349 | —1.17906

=l wlN| o3

Table 5: Applying the Newton-Raphson iteration to the function f(z) given in eq. (4) using

xo = —1 as the starting value.
Now take x = —2 as a starting value. Table 6 shows that for this starting value, the iteration converges
to —1.57476.
n Tn f(@n) f'(wn) Tn+1
0 -2 —290 1849 —1.84316
1| —1.84316 —90.3486 795.396 | —1.72957
2 | —1.72957 —27.3038 352.075 | —1.65202
3 | —1.65202 —17.80633 164.173 | —1.60447
4 | —1.60447 —1.96846 85.5427 | —1.58146
5 | —1.58147 —0.349589 56.0277 | —1.57522
6 | —1.57522 —0.0224098 | 48.9054 | —1.57476
7 | —1.57476 | —0.000116634 | 48.3966 | —1.57476

Table 6: Applying the Newton-Raphson iteration to the function f(x) given in eq. (4) using
ro = —2 as the starting value.

These are the only two reasonable integer starting values from which one might expect to converge to the
middle root; however, neither do: starting from —1 converges to the upper of the three roots and starting
from —2 converges to the lower of the three roots. Any other integer starting values in this area (e.g.
0, —3) will also converge to one of the outer roots. Figure 5 illustrates why this occurs graphically — it
can be seen that in order to converge to the middle root (the one near —1.45), a non-integer starting value
between the two turning points of the curve must be chosen. This would only be done if the existence of
the middle root was already known.

This is one example of a situation where the Newton-Raphson method will fail. Failure may also occur
if the function is discontinuous or not defined over the whole of R, or if a starting point is chosen at a
stationary point or in some other inconvenient place.

4 The z = g(x) Rearrangement Method

4.1 Application of the x = g(x) Rearrangement Method

A second method of using fixed-point iterations to find roots of an equation is to manually rearrange the
equation into a different form which can then be iterated upon. Consider the function

f(z) = 22° — 102" + 42® + 182” — 132 + 16. (5)

To solve the equation f(z) = 0, we wish to somehow rearrange it into the form = = g(x). We can then
perform the iteration x,41 = g(x,). One possibly way to make this rearrangement is

(6)

3
o (—2x5 +102* — 1822 + 132 — 16) ’
- 4
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Figure 5: No integer starting value will converge to the middle root of this function, as there are
three roots on the interval (—2,—1).

where 7 is the real-valued cube root of z. For this rearrangement, we can therefore create the iteration

(7)

1
—225 + 10z — 1822 + 13z, — 16\ °
Tn+1 = 1 .

Using x¢p = 3 as a starting value, repeatedly applying this iteration generates the table of values in
table 7.

This iteration was quite slow to converge, but did succeed in locating a fixed point — a root — at
x = 4.01221 to five decimal places.

This process can also be visualised rather nicely. Figures 6 and 7 show a plot of both y = x and
y = g(x), where g(x) is the right hand side of eq. (6). Any roots (when f(z) = 0) will of course occur
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n T 20 | 4.012336
0 3 21 | 4.012111
1 | 3.589527 22 | 4.012273
2 | 4.056795 23 | 4.012156
3 | 3.976107 24 | 4.012240
4 | 4.035820 25 | 4.012179
5 | 3.994088 26 | 4.012223
6 | 4.024654 27 | 4.012192
7 | 4.002928 28 | 4.012215
8 | 4.018733 29 | 4.012198
9 | 4.007415 30 | 4.012210
10 | 4.015616 31 | 4.012201
11 | 4.009723 32 | 4.012208
12 | 4.013984 33 | 4.012203
13 | 4.010916 34 | 4.012206
14 | 4.013131 35 | 4.012204
15 | 4.011535 36 | 4.012206
16 | 4.012687 37 | 4.012204
17 | 4.011857 38 | 4.012205
18 | 4.012456 39 | 4.012205
19 | 4.012024 40 | 4.012205

Table 7: Applying the x = g(x) iteration in eq. (7) with a starting value of 3.

at the intersection of these two curves (when x = g(z)). To repeatedly apply the iteration, we start at
the first value of z and find g(z) here. Then we make this the new z-value and repeat. This leads to a
staircase/cobweb-like diagram as shown.

5% - g(x) /

_31
47
1
. . _ . . . . _ ( —22°+102*—182%+13z—16 \ 3
Figure 6: The x = g(x) iteration in eq. (7) is applied, where g(x) = ( z =L 2 ) .
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Figure 7: A closer look at what’s going on.

In this case, it can be seen that the gradient of g(x) is just a little more than —1 at the root. That is,
g'(4.01221) = —0.721.
Slightly nearer to our starting point the gradient is actually positive, as there is a turning point:
g'(3.5) = 0.524.

This is why in fig. 7 the orange line switches from a ‘staircase’ pattern to a ‘cobweb’ pattern. In both of
these cases, however, —1 < ¢/(z) < 1. That is,

}g’(z)| < 1.

4.2 Failure of the x = g(x) Rearrangement Method

Some rearrangements will fail to find particular roots of an equation. For instance, using the same
function as in eq. (5), another rearrangement of f(z) = 0 into the form z = g(z) is

22% — 102* + 423 + 1822 + 16
Tr =
13 ’

®)

giving rise to the iteration
220 — 10z} + 4x3 + 1822 + 16
13 : (9)

Using the same starting value of ¢y = 3 as before, this iteration diverges to negative infinity as shown in
table 8.

Tp41 =

We know the root we're trying to find has a value of 4.01221 and so let’s try other starting values close
to this root. Using x¢g = 4 as a starting value diverges too, as does xy = 5, as shown in tables 9 and 10
respectively.

Figures 8 and 9 illustrate this failure for starting values of both 3 and 5.
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Tp
3
—2.92
—83.6
—6.67 - 10°
—2.02-10%
—5.22-10%15

G| w| o —lol 3

Table 8: Applying the x = g(x) iteration in eq. (9) with a starting value of 3 fails to find a fized
point.

Tn
4
3.69
—1.80
—6.98
—4.40- 103
—2.53- 1017
—1.60 - 10%°

| U | WIN =IO

Table 9: The same thing happens when applying the x = g(x) iteration in eq. (9) with a starting

value of 4.
n T,
0 5
1 74.3
2 | 3.25-108
3 | 5.60-10%
4 | 8.45-10%07

Table 10: Applying the x = g(x) iteration in eq. (9) with a starting value of 5 causes a divergence
again, this time towards positive infinity.

As there are no other roots in this immediate neighbourhood, it is becoming apparent that the iteration
in eq. (9) will not find this root from any starting point. Why is this?

Testing reveals that at the root in question (z = 4.01221), the function g(z) (the right hand side of
eq. (8)) has a gradient of
9'(4.0122) = 26.58.

This is far outside our established limit of ’ g (w)‘ < 1, and it explains why this condition is necessary:
if ¢’(x) > 1 near the root then our orange line will just be deflected off to infinity, and if ¢'(x) < —1, it
will be deflected off towards negative infinity. At every step of the iteration the distance from the root
is multiplied by approximately | q (m)| and so if ‘ g (x)| > 1 we will just get further and further from the
root; we will diverge.

In fact, a root that can be found by a particular iteration is called a ‘stable’ fixed point, and one that
cannot be found by that iteration is called an ‘unstable’ fixed point.

5 Comparison of Numerical Methods

5.1 Application of each method to find the same root

Now that the use of each of the three methods has been covered, we’ll apply them all to find the same
root of an equation in order to compare their efficiency.
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Figure 8: The x = g(x) iteration in eq. (9) is applied with a starting value

5 4 3 2
of © = 3, where g(x) = 2100+ £IST7 416
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Figure 9: The x = g(x) iteration in eq. (9) is applied with a starting value

5 104 3 2
of ¥ =5, where g(x) = 2100+ £I877 416

The function that we’ll use will be the same as in section 4:

f(z) =22° — 102 + 42 + 182% — 132 + 16.. (10)
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We have already found the root at x = 4.01221 using the iteration

(11)

—225 4+ 1022 — 1822 + 13z, — 16\ °
Tnt1 = 4

as explained in the previous section. Since we will have to start to the right of the turning point for the
Newton-Raphson iteration, we quickly use the same rearrangement but a starting value of 3.5 to find
this root again. The table of values produced is shown in table 11.

n Ty, 15 | 4.012250
0 3.5 16 | 4.012173
1 | 4.016533 17 | 4.012228
2 | 4.009047 18 | 4.012188
3 | 4.014463 19 | 4.012217
4 | 4.010566 20 | 4.012196
5 | 4.013382 21 | 4.012211
6 | 4.011354 22 | 4.012200
7 | 4.012818 23 | 4.012208
8 | 4.011762 24 | 4.012203
9 | 4.012524 25 | 4.012207
10 | 4.011975 26 | 4.012204
11 | 4.012371 27 | 4.012206
12 | 4.012085 28 | 4.012204
13 | 4.012291 29 | 4.012205
14 | 4.012143 30 | 4.012205

Table 11: Applying the x = g(x) iteration in eq. (11) with a starting value of 3.5.

Let’s now find the same root using the Newton-Raphson method. The derivative of our function is
f'(x) = 102* — 4023 + 1222 + 362 — 13.
So, our Newton-Raphson iteration is

Ty o= Ty — f(@n)
f'(zn)
222 — 10zt + 423 + 1822 — 132, + 16
1024 — 4023 + 1222 4 362, — 13

= Tn —

Applying this recursively given the same starting value of 3.5 yields the table of values given in table 12.

T f(xn) f/(xn) Tn41

3.5 —87.6875 45.625 5.421918
5.421918 1841.460 | 2801.338 | 4.764568
4.764568 552.6690 1257.902 | 4.325210
4.325210 147.8503 | 630.3359 | 4.090652
4.090652 28.57686 397.1165 | 4.018691
4.018691 2.173143 337.6022 | 4.012254
4.012254 | 0.01633323 | 332.5343 | 4.012205
4.012205 | 9.5-1077 | 332.4957 | 4.012205

N OO k| Ww N =IO S

Table 12: Applying the Newton-Raphson iteration to the function f(x) given in eq. (10) using
zo = 3.5 as the starting value.

We arrive at the same value of 4.01221 to five decimal places, after only seven iterations!

Finally, we will locate the root using the change of sign method with interval bisection. Starting with an
interval of (3,5), we see that f(3) = =77 < 0 and f(5) =901 > 0, implying that there is definitely a root
within this interval. Now, repeatedly bisecting the interval checking the value of f(x) leads to table 13.
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Lower bound a | Upper bound b | Interval midpoint “T“’ f (“T“’) Change of sign over
3 ) 4 —4 Upper interval
4 5) 4.5 276.4 Lower interval
4 4.5 4.25 103.6 Lower interval
4 4.25 4.125 42.7 Lower interval
4 4.125 4.0625 17.7 Lower interval
4 4.0625 4.03125 6.48 Lower interval
4 4.03125 4.015625 1.14 Lower interval
4 4.015625 4.007813 —1.45 Upper interval
4.007813 4.015625 4.011719 —0.161 Upper interval
4.011719 4.015625 4.013672 0.489 Lower interval
4.011719 4.013672 4.012696 0.163 Lower interval
4.011719 4.012696 4.012208 0.001011 Lower interval
4.011719 4.012208 4.011964 —0.080 Upper interval
4.011964 4.012208 4.012086 —0.039 Upper interval
4.012086 4.012208 4.012147 —0.019 Upper interval
4.012147 4.012208 4.012178 —0.0089 Upper interval
4.012178 4.012208 4.012193 —0.0040 Upper interval
4.012193 4.012208 4.012201 —0.0013 Upper interval
4.012201 4.012208 4.0122045 —0.000153 Upper interval
4.0122045 4.012208 4.0122063 0.00045 Lower interval
4.0122045 4.0122063 4.0122054 0.000146 Lower interval
4.0122045 4.0122054 4.01220495 —3.4-107 Upper interval

Table 13: Repeated interval bisection to find the root of f(x) in the interval (3,5).

The repeated bisection tells us that the root is on the interval (4.0122050,4.0122054) and therefore the
root is 4.01221 accurate to five decimal places.

5.2 Discussion of relative efficiency

We have now succeeded in finding a root of the function in eq. (10) at 4.01221 to five decimal places
using each of the three methods covered.

5.2.1 Speed of convergence

The iteration used for the x = g(z) rearrangement method took 31 iterations to converge to the root
with the desired accuracy, whereas the change of sign method starting on an approximately two-integer
wide interval around the root took 22 iterations. The Newton-Raphson method, in contrast, took only 8
iterations to accurately find the root. In this respect, the Newton-Raphson method is far more efficient
than either of the other two in computing a root to a desired level of accuracy in the least time.

Of course, some calculations are more computationally difficult than others and I haven’t taken this into
consideration.

5.2.2 Ease of use

The change of sign method is the simplest method conceptually, however the computation of each step
requires an element of ‘if-then’ logic which the other two methods don’t. In this way, actually automating
the task was more difficult than the other two, and combined with the slow convergence this makes the
method more difficult to use than the other two in my opinion. Using a different algorithm such as
decimal search or linear interpolation may have alleviated this problem.
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The primary difficulty in applying the rearrangement method was choosing a suitable z = g(z) rear-
rangement such that the modulus of ¢'(z) near the root is less than 1. This took considerable trial and
error, but once a suitable iteration had been decided upon the actual implementation was very easy.

The Newton-Raphson method, in contrast, was incredibly quick to apply. While it does require the
initial computation of the derivative of the function, which for non-polynomials may be more difficult,
the application of the iterative formula is very simple and efficient.

Both of the fixed-point iteration methods require choosing a starting value, while the change of sign
method requires choosing a starting interval. The difficulty in making these choices is roughly similar.

6 Conclusion

In conclusion, for most day-to-day numerical methods needs, the Newton-Raphson method is the fastest
and easiest to use out of these three. There is however room for improvement on each algorithm, and
the nature of the equation being solved may make a significant difference to this result.
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1 Introduction

We are given the following situation to model:

An aeroplane of mass 120000 kg comes in to land at a runway. After touchdown air resistance
slows it initially, and then when it is slow enough this is augmented by a constant force from
the wheel brakes.
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We are to predict the aeroplane’s velocity v ms™! as a function of time ¢ s after touchdown. We will first

set up an initial model of air resistance and use this to make preliminary predictions, and then based on
comparison with the given data we will create a second, improved model.

2 Setting up an initial model

2.1 Assumptions

We will begin by making the following simplifying assumptions about the situation:
e The magnitude of the force due to air resistance is proportional to the velocity of the aeroplane.
e Any frictional forces other than air resistance acting horizontally on the aeroplane are negligible.
e The aeroplane’s mass is constant (we assume no fuel is used up during its landing).
e The runway is horizontal so that there is no vertical component to the velocity.

e The structure of the aeroplane does not change throughout the landing (e.g. flaps could extend)
so that the air resistance constant of proportionality does not change.

These assumptions are listed in approximate order of importance. While most of the assumptions are
necessary just for us to get started with a model, the first assumption is extremely important and not
necessarily true.

If the force due to air resistance had magnitude Fr N, then the first assumption implies that Fr = kv
for some positive constant k. This will mean that our differential equations are linear.

Our assumption about constant mass also has a direct impact on our differential equations; were mass
variable we would have to use the full differential statement of Newton II.

2.2 Differential equations for our first model

We will split our model into two parts:
e Part A: before the aircraft applies its brakes.
e Part B: after the aircraft applies its brakes.

Let m kg be the mass of the aeroplane and let Fg N be the magnitude of the constant braking force
applied in part B. So, applying Newton II horizontally in the direction of travel, for part A we have

—FR = mv
= —kv=mv (1)

and for part B we have

7FRfFB = mu
— —kv— Fp = ma. (2)
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3 Manipulating our initial model

3.1 Solving the differential equations
3.1.1 Part A

We will solve eq. (1) using separation of variables:

dv

kv =m —
v mdt
1 k
:>/fdv:——/dt
v m
k
— lnv=——t+C
m

for some constant C. Exponentiating,

s
v = Ae " m!

for some constant A = €.

3.1.2 Part B

We will solve eq. (2) using an integrating factor:

dv
—k’U—FB:m&
dv k FB
===
dt  m m

so multiplying by em?,

—_— m vem em
dt + m
d F
> — [Uefﬁnt} = — Be%t
dt m
F )
= pem'! = ——B/e%tdt
m
Fp &
= em'+ B
k
for some constant B. Exponentiating,
_xy; Fp
v=DBe ml - =,
k

3.2 Parameter choice

There are four parameters to adjust: the parameters A and B determine the importance of the expo-
nential term in egs. (3) and (4) respectively; the constant k determines the strength of the air resistance
in both cases; and the constant Fp determines the strength of the braking force applied in part B. (We

are given that m = 120 000.)

Looking at a graph of the data (shown in fig. 1) it seems that the brakes are applied at ¢t = 9 so we will

consider part A to be valid for ¢ € [0,9) and part B to be valid for ¢ € [9, 26].

Hence we would like both parts of the model to predict the same velocity at ¢ = 9. We also want part
A to predict a velocity of 96ms™! at t = 0 (as this is the touchdown velocity) and for part B to predict

a velocity of zero at t = 26 (as this is when the aircraft comes to rest).
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Subject to these constraints, we will choose the parameters A, B, k, Fg which minimise the sum of square
residuals between the predicted velocities and the measured velocities from our data. This leads to the
following parameter choices:

A = 96,

B = 148.413,

k=7 347.13,
Fp = 221 953.

Therefore £ = 0.0612242 and £& = 30.2105.

m

An increase in k will cause a steeper exponential decay in both parts, whereas an increase in Fg will
cause a steeper gradient in part B only. Varying A will vary the predicted touchdown velocity and
varying B will vary the velocity predicted by part B at t = 9.

3.3 Predictions

Using the optimised parameters as found above, our first model predicts the following:

For t € ]0,9),
0.9) v = G . —0-0612242¢ (5)

and for ¢ € [9, 26],
v = 148.413 . 000122428 _ 30 2105, (6)

4 Data collection

4.1 Measuring the velocity
For this task we have been given a set of measured data already. This data could have been recorded in
the following ways:

e Use an ultrasonic sensor directed at the aeroplane to track its velocity as it slows down.

e Use the flight recorder (‘black box’) on the aeroplane to recover the velocities recorded by the
internal instruments on the aeroplane.

e Film the aeroplane landing and play back in slow motion, estimating the distance of the aircraft
along the runway at regular intervals in time.

e Use the radar system in a nearby air traffic control tower to track the aeroplane’s velocity as it
lands.

Although any of these methods would work, the ultrasonic sensor or the flight recorder method would
probably be the most accurate.

4.2 Our data

The data we are given is summarised in table 1. The velocities are plotted on a scatter graph in fig. 1.

v |96 |8 |82 | 77| 72|68 |64| 61|58 55|50 46|41 | 38
t| 0 1 2 (314 |56 7|89 |10]11]12]13

v |34 131272421 18|16 |13 |10 | 8 ) 3 0
t | 14| 15|16 | 17 | 18 | 19 | 20 | 21 | 22 | 23 | 24 | 25 | 26

Table 1: Measured velocity v ms™! at t seconds after landing.
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Measured velocities
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Figure 1: A scatter plot of measured velocity against time.

5 Efficacy of our initial model

Now we will compare the predictions made by eqs. (5) and (6) with the measured values in table 1.

Computing the predicted velocity at each point in time leads to the values shown in table 2, where the
square residuals are also shown. The sum of the square residuals for this model is

D (v) —v;)? = 84.88.

%
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Time t | Measured velocity v | Predicted velocity v’ | Square residual (v — v)?
0 96 96.00 0.00
1 89 90.30 1.69
2 82 84.94 8.62
3 7 79.89 8.36
4 72 75.15 9.91
5 68 70.68 7.21
6 64 66.49 6.18
7 61 62.54 2.37
8 58 58.82 0.68
9 55 55.33 0.11
10 50 50.25 0.06
11 46 45.47 0.28
12 41 40.98 0.00
13 38 36.75 1.56
14 34 32.77 1.50
15 31 29.03 3.87
16 27 25.51 2.21
17 24 22.21 3.22
18 21 19.09 3.64
19 18 16.16 3.37
20 16 13.41 6.71
21 13 10.82 4.75
22 10 8.38 2.61
23 8 6.09 3.64
24 5 3.94 1.13
25 3 1.91 1.19
26 0 0.00 0.00

Table 2: Actual values, predicted values and the square residuals.

To analyse exactly how the model performs, we plot the predicted velocities and measured velocities
together in fig. 2 and we plot the residuals as a function of time in fig. 3.

Velocity v

110
100
90
80
70
60
50
40
30
20
10

1 2 3 4 5 6 7 8

Figure 2: Measured velocity and predicted velocity plotted together against time.

Actual and predicted velocities

9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28

Time ¢
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Residuals
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Figure 3: Residual (difference between predicted and measured velocity) as a function of time.

From these graphs it is clear that the current model produces an overestimate for most of part A and an
underestimate for most of part B. Indeed, the exponential decay constant is too slow near the beginning
and too quick near the end.

This implies that we have underestimated the air resistance Fr = kv for high velocities and overestimated
it for low velocities.

6 An improved model

6.1 New assumptions

In light of this comparison, one might suggest a refined model of air resistance as Fr = kv? rather than
kv. This will make the gradient of the predicted velocity curve steeper for high velocities and shallower
for lower velocities (due to the parabolic shape of the v? dependency); this should decrease our predicted
velocities for part A and increase them for part B, as desired.

Hence, our new assumptions are the same as presented previously but with air resistance instead pro-
portional to the square of velocity.

Indeed, research online shows that this is universally accepted to be a much better model for air resistance.

6.2 New differential equations

Now with Fr = kv?, applying Newton II horizontally in the direction of travel for part A gives

—FR:mi)

= kv =mo (7)
and for part B gives

—FR—FB:TI’L’D

= 711;1)2 — FB = mv (8)
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7 Efficacy of our improved model

7.1 Solving our new differential equations
7.1.1 Part A

We will solve eq. (7) using separation of variables:

dv
—kv? =m—
vi=mo
1 k
o [ Lk
v m
1
SR -
v m
for some constant A. Therefore,
1
vV =
Et+A
7.1.2 Part B
We will solve eq. (8) using separation of variables as well:
dv
kv —Fg=m T

1 1
— /md”——a/dt
. 1/ 1 q lt
— | —————dv=——t.
Fp F—';v2+1 m
Substituting v = ,/FTB tan 6, we see that
1 1 dv
— dv= [ ——— . —db
/Pl“v2+1 ! /tan29+1 do
B
_ 1 Fp 9
= [ g o
Fp
=1/— [ do
Vi

1 [Fp 1
o JEE [ae= -t
FB k / m
1
—— =

and so becomes

1
) =——t
\/FBk m +C

for some constant C'. Hence,

arctan (1/;1)) = — FBkt + C\/ Fpk
B

m

|F v/
— v = —Btan <B— FBkt)
k m

for some constant B = C/Fgk.
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7.2 Parameter choice and predictions

As before, we have four parameters A, B,k, Fp to adjust. We will require the same constraints as
previously: egs. (9) and (10) must predict the same velocity at ¢ = 9; eq. (9) must predict v = 96 at
t = 0; and eq. (10) must predict v = 0 at ¢t = 26.

Under these constraints, optimising the sum of square residuals with the measured data leads to the
following parameter values:

1
A= — =0.0104167
96 ’

B = 10.6378,
k = 103.250,
Fr = 303558.

These values lead to the following specific solutions to our differential equations:

For t € [0,9),
v = (0.000860417¢ + 0.0104167) 1

and for ¢ € [9, 26],
v = 54.2220 - tan (10.6378 — 0.0466535¢) .

7.3 Comparison with the data

The predicted velocities and square residuals from this new model are shown in table 3; the sum of
square residuals is now just 2.05. This is an enormous decrease from the first model!
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Time t | Measured velocity v | Predicted velocity v’ | Square residual (v — v)?
0 96 96.00 0.00
1 89 88.68 0.11
2 82 82.39 0.15
3 7 76.94 0.00
4 72 72.16 0.03
5 68 67.94 0.00
6 64 64.19 0.04
7 61 60.83 0.03
8 58 57.80 0.04
9 55 55.06 0.00
10 50 50.16 0.02
11 46 45.65 0.12
12 41 41.49 0.24
13 38 37.61 0.15
14 34 33.98 0.00
15 31 30.56 0.20
16 27 27.31 0.09
17 24 24.21 0.04
18 21 21.23 0.05
19 18 18.37 0.13
20 16 15.59 0.17
21 13 12.88 0.01
22 10 10.24 0.06
23 8 7.64 0.13
24 5 5.07 0.01
25 3 2.53 0.22
26 0 0.00 0.00

Table 3: Predicted velocities, measured velocities and square residuals as calculated using the new

model.

The predicted and measured velocities are plotted together in fig. 4, and the residuals as a function of
time are shown in fig. 5. Both graphs show that the fit of the new line is remarkable, and that the
residuals are sufficiently random to indicate that this model cannot be improved upon.

Velocity v

110
100
90
80
70
60

50

Actual and predicted velocities

12 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28

Time ¢

Figure 4: A plot of predicted and measured velocities as a function of time.
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Residuals
0.60

0.40
0.20

0.00

Residual

-0.20
-0.40

-0.60
Time t

Figure 5: Residuals as a function of time for the new model.

8 Conclusion

We have tried two different models for the situation; the first with air resistance proportional to velocity,
and the second with air resistance proportional to the square of velocity. It is clear that the second
model is far superior to the first, and indeed the superb accuracy of the second model indicates that our
other simplifying assumptions are good assumptions (that making the assumptions hardly changes the
situation).

Using the second model, we can find an estimate for the length of runway the aircraft would need. If the
z(t) is the horizontal displacement (in metres) of the aeroplane from its touchdown location at a time ¢,
then for part A eq. (9) predicts

Il
[ —
=3
5
T s
3
+
=
| I
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and for part B eq. (10) predicts

k
:%m <W2A+1>~COS(B9\/F3

Hence the total distance travelled before the plane comes to rest at ¢t = 26 is

) (‘% +1) cos <B* %JF)
Tiot = — In | | — .
° k mA cos (B—igvi‘gk)

= 116223 - In [1.743 0. cos(9.4247g)}

cos(10.2179)
= 1057.86.

We can therefore recommend a minimum runway length of about 1.2km for the plane to land safely
(accounting for the plane having a length of about 60 m and an extra 80 m for safety).
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Chapter 8

DE coursework

This is the real coursework for the differential equations module. I actually found this problem
quite fascinating and enjoyed the data collection process too.

J
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1 Introduction

The situation which we will investigate is as follows. A bucket with a small (temporarily covered) hole
in the side is filled up with water and positioned above a second, identical bucket, also with a small hole
in the side. The hole in the first bucket is then uncovered and water allowed to flow between the two
buckets and out of the second bucket. (See fig. 1 for a diagram of this.)

We are to investigate the height of water in each bucket as a function of time. We will first set up
an initial model relating the rate of flow out of a bucket to the height of water in the bucket, and use
this to make preliminary predictions. Then, after collecting experimental data and comparing it to our
predictions, we will set up a second, improved model.
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2 Setting up an initial model

2.1 Assumptions

We will begin by making the following simplifying assumptions about the situation, in rough order of
importance:

e The rate of flow of water out of each bucket is proportional to the height of the water in the bucket.
This reasonable as the pressure (and therefore the force) acting down on the hole is proportional
to the height since p = pgh.

e The buckets have a constant cross-sectional area, so that the volume of water is proportional to
the height of the water.

e The buckets are identical.

e The position and size of the hole is the same in each bucket. This and the previous assumption
mean that the constants of proportionality k for flow rate will be the same for both buckets.

e Both buckets are level, so that the height of water measured is the height above the hole.

e The time the water takes to flow from the first bucket to the second is negligible. This is an
approximation but simplifies the situation (otherwise we would have to calculate the time taken
using constant acceleration formulae and then model the water height in the second bucket with a
time offset from the first).

These assumptions are listed in approximate order of importance. While most of the assumptions are
necessary for our initial model, the first assumption (that the flow rate is proportional to the height of
the water) is extremely important and not necessarily true: this is the main assumption we may need to
alter later. This assumption determines the form of our initial differential equation.

2.2 Differential equations for our first model

Let h; and ho be the height, in centimetres, of the water in the first and second buckets respectively, at
t seconds after the hole in the first bucket is uncovered.

Since we are assuming that the rate of flow out of each bucket is proportional to the water height, we

can say

dhy
— = —kh 1
dt ! (1)

& dh dh
2 1
de dt 2 ( )

for some positive real constant k. We use the same constant of proportionality & for both equations due
to our second assumption that the buckets are identical.

3 Manipulating our initial model

3.1 Solving the differential equations

The first equation, eq. (1), can be solved by separating the variables:

dhy
— = —kh
dt !

1

= /—dhl = | —kdt
ha
— Inh; =—kt+InA
s by = e M (3)
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for some constant A.

This is our general solution for hy. Differentiating,

dhy

21— kA —kt
dt ¢

and substituting this into eq. (2) gives

dh
d—f = kAe Ft — khy.

We can solve this differential equation using an integrating factor:

dhs
—= 4+ khy = kAe™*
a T he ¢
— et % + keFthy = kAe®
. 4 [hze’ﬂ — kA
dt

= hyeM = / kAdt

= kAt + B
—> hy = kAte ¥ + Be k! (4)

for some constant B.

3.2 Parameter choice

Our solutions, egs. (3) and (4), are dependent on three parameters: k, A and B. Of these, A and B are
dependent on boundary conditions only, whereas k is a constant which is intrinsic to the geometry of
the buckets.

For our experiment (as described later), the first bucket had an initial water height of h; = 13.4 (and
the second bucket was initially empty). Therefore at t = 0, eq. (3) gives

13.4 = Ae™°
= A=134

and eq. (4) gives

0=0+B-0
— B=0.

Therefore our particular solutions, dependent only on the parameter k, are
hy = 13.4e~

and
ho = 13.4kte ",

We will now choose the parameter & which minimises the sum of square residuals between the predicted
velocities and the measured velocities from our data. This optimisation leads to a value of k = 0.01008,
producing a sum of square residuals of 93.4.

3.3 Predictions

Using the optimised value of k = 0.01008 as found above, our first model predicts the following:
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At time ¢, the height in centimetres of water in the first bucket is
hl — 13.4e70.01008t (5)

and in the second bucket is
hy = 0.1351te~0-01008¢, (6)

4 Conducting the experiment

4.1 Experimental setup

In order to design a worthwhile experiment, we must consider some of the assumptions we made when
setting up our first model. We said that the two buckets are identical, so we must find two identical
buckets with the same size and position of hole. We also said that the buckets are perfectly level, so we
must ensure that we set up the system on flat, level surfaces.

Additionally, we assumed that the time taken for water to flow between the two buckets is negligible, so
we should try to minimise the vertical separation of the buckets so as to make this assumption valid.

We started by selecting two rectangular buckets, each with a small hole (of roughly 8 mm diameter) near
the bottom of one side. We then inserted a small plastic spout into the hole in each bucket and attached
a ruler vertically to the inside of both, and then positioned the two buckets such that water would flow
between them. (See fig. 1 for a diagram of our setup.)

/ Rulers used to measure water height

Plastic spouts installed in

| / holes to aid and direct flow

Water flows from first
bucket to second bucket and

out of second bucket

Bucket 1 zero level

Bucket 2 zero level

Figure 1: The experimental setup of the system of two buckets which we are modelling.

Page 4 of 15

Page 97 of 509



DE Coursework Damon Falck

4.2 Experimental method

After setting up the buckets as shown in fig. 1, we filled each bucket up with water until the water just
started flowing out of the spout. At this point, we measured the water height in each bucket: this was
the height of the spout above the bottom of the bucket, and served as our ‘zero level’.

We then covered the first bucket’s spout with blu tack, and filled this bucket up to a total height of
14.9 cm of water.

At the same time as starting a stopwatch, the blu tack covering the first bucket’s spout was removed,
allowing water to flow between the buckets. At five second intervals the height of water in each bucket was
measured and noted down. We stopped taking measurements once the water stopped flowing between
the buckets.

Once we finished taking readings, we reset the experiment and repeated it once, with different students
measuring the height. This repetition was so as to reduce the overall random error in our experiment,
and we had different people take the measurements so as to reduce any type of human error particular
to the individual taking the readings.

4.3 Our data

Our data is summarised below. Values measured for each bucket on both the first and second reading
are shown, and then the ‘zeroed average’. This value was calculated by first finding the average height
between the two readings at every point in time, and then subtracting the zero level as measured before
the blu tack was removed. This zero level was a height of 1.5 cm for the first bucket and 0.9 cm for the
second bucket, on both readings.

First reading Second reading Zeroed average

t/s|hy/cm | hy/cm | h /cm | hy/cm | hy /em | hy / em
0 14.9 0.9 14.9 0.9 13.4 0.0
5 14.4 1.3 14.5 1.2 13.0 0.4
10 14.0 1.8 141 1.6 12.6 0.8
15 13.6 2.1 13.6 2.0 12.1 1.2
20 13.2 24 13.3 2.3 11.8 1.5
25 12.8 2.7 12.8 2.6 11.3 1.8
30 12.4 2.9 12.5 2.8 11.0 2.0
35 12.0 3.2 12.0 3.1 10.5 2.3
40 11.8 34 11.6 3.3 10.2 2.5
45 11.3 3.6 11.3 3.5 9.8 2.7
50 10.9 3.8 11.0 3.7 9.5 2.9
55 10.6 3.9 10.5 3.9 9.1 3.0
60 10.2 4.0 10.2 4.1 8.7 3.2
65 9.8 4.2 9.9 4.3 8.4 3.4
70 9.5 4.3 9.5 44 8.0 3.5
75 9.2 4.5 9.1 4.5 7.7 3.6
80 8.8 4.6 8.7 4.6 7.3 3.7
85 8.5 4.7 8.5 4.6 7.0 3.8
90 8.2 4.8 8.2 4.7 6.7 3.9
95 7.9 4.9 7.8 4.8 6.4 4.0
100 7.5 4.9 7.5 4.9 6.0 4.0
105 7.3 4.9 7.2 4.9 5.8 4.0
110 6.9 5.0 6.9 4.9 5.4 4.1
115 6.7 5.0 6.6 5.0 5.2 4.1
120 6.4 5.0 6.4 5.0 4.9 4.1
125 6.1 5.0 6.0 5.0 4.6 4.1
130 5.9 5.0 5.8 5.0 4.4 4.1
135 5.7 5.0 5.5 5.0 4.1 4.1
140 5.4 5.0 5.3 5.0 3.9 4.1
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145 5.2 5.0 5.1 5.0 3.7 4.1
150 4.9 5.0 4.8 5.0 34 4.1
155 4.7 5.0 4.6 5.0 3.2 4.1
160 4.5 5.0 4.4 5.0 3.0 4.1
165 4.3 5.0 4.2 5.0 2.8 4.1
170 4.0 5.0 4.0 5.0 2.5 4.1
175 3.8 4.9 3.8 4.9 2.3 4.0
180 3.7 4.9 3.6 4.8 2.2 4.0
185 3.5 4.7 34 4.7 2.0 3.8
190 34 4.6 3.2 4.6 1.8 3.7
195 3.2 4.5 3.1 4.6 1.7 3.7
200 3.0 4.4 3.0 4.5 1.5 3.6
205 2.9 4.4 2.8 4.4 1.4 3.5
210 2.7 4.2 2.6 4.3 1.2 3.4
215 2.5 4.1 2.5 4.2 1.0 3.3
220 2.5 4.0 2.3 4.0 0.9 3.1
225 2.4 3.8 2.2 3.9 0.8 3.0
230 2.3 3.7 2.1 3.8 0.7 2.9
235 2.2 3.6 2.1 3.7 0.7 2.8
240 2.1 3.5 2.0 3.6 0.6 2.7
245 2.1 3.5 1.9 3.5 0.5 2.6
250 2.0 3.4 1.8 3.4 0.4 2.5
255 2.0 3.1 1.8 3.3 0.4 2.3
260 2.0 3.0 1.7 3.1 0.4 2.2
265 1.9 2.9 1.7 3.0 0.3 2.1
270 1.8 2.8 1.6 2.9 0.2 2.0
275 1.8 2.7 1.5 2.8 0.2 1.9
280 1.8 2.6 1.5 2.6 0.2 1.7
285 1.8 2.5 1.5 2.5 0.2 1.6
290 1.7 2.3 1.5 2.3 0.1 1.4
295 1.6 2.1 1.5 2.2 0.1 1.3
300 1.6 2.0 1.5 2.1 0.1 1.2
305 1.6 1.9 1.5 2.0 0.1 1.1
310 1.6 1.8 1.5 2.0 0.1 1.0
315 1.6 1.6 1.5 1.9 0.1 0.9
320 1.6 1.6 1.5 1.7 0.1 0.8
325 1.6 1.6 1.5 1.6 0.1 0.7
330 1.6 1.6 1.5 1.5 0.1 0.7
335 1.6 1.5 1.5 1.5 0.1 0.6
340 1.6 1.4 1.5 1.5 0.1 0.6
345 1.6 1.3 1.5 1.4 0.1 0.5
350 1.6 1.3 1.5 1.3 0.1 0.4
355 1.6 1.2 1.5 1.3 0.1 0.4
360 1.6 1.2 1.5 1.2 0.1 0.3
365 1.6 1.1 1.5 1.2 0.1 0.3
370 1.6 1.1 1.5 1.1 0.1 0.2
375 1.6 1.1 1.5 1.0 0.1 0.2
380 1.6 1.0 1.5 1.0 0.1 0.1
385 1.6 1.0 1.5 1.0 0.1 0.1
390 1.6 1.0 1.5 1.0 0.1 0.1
395 1.6 1.0 1.5 1.0 0.1 0.1
400 1.6 1.0 1.5 0.9 0.1 0.0
405 1.6 1.0 1.5 0.9 0.1 0.0
410 1.5 1.0 1.5 0.9 0.0 0.0
415 1.5 0.9 1.5 0.9 0.0 0.0
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The zeroed average water heights, which we will use as our values from now on, are plotted on a scatter
graph in fig. 2.

Averaged water depth above spout
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Figure 2: A scatter plot of measured heights against time.

In general, the variability of our data is quite low: each reading has an error of at most £0.2 cm which
is partly due to systematic errors due to, for instance, parallax effects while reading the ruler. This type
of error is reduced greatly by taking two readings and taking the average, as we did.

The data from our two readings was very similar, with only a couple of slightly anomalous points in
either which were clearly due to human error when reading from the ruler.

Overall, therefore, this dataset is both reliable and precise, due to the low variability between trials and
due to the low experimental error.

5 Efficacy of our initial model

Now I will compare the predictions made by egs. (5) and (6) with the values measured in my experiment.

Computing the predicted heights at each point in time leads to the values shown below, where the square
residuals are also shown. The sum of the square residuals for this model is

D2 [0)i = ()] + 37 [(hy); = (ha)i] = 93.44.

K2

Measured values Predicted values Residual

t/s|h/cm | hy/cm | hy/cem | hl/cm | h)—h /cm | hy—hy /cm
0 13.4 0.0 13.40 0.00 0.0 0.0

5 13.0 0.4 12.74 0.64 -0.2 0.3

10 12.6 0.8 12.11 1.22 -0.4 0.4

15 12.1 1.2 11.52 1.74 -0.6 0.6

20 11.8 1.5 10.95 2.21 -0.8 0.8
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25 11.3 1.8 10.41 2.63 -0.9 0.9
30 11.0 2.0 9.90 3.00 -1.0 1.0
35 10.5 2.3 9.42 3.32 -1.1 1.1
40 10.2 2.5 8.95 3.61 -1.2 1.2
45 9.8 2.7 8.51 3.86 -1.3 1.2
50 9.5 2.9 8.09 4.08 -1.4 1.2
55 9.1 3.0 7.70 4.27 -14 1.3
60 8.7 3.2 7.32 4.43 -1.4 1.3
65 8.4 34 6.96 4.56 -14 1.2
70 8.0 3.5 6.62 4.67 -14 1.2
75 7.7 3.6 6.29 4.76 -1.4 1.2
80 7.3 3.7 5.98 4.82 -1.3 1.1
85 7.0 3.8 5.69 4.87 -1.3 1.1
90 6.7 3.9 541 4.91 -1.3 1.1
95 6.4 4.0 5.14 4.93 -1.2 1.0
100 6.0 4.0 4.89 4.93 -1.1 0.9
105 5.8 4.0 4.65 4.92 -1.1 0.9
110 5.4 4.1 4.42 4.90 -1.0 0.9
115 5.2 4.1 4.20 4.87 -0.9 0.8
120 4.9 4.1 4.00 4.84 -0.9 0.7
125 4.6 4.1 3.80 4.79 -0.8 0.7
130 4.4 4.1 3.61 4.74 -0.7 0.6
135 4.1 4.1 3.44 4.68 -0.7 0.6
140 3.9 4.1 3.27 4.61 -0.6 0.5
145 3.7 4.1 3.11 4.54 -0.5 0.4
150 34 4.1 2.95 4.47 -04 0.4
155 3.2 4.1 2.81 4.39 -0.3 0.3
160 3.0 4.1 2.67 4.31 -0.3 0.2
165 2.8 4.1 2.54 4.22 -0.2 0.1
170 2.5 4.1 2.41 4.14 -0.1 0.0
175 2.3 4.0 2.30 4.05 0.0 0.0
180 2.2 4.0 2.18 3.96 0.0 0.0
185 2.0 3.8 2.08 3.87 0.1 0.1
190 1.8 3.7 1.97 3.78 0.2 0.1
195 1.7 3.7 1.88 3.69 0.2 0.0
200 1.5 3.6 1.78 3.60 0.3 0.0
205 1.4 3.5 1.70 3.51 0.3 0.0
210 1.2 3.4 1.61 3.41 0.5 0.1
215 1.0 3.3 1.53 3.32 0.5 0.1
220 0.9 3.1 1.46 3.23 0.6 0.1
225 0.8 3.0 1.39 3.15 0.6 0.2
230 0.7 2.9 1.32 3.06 0.6 0.2
235 0.7 2.8 1.25 2.97 0.6 0.2
240 0.6 2.7 1.19 2.88 0.6 0.2
245 0.5 2.6 1.13 2.80 0.6 0.2
250 0.4 2.5 1.08 2.72 0.7 0.2
255 0.4 2.3 1.02 2.63 0.6 0.3
260 0.4 2.2 0.97 2.55 0.6 0.4
265 0.3 2.1 0.93 2.47 0.6 0.4
270 0.2 2.0 0.88 2.40 0.7 0.4
275 0.2 1.9 0.84 2.32 0.7 0.5
280 0.2 1.7 0.80 2.25 0.6 0.5
285 0.2 1.6 0.76 2.18 0.6 0.6
290 0.1 14 0.72 2.10 0.6 0.7
295 0.1 1.3 0.68 2.04 0.6 0.8
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300 0.1 1.2 0.65 1.97 0.6 0.8
305 0.1 1.1 0.62 1.90 0.6 0.9
310 0.1 1.0 0.59 1.84 0.5 0.8
315 0.1 0.9 0.56 1.78 0.5 0.9
320 0.1 0.8 0.53 1.72 0.5 1.0
325 0.1 0.7 0.51 1.66 0.5 1.0
330 0.1 0.7 0.48 1.60 0.4 1.0
335 0.1 0.6 0.46 1.54 0.4 0.9
340 0.1 0.6 0.43 1.49 0.4 0.9
345 0.1 0.5 0.41 1.44 0.4 1.0
350 0.1 0.4 0.39 1.39 0.3 1.0
355 0.1 0.4 0.37 1.34 0.3 1.0
360 0.1 0.3 0.36 1.29 0.3 1.0
365 0.1 0.3 0.34 1.24 0.3 1.0
370 0.1 0.2 0.32 1.20 0.3 1.0
375 0.1 0.2 0.31 1.16 0.3 1.0
380 0.1 0.1 0.29 1.11 0.2 1.0
385 0.1 0.1 0.28 1.07 0.2 1.0
390 0.1 0.1 0.26 1.03 0.2 0.9
395 0.1 0.1 0.25 0.99 0.2 0.9
400 0.1 0.0 0.24 0.96 0.2 0.9
405 0.1 0.0 0.23 0.92 0.2 0.9
410 0.0 0.0 0.21 0.89 0.2 0.8
415 0.0 0.0 0.20 0.85 0.2 0.9

It is worth taking a look at how changing the value of the parameter k influences the accuracy of the
predictions. Based on looking at the graph, a reasonable upper bound is k = 0.013 whereas a reasonable
lower bound is £ = 0.008. Using the value k = 0.013 generates a sum of square residuals of 197.2, whereas
using the value k = 0.008 generates a sum of square residuals of 191.3. Both of these sets of predictions
therefore have extremely high error when compared to a sum of square residuals of 93.4 when using the

optimised value of k£ = 0.01008.

The variation in our measurements (we can estimate a height error of £0.2 cm and a temporal error of
+1s) is very small in comparison to most of our residuals, and so we can safely say that our high sum
of square residuals is not due to experimental error but due to an inaccurate model.

To analyse exactly how the model performs using the value k = 0.01008, we plot the predicted heights
and actual heights together in fig. 3 and we plot the residuals as a function of time in fig. 4.
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Figure 3: Measured heights and predicted heights plotted together against time.

- Model 1 residuals
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Figure 4: Residuals (difference between predicted and measured heights) as a function of time.

From these graphs it is clear that while the current model behaves approximately similarly to real life, the
actual curve is not a good fit. The highly patterned nature of the graph of residuals against time suggests

that

our model can be improved significantly. We must therefore reexamine our initial assumptions to

make an improvement.
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6 An improved model

In light of this comparison, we will need to make a revision to the modelling process but not the conduct
of the experiment. This is because our residuals were high but not at all randomly distributed, and the
experimental error was very small in comparison, suggesting that the discrepancy is due to an insufficient
model rather than a poorly conducted experiment.

6.1 New assumptions

Our main assumption made for the first model was that the rate of flow of water out of each bucket is
proportional to the height of the water in that bucket. However, Torricelli’s law, which is a particular
case of Bernoulli’s principle, implies that the rate of flow of water out of a bucket through a small hole
is actually proportional to the square root of the height of the water in that bucket.

We will therefore make this change for our second model (keeping all of our other assumptions).

6.2 New differential equations

Now with the rate of flow proportional to v/h, our new differential equations are
dh
P ki 7)

and

dhy  dhy
o @ Ve ®)

where h; and hs are the water heights in the first and second buckets as before, and as before k is a
positive constant intrinsic to the geometry of each bucket.

7 Efficacy of our improved model

7.1 Solving our new differential equations

Our first differential equation, eq. (7), can be solved by separating the variables:

dhn _

At

1
/ Vi

— 2y/h = —kt+ A
K, Ak A2
:>h1—Zt —Tt—FT (9)

for some constant A.

dh
This gives —1 = ]“2—2 — %,

i and so substituting into our second differential equation, eq. (8), we have

dha k2 Ak
= St 5~ kv (10)

Unfortunately, this differential equation is analytically insoluble — we will have to find an approximate
numerical solution.
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7.2 Parameter choice and predictions for h;

We will start by finding the constant A which depends on boundary conditions for the first bucket only.
Since at h; = 13.4 at ¢ = 0 (from the data), eq. (9) gives

A2
13.4:0—0#-?

= A=2V134="7.321.

Therefore our particular solution for h; as a function of time is

k2
hy = th — 3.661kt + 13.4.. (11)

As before, we now only have the constant k& to choose. We only have an analytic solution for h; but if
we select the value of k which optimises the sum of square residuals for hy as predicted by eq. (11), we
can then use that value to numerically solve the differential equation for hs.

As an important note, the function given in eq. (11) is a parabola and so predicts that hy will eventually
increase again (to infinity!) after it reaches zero. Of course, this is not physical, and so we will simply
disregard predictions after about ¢ = 300 seconds, which is when the first bucket becomes empty.

Optimising the sum of square residuals for hy on the interval ¢ € [0,300] leads to a value of k = 0.02421.
This value gives a sum of square residuals of 0.232, which is absolutely tiny.

With this value of k, our predicted water height in the first bucket as a function of ¢ is:

, o [0.0001465¢% — 0.08862¢ +13.4 for 0 < ¢ < 300
"o for ¢ > 300.

7.3 Numerical solution for h,

Now we will use Euler’s method to numerically solve the differential equation

dh
d—; = 0.08862 — 0.0002930¢ — 0.02421+/ ho

as given by eq. (10) and our optimised value k = 0.02421.

Using a step size of 0.2 s, a standard Euler method iteration was applied, and the result plotted alongside
the data in the next section.

7.4 Comparison with the data

The predicted water heights and square residuals from this new model are shown below; the sum of
square residuals is now just 2.39. This is an enormous decrease from the first model!

Measured values Predicted values Residual

t/s|hy/cm | hy/cm | hy/cm | hl/cm | hl—h /cm | hy—hy /cm
0 13.4 0.0 13.40 0.00 0.0 0.0
5 13.0 0.4 12.96 0.38 0.0 0.0
10 12.6 0.8 12.53 0.73 0.0 -0.1
15 12.1 1.2 12.10 1.04 0.0 -0.1
20 11.8 1.5 11.69 1.33 -0.1 -0.1
25 11.3 1.8 11.28 1.59 0.0 -0.2
30 11.0 2.0 10.87 1.84 -0.1 -0.1
35 10.5 2.3 10.48 2.06 0.0 -0.2
40 10.2 2.5 10.09 2.27 -0.1 -0.2
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45 9.8 2.7 9.71 2.46 -0.1 -0.2
50 9.5 2.9 9.33 2.64 -0.1 -0.2
99 9.1 3.0 8.97 2.81 -0.1 -0.2
60 8.7 3.2 8.61 2.96 -0.1 -0.2
65 8.4 3.4 8.26 3.10 -0.1 -0.2
70 8.0 3.5 7.91 3.23 -0.1 -0.2
75 7.7 3.6 7.58 3.35 -0.1 -0.2
80 7.3 3.7 7.25 3.46 0.0 -0.2
85 7.0 3.8 6.92 3.55 -0.1 -0.2
90 6.7 3.9 6.61 3.64 -0.1 -0.2
95 6.4 4.0 6.30 3.72 0.0 -0.2
100 6.0 4.0 6.00 3.78 0.0 -0.2
105 5.8 4.0 5.71 3.84 0.0 -0.2
110 5.4 4.1 5.42 3.89 0.0 -0.2
115 5.2 4.1 5.15 3.93 0.0 -0.2
120 4.9 4.1 4.87 3.96 0.0 -0.1
125 4.6 4.1 4.61 3.98 0.1 -0.1
130 4.4 4.1 4.35 4.00 0.0 -0.1
135 4.1 4.1 4.11 4.00 0.0 -0.1
140 3.9 4.1 3.86 4.00 0.0 -0.1
145 3.7 4.1 3.63 4.00 0.0 -0.1
150 3.4 4.1 3.40 3.98 0.1 -0.1
155 3.2 4.1 3.18 3.96 0.0 -0.1
160 3.0 4.1 2.97 3.93 0.0 -0.2
165 2.8 4.1 2.76 3.90 0.0 -0.2
170 2.5 4.1 2.57 3.86 0.1 -0.2
175 2.3 4.0 2.38 3.81 0.1 -0.2
180 2.2 4.0 2.19 3.76 0.0 -0.2
185 2.0 3.8 2.02 3.70 0.1 -0.1
190 1.8 3.7 1.85 3.64 0.0 -0.1
195 1.7 3.7 1.69 3.57 0.0 -0.1
200 1.5 3.6 1.53 3.49 0.0 -0.1
205 14 3.5 1.39 3.42 0.0 -0.1
210 1.2 3.4 1.25 3.33 0.1 0.0
215 1.0 3.3 1.12 3.24 0.1 0.0
220 0.9 3.1 0.99 3.15 0.1 0.1
225 0.8 3.0 0.88 3.06 0.1 0.1
230 0.7 2.9 0.77 2.96 0.1 0.1
235 0.7 2.8 0.66 2.85 0.0 0.1
240 0.6 2.7 0.57 2.75 0.0 0.1
245 0.5 2.6 0.48 2.63 0.0 0.0
250 0.4 2.5 0.40 2.52 0.0 0.0
255 0.4 2.3 0.33 2.40 -0.1 0.1
260 0.4 2.2 0.26 2.28 -0.1 0.1
265 0.3 2.1 0.20 2.16 -0.1 0.1
270 0.2 2.0 0.15 2.04 0.0 0.1
275 0.2 1.9 0.11 1.91 0.0 0.1
280 0.2 1.7 0.07 1.78 -0.1 0.1
285 0.2 1.6 0.04 1.65 -0.1 0.1
290 0.1 1.4 0.02 1.52 -0.1 0.1
295 0.1 1.3 0.01 1.39 0.0 0.1
300 0.1 1.2 0.00 1.26 -0.1 0.1
305 0.1 1.1 0.00 1.13 -0.1 0.1
310 0.1 1.0 0.00 1.00 -0.1 0.0
315 0.1 0.9 0.00 0.86 -0.1 0.0
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320 0.1 0.8 0.00 0.73 -0.1 0.0
325 0.1 0.7 0.00 0.60 -0.1 -0.1
330 0.1 0.7 0.00 0.48 -0.1 -0.2
335 0.1 0.6 0.00 0.36 -0.1 -0.2
340 0.1 0.6 0.00 0.24 -0.1 -0.3
345 0.1 0.5 0.00 0.13 -0.1 -0.3
350 0.1 0.4 0.00 0.03 -0.1 -0.4
355 0.1 0.4 0.00 0.00 -0.1 -0.4
360 0.1 0.3 0.00 0.00 -0.1 -0.3
365 0.1 0.3 0.00 0.00 -0.1 -0.3
370 0.1 0.2 0.00 0.00 -0.1 -0.2
375 0.1 0.2 0.00 0.00 -0.1 -0.2
380 0.1 0.1 0.00 0.00 -0.1 -0.1
385 0.1 0.1 0.00 0.00 -0.1 -0.1
390 0.1 0.1 0.00 0.00 -0.1 -0.1
395 0.1 0.1 0.00 0.00 -0.1 -0.1
400 0.1 0.0 0.00 0.00 -0.1 0.0
405 0.1 0.0 0.00 0.00 -0.1 0.0
410 0.0 0.0 0.00 0.00 0.0 0.0
415 0.0 0.0 0.00 0.00 0.0 0.0

The predicted and measured heights are plotted together in fig. 5, and the residuals as a function of time
are shown in fig. 6.

6o Model 2 predicted water heights
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Figure 5: A plot of predicted and measured heights as a function of time.
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Model 2 residuals
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Figure 6: Residuals as a function of time for the new model.

Both graphs show that the fit of the new line is remarkable. The distribution of residuals is random
(if you consider the levels of precision are working to, any patterns in fig. 6 are not significant). More
importantly, however, almost all of the residuals are within our experimental error that we estimated as
+0.2 cm.

The only slight deviation noticeable in fig. 5 is at the very end, where the height is predicted to drop to
zero slightly earlier than it actually does. Because of the small amounts of water flowing here and the
slow rates, it is quite possible that there are factors coming into play which we did not account for (such
as the nature of our spout, the surface tension of the water, the angle of the buckets, etc.).

8 Conclusion

We have tried two different models for the situation; the first with rate of flow proportional to height,
and the second with rate of flow proportional to the square root of height. It is clear that the second
model is far superior to the first, and indeed the superb accuracy of the second model indicates that our
other simplifying assumptions are good assumptions (that making the assumptions hardly changes the
situation).

Using the second model, the maximum height of water in the second bucket is predicted to be 4.0 cm,
whereas the actual measured value was 4.1 cm. This difference is within experimental error.

In conclusion, we have demonstrated an effective model for the situation.
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Chapter 9

Radioactivity and mass-energy
equivalence

After studying the radioactive decay with Dr Cheung in Lent 2017, he set us one of his infamous
homeworks. These were my solutions (which may be pretty uninteresting without the problems
themselves) but I have included them here because of the first section about radioactive decay
chains, which I thought was a very beautiful piece of maths and was my first real encounter
with differential equations.

J
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Damon Falck

April 25, 2017

Solution of a 4-isotope decay chain

Consider four isotopes A, B, C' and D, where A decays to B with decay constant i, B decays

to C' with decay constant Ay, C decays to D with decay constant A3, and D is stable.

We can model the rates of change of numbers N4, Ng, No and Np of nuclei of isotopes A, B,

C and D respectively with the following four differential equations:

% = —A1Na,

% = A N4 — X2Np,
% = AN — A3Ng¢,
Ny

We want to find N4, Ng, Nc and Np explicitly as functions of time. At ¢ = 0, let the number

of particles of N4 be Ny. There are initially no particles of the other three isotopes.

First, we’ll solve eq. (1). Rearranging slightly, we get

dNg
— =\ dt
Na !
and integrating both sides,
dN4
—— ==\ [ dt
Na ' /

— InNg=-—Mt+ec
— Ny = e Mitte
= e e M,
Setting e“ = Ny (which must be true to satisfy N4y = Ny at t = 0), we have our solution
Na = Noe M1
Now we move to solving eq. (2). Rewriting it as

dN.
— HAeNB = M Na,
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we see that the left hand side resembles the product rule. This works if we multiply through
Aat.
el

dN
et 7dtB +eM N\ Np = M\ Ny

d
— (e/\QtNB) = e’\2t)\1NA.

dt
Now substituting in our solution for N4 in eq. (5) and integrating,

eMtNg = / M2t A Noe Mt dt

= )\1N0/e(>‘2)‘1)tdt

e()\g—/\l)t
= MNy ——
14Vo N — My +c
and so NN
14V0 gt Aot
Np = 1 2 6
B S + ce (6)
We know that at ¢t = 0, Ng =0 and so
_ AilNo o 0
0—)\2_>\1e + ce
)\1Ng
— = — .
RS VW

Substituting this value for ¢ back into eq. (6), we finally come to

_ >\1N0 -1t — Aot
NB—)\Q_)\1 (e e ) (7)

Now we must solve eq. (3). Although the algebra is longer, we can do this using a very similar

method. Rewriting it as

dN,
TtC + A3N¢c = A\oNp,

we again notice the similarity to the product rule and multiply by e*? to let this simplify:

dN,
QM =S AN = Ao Np

d
a (e/\Sth) = e)\st)\QNB.

Now integrating and substituting and factorising constants, we have

—

M Ne = Ny / M Np dt
and so substituting in our solution for Np from eq. (7), we come to

NN = )\2/6)‘3t A1 Ny (e—)\lt _ e—AQt) dt
A2 — M\

_ )\1)\2N0/ A=At _ o(As—Aa)t
— )\2 — )\1 (e € ) de

A1 A2 Ng (e()\s—h)t e(>\3—>\2)t>
= +c

T =M\ A=A A3 — o
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Therefore,
A A2 Ny e~ M? e A2t st
No = — st
S W ()\3—)\1 Ny ) € (8)
At t =0, Noc =0, so
_ A1AeNg e? ef 0
0_)\2*)\1 A3—A1 A3 — X e

e A1 2 No 1
=AM\ A3/
Substituting this value of ¢ back into eq. (8), we come to our solution
N = A1 A2 Ng em Mt e 11 At
A2 — A1 A3 — A1 A3 — A2 A3— A1 A3— A2

)\IAQNO e*)\lt _ ef)\gt ef)\gt _ ef}\gt
As— M Az— Ao

Finally, we have eq. (4) to solve. Directly integrating, we have

Np = /AgNCdt

and we can now substitute in our solution for N¢ from eq. (9) and simplify, coming to

A1 o N, —A1t _ ,—Ast —Xot _ ,—Ast
ND:/)\3120<6 e e e it

)\2—)\1 )\3—)\1 )\3_)\2
/\1)\2)\3N0 ef)‘lt — ef)‘st efAQt — e’)‘3t
- - dt
A2 — A1 / A3 — A1 A3 — A2

. )\1)\2)\3]\70 1 e—>\1t B e—>\3t B 1 e—)\zt B e—)\gt N
SRS VS W [ Vs Wl [ W W X — 2o\ —Ay | —Ag ¢
A1 A2A3No 1 e Mot g Ast 1 oMt o= Ast . 0
= - - — c.
VI VIR 5 VAR W B A3 -\ A A3

Now again using the fact that Np =0 at ¢t =0,

A1 A3 No 1 11 1 11
c=— — -
A=A [ A3—A \ A2 A3/ A3—A\ A g

Substituting this expression back into eq. (10), we get
N — A1 X223 N 1 e M2t B e st 1 e Mt B e st
D VDV D S U A3 Xs— A1\ A A3

S S S A N Y
Az — A2 \ A2 A3 Az — A1 \ A1 A3
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A1 A2A3No 1 R B | 1 eMl— 1 eMsl ]
A — A1 | A3 —Ag Ao A3 A3 — M\ Al A3
This is our final solution for Np.
Hence, our solutions to the original differential equations are:
NA = Noe_Alt,
A1No -\t —Aaot
!
B J— e e
)\IAQNO e—)xlt _ e—)\gt e—)\Qt _ e—)\gt
NC = - )
)\2—/\1 )\3—/\1 /\3_)\2
N — A1 A2 A3 Ny 1 e Mt 1 e Mt 1 1 e Mt 1 e Mt 1
PN S A= Ao A3 A3 — A1 A A3

Chapter 64

1. An increase in temperature causes a higher average vibrational kinetic energy of the
molecules of a substance — but does not change the motion of subatomic particles within
each molecule with respect to one another. Therefore, with higher temperature the rate
of chemical reaction increases as there are more frequent successful collisions (those with
an energy greater or equal to the activation energy of the reaction) between molecules;
but the relative energies of the particles within each molecule are unchanged and so the
rate of nuclear reaction remains constant.

5. Let a nucleus have initial velocity 0. So, when it disintegrates into an a-particle of mass
me and velocity v, and a smaller nucleus of mass m’ and velocity v’, by conservation of
momentum

m'v' = mavq.
Therefore, by measuring the recoil velocity v" of the nucleus (which is much easier to
measure), we can find the speed

ml,U/ m/,U/

/UOé = =
M, 4m,,

of the alpha particle and hence find its kinetic energy

) (m/vl)Q
« = °

1
§mavi =

2myv
P 8my

(This is using non-relativistic methods only.)

13. Most rocks contain between 1 and 3 ppm of uranium, which has a half life of about 4.5
billion years (roughly equal to the age of the Earth). Uranium undergoes alpha decay to
create thorium, which in turn emits an alpha particle to form radium. (This can happen
with several different isotopes of uranium and radium.) Therefore, while radium has a
very short half life, it is present as the result of the natural decay of uranium.
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15. (a) The number of particles of any radioactive isotope after a time ¢ is
N(t) = Noe (11)

where A is the decay constant of the isotope and Ny is the initial number of particles.
Using this equation we also come to find that the half-life 7' /5 of the isotope is

In2
12

Therefore we can find the number of particles in terms of the half-life to be

Typ = (12)
N(t) = Ny - 27472,

a result that makes intuitive sense. So, if T}/, = 3.00s and Ny = 5.12 x 10?0 as in
the question, then:

i, At t=3.00s,
N(3.008) = 5.12 x 1020 - 27500 = 2.56 x 102,
ii. At t = 6.00s,
N(6.00s) = 5.12 x 1020 . 275005 = 1.28 x 102,
iii. At t =12.00s,
N(12.008) = 5.12 x 1020 . 275005 = 3.20 x 102,
iv. At ¢ = 1min = 60.0s,
N(60.08) = 5.12 x 1020 - 275505 = 4.88 x 10,

These answers are fairly exact because of the large number of particles in question.

(b) By dividing eq. (11) by time, we come to

A(t) = Age™ = Ag - 271 T2 (13)
where A(t) is the activity at time ¢ and Ap is the initial activity. So,
Alt) 9—t/Ty /2
Ag
t A(t)>
— ——log2=log| —/—
ey : g( Ao
Alt
— t= ——T1/2 e ( A(O)>
N log 2 ’
A)

Therefore, if as given in the question A, = 2740 and as before T} /2 = 3.00s, then

3005 - logy 274
log, 2

_ _3.005-1(—40) 190,

t =

16. (a) Using eq. (12) above with T} /5 = 51 x 10 s, our decay constant is

In2

= m =14 x 10_11 S_l.
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(b) Using the same equation with A = 6.9 x 10~%s71,

In2

3
6ox 1011 O

Ty =

17. If the large sample has a decay constant A an initial number of nuclei Ny, then after a
time period of observation 7 we have

N(m) = Ny-277/Tp2
nuclei remaining. Therefore after a further interval 75 there are
N(ri +72) = No -2 (n472)/Tiyz2
nuclei and so the proportion of nuclei not decayed during this interval 75 is

N(ri+7)  No-2-(ntm)/Tie
N(r) Ny - 9—71/T1/2
2T1/T1/2
= ontm2)/Tiy
_ 1
- 2T2/T1/2

— 2*7'2/T1/2.

This is the same as the probability that a randomly selected nucleus will decay during this
second time interval. We see that this is independent of the initial observation interval
71, a sensible result as the probability of an individual particle nucleus decaying during a
given interval should depend only on the half-life of the isotope (or its decay constant).

The probability of a randomly selected nucleus not decaying during time 75 is therefore
pP=1-27/Ty; (We could have found this also by working from the definition of the
half-life.) Hence,

(a) If 79 = Ty /5 then
P=1-2"1pr/Mpr—1_971=0s.

(b) If 7 = 3T} 5 then
P=1-2"30p/Mp =1 273 = (.875.
19. The activity Agy of the radon-222 in equilibrium with a sample of radium-226 (with decay

constant Aga) is
dNRa

ARn = ARa = - dt = NRaARa
where Ng, is the number of radium-226 nuclei present, and so if we have mass m of radium
then
MNAARa
Apn = oo —————
226 g mol

where N4 is Avogadro’s constant. Therefore, using Aga = 1.4 x 1071 s7! and Ny =
6.02 x 1072 mol~!, if m = 1.0 g then

1.0g-6.02 x 1072 mol™! - 1.4 x 107 57!
Apy = 0g-6.02 x 107" mo . x 107 s — 37 % 101°Bq.
226 g mol
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21. The corrected count rate of a substance is proportional to its activity, and so

Ci-Cp _ A

Co—Cp A

where Cp is the background count rate, Cy and C7 are the initial and final measured
count rates respectively and Ag and A; are the initial and final activities respectively. So,

Ci—Cp Ay 9—t/T1/2

— =9 t/Thy2
Co—Cp Ag
which implies
L (CH‘ZB)
Th/o 22\ ¢y — Cs

and so

T/9 = .
/2 logy(Co — ) — logy(C1 — Cp)
Therefore, if as in the question ¢t = 210s, Cyp = 825!, C; = 1957 and Cp = 10s7!, then

210s
Ty p = —70s.
V27 J0gy(825 1 — 105 1) — logy(195 ' — 10s 1) "

22. The activity (rate of disintegration) of a substance with N particles and decay constant

Alds AN
—— =N\
dt
and so using the ideal gas law PV = NkpT,
AN _ PVA
dt  kgT’

Therefore for a sample of volume V = 1.0mm? and decay constant A = 2.1 x 1076571 at
s.t.p. (P = 101.325kPa, T = 273.15K), using the Boltzmann constant kg = 1.38 x 10723 J K1,
our activity is

dN  101.325kPa-1.0mm?®-2.1 x 10 %s7!

- = = 5.6 x 101°Bq.
a 138 x 108 JK-1-273.15K % q

(This could also have been done using the nucleon number of radon-222 and the molar
gas volume at s.t.p.)
25. (a) Graph in fig. 1.
(b) Since by eq. (13)
A= Age™,
it follows that
In A =1n(4p) — At.

Hence, the gradient of a graph of In A against ¢ is —A. The gradient of the line of
regression in fig. 1 is —A = —0.0128s~! and so

In2 In2
Tig=—=——— =54s.
V2= TN T 001285 ! °
Page 7 of 15
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In A

0 20 40 60 80 100 120 140 160 180 200
t/s

Figure 1: Graph for question 25.

26. (a) In a sample containing a mass m of uranium-238 and a mass nm of lead-206, we
know that the number of atoms Ny of uranium-238 is

mN 4

Ny =
U Ac

where Ay = 238 gmol ! is the atomic mass of uranium-238 and N4 = 6.02 x 10?3 mol~!
is Avogadro’s constant. Similarly,

where App, = 206 g mol~! is the atomic mass of lead-206. Therefore, if m = 1.0g and
n= % as in the question, then

~ 1.0g-6.02 x 10** mol™*

_ 21
238 g mol”] =25 x 10

Ny

and
1.1.0g-6.02 x 10* mol ™!

_ 20
906 g mol | = 5.8 x 10°".

Npy, =

(b) Assuming all of the lead-206 in this sample was produced by the decay of uranium-
238, that all uranium-238 nuclei that decay become lead-206, and that lead-206 is
stable, it’s apparent that the initial number of uranium-238 atoms Ny y is equal to
the sum of the current number of lead-206 and uranium-238 atoms:

No,u = Npp + Ny
=58 x 1020+ 2.5 x 10?! = 3.1 x 102"

(c) Therefore, we can find the age of the rock. We know

Ny = Nou - 9=t/Ti/2
Page 8 of 15
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and so using 77 /5 = 1.4 x 1017 s,

Ny
t = —Ty5l0gy (NOU)

2.5 x 10?!
= —1.4x 105 log, ( -

31><1021> =42 x ].016 S.

27. (a) i. The rate of decay of the uranium is its activity NoAg, which is clearly equal to
the rate of formation of radium atoms.
ii. The rate of decay of the radium atoms is NA. However, by the definition of
equilibrium, the number of radium atoms is constant so

dN
— =Nogdg—NX=0
1 0A0
(b) By eq. (14),
N _ X
No A
In2
_(2)
In2
(Tm)
N Ty
No  Tyqe (15)

(¢) By eq. (15), if No = 1.0 x 10?3, Ty 1 /o = 1.4 x 10'7s and T} 5 = 51 x 10?5, we have

n = D2No 51 x10%s - 1.0 x 10%
- Toap 1.4 x 107 s

= 3.6 x 106

radium nuclei.

(d) Radium-226 has atomic mass 226 gmol~! and so the mass of radium present is

_ N-226gmol™' 3.6 x 100226 gmol *

_ —8
Na T T2 X 1B mol T 10k

m

28. (a) We'll derive the result Ty, = % in two ways from the given equations

Ttot
Tow = 16
and
t=00
Tior = / tdN (17)
t=0

as well as the decay equation

N = Noe M. (18)

i. First, we’ll directly evaluate the integral given. We start by noting that eq. (18)
implies that at ¢t = oo,
N = lim Noe ™ =0
t—o0

Page 9 of 15
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and that at t = 0,

N = lim Nye M = Np.
t—0+

So, using these new bounds, our integral from eq. (17) becomes

No
Tiot :/ tdN.
0

Now finding ¢ in terms of N, eq. (18) gives us that

N

_ InNo—InN

— ¢
A

and so our integral is now

No /InNy —In N
ﬂot:/ <Il 0)\ n >dN
0

1 [No No 1n N,
S In N dN .
)\/0 n +/0 \

Making use of the identity [Inz = z(lnz — 1) + ¢, we come to

1 Ny [In NN
Tiot = = [N(InN —1)],° + [ 3 L
No
[ (lnNg —In Ny + 1>
=N
A
0
— N NO
=13,
and so,
No 0 Ny
Tio -
TN T A
Therefore, by eq. (16),
N,
TaV:TtOtzio: 1
Ny Ny A

as desired.

ii. Secondly, we can use the intuitive fact that due to the positive exponential nature
of the relation between N and t,

t=o00 t=00
/ tdN = N dt.
t=0 t=0

(This is intuitively obvious because the total area under the curve in the upper
right quadrant will not change if the axes are flipped.) So,

00
Ttot:/ Ndt
0

oo
= / Noe_At dt.
0

Page 10 of 15
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Figure 2: A graph of N against ¢ with the positions of T}/ and T, marked, for question 28.

Evaluating this simple integral,

N _ o0
Tiot = [—)\Oe /\t]o

L No _ No _»o
_tlgIolo< Te > < Te
Ny Ny
—0— (20 1) 0

(-%1)=3

and so as previously, using eq. (16) gives

1
Tav = X

as required.

(b) A graph of N against ¢ is shown in fig. 2. The average lifetime is related to the
half-life by
T1/2 =In2- TaV-

(c) Using Tj/5 = 51 x 10%s,

1 T
T =+ = L =51 x10°sIn2 = 7.4 x 10s.
A In2
30. (a) Absorbed dose is defined as
E
D=—
m

where E is the energy absorbed and m is the mass of the absorbing material (air in
this case). Using the definition of density p,

p- £
oV

Page 11 of 15
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where V' is the volume of air. Now let E; be the energy required to create one ion
pair and let N; be the total number of ion pairs created. So, £ = E;N; and hence
ErN,
D ==
pV

Therefore the dose received Dg by V = 1.0 x 1075 m? of air at s.t.p. (p = 1.3kgm™3),
in which N; = 2.1 x 10° ion pairs were created and it takes F; = 5.1 x 10718 J of
energy to create one pair, is

51x107187.2.1 x 10?

= =82x 1073 Gy.
1.3kgm 3-1.0 x 105 m? % Y

G
This is equal to 1 rontgen.
(b) Consequently, 1 millirontgen per week is equal to

D¢ _ 82x 103Gy
1000 - 7-24-3600s  60.48 x 107s

=14x1071Gys™L.

Chapter 63

40. Let the body have mass m and fall through height . The change in gravitational potential
energy of the body is

AFE =mgh
and the equivalent change in mass is
AFE
c

(We're neglecting the fact that the force due to gravity will be changing very slowly due
to the continuous change in the object’s height and mass.) So, the fractional change in
mass of the object is

Am % _gh

— AE ~ 2"
m g—h C

Therefore with ¢ = 9.8 ms™2 and ¢ = 3.0 x 1083 ms™! for a body falling through h = 6.0m,

—2 .
Am _ 98ms h 6.011; 65 % 10-16.
m (3.0 x 10°m/s)

41. Consider an electron of momentum p; and a positron of momentum ps from their centre-
of-momentum frame (which is equivalent to all other inertial frames). Taking the electron-
positron system as one body, the total energy is

E = /(2me)2ct + (p1 + p2)22,

however since in this frame the total initial momentum p; + ps is zero, this simplifies down
to
E= 2m602.

If the particles now collide, let the total momentum of the photons released be p. So, as
photons are massless,
E =pc

Page 12 of 15
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and therefore
P = 2mec.

However, by conservation of momentum we require p; + po = p = 0 which clearly we
cannot satisfy with one photon which can never have zero momentum. Therefore we need
at least two photons to be released such that their momenta sum to zero.

43. (a) If the y-ray has wavelength X and frequency f = 2.6 x 102 Hz, then the photon has
linear momentum

b h hf 6.63x107%Js-2.6 x 10* Hz

_ —22
N e 3.00 x 105ms? = 57> 1077 Ns

where h = 6.63 x 10734 J s is Planck’s constant.

(b) The initial energy of the photon is pe, and the final energy of the electron-positron
pair is (as they are both massive) 2ym.c?, where

= —— (19)

and v is the velocity of each B-particle. Therefore, assuming energy is conserved
(since the k.e. imparted to the nucleus is negligible),

pc = 27m602

and so
P = 2ymec.
Using eq. (19),
2mec
P=—F—=
1-%

and now rearranging to find v,

1——:
c? P
2 2.2
v 4dmse
== S =1-—:
c p
Am2c?
= v=cy/1— ;
D

Hence using the value p = 5.7 x 10722 N's with the electron rest mass m, = 9.11 x 10731 kg,

v =3.00 x 108ms_1 . 1— 4. (911 X 10_31 kg)2 . (300 X ]_08 ms_1)2
- (5.7 x 10722 N'5)2

=93x10"ms™ L.

(¢) The maximum total linear momentum would be if both particles are emitted in the
same direction and so the total linear momentum is equal to the sum of the linear
momenta of each S-particle. Since the S-particles are massive, their momentum is
given by

De = VMV

Page 13 of 15
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and so the maximum total linear momentum is

2pe = 2ymev
2mev

So, if v = 9.3 x 10" ms~! as found previously,

2.911x 103 kg-9.3 x 10" ms !
e = - B J0X T M5 18x10 %2 Ns.

1— (9.3 x 10" ms~1)2
(3.00 x 108 ms—1)2

44. (a) Because there is only one electron and one proton in the hydrogen atom, the binding
energy of the system is equal to the ionization energy of a hydrogen atom, which is
given to be F = 2.2alJ.

(b) The mass defect of the system is

E
Am == =244 x 107 kg,
&

(c) The fractional mass decrease is

Am 244 x 107 kg

— =15%x1078
m  1.67 x 107 ?"kg

where m = 1.67 x 10727 kg is the total mass of the hydrogen atom.

The mass of protons, electrons and hydrogen atoms are normally measured using mass
spectrometry, a very precise technique that measures each particle’s mass-to-charge ratio
by measuring its deflection through an electromagnetic field. Modern mass spectrometry
can have a resolving power of up to 2,000, 000, meaning it can detect a minimum fractional
change in mass of m =50 x 1078,

However, the fractional mass decrease from above, 1.5 x 1078, is much smaller than this
threshold and so we cannot directly measure this mass defect.

45. (a) The mass defect Am of one deuterium atom is
Am=mg+my—m

where m = 2.014 10 u is the measured mass of the deuterium atom, myg = 1.007 82 u
is the mass of a hydrogen atom and m, = 1.008 66 u is the mass of a neutron. So,

Am =1.00782u+ 1.00866u — 2.01410u = 2.38 x 10 3u = 3.95 x 10~ kg.
(b) The binding energy of one atom is therefore given by
E=Amc* =395 x 107 kg - (3.00 x 10°ms™1)? = 3.56 x 1071 J.

S : 3.56 x 10713 _ —13
(c) The binding energy per nucleon is therefore =252 —= = 1.78 x 107> J.

This is about % of the binding energy per nucleon of iron; this indicates that deuterium
will very readily fuse with other nuclei.

46. (a) The mass mr of 9 hydrogen atoms plus 8 neutrons (at infinite separation at rest) is
mg = 8myg + 8my, =8-1.0078 u + 8- 1.0087u = 16.132u

where myy is the mass of a hydrogen atom and m,, is the mass of a neutron.
Page 14 of 15
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(b) The mass defect Am when they come together to form an oxygen atom is
Am =mp —mo = 16.132u — 15.995u = 0.137u = 2.27 x 10~ kg
where mg is the mass of an oxygen atom.
(c) As a fraction of the mass of an oxygen atom, this is

Am 0.137u

= =857 x 1073,
mo  15.995u x

A mass spectrometer with a sensitivity of 10™° will indeed be able to detect this
change, as 8.57 x 1073 > 1075,

(d) The average binding energy per nucleon is

E  Amc® 227 x10%kg- (3.00 x 108 ms~)?

= = _ ~12
16 16 16 1.28 x 10~ J.

47. Let N be the number of particles undergone fission and let C' be the number of chain
links (the number of ‘stages’ of the chain reaction). Clearly, since at every stage twice the
number of particles undergo fission as at the previous stage, we can say that

N =2¢,

Hence,
C =logy N

and so if we have 1 mole (N = 6 x 10?3) of atoms having undergone fission, we must have
had
C =log,y(6 x 10%) ~ 79

chain links.
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Chapter 10

Mathematics and Computer Science
interview questions

This is different to most of the things in here; I wanted to remember the interview questions I
got asked at Oxford (because they were interesting questions) so I wrote them down here.

J
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Mathematics and Computer Science interview questions

Damon Falck
June 30, 2018

I thought I'd make a quick note of what I got asked in my interviews at Oxford (applying for Mathematics
& Computer Science) in case it’s useful to anyone, as I really enjoyed the questions. I had one interview
for Mathematics and one for Computer Science at each of Worcester College and New College.

These questions are difficult without any hints and so for effective preparation they should definitely be
used in a mock interview format.

(None of the tutors asked me anything about my personal statement.)

1 Problems

1.1 Maths at Worcester

They asked me two printed questions in the interview and guided me through solving them.

1. You are given a function f : N — N defined by the following rules:

f(mn) = f(m) + f(n); (1)
f(n) = 0 if the last digit of n is a 3; (2)
£(10) = 1. (3)

(a) Find f(17).
(b) What are the possible values of f(500)7
(¢) In general, for which values of n does f(n) have only one possible value?
As an aside, does the behaviour of this function under rule (1) remind you of any other functions?

2. For some a,b,c € R with a < b < ¢, you are told that
a+b+c=6 (4)

and
ab+ac+bec=9. (5)

Show that 0 <a<1<b<3<c<A4.

1.2 Maths at New

This interview consisted of one long informal discussion about differential inequalities. This is my best
attempt to replicate what I was given. Each part relies closely on the previous.

As is conventional, RS‘ denotes the set of nonnegative real numbers.

1. If the derivative of some function y : R(J{ — R has the property g—i’ < 0 for all z, what can we say
about the function y(z) graphically? Therefore how can we relate y(z) to y(0)?

Page 1 of 6

Page 126 of 509



. Given that (% < ky for some constant k € R, make a conclusion about how y(z) compares to y(0).

You may wish to consider the function

— e—kx

u(z) y(@).

Given instead that y% < ky?, can we say something similar about y(z) and y(0)? Remember we
can’t blindly divide both sides of an inequality by a variable.

Now what about if l% < k?
Yy xr

Functions y : Rj — R and z : R — R satisfy the differential equations

and

where g

dy
L = @) (6)
& = eto)) 7
:R — R is a general function such that
o) = o) _,
a—1b

for all values of @ and b. The values of y(0) and z(0) are known.

(a) What can you tell about y(x) — z(z)?

(b) Therefore, given that y(0) = 2(0) = 0, what can you say about the functions y(x) and z(x)?

(c) Hence deduce the number of functions f that solve the differential equation

fiz) = g(f(2))?.

(d) Find two solutions to the differential equation

dy_,

I y(z).

(e) The answers to the last two parts contradict each other! Where have we gone wrong?

1.3 Compsci at Worcester

I was given a computer science example sheet to complete when I arrived on Sunday evening — see
separate document. Here are some extensions they gave me in the interview to the problems I
completed the night before. These are labelled by question number on the example sheet.

1.

(b) iii.

Maximise the worst-case efficiency of this algorithm. You should be able to make two
comparisons per number. Then:

A. Santa now gives you another four storage locations and we want to find the 7 largest
values on the tape (rather than the 3 largest). What algorithm would you use and
how many comparisons will it need?

B. Can we generalise to finding the m highest values from a tape of length n, using a
total of m + 1 storage locations? For convenience you may assume that m + 1 is a
power of 2. Find the total number of comparisons necessary for this task.

C. Now what if we let m = n? What task have we accomplished?

(¢) Once you have found the only such number between 10 and 20:

i.

ii.

iii.

Why is it this value? Try to find a general expression for all numbers that can be written
as the sum of consecutive numbers.

Look at the factorisation of your expression. What can you tell about odd and even
factors?

Therefore, which numbers in general cannot be written as the sum of consecutive integers?
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1.4 Compsci at New

This interview was much more off-the-cuff than my others. It was split roughly into the following parts:
1. A brief discussion of my programming experience.

2. A discussion of my experience with sorting algorithms. I was asked to give two examples of sorting
algorithms and describe them. When I mentioned insertion sort, he went on to derive with me a
formula for exactly how many comparisons must be made to sort a list of length n using insertion
sort.

3. A short problem to test my physical intuition. The tutor described a solid cube with its vertex
pointing downwards being slowly lowered into a liquid. I was asked to draw a series of nine diagrams
of what shape the cube would make in the surface of the water (were it removed instantaneously)
at each point.

4. The tutor got out some dominoes and began to demonstrate how one might stack them overhanging
the edge of the table. I commented that I had seen this problem before (google the block-stacking
problem) and so he moved on.

5. A discussion of the basic geometry of hyperdimensional cubes. After the tutor explained what a
4-dimensional, 5-dimensional and then n-dimensional cube meant, he asked me to find the angle
between the diagonal and one edge of first a 4-dimensional cube and then an n-dimensional cube.

2 Solutions

2.1 Maths at Worcester

1. (a) Since 17 is prime, we cannot break down f(17) usefully using rule (1). However, 17 -9 = 153
ends in a 3, and so

F(17-9) =0
= f(17)+ f(9) =0
= f(17) = —f(9).
But f(9) = f(32) =2f(3) =2-0=0so0 f(17) = 0.

(b) Since 500 = 5 - 102, £(500) = f(5) + 2f(10) = f(5) + 2. So we must determine the possible
values of f(5).

We know f(10) = f(5) + f(2) and f(10) = 1, so since f is a natural-valued function, either
f(5B)=1and f(2) =0 or f(2) =1and f(5) =0.

Hence f(500) either takes the value 2 or 3.
(c) We know already that f(n) =0 if n ends in a 3.
If n ends in a 7 then f(n) = 0 by the argument presented in part i.

Ifnendsina1then f(3n) = f(n)+f(3) = f(n)+0 but 3n must end ina 3so f(n) = f(3n) = 0.
If n ends in a 9 then similarly f(n) = f(7n) = 0 since 7n must end in a 3.

So f(n)=0ifnendsinal, 3,7 or9.

If on the other hand n is a multiple of 2 or 5 then in general f(n) has two possible values (as
explained in part ii).

The exception to this rule is if the prime factorisation of n has the same powers of 2 and 5 —
that is, n = 2¥.5%.q where ¢ is coprime with 2 and 5. In this case, f(n) = kf(2)+kf(5)+f(q) =
kf(10)+ f(q) = k+ f(q) and since f(¢) must end in a 1, 3, 7 or 9, f(n) is uniquely determined.

The behaviour of the function f should remind you of logarithmic functions.
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2.

2.2

Let a, b and ¢ be the roots of a monic cubic equation. This cubic equation is

(x—a)(x—b)(x—c)=0
= 2%~ (a+b+c)x? + (ab+ ac + be)x — abe = 0
= 2° — 62 + 92 — abc = 0.

Thus the values a, b and c are the z-intercepts of the graph y = 23 — 622 + 9z — abe.
In order to sketch this graph, we will find the turning points:

gg:3x2—12x+9 =0
dz

= 3(z—-3)(z—1)=0 = z=1,3.

Since our function has three distinct roots a < b < ¢ and turning points at = 1 and = = 3, we
must have a < 1,1 <b < 3, ¢c> 3.

Looking at a sketch of the graph reveals that, depending on the value of the y-intercept —abc, the
third root ¢ will be largest when the first turning point is almost tangential to the z-axis. In this
situation roots a and b will converge to the turning point x = 1 and so

at+b+c=6
— 1+1+c=6
— c=4.

Similarly, the first root a will be smallest when the second turning point is almost tangential to
the z-axis; roots b and ¢ will converge to x = 3 so

a+3+3=6
= a=0.
Thus by looking at the roots’ limiting values, we have shown that
0<a<l<b<3<e<4

as required.

Maths at New

. The function is always either decreasing or constant. Hence y(x) < y(0) for all .

Differentiating the function u gives

du _ ke Ay - dy
— _k kx kx =9 _ ke [ 29 k )
dx e Tyte dx ¢ dx Y

. d d
Since §% < ky, we know $¥ — ky < 0 and so 3—;‘ <0.

Therefore, u(r) < u(0) = e *y(z) < e *Oy(0) = y(x) < *?y(0).
Noticing that % [y ()] = 2y§—27 we consider the substitution w(z) = y?(x). Differentiating,
dw dy
— =2y
dz dz
d dw

and so 192 < kw = 9% < 2kw. Hence, as shown before, w(z) < e**w(0).

It follows that y%(z) < e***y2(0) and so taking square roots, y(z) < ek¥y(0). (We can take the
square root of both sides as v/ is an increasing function.)

Multiplying both sides by y? (which must be positive), yg—g < ky? and so as previously shown,
y(a) < e*y(0).
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5. (a) Substituting a = y(x) and b = z(z)

y(x) — z(x)
dy _ dz
— dz dz <k
y—z

Hence as shown in the previous part, y(z) — z(z) < e** (y(0) — 2(0)).
(b) Substituting y(0) = 2(0) = 0,
y(@) = 2(z) <0 = y(z) < 2(z)
but we could just as easily have substituted a = z(x) and b = y(z) initially, so to preserve
symmetry we must have y(z) = z(x).

(¢c) We have shown that if there are any two functions that satisfy the given differential equation,
they must be equal. Hence there can be at most one function that solves this differential
equation.

(d) The functions y = 0 and y = 2% both satisfy the given differential equation.
(e) In the last example, the general function g is g(z) = /z. However, this does not satisfy the
condition that
g(a) — g(b)

<k
a—2>

for all a, b; set b = 0, then we require % <k < ﬁ < k which is clearly a contradiction

as
lim L =0
a0+ \Va /)

2.3 Compsci at Worcester

See separate document for my solutions to the example sheet given to me the night before.
Below are answers for the extensions I was given in the interview.

1. (b) i. A. Make initial comparisons to load the first seven slots on the tape to storage locations
1 through 7 in ascending order. For each consequent value on the tape, first load
the value to slot 8. Then compare this to slot 4 (the middle value). If it is greater,
compare to slot 6, and if it is less then compare to slot 2. Depending on the result
of this comparison, compare either to slot 1, 3, 5 or 7. If it is less than slot 1 then
proceed to the next value on the tape without making any changes; otherwise, insert
the value of slot 8 into the relevant position in slots 1 through 7.

This process will require a total of 3 - 14 x 10 = 42 - 10° comparisons.

B. Assuming m + 1 is a power of 2, we will make log,(m + 1) comparisons for each value
on the storage tape. Therefore the total number of comparisons is nlog,(m + 1).

C. If we let m = n then we have sorted the entire list of values with nlog,(n + 1)
comparisons. So, we have derived an O(nlogn) sorting algorithm (this is insertion
sort).

(¢) i. In the attached solutions I find a general formula for this: a number n € N can be
expressed as the sum of consecutive numbers if and only if

1
n:%+ba

for some a,b € N.
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ii. This can be rewritten as a
n= §(a+1+2b).

If a is even then a+ 14 2b is odd so n has an odd factor, and if a is odd then n clearly still
has an odd factor a. Therefore, all numbers that can be written as the sum of consecutive
integers must have an odd factor.

iii. We can conclude that the only numbers which cannot be written as such are those with
no odd factors, i.e. powers of 2.

2.4 Compsci at New

This interview was very unstructured so there aren’t any ‘solutions’ as such.

The derivation for insertion sort (involving logs and floor functions) is easily found, and for the last part
of the interview, the angle between the diagonal and edge of a 4-dimensional cube is arctan (%) and

in general the angle between the diagonal and edge of an n-dimensional cube is arctan ( \/7% .
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Chapter 11

Proving Pick’s theorem

After Miss Brownlee mentioned this very cool theorem at the beginning of a lesson in October
2018, she suggested I try to prove it, and this was what I came up with after a bit of thinking.

J
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Proving Pick’s theorem

Damon Falck

June 30, 2018

Definition. A lattice polygon is a polygon con-
structed on a grid of points with integer coordinates
such that every vertex of the polygon is on a grid point.

Definition. An interior lattice point of a polygon is a
point with integer coordinates contained by the poly-
gon.

Definition. A boundary lattice point of a polygon is a
point with integer coordinates on one of the polygon’s
sides or vertices.

Definition. A lattice polygon is peculiar if, where «
is its number of interior lattice points and S is its num-
ber of boundary lattice points, its area is given by

p

A=a+—- -1

2
Lemma 1. Consider two lattice polygons P and Q
with a common edge, and define PQ as the polygon
formed by joining P and @ along their common edge.
Then:

(a) If P and Q are peculiar then PQ is peculiar.
(b) If PQ and P are peculiar then Q is peculiar.
(c) If PQ and @ are peculiar then P is peculiar.

Proof. Let P and Q have ap and ag interior lattice
points, and Bp and Bg boundary lattice points, re-
spectively.

Where ~ is the number of lattice points on the com-
mon edge between P and @, by joining the polygons
we convert these to interior lattice points — except
for the two lattice points at either end of the common
edge, which remain boundary lattice points.

So, the number of interior lattice points of PQ is
osz:ap+aQ+('y—2)
and the number of boundary lattice points of PQ is

Brq = (Bp —7) + (Bg —7) +2.

Hence, if and only if PQ is peculiar, the area of PQ
is given by
=ap+ag+(y—2)

+5[Bp =+ (Bg -7 +2] -1

:(XP+(XQ+’Y—2+%
v, B v

S e R A |
st To T

:<QP+B2P—1>+<OZQ+52Q_1>' (1)

It is also clear that the areas of the polygons always
add: that is,
APQ :AP+AQ. (2)

Therefore, we can tackle our three cases:

(a) If P and @ are peculiar then

Ap:ap—i-IB?P—l

and

AQ:aQ—kB?Q—

and so by eq. (2),

ApQZ(OéP—{—B;D—l)—F(aQ—FB;?—l)

which is identical to eq. (1); thus, PQ) must be
peculiar.

(b) If PQ and P are peculiar then

Ap:ap—l-B?P—l

and also eq. (1) must hold, which therefore gives

APQ:AP+<OZQ+62Q— ),

Page 1 of 3
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but comparing this to eq. (2) implies

AQZO{Q-FB?Q—I;

thus, (2 must be peculiar.

(c¢) The situation is symmetrical in P and @ and so
by the same argument as in part (b), if PQ and
QQ are peculiar then P must be peculiar.

O

Lemma 2. FEvery lattice rectangle with its sides par-
allel to the axes is peculiar.

Proof. Consider a lattice rectangle with height A and
width w. If the rectangle’s sides are parallel to the
axes, then the number of boundary lattice points is
equal to its perimeter,

B = 2w + 2h,
and the number of interior lattice points is just

a=(w-1)(h-1).

h ° ° ° ° ° ° ° ° °
w

Figure 1: A lattice rectangle with its sides parallel to
the axes.

So, if and only if the rectangle is peculiar, its area is

A:a—i-é—l

2
2 2h
:(w—1)(h—1)+%—

=wh—w—h+1+(w+h)—1

1

Lemma 3. Every right-angled lattice triangle with its
short sides parallel to the axes is peculiar.

Proof. Consider a right-angled lattice triangle with
short sides of length w and h. If the short sides are par-
allel to the axes, such a triangle can always be formed
by cutting the rectangle described in lemma 2 along a
diagonal.

h ° °

w

Figure 2: A right-angled lattice triangle formed by
cutting a lattice rectangle along its diagonal. In this
case v = 3.

If the rectangle has ar interior lattice points and g
boundary lattice points, then as it must be peculiar
its area is

wh:aRJr%R—l. (3)

Now, suppose the diagonal of the rectangle in question
contains « lattice points. Then v — 2 of the rectangle’s
interior lattice points will be converted to boundary
lattice points on the triangle, and exactly half of the
remainder will become interior lattice points of the tri-
angle. Therefore, the number of interior lattice points
of the triangle is

lar — (v —2)]

aT = B

and the number of boundary lattice points is

= wh
but this is always the area of any rectangle, and so the Br—2
rectangle must be peculiar. O Br = O +7.
Page 2 of 3
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Hence, if and only if the new right-angled triangle is
peculiar, its area is

ATZOZT—F%—l
_ler—(v-2)] BR—2+1_1
2 4 2
ar 7 Br 1 v
TR T4 PR ST
2 2+ +4 2+2
1 Br
== PR
s (onr 1)
which by eq. (3) is
wh

This, however, is clearly the area of any triangle, and
so our right-angled triangle must be peculiar. O

Lemma 4. Fvery lattice triangle is peculiar.

Proof. Take any general lattice triangle and enclose it
in the smallest possible lattice rectangle with its sides
parallel to the axes — there are two cases. This rect-
angle will consist of either

1. three small right triangles with their sides par-
allel to the axes, and our triangle under consid-
eration, or

2. the above shapes in addition to one small rect-
angle with its sides parallel to the axes.

Figure 4: The second case, where the enclosing rect-
angle is made up of three right triangles, a small rect-
angle, and the triangle under consideration.

Now, lemma 1 guarantees that the sum or difference of
peculiar lattice polygons will also be peculiar. There-
fore, as we know that the large enclosing rectangle
must be peculiar by lemma 2 and that all of the small
right triangles and rectangles must also be peculiar
by lemmas 2 and 3, the general lattice triangle we're
considering is always the difference of peculiar lattice
polygons and so lemma 1 guarantees that it will also
be peculiar itself. O

Theorem (Pick’s theorem). Fvery lattice polygon is
peculiar.

Proof. Every polygon can be decomposed into a num-
ber of triangles with their vertices at the vertices of
the original polygon, and so any lattice polygon can
be decomposed into a number of adjacent lattice tri-
angles.

However, by lemma 4 these lattice triangles are all pe-
culiar, and so lemma 1 guarantees that the polygon
formed by joining them all together is also peculiar.

Therefore, every lattice polygon is peculiar. O
Figure 3: The first case, where the enclosing rectangle
is made up of three right triangles and the triangle
under consideration.
Page 3 of 3
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Chapter 12

Integrating vtanx

Two friends and I ran into Dr Cheung in a pub in August 2017, just before the start of term,
and he gave us this integral to do on the spot. It took each of us about a week to solve the

problem and write it up.

J
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/ Vtan x dx

Damon Falck

September 2017

Let I = / Vtanz dz. We start by substituting u? = tanz so that, differentiating implicitly,

T
2u = sec’ T —

du
dz 9
— = 2ucos”x,
T u x
. . . ) 1
but drawing a right triangle (see fig. 1) reveals cos®z = Tt and so
u
dr  2u
du 14+ ut
Therefore, our integral is equivalent to
d
= / U d—x du
20,2
= du.
T+ut "

Figure 1: A right triangle showing u? = tanz.

Now we want to try to break up this fraction as much as possible. Completing the square,
L4+ ut = (u? + 1) — 202
which is just the difference of two squares, so we can factorise further to
1+ut = (u? + 1+ v2u)(u? + 1 - V2u)

and hence

2u?
I:/(u2+\/§u+1)(u2—\/§u+1) du.

Page 1 of 3
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Next, using partial fraction decomposition (we require linear numerators as the factors are
irreducible quadratics), we write

2u? A+ Bu n C+ Du (1)
(W2 +V2u+ 1) —V2u+1) wW2+vV2u+1 u2—V2u+1

and now we work through the algebra:

2u? _ (A+ Bu)(u? — V2u+1) + (C + Du)(u® + V2u + 1)
(u? + vV2u + 1) (u2 — v2u + 1) (u? + V2u + 1) (u2 — v2u + 1)
— 2u® = (A4 Bu)(u®> — V2u+1) + (C + Du)(u® + V2u + 1)
= (B+ D)u® + (A~ V2B + C — V2D)u?
+(—V2A+ B +V2C + D)u + (A + O).

Therefore,
B+ D=0,

A—V2B+C+V2D =2,
—V2A+ B+ V20 +D =0,

A+C=0
which implies
2
:—7:—\/57

V2
D=-B=+2,
C =0,
A=-C=0

Hence, our fraction from eq. (1) becomes

2u? —V2u n V2u
@+ vV2ut1)u? —vV2u+1l) w+v2u+l w2 —2u+l

u u
I=v2 | ———du—-—VvV2 | ———d
f/u2—\/§u—|—1 “ f/u2+\/§u+l "

Completing the square in both integrals, we come to

I_f/ 2 : du—\// du

_Z\f/ u_12+1du—2\f/ \fu+1>2 du

Now substituting tan @ = v/2u — 1 and tan ¢ = v/2u + 1,

and thus

N[

tan 641 tan d) 1

I=2 2 o2
\f/ta29+1d9d9 \[/ 2¢+1d¢d

tand + 1 du tang — 1 du
—9 [ 7" "0 —
/ sec26 do d0 / ec2d do do-
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Differentiating the substitutions gives ‘3—5 = Se\‘} and gg = Se\(;¢, and so
tan 6 + 1 oc? / tan ¢ — 9
0do — — d
f / sec2 6 sec? qﬁ sec”¢d¢

2
= \/i/(tan9+1)d9— \/ﬁ/(tanqﬁ—l)dgb.

Now integrating (finally),

I =2 (—1In|cos | + 6 + In|cos | + ¢) + ¢

cos ¢

=2l +V2(0 + ¢) + ¢
cos 0

All there is remaining to do is back-substitute. With the help of another right triangle we see
that

cos 0 = cos [arctan(\/iu - 1)]

\/1 \fu—l
T V2V —\fu+
and by analogy,
1
cos ¢ =
V2V u2 +V2u + 1

which leads to

1

I=+2In w +v2 [arctan(\/iu — 1) + arctan(v2u + 1)} +c

V2V u2—v2u+1

VuZ —V2u+1
\/>n u fu+

Vu?+V2u+1
V2 w2 —=V2u+1
:—m—
2 w24+ V2u+1

+V2 [arctan(\/iu — 1) + arctan(v/2u + 1)} +c

+2 [arctan(\@u — 1) + arctan(v/2u + 1)] +c.

Finally, we can use the arctangent additive identity (which stems directly from the tangent

additive identity) arctan a + arctan b = arctan (1“+b ) to simplify this further to

V2u —14++2u+1
+ V2 arctan [1—(\/§u—1)(\/§u+1)

2
+ \/§arctan (ﬂ) + c.

—Uu

w2 —V2u+1
T e e
u2 ++v2u+1

u? —2u + 1
u? +v/2u + 1

vZ)

I:

n

o
V2
2

At last we can substitute x back in, leading to our final answer:

V2t
\@arctan <1anx> +c

—tanx

tanx —v2tanz + 1
tanxz + v2tanx + 1

2
/\/tanxdx = \2[111
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Chapter 13

An infinite series for =

I honestly cannot remember why I did this... I think I was thinking about talks for 7= day
(March 2017) and came across this way to find an expression for 7 after researching the Basel
problem? Either way, it is a very nice quick bit of maths I think.

J
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1
1 d
We start with / —— dz. Substituting x = tan#, so & _ sec? 6,
o 1+ 22 dé

do
/1-1-962 /1+sm0d9

/1d9*9+cfarctan9:+c

sec 6de

| 1 T
So, / dz = [arctan x} = arctanl = —.
0 1 + 1'2 0 4

1 1
However, = is also the sum to infinity of the geometric series with common ratio —z2. So,
1422 1—(-2?)

1 2 4 6
1+x2=1—x +a2t—x £
1 3 2 L7
—t 7d = —_ — 7_7:|:... .
/1—|—x2 TErTo gty te

1 3 5 7
1 T T T 1 1 1
Hence,/omdx:[x—?—i—g—7j3} :1—*+g—?j:ThUS,
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Chapter 14

Does upturning a cathode-ray
television affect the picture?

At the end of the first or second lesson on electric fields in September 2017, Dr Cheung asked
this question, so I tried to answer it here. I loved this because it was short and sweet but a

satisfying application of a principle we’d just learned.

J
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Does upturning a cathode-ray television affect the picture?

Damon Falck
June 30, 2018

We'll say our vertical deflection plates have length ¢ and generate an electric field of magnitude F, and
that each electron is travelling horizontally at speed v before entering this field.

Mme ‘L la E

+ - +

Figure 1: A simplified cathode-ray tube

As there are no horizontal forces, the electron will leave this field at time t = £. If the electron is initially

v
accelerated through a voltage V, then the total kinetic energy acquired is

1
imev2 =eV
9 eV
= v’ =2—.
Me

and so, if during its passage between the deflection plates the electron has vertical acceleration a, the
final deflection is therefore P
1 al“m
h=—at’ = =
2 4eV

The Coulomb force on the electron is EQ = Fe and so the electron’s vertical acceleration due to the
field is % Therefore with gravity acting in the same direction as the field, the total acceleration is

a= 7% + g, and with gravity acting against the field, the acceleration is a = % —g.

The fractional difference in deflection when reversing the direction of gravity is therefore

E 0m, E P,
an (Ze+g) G5 - (B —g) 2%

h Ee 2me
me T9) Zev
glzm,e
_ 2eV _ 2gme.
B2 gPme  eF 4 ogm,’
v T ey T gme

So, with a typical field strength of £ = 1.00kN C~1,

A
Th =1.34 x 10715,

a tiny fraction; we can conclude that turning the device upside down does not meaningfully affect the

picture. Of course, there may be other effects such as the Earth’s magnetic field that we haven’t taken
into account.
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Part 11

Interesting notes from lessons

J
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Chapter 15

The three laws of motion (a parody)

Quite some months after the start of Year 12 I did this for fun (probably out of sleep deprivation).

J
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The Three Laws of Motion

Damon Falck

June 30, 2018

The following three laws form the basis for all classical mechanics, and were revolutionary at
their time of introduction. It is important to fully understand their consequences in order to
facilitate the further study of kinetics.

I
If there is no resultant force acting on a body, then it will eventually come to rest.

II

The resultant force acting on an object of constant mass is proportional to its rate of change
of displacement.

ZF:mE

ST F=mv

In fact, the first law is just a special case of this law; it was, nevertheless, required as a
presupposition upon the introduction of these axioms.

111

If body A exerts a force on body B, then body B must exert a force back on body A such that
the ratio of the magnitudes of these forces equals the ratio of the bodies’ masses.

— ma =

FA—>B = _7FB—>A
mp

For instance, when a car and a truck collide head-on, the truck will exert a much greater force
on the car than the car will exert on the truck; therefore the car will undergo much greater
damage.

Page 1 of 1
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Chapter 16

Some introductory physics from
Michaelmas 2016

In December 2017 I tried to write up nice notes from all of the subjects we’d studied that term
in physics and mathematics. I only got this far but I want to include these notes because I did
put quite a lot of effort into presenting them, despite their simple subject content.

J
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Michaelmas 2016
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1 Kinematics

1.1 Newton’s Laws

I
If there is no resultant force acting on a body, then its velocity is constant.
II

The resultant force acting on an object is proportional to its rate of change of
momentum.

~ 47
ZFZQ (1)
Y F=ma (2)

111

If body A exerts a force on body B, then body B must exert a force of equal magnitude
and opposite direction on body A of the same type and along the same line of action.

FA—>B = _FB—>A (3>

1.1.1 An Aside on Horses and Carts

In Newtonian pairs of forces, the two forces always act on different objects - otherwise
no motion would ever be able to occur.

A notorious question is the following:

A horse is harnessed to a cart. If the horse tries to pull the cart, the horse
must exert a force on the cart. By Newton’s third law the cart must then
exert an equal and opposite force on the horse. Newton’s second law tells us
that acceleration is equal to the net force divided by the mass of the system.
(F=ma,soa= %) Since the two forces are equal and opposite, they must
add to zero, so Newton’s second law tells us that the acceleration of the
system must be zero. If it doesn’t accelerate, and it started it rest, it must
remain at rest (by the definition of acceleration), and therefore no matter
how hard the horse pulls, it can never move the cart.

There are several things wrong with this statement.
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e First, the forces do not sum to zero. The force from horse on the cart is matched
by an equal and opposite force from the cart on the horse, but as these are on
different objects they do not cancel and so motion is not prevented.

e Secondly, ‘the system’ is not defined. The cart and the horse should each be
considered separately. One will find then that there is a resultant force forwards
on both bodies.

The reason that the horse and cart can move is that the force of the horse backwards on
the ground causes an equal and opposite force of friction forwards from the ground on
the horse. The system will move forwards if the frictional force forwards on the horse is
greater than the pull of the wagon backwards.

1.2 Kinematics Definitions

Displacement, a vector quantity denoted s or 7, is distance travelled in a particular
direction. It is also defined as the shortest distance between an object’s initial position
and final position.

Figure 1: The difference between distance (d) and displacement ().

Velocity, a vector quantity denoted v, is defined as the ratio of change in displacement

to time taken, so that
AT
t (®)

The speed of an object (usually also denoted by the letter v, is the magnitude of its
velocity, ||7]|.
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N.B. If an object returns to it’s starting point,

§:<$n1 (5)
() . ©)

Acceleration, a vector quantity denoted is the ratio of change in velocity to time

taken, so that
L AT AT :
= At A2 (7)
It should be noted that velocity is the first derivative of displacement with respect to
time and acceleration the second, such that

T=9 and dT=75. (8)

1.3 One-dimensional Motion: Derivation of the Constant Acceleration
Formulae

With the condition of constant acceleration, we can derive five formulae relating s, u, v,
a and t where w is the initial velocity and v is the final velocity of the object. Note that
we are only considering one dimension, so we can drop vector notation.

We know that
ds

_ =2 9
V=g 9)
and also that d
v
= —, 1
a r (10)

Therefore, by the fundamental theorem of calculus

v:/a& (11)

and so where u is the constant of integration, that is the velocity at ¢ = 0, then

v=u+at. (12)

s:/v& (13)

and so where the constant of integration is 0, that is there is no displacement at ¢t = 0,
then

We can also see that

1
s—/(u+at) dt:ut+§at2. (14)

5
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Integrating v in the same manner gives
L
s= [ udt= (v—at)dt:vt—iat. (15)
Manipulating (14) slightly gives us
1 1
s = §t(2u +at) = §t[u + (u + at)] (16)
and so substituting in (12) results in
1
s = i(v—l—u)t. (17)

Finally, rearranging (12) gives us

and substituting this into (17) gives

1 _
s=—=(v +u)v 4
2
02 — 2
S =
2a
v? = u® + 2as. (19)

Thus our five equations governing one-dimensional motion with constant acceleration
are:

v=1u-+at
= t+1 t2
s=u 2a
1
s = vt — —at?
2
02:u2+2as
1
= - t
s 2(v+u)

It should be noted that the last of these equations is the same as saying that the dis-
placement is the the average velocity times the time taken, where because acceleration

is constant the average velocity is MT“
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1.4 Projectiles

It’s important to note that experimental work shows that x-axis and y-axis motion
is independent — that is, motion in any axes at an angle of § to each other can be
considered separately.

Y

s}

=)
<l

T

Figure 2: The motion of a projectile in the xy-plane with initial velocity % and final
velocity .

We know from the constant acceleration formulae that

—

=+ dt.

—
v

This vector summation can be represented like so:

=l

ST

R

Figure 3: A triangle showing that ¥ is the vector sum of @ and at.
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If the launch angle is 0, then we can resolve U to find the component initial velocities:

uz = ||| cos @ (20)
uy = ||d]|sin (21)

or, as would more frequently be written,

Uy = ucosf (22)
Uy = using. (23)
Now we know that the only force acting on the projectile is its weight, and so in the
vertical direction its acceleration will be g downwards. (In the horizontal direction there

is no acceleration as there are no forces.) So, applying the constant acceleration formula
s =ut+ %atz, we can see that

x = ucosbt (24)

1
Yy = usin 0t — igtz. (25)

where z is its horizontal displacement and y is its vertical displacement.

1.4.1 Deriving the Path Equation

Given the above result, we can easily find an equation for the altitude of the projectile
y in terms of its horizontal displacement z. In other words, this is the locus of points in
the zy-plane that the projectile passes through.

We know from (24) that
x
t= 26
ucos 6 (26)

and so substituting this expression for ¢ into (25) gives us

- 1 x2
=usinf - =0
Y weosf 29 W2cos?0
2
_ gr

This is a quadratic in x, a parabola as we would expect.

1.4.2 Finding the Launch Angle for Maximum Range

Let us first find an expression for the range R of the projectile, its total horizontal
displacement.
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Applying s = ut + %atz vertically upwards where s = 0 (the projectile has landed so its
vertical displacement is zero) and where T is the time of flight,

1
ozzugnajh—igT2

1
0=T(usinf — §gT) (28)
and assuming that T" # 0,
1 T in 6
—gT = usin
29
2u sin 0
T — U S11 ' (29)
g

Now that we know the projectile’s time of flight, we can find its range by applying
s =ut+ %at2 horizontally, which gives us

1
R =wucosOT + §aT2

2usin @
wsin 40

R =wucos@ -

R:u2~2sin0c089 (30)
g

which using the inverse double angle identity we can simplify to

u? sin 26

g

(31)

Since u and g are constant, we can maximise R by maximising sin 26. The largest value
the sine function can take is 1, so assuming 6 is acute,

sin20 =1
T
20 = 5
T
0= 1 (32)

Thus, as we would expect, the launch angle resulting in the longest range of the projectile
is 45°.
Therefore, the maximum range of a projectile is

U2

Riax = —. 33
= (33)
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1.5 Relative Velocities

The ‘resultant’ velocity of an object is the vector sum of its observed velocity and the
velocity of the frame of observation.

For example, if an airplane is perceived to be moving at 71 from a helicopter moving at
U9 relative to the ground, then the plane’s velocity relative to the ground ¥ esultant Will
be

5>1resu1tant = 5>1 + T}}Z (34)

N.B. It is always a good idea to draw a vector summation triangle in these circumstances.
One should be particularly careful with sign conventions when dealing with resolved
velocities.

A typical question involving relative velocities will ask what a boat’s velocity relative to
the riverbank is, given its speed and direction relative to the water and given the speed
of the current. One should simply resolve and find the relative velocities both parallel
and perpendicular to the banks, and then combine them to find the magnitude and angle
of the resultant velocity.

1.6 Pulley Systems

Consider an infinite Atwood machine. A string passes over each pulley, with one end
attached to a mass and the other end attached to another pulley. All the masses are
equal to m, and all the pulleys and strings are massless. The masses are held fixed
and then simultaneously released. What is the acceleration of the top mass?

For the sake of completeness, let us first consider a case with three pulleys. We will then
show that the infinite case is, in fact, simpler to solve (at least algebraically).

10
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1.6.1 Three Pulleys

Py

Figure 4: A system of four blocks of mass m and three light smooth pulleys, connected
with light inextensible strings.

We will start by giving names to the various tensions and accelerations present. Let
a1, a9, as, aq be the accelerations of the first through fourth masses from the top respec-
tively, with upwards positive, and let 17, T5, T3 be the tensions in the strings over pulleys
Pi, P, and Pj respectively.

Applying Newton II on the first mass vertically upwards,
T, — mg = may. (35)

Applying the law similarly to the other three masses, we know that

Ty, — mg = masz (36)

T35 — mg = mas (37)

T5 — mg = may. (38)
11
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Because the pulleys are massless, we also know that

T = 2T (39)
T, = 2T5. (40)

Additionally, we know that because P, and the first mass are connected, they must have
the same magnitude of acceleration, and so

a; = —ap,. (41)
The acceleration of P, is equal to the average acceleration of the second mass and Ps,
SO i
az +a
a = —%. (42)

Finally, the acceleration of P5 is likewise equal to the average acceleration of the last
two masses, so

_ g
a4 =———+°"—
2
2
a = _ 202t a3+ aq (43)
4
Substituting (39) and (40) into (35), (36), (37) and (38) gives us
T, —
g =19 (44)
m
T1
2 - Mg
== 45
az — (45)
T1
= —m
az = 4Tg (46)
T1
= —m
ayg = 4Tg (47)
Now substituting these expressions for ag, ag and a4 into (43) gives us
T g Tl_g Tl
a1:_2’ T T
4
ay = 2 Tlgimg +2 Tll’ri,mg
' 4
2(Ty — 2mg) + (11 — 4mg)
al = —
4-2m
3Ty — 8myg
_ 48
“ 8m (48)
Rearranging this for 77 gives
T, = 8mg — 8may (49)
3
12
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and rearranging (44) similarly gives
T, = may +mg. (50)
Setting these two expressions equal gives us

8mg — 8may

3 = ma1 +mg
8mg — 8ma; = 3ma; + 3mg
5
= — 51
a1 =179 (51)

which is what we wanted to find.

1.6.2 Infinite Pulleys

Now we’ll consider the same problem but with an infinite number of pulleys (and all of
the masses still with equal mass m.

Let the tension in the string on the first pulley be T. Then the tension in the string on
the second pulley is % (because the pulley is massless). Let the downwards acceleration
of the second pulley be as. Then the second pulley effectively lives in a world where
gravity has strength g — as.

We know that if if we were to multiply the strength of gravity by some factor 7, the
tension in all of the strings in the Atwood machine would also be multiplied by 7. This
is true because the only way to produce a quantity with the units of tension (force) is
to multiply a mass by g.

In other words, the ratio of every tension to the strength of gravity is going to be the
same no matter what the strength of gravity is.

Now consider the subsystem of all the pulleys except the top one. This infinite subsystem
is identical to the original infinite system of all the pulleys, except the tension of the top
string is % and the strength of gravity is ¢ — a2. Hence,

T T
=2 (52)
g g— a2
and so
T(g—a2) =T
az = %. (53)
13
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2 Momentum and Energy

2.1 Momentum and Impulse

The definition of momentum, a vector quantity denoted by 7, is
P =mv. (54)

The units of momentum are kgms™! or Ns. The second comes from the fact that
impulse, J, is defined as the integral of a force over the time for which it acts. So, for a
force acting between times ¢; and to

7= / Fdt (55)
t1
and so by Newton II,
to d-’
T=[Lq
t
t1
P2
J=[dp
71
J=T72— 71
J=A7 (56)
or with constant mass and force,
F-At=m-AT. (57)

2.2 Comnservation of Momentum

In a closed system with no external forces acting, momentum is conserved, i.e.
> Dinitial = Y, Dhinal (58)
2.2.1 Proof of Conservation of Momentum with Two Particles

We will first consider the collision of two particles.

14
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1 2
Before @ <—©

1 2

During @
1 2
we O O

Figure 5: Both particles before, during and after collision.

When these two particles _E:ollide, there is a force acting on each. Let 1_51 be the force
acting on particle 1, and F'5 be the force acting on particle 2.

Newton II tells us that

= dp

Fi=— 59

T (59)
and 43
= D2

Fo= 2% 60

2T (60)

where P and Ps are the momenta of particles 1 and 2 respectively. We also know from
Newton III that

Fy = —Fy. (61)
Therefore,
dp1 _ _dp2
dt dt
dpp  dp
e T S
dt + dt
S (14 F2) =0
dt pP1T P2)=
dﬁtotal
=0 62
and so for two particles colliding in a closed system, Piotal iS constant — i.e. total
momentum is conserved. [
15
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2.2.2 Proof of Conservation of Momentum with Multiple Particles

We can now perform a similar proof for a situation in which there are n particles colliding
in some unknown way.

Let us pick any single particle i. Newton II tells us that the change of momentum of ¢
is equal to the sum of all the forces acting on ¢ from any other particles that happen to
collide with it. So,

> = )
7j=1
J#i
Note that if j = ¢ then the force will be zero as a particle cannot exert a force on itself,
and S0 we can dispose of the condition j # ¢. For some j, if j does not collide with ¢
then F';_,; will be zero and so will not contribute to i’s change of momentum.

Therefore, now summing through 4,

Z Z Fji= dzz (64)

=1 j=1 =1

and so

Newton III tells us that

— —
Fjsi=—Fij
— —

Fi i+ Fi,;=0 (66)

for any particular ¢ and j. Therefore if you write out the double sum above, the forces
will always come in pairs and they will cancel out. We can show this by using Newton
III to write that

n

S Fr— -3 Y Fo (67)

i=1 j=1 j=1i=1
and so by switching the dummy variable names on the right and swapping the order of
summation,
n n - n n =
)I)INEES 3 S &
i=1 j=1 i=1 j=1

which implies that

szjmzo (69)

i=1 j=1

16
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and therefore eq. (65) gives us
d Z —

That is, total momentum is conserved. [

It’s a good idea to try this with four or five particles and write out the double summation
to build intuition as to what it actually represents and how the terms cancel.

17
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Chapter 17

Notes on the kinetic theory of gases

When we started learning about ideal gases with Dr Cheung in December 2017, he went through
several proofs of the ideal gas law with us and talked about what intuition we could gain from
it. Here is a summary of the arguments from one particular lesson.

J
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Notes on the Kinetic Theory of Gases

Damon Falck

Lent 2017

Contents
Derivations of the Ideal Gas Law 1
In a sphere with one particle . . . . . .. . .. ... o 1
Extension to N particles using Dalton’s law . . . . . . .. ... .. ... ... .. 4
In a sphere with N non-interacting particles . . . . . .. .. ... ... ... ... )
In a cube with N non-interacting particles . . . . . . . . ... ... L oL 6
An interesting corollary . . . . . ... oL 7

Derivations of the Ideal Gas Law

In a sphere with one particle

Consider a spherical container of radius R. Suppose there is a particle of mass m and speed v
undergoing elastic collisions with the frictionless walls.

Figure 1: The particle is colliding continuously with the walls of the sphere.
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Because the collisions are frictionless, there are no tangential forces acting on the particle.

The collisions are elastic, so kinetic energy is conserved — and thus because the mass is constant,
the speed is conserved.

Hence, as tangential velocity doesn’t change and radial velocity keeps its magnitude, it can be
seen that the angle of approach is equal to the angle of departure.

Let 6 be this angle, to the normal.

Figure 2: The particle is colliding continuously with the walls of the sphere.

Let us now find the average acceleration between the midpoints of two of the particle’s paths,
before and after a collision:

Figure 3: We want the acceleration between the two points marked.

For this, we need the change in velocity and the time passed.

Resolving tangentially,
A’Ut =0
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as there are no tangential forces. Resolving radially,

Av, = Up f — Urj
Av, =vcosf — (—vcosh)
Av, = 2vcosb.

So,
Av = +/(Av)? + (Av,)?

Av = /0% 4 (2vcos )2

Av = 2vcosf.

Now we must find the time passed, for which we need the distance travelled by the particle (since
we know its speed v).

We can draw construction lines to create four congruent right triangles:

It can be seen that between each collision with the wall, the displacement of the particle is
2R cosf, and it’s clear due to congruence that this is equal to the distance the particle travels
between two midpoints. Hence the particle’s distance travelled s is

s =2Rcosf
and so the time taken is
' 2R cos 6
-
Thus, the average acceleration between the two midpoints is
Av
a=—
t
2v cos 6
a=——-c
( 2R cos 9)
v
02
a=—
R
3
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radially inwards (as this is the direction of the change in velocity).

Corollary: As 0 tends to 3, so this becomes the instantaneous acceleration, as the change in
velocity becomes continuous. Thus, a particle travelling along the inside surface of a sphere

) ) . 2 . .
experiences an acceleration of constant magnitude ‘5 radially inwards.

Applying Newton II, we get that the average force acting on the particle is

va

p= 1)

and so by Newton III there is an equal force exerted radially outwards on the sphere by the
particle.

Thus as the surface area of the sphere is 47 R?, the average pressure radially outwards on the
sphere is

va

P=_ (2)

We know that the relation between thermodynamic temperature and average kinetic energy is

1 o 3

—(mv*) = kT

S mv?) = ks

where kg is Boltzmann’s constant and 7T is thermodynamic temperature. We are considering

only one particle, so

1 3
i'er’U2 = ikBT (3)
We can substitute eq. (3) into eq. (2) to get
3kpT
P= 4w R3
kT
P= 4L
§7TR3
and so where V' is the volume of the sphere,
kT
P=—
v
PV =kpT. O

Extension to N non-interacting particles using Dalton’s law

Therefore, as pressure is cumulative by Dalton’s law of partial pressures, if we have N particles
then

kT
p="E.N

%
PV = NkgT. (4)

(This is already a common form of the ideal gas law.)
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Hence, if n is the total number of moles then

= o)
where N4 is Avogadro’s number.
Thus, substituting eq. (5) into eq. (4) gives
PV =nNakpT. (6)
The universal gas constant R is defined as
R = Nakp (7)
and so substituting eq. (7) into eq. (6) gives
PV =nRT.

Thus is the most common form of the ideal gas law, as required. [J

(Proven only for non-interacting particles in a sphere.)

In a sphere with N non-interacting particles

In the same sphere let us re-derive the law with N non-interacting particles present. Let F' be
the total force acting outwards on the wall of the sphere, such that

N
F=Y"F
=1

where F; is the force exerted by each particle ¢ in colliding with the wall. So, from eq. (1) we

have that
2
muv?
i = 2
Z R

i=1

where v; is the speed of each particle, and so as the surface area of the sphere is 47 R?,

mu
P= d
o 4T R3
N

__m 2

47 R3 v

N
As (v?) = N Z v? by definition of the mean, we can rewrite this equation as
i=1

m

P= N>
41 R3 ()
N 1
P=92—"_ . —mp?.
arrs 2"
5
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Thus because $m(v?) = 2kpT,

N 3
P=2""_ . ZkpT
inR3 2B
3NkpT
P =
4 R3
PV = NkpT.

The molar form of the law can then be derived as in the preceding section. [J

In a cube with N non-interacting particles

Let us now consider a similar scenario but within a cube of side length ¢ rather than a sphere.
First will consider one particle, mass m, in the z-dimension only.

Between midpoints,

AU:E = VUgf — Vzi
=0, — (—vg)

= 2vu,

away from the wall, as the collision is elastic and there are no forces acting parallel to the wall
it collides with; so the velocity is reversed.

The distance between midpoints can be seen to be £. Therefore, the time taken between midpoints
is ’
At = —.

Vg

Thus the acceleration between midpoints is

Av,  2v,  2v
Qo ="Ay = L

Hence the force acting on the one face in question by this particle is

2muv?
F= L

L

and so the pressure on this one face is

PA— 2muv?

14
2mu?
P= =

%

Now we consider the full N particles. It’s important to note that (in the z-direction) only one
half of the particles are going to be travelling towards and consequently colliding with the face
in question. Thus, the number of particles colliding with this face is actually %:

Nom(v2)

p=""""e
%
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Now, because the kinetic motion of the particles is entirely random, it stands to reason that the
average velocity in each direction should be equal. Thus,

so because Pythagoras tells us that

it follows that

So, we can write our previous equation in terms of the 3-dimensional speeds:

P m%<v2>N.
%

2

Therefore because Ej, = %mv = %RBT, we now know that

P N -2 3kgT
4
PV = NkpT.

By symmetry this is true for all face of the cube. The molar form of the law derived earlier
follows. O

N.B. The next task is to show what happens when the particles do indeed interact — that is, they
collide elastically. Before, we had assumed they pass through one another without collision.

An interesting corollary

Suppose we wish to come to an approximate estimate of the average velocity of gaseous particles
in a room at room temperature and atmospheric pressure.

Using the equation
3 1
§kBT = 57’”<U2>7
we find that our root-mean-square velocity! vrys = /(v?) is

3kpT

URMS = m

The Boltzmann constant kp is approximately 1.38 x 10723 and the thermodynamic temerature
at RTP is roughly 273.15 + 20 = 293 K. Finally, let us for this purpose assume that air consists
entirely of nitrogen. The mass of one Ny molecule is (14 - 2) /N4 = 4.65 x 10722 g. Therefore,

3-1.38 x 10-23 - 203 .
VRMS ~ \/ 1.65 x 10726 =511lms™ .

INote that this estimate will always be on the large side due to the RMS-AM-GM-HM inequality.
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This is approximately the speed of sound (which in dry air at room temperature is 331 ms™1!)
— the speed of the molecules vrys will always be higher than the speed of sound, since the
sound propagates through the gas by disturbing the motion of the molecules. The disturbance
is passed on from molecule to molecule by means of collisions; a sound wave can therefore never
travel faster than the average speed of the molecules.
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Chapter 18

Some calculus for radioactive decay

In Lent 2017 I missed a lesson where Dr Cheung talked about the problem of decay chains, and
this was my attempt to understand the content of the lesson in catching up.

J
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Some calculus for radioactive decay

Damon Falck

June 30, 2018

Introduction

A chain of three isotopes

Suppose we have three isotopes A, B and C. Isotope A decays with decay constant A; to isotope
B, and isotope B decays with constant Ao to isotope C, which is stable.

The number of nuclei of A is given by the differential equation

dN4y

A __N 1
dt AM (1)

as shown earlier. Therefore, because isotope B is decaying at rate N Ay but is also increasing at
the rate of decay of A, we also know that

dNp

——— = Ny — Nlo. 2
i AN BA2 (2)

Finally, it is clear that the change in the number of nuclei of C' over time is

—— = Npo.
dt BA2

We assume that at t = 0 we have N4 = Ny and Np, No = 0. Solving eq. (1) therefore yields
Ny = Noe ™Mt (3)

(The methods of arriving at this solution are described earlier.) Now, we come to the more
arduous task of solving eq. (2).

Using a little insight, we multiply both sides by e*?!, coming to

e)‘QthB

=eM (A Ny — oN
T (AMN4 — A2Np)

and substituting in the solution for N4 found in eq. (3), we get

dN
erat —dtB = e)‘Qt()qNoe_)‘lt — XA2Np)
= /\1Noe)‘2t7)‘lt — /\QNBG)Qt
and so,
dN
A2t ENE L\ Npetet — A NyePz—A)t,

dt

Page 1 of 2
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The left hand side of this equation reminds us of the product rule, and we see that we can write

d Aot __ ()\2—>\1)t
dt (NBG ) = )\1N0€

and therefore
Npert = / A NogeP2= At gy,

Factoring out constants, we can evaluate this integral:

NBeAzt = )\1N0 /eoq_)\l)t dt

e()\z—)\l)t

=\Ng —— .
14Vo )\2_)\1+c

Hence, dividing by e*??,

)\1N0e()‘2”\1)t
B= ()\2 — )\1)e>‘2t
X — M\

+c

Noe*)‘lt + ce 2t

To find this constant of integration ¢, we can check the initial state. We know Ngp=0at ¢t =0,
and so

=\
A1
DYDY

0

No+c

> C =

Np.

Hence, we now know that

A A
Np = ! Noef)\lt — 71]\7067)\2{/.

Thus, factorising, we come to our final solution to eq. (2):

A1

Np =
B= N =\

Ny [e_’\lt —e et

Page 2 of 2
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Chapter 19

Some diffraction notes

After internal exams at the end of Year 12, Dr Cheung did some lessons with us on unrelated
but interesting mathematics and physics, and after frantic note-taking in a lovely lesson on
diffraction gratings and infinite series I wrote these notes.

J
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June 30, 2018

1 A model for a diffraction grating

Consider an array of n narrow slits, equally spaced with separation d, out of which are emitted
monochromatic coherent light waves, all of angular frequency w and amplitude Ay.

To point P

Figure 1: A simple diffraction grating

Now, if we look at these slits at an angle 6, from a point P sufficiently far away that we can
consider the paths from each slit to point P to be parallel, then at this point every wave will
be out of phase from the next by the same amount, a phase difference we’ll call ¢.

Assuming the light entering the grating is from a single source so that every wave initially

has zero phase difference with the next, this phase difference between each will merely be the

product of the path difference dsinf and the wavenumber k = 27”, so that

27wd sin 6
§= T 1)

2 Resultant amplitude as a function of observation angle

Now, we will try to find the resultant amplitude caused by the interference of these waves as a
function of the angle 6. Expressing the wave from the first slit as Agsin(wt), the next will be
shifted out of phase by ¢ and so will have form Ay sin(wt + ¢), the next Ay sin(wt + 2¢), and so

Page 1 of 3
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2 RESULTANT AMPLITUDE AS A FUNCTION OF OBSERVATION ANGLE

on up until the wave from the last slit, which will be given by Agsin(wt + (n — 1)¢). So, using
the principle of superposition, at this point the sum of these n waves will be

n—1

o=2A4 Z sin(wt + 1¢). (2)

r=0

Now we know from Euler’s formula that this is the same as writing

n—1 n—1
o= Ay Z S [ei(wt-‘rr(ﬁ)} — Ay S et Z o7 (3)
r=0 r=0

but this is just a geometric series, which we can evaluate as

1— eid)n
1— el

1— ign
= Apsin(wt) - S [ ° ]

1 —el?

. . . & ..
To create symmetry in the denominator, we bring out a factor of €'z, giving us

. efi% — eiqb(n—%)
o = Apsin(wt) - &

The denominator of this fraction is clearly cos (—%) + isin (—%) — cos (%) — isin (%) =

—2isin (%) Similarly, the numerator must be

(-2 i (-2) st s (£ ity ()it m () oy (2)

(6)

and so taking the imaginary part,

cos (%) — cos(ng) cos <%> — sin(ng) sin (%)
~2isin (%)

cos (%) — cos(ng) cos (%) — sin(ng¢) sin (%)

o = Apsin(wt) - &

(7)

= Apsin(wt) - b <%> (8)
_ cos (2) — cos(ng) cos ( 2) — sin(n¢)sin (2
= Aosin(w): <2> 2sin ((25 <2) Y
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3 POSITION OF THE MAXIMA

which we can use a couple more compound identities to simplify:

cos (%) <1 — cos? (”7¢) + sin? ("7(;5) — 2sin <%¢) Cos ("7(;5) sin (%)

o = Apsin(wt) -

This is the full form of the resultant wave, and so we can say that at a maximum such that
sin(wt) = 1, the amplitude (the ‘scaling’) of the wave sin (@) is given by

sin ne
A=Ag—L <(j)) (14)
S11n bl

and so it is very easy to calculate the intensity of light here just by squaring, getting

sin2 (”—;)
I=1———~* (15)
sin? <%>

where I is the intensity of the wave from each slit. Finally, we can substitute our expression
for ¢ in terms of the viewing angle 6, and so

Sin2 ( nﬂd;in [ )

-2 (wdsing\
o (200}

I=1, (16)

3 Position of the maxima

Neglecting the denominator (this is an approximation), the overall maxima will occur whenever

nwdsin 0 dsin 6
———— is a multiple of 7; that is, we must have

= m for some natural m. In fact, for

A
every new integer m a new maximum occurs, and so we can say
mA = dsinf (17)
at every mth order maximum.
Page 3 of 3
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Chapter 20

Some notes from Dr Cheung’s
lessons on electric fields and
potential

Some of the most mathematically intense physics lessons at Highgate were Dr Cheung’s lessons
on electric fields and the shell theorem near the start of Year 12. I thought that three or four
lessons in particular formed a nice series of notes so I typed them up here.

J
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Some notes from Dr Cheung’s lessons
on electric fields and potential

Damon Falck

October 4, 2017

Contents

Several solutions to the shell theorem integral

1.1 Setting up the integral . . . . . . . .. .. Lo oo
1.2 Integrating with respect to 8 . . . . . . . . .. ... ... ... ...
1.3 Integrating with respect tox . . . . . .. .. Lo oL

1.4 Chain rule trickery . . . . . . ...

Introducing potential

2.1 Forceasagradient . . . . . . . . ... ... e
2.2 The definition of potential . . . . . . . . . . ... ... ... ... ...
2.3 Potential and electric fields . . . . . ... oo oL
2.4  The potential near a point charge . . . . . . . .. ... ... ... .. ..

2.5 Capacitors . . . . . . . e

The actual integral of 1/z

Making integrable the potential near a line of charge

4.1 Differentiating to find the field strength . . . . . .. ... ... ... ..

4.2 Taking the limit as the line length tends to infinity . . . . . ... .. ..

Proving the shell theorem without nasty integration

Miscellaneous wisdom from the lessons is in italics.
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Electric fields and potential
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1 Several solutions to the shell
theorem integral

1.1 Setting up the integral

We're trying to find the electric field near a spherical
shell of radius R and surface charge density . We’ll
consider a point of distance r from the centre of the
sphere. Look at this diagram:

Ring of charge shown dotted

All tangential forces cancel so the field strength is just
the radial component, for which we just multiply by
cos ¢. The contribution of the dotted ring to this field
is therefore
dQ
dE =
4megr? 0

s ¢ (1)

where d@ is the charge of the ring. Clearly the ring
has radius Rsin @, hence circumference 27 R sin 6, and
so its area is dA = 2w Rsinf - Rdf. By definition of
charge density o,

_de
T a4

o

and so

dQ = 0 dA = 270 R?sin 0 do.

Substituting this into eq. (1) and integrating both
sides yields

B /7r 2710 R? sin 6 cos ¢ df
0

Amegr?
:O'R2 /”sinﬁ(;osqbde. )
250 0 T

This gives us the total field strength at the point we’re
interested in, and this is what we want to integrate.

1.2 Integrating with respect to ¢

We have a choice of integration variable here. This
one is the long, hardcore, most obvious way to do it.
It’s never a good idea, however, to try to solve a prob-
lem without knowing the answer at the start.

The cosine rule tells us

22 =72+ R?> - 2rRcosf

and also
22+ 12— R?
cosp = ———
2xr

B r2+ R2 —2rRcosf + r2 — R2
N 2xr
= Rcosf
- T

and so our shell theorem integral eq. (2) becomes

B oR? /7r sinf(r — Rcosf) 0.
2¢0 Jo (r?2+ R2 —2rRcosf)3/2

Now we have everything in terms of 6, we’ll make a

substitution of u = cosf (and so du = —sin 6 df):
oR? [1 r— Ru
E = du. 3
2e0 /_1 (r?2 + R2? — 2rRu)3/2 B ®)

At this point, we just need to plough through and in-
tegrate. Separate it into two integrals,

/ ! du
(r?2 + R2 — 2rRu)3/2

and

/ Ru du
(r2 + R2 — 2rRu)3/2

The first is just a matter of chain rule/substitution,
and the second can be done by parts. Combine these
and we find that outside the sphere, the field is

E_O'R2 (4)

N 807‘2 '
Using the total charge Q = 47 R?0 instead,

Q

 dwegr?

as would be a point charge at the shell’s centre; this
is the shell theorem.

Page 2 of 8
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1.3 Integrating with respect to z

A slightly more sneaky way to do it.
Looking again at eq. (2), this time we’ll get every-
thing in terms of z. (Integrating with respect to ¢

seems pointless as the algebra would be very similar
to when using 0.)

As before, the cosine rule gives
22 =1+ R?> —2rRcosf

but this time let’s differentiate with respect to 6, yield-
ing

dz .
2x W= 2rRsinf,
or,
% dz = sin 6 do.

Substituting this into the integral in eq. (2) immedi-
ately simplifies it to

B oR (TR COS¢dx
2e0r7 Jr_p X

and the cosine rule also tells us

2 + 12 — R?

cos ¢ =
¢ 2xr

which means

oR [T 2242 R2

E = dz.
deor? Jo_p x? v
This is easily integrable:
r+R 2_ p2
F = 0R2 1 + # d[E
deor® Jo_R z
ocR r? — R? T
T 4egr? Tz n
oR r2—R? 1?2 - R?
= R— R—
4eqr? (r—i— T r+R + r—R
oR
= e (2R—(r—R)+ (r+R))
ocR
= ——4R
4607"2 ( )
B oR?
gor?

which is the correct result as in eq. (4).

1.4 Chain rule trickery

Return to our expression in eq. (3):

2 1 _
P oR / r— Ru du.
2e0 J_1 (r2 + R? — 2rRu)3/2

Last time we split it up and used parts — however,
this fraction strikingly resembles an application of the
chain rule, and we in fact notice that

a [_ 1 } B r — Ru
Or | Vir2+ R2—2rRu] (2 + R2—2rRu)3/%’

This is a rather peculiar fact, but it means we can
write

2 1
1
E:UR/ 8[_ du.
2e0 J_1 or \/7“2—|—R2—27“Ru

Howewver, differentiation and integration are commu-
tative with one another (I'll leave this unproven for
now) and so

2 1
E:—URa/ ! du
2e09 Or —1 \/r2+R2—2rRu
oR? 9 [ 1 !
- _ 7 T | 2 2_2
2e0 Or [’I”R\/T tE rRu}l
R 01
:—J——7<\/7“2—|—R2—27“R—\/r2+R2+2rR)
2e0 Or T
cR 01

Therefore, given r > R,

cR 0 [—2R
EZ‘zw( r>
_JR2
~ er?

Q

 Awegr?

which is just what we were hoping for.

By the way, this can actually be done in one line. Such
a solution is left as an exercise to the reader.
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2 Introducing potential

2.1 Force as a gradient

First, consider a simple example of an object with ki-
netic energy and gravitational potential energy, mov-
ing in one dimension. So, the total energy is

1
E = §m$'2 + mgz.
Differentiating both sides gives

— = mii + mgx
ot g
but by energy conservation the total energy is con-

stant, so — = 0:
’ ot

max +mgx =0
= I =-g;

this is just a statement of Newton II applied on the
object: we’ve proven the law in this case using only
the assumption of conservation of energy conservation.

To find out more about how one might prove something
such as energy conservation, read ‘Emmy Noether’s
Wonderful Theorem’ by Neuenschwander.

Now let’s generalise to an object at position r in n-
dimensional space and total potential energy U(r).
Then, the total energy of the object is

..
E:§m(r-r)+U(r).

Differentiating as before,

OF A oUu
B~ MR E=0
LU
— mr = ar.

But, by Newton II the left hand side is just the force
F acting on the object, and so we come to a new def-
inition of force as

oU

This is unusual notation however (it’s only really used
by Russians), and we define the gradient V of a func-
tion of a vector as

Vf(fE,y,Z) = a

(The symbol V is called ‘del’ or ‘nabla’.) For an n-
dimensional vector, this is

of
Ba;
of

o,
Vf(x1,zo,... 2

7:1771) =

of

oz,

So, we can rewrite our new-found definition as

F = —VU(r). (5)

2.2 The definition of potential

The potential at a point in an electric field is the
work done by an external agent in bringing a unit
point positive test charge from infinity to that
point.

Note well that usually when we say potential we mean
potential energy per unit charge.

The above is the A-level definition, where the zero
of potential is defined as being at infinity. For non-
A-Level physics this may change, and we must also
remember to take the limit as the magnitude of the
test charge tends to zero.

Electric potential is usually given the symbol V; po-
tential difference, or voltage, is the difference in po-
tential between two points.
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2.3 Potential and electric fields

We know that the force due to an electric field E is
F = ¢E where q is the test charge magnitude. So, in
this case our new definition in eq. (5) becomes

qE = —-VU(r)
= E= —VUC(Ir)

but @ is the potential energy per unit charge — that
is, the potential V:

E=-VV(r) (6)

So, potential is just the gradient of an electric field!

2.4 The potential near a point charge

Take a point charge (or a sphere by the shell theo-
rem!) of total charge @) positioned at the origin. At a
distance r from the charge, therefore, the electric field
strength is by Coulomb’s law

_Q

 Aweor?’

Hence, we know by our definition of potential in eq. (6)
that

av_ Q@
dr — dmwegr?’

(This is a special one-dimensional case.) Integrating
both sides, and remembering that potential must be

zero at r = oo,
.
V= / — ¢ 5 dr
_ dmegr

o0

Q

- Amegr

(7)

Therefore, for a point charge, potential decreases lin-
early with distance.

2.5 Capacitors

Consider two parallel charged plates of surface charge
density +o0 and —o separated by distance . We know
the electric field strength between the two is

E=—
€0

and the potential difference is given by
dv Vv
E=—=—.
dx l
So,

where C' is the capacitance of the two plates, @ is the
total charge and A is the area of each plate. This is a
formula we’ve come across before for the capacitance
of a parallel plate capacitor!

3 The actual integral of 1/x

At A-level,

modulus signs are not necessary though, as we’ll show.
We all know that for n # —1,

$n+1
/:E”dﬂ;: +c
n—+1

1
—dz is usually given as In|z| 4+ ¢. The
x

and so where e =n + 1,

1.5
/xs_ldx:—i-c
€

for e #£ 0. We'll run with this to see what happens if
€ does equal zero. Rewriting the exponent,

1
/xe—l dr = 7eslnm +c
£

and now using the infinite expansion for ef (@)

1 2n?
/:Ee_ldg::6 <1+61nx+6 ;l x+0(83)> +c

1 eln’x
=—+Inz+
€

+0(?) +c.
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Now as € — 0, the O(e?) terms become negligible and
we end up having an infinite constant 1/e. The rest,
however, behaves very nicely:

1
/ —dz = lim
xT e—0

1
=lim-+4+c+Inz.

e—=0 ¢

1 eln®z
—+Inz+
€ 2

+0(EH) +e¢

We can just ‘absorb’ the infinite constant into our pre-
existing constant of integration, resulting in

1
/dx:lnﬂs+c.
T

This is true for all real x.

4 Making integrable the potential
near a line of charge

If you’re trying to do this yourself, don’t spend more
than 10 minutes — it takes Dr Cheung 10 seconds.

Consider an infinite line of charge density o. At a
distance r from the line, the potential is clearly

A o0 dx
V=—u R —— 8
4meg /oo Va2 ®)

as Va2 + r? is the distance to some point on the line.
If we try to evaluate this integral, however, we end up

with \
V = /072r sec 6 do
27T€0

where £ = rtanf. This is a problem, as
/secﬂd@ = Insecf + tanf + ¢

but sec g and tang are both undefined.

Physically, this is due to our definition of potential: to
derive eq. (7) we took V' = 0 at a distance of infinity.
Clearly doing so here results in a potential of infinity
wherever we are, and so we must somehow get rid of
this infinite offset.

4.1 Differentiating to find the field
strength

The most obvious thing to do is find the electric field
strength by differentiating immediately (as we know

E = —%—Y), and then we can use that to find the po-

tential. So,

E——g A /°° dz
© Or |4meg J_oo V22 + 12

A /OO dz
Cdmeg J_oo (@2 +12)3/2

This integral we can solve using a substitution of
x = rtan#, and we come to the result

E_ Ar [ x ]OO
dreg [r2v/x2 +1r2]

which can be checked easily by differentiating. Now
to evaluate this, clearly

. T T
$IL>H()lO\/x2+T2_;_1
and
lim ———e =% —
z——00 /2 + r2 —a ’
SO \ \
= (1 - (_1)) =
4megr 2megr

which we know to be the correct expression for the
field strength! Trying to integrate this to find the po-
tential immediately reveals our earlier problem from
before: In(oo) and In(0) are both undefined. If we
want a nice expression for potential we’d have to pick
some other zero point. We do know now, though, that
the potential V' must go like Inr.

4.2 Taking the limit as the line length
tends to infinity

The other way we can approach this problem is to
start with a line of finite length and then let it go to
infinity. Let the line have length 2L, and to simplify
the situation we’ll assume our point of measurement
is a perpendicular distance r from the midpoint of the
line. So, eq. (8) becomes

A [P dx
e [
TEY) J—L VX°+T

We'll solve this integral as described before, by sub-
stituting z = r tan 0:

L
A arctan = . g002 9 46

Vtan26 + 1

)\ arctan %
=3 / secdf.
TED Jo

Vi = ——
2mepr Jo
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tan +sec O

Multiplying by {3rgroccp gives
A arctan %
V= — [ln(tanH + sec 9)]
271'80 0
A L L2+ 1r?
- ln<++r)—ln(0+1)
2me r T

A [ln(L + VL2 412) — lnr} :

N 27‘&'60

Now we want to find the asymptotic behaviour of this
function. Looking at the expression inside the first
logarithm, we can use the generalised binomial expan-
sion to expand the first few terms:

2
,
L+VL2+r?2=L|1+ 1+ﬁ
[ 7‘2 7,4
=L{1+1+— —
+ +2L2+O i

4

T T

=2L |14 — —
+4L2+0<L4>

So,

V = A In2L —Ilnr+1n 1—|—i—|—0 ﬁ
~ 2meo 412 A

2

ar?
4

and O (%) become negligible, and so our potential is

Now, as the length of the line L — oo, the terms

= li
V= fim Vi

2meg L—oo

T2 7,4

= A lim [1n2Llnr

= 2;\60 (In2L —Inr +1n1)
A
= (In2L —Inr).
27['60

Here’s our infinite constant: In2L. Ignore that (which
constitutes a redefinition of the zero point of potential
as before), and we have

Anr
27T60

just as we were expecting.

It’s worth noting that we had to assume our point was
midway along the line; this method does not preserve
translation invariance. It might be worthwhile verify-
ing the result is still reached if our point is an arbitrary
distance from the end of the line.

5 Proving the shell theorem
without nasty integration

So far our proofs of the shell theorem have revolved
around setting up integrals of trigonometric functions,
the evaluation of which have posed the main difficulty.
Here is a way to solve this problem without resorting
to such intricate calculus.

We start by setting up a similar diagram to before:

Ring of charge

The ring of charge we’re considering now has radius y
and width ds, so area 2wy ds. Therefore, the charge
on this ring is

dQ = 2woyds
where o is the surface charge density of the shell.

Hence, at our point of measurement the contribution
of potential from this ring is

dQ  2moyds

dV = =
4megr

(9)

4meqr.

Now look at the following two triangles:

a m ds
Yy
]

dx

By approximating the arc length ds with a straight
edge, we create a triangle (shown right) which angle
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tracing shows is similar to the triangle shown to the
left: hence, by comparing the two, we see that

ds a

de
and so eq. (9) becomes

cadz

dV =

. 10
2607‘ ( )

Now applying the Pythagorean theorem gives both
2 =y*+(R—1z)?=y*+2°> — 2Rz + R?

and

and so
r? =a? — 2Rz + R?,

differentiating which with respect to x leads to

dr

2r — = —2R
rdx
cdr_ dz
R

Substituting this into eq. (10) gives us

cadr

v = —
2€0R

and now we just need to integrate both sides:

V- _/Rﬂl ocadr

R—a 2€0R
R+a
-7 / dr
260R R—a
ga
=— R+a—R
2€0R ( ta + CL)
aga
=_ 2
260R( CL)
__oa
N EOR
but as o = %7,
_Q
47T€0R

as predicted; finally, differentiating gives our electric
field strength as

oV Q

F=——w=—-——"—
OR 4me 0R2

This is a beautiful method and demonstrates how with

a little bit of thinking much difficult maths can be
avoided.
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Chapter 21

Princeton University Physics
Competition 2016

In November 2016 three of us in Year 12 along with three Year 13s took part in this competition.
It was an amazing week and this is what we came up with. Most of it wasn’t me but I did
do most of the formatting and I was responsible for the majority of the simulation part of the
plasma physics section.

J
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1 Entropy as information

1.1 Quantifying the amount of information in the answer to a question

To get some intuition for our new definition of entropy, we will first apply it to two common
discrete probability distributions: the binomial and the Poisson. We first plot the entropy of
the binomial distribution for 4 trials, ~ Bin(4,p), against the trial success probability p:

Entrapy of Bin [, g]

1.4

1.2

1.0

0.s

0.5

0.z

0.z 0.4 0.5 0. 1.0

Clearly the entropy is highest when p is around 0.5, or when we are most uncertain about what
the result of our 4 trials might be.

Next we plot the entropy of the Poisson distribution Poi(u) as a function of its mean u:
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Entrapyof Foi mu
25 |

2.45 f*‘"
22} e
20 /

16 F

'1.4-;/
e JE e g e b gee e e g gt gt g e g0 g g
2 u]

The entropy is an increasing function of u. This seems reasonable since the variance of the
Poisson distribution is equal to u, so when the mean is higher the ”spread” of the distribution
is greater, and we are more uncertain about the outcome of a trial.

Now that we have some understanding of the meaning of high or low entropy, let us explore
more quantitatively the range of values that I, the information entropy, can take.

We’re given the definition
N
—> " pilog(pi). (1)
i=1

Since the p; are probabilities, 0 < p; < 1. Thus log(p;) < 0, and so p;log(p;) < 0 for all i.
Hence, I = — > p;log(pi) > 0.

We now ask what combination of p;’s (satisfying Z p; = 1) maximise I for a given N.
i=1

Jensen’s inequality states that if f is a convex function, a; are real constants satisfying Y a; = 1,
and x; are arbitrary real numbers, then

F (X)) <3 aif (). @)

Noting that — log(z) is convex, we let f(z) = —log(x), we let a; = p;, and we let z; = z%-' Then,
by Jensen’s inequality,

N 1)
—lo i— | < y lo
(L) = (e )
N
~log (1) < Zpi log(pi)
=1 =1

N

— Y pilog(p;) < log(N)
=1

I <log(N). (3)

Equality is achieved only when each p; log(p;) = 0; hence, either p; = 0 or log p; = 0 for each i.
Thus we put py = 1 and p;»; = 0, and use the well known result

il_r%arlogx =0 (4)
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to give p;log(p;) — 0 when i # k, as well as py log pr, = 11log1 = 0. Therefore,
I=0. (5)

In other words, if a system can only be in one state, we gain no information from asking what
state it is in. However, I > 0 and we cannot “lose” information through such a question.

In other words, we learn the most information by asking about a system whose states occur with
equal probability In some sense, this represents a system in which we are “maximally confused”
about to begin with.

When dealing with logarithms, we convert between bases using

logy z = . (7)

Thus the logarithms withing the formula for entropy are all simply scaled by the same constant,
@, if a base b is used. This has no meaningful effect on the value of the entropy calculated
and is equivalent to using grams instead of kilograms as a unit, for example.

Let us discuss our definition of entropy with regards to the three conditions listed on page 5 of
the question paper:

Condition 1:

Consider two such independent systems, 1 and 2. The first has N7 possible states w}, each with
probability p;. The second has Ny possible states wjz, each with probability g;.

We now set out to show that the entropy of the joint distribution I (where the states %1 and

wjz are observed with probability p;g;) is equal to the sum of the individual entropies I; and I
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of system 1 and 2:

Tior = — > pigslog(pigy)
L<i<Ny 1<j <N
N1 Na
==Y ) pig;log(pig;)

i=1 j—1

1
=— sz Z q; log(pig;) since p; is independent of j

Ny
== pi Z gj(log pi + log ;)
=1 7j=1
= _ Zpl- <logpi Z q; + Z q; log qj> since log(p;) is independent of j
Ny No No
=— Z (pi log(p;) qu log qj) since qu =1
=1 = =1
N1
=— Zpi log(pi) — Z (pzzq] 10gq;>

=1
No

=— sz log(p;) <sz> ( Z qjlog qj> since Z gjlog g; is independent of ¢

j=1
Ny
= — sz log(pi) qu log(q;) since Zpi =1
i=1
=L+ 1 (8)
as desired.
Condition 2 is already satisfied, since [ is defined only using the set of probabilities p;.
Condition 3:

We have already shown that I < log(N), and that I = log(N) is a maximum when all p; are
equal to 3;. Hence, this condition is also satisfied.

2 Where does entropy show up in Statistical Mechanics?

2.1 An example: rigid chain and the “force” that entropy causes
2.1.2 Finding the probability of certain positions

Each chain link has two
ks, there are 2%V possible

The free end of the chain may be in any positions n with — ﬂ § <
possible states: pointing left or pointing right. Since ther e N li
states of the whole chain.

Since each link has length %, in order for the end of the chain to lie at a position n there must be
2n more links pointing to the right than to the left. There are N links in total, so we find that

N
2"
in
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there must be % + n pointing to the right and % —n to the left. The number of configurations
which achieve this is

< N ) B N! ()
N ~— N N :
st/ (3 +n)i(5 —n)
We divide by the total number of configurations, 2V, to find the probability the end of the chain
is at a position n as

N! N

plx=n)= N N 2-
(3 +n)! (5 —n)!

Since each state with the end of the chain at a position n is equally likely, the entropy at a
position n is simply the logarithm of the number of possible states with the end at n. This

number is just the probability of finding the end at n, multiplied by the total number of states.
Thus,

(10)

Toys(w = n) = log(2p(z = n)). (11)
Hence the entropy increases as the probability increases.

2.1.3 Stirling’s approximation: a way to simplify the formula

We previously established that

N N (12)
= : 2”
(F+ (¥ )
Using Stirling’s formula we have
L NNVN 2N (gn>”
VI (B em® (F et At
N (13)

Taking the logarithm of both sides gives

2 1 1 4n*\ N 4n? 2n

Using the first order approximation log(1 — u) ~ —u simplifies our expression to

2 1 2n?  2n?  4n?
1 ~ 1 — | —=log(N)+ —&% + — — —. 15
The third term is smaller than the last two due to the N? in the denominator, so it can be
dropped to give

2 1 2n?
1 ~ ] — — =log(N) — —. 16
ogp og\/; 5 log(NV) — — (16)
Finally, we exponentiate both sides to achieve the desired result:
2 1 2n2
T=n)rR 4\ — - ——e N, 17
pa=m a7
and since osys = log(2Vp(z = n)),
2 1 2n?
osys ~ Nlog(2) + log \/; —5 log(N) — - (18)
5
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2.2 An abstract derivation of entropy in statistical mechanics
2.2.2 A derivation

Thus:

p(Esys = E}) o< [number of system states with Egys = Ej]
X [number of reservoir states with Egys = Ej]
o [number of system states with Egys = Ej]
X [number of reservoir states with Eres = Fiot — Fk]

o eUSys(Ek) % eURes(Etot*Ek)

o e78ys(Er) s oRes(Brot—Er) ¢ o—0Res(Frot)_ (19)
since —0Res(Ftot) is just a constant. So
p(Esys = E}) SysTRes (Erot = Ep) = 0Res (Eot) (20)
But on page 11, after 3 is introduced in equation (4), we are told that
ORes(Frtot — Ek) = Res(Erot) — BEK (21)

to a good approximation when % <& 1. Therefore

URes(Etot - Ek) - URes(Etot ) = _BEIC (22)
Substituting this equality into our above expression for p(Esys = E)) gives

P(Esys = By) oc 780

- e—B[Ek - %ffsys(Ek )

o e_B[Ek_TUSyS(Ek)] . (23)
So for some normalisation constant (3, we have

p(Esys = Ey) = Cle_B[Ek_T”Sys(Ek)]
3

— iefﬁf(Ek) (24)
€

as given.

The two “competing” effects which determine the most likely state are essentially the terms
“number of system states with Esys = E” and “number of reservoir states with Esys = Ej”.
Multiplying these two terms gives the total number of possible system-reservoir states at Egys =
Ej, and so the most likely energy maximises their product. Increasing Esys might cause, for

instance, an increase in the number of possible reservoir states, but in causing ERres to decrease
it might also reduce the number of reservoir states, thus potentially lowering their product.

2.2.4 A pause for reflection

In our previous work, we made the following assumptions:

Page 201 of 509



ENTROPY AND STATISTICAL MECHANICS PUPC 2016

e In order to compute well-defined entropies, we assumed that our system and reservoir
could only exist in a finite number of states. In order to make this true, we must somehow
allow states which are “sufficiently similar” to be deemed the same. For instance, when
considering the average speed of a collection of particles, we might round observed speeds
to the nearest integer, say, in order to discretise an otherwise continuous quantity and
reduce the number of states to a finite value.

e We assumed that a priori we have no reason to believe any one state is more likely than
another, so long as both have the correct energy. This allows us to write osys = log IV
where N is the number of possible states and was vital in our analysis. To explain this,
we use the model that the system changes state very quickly - much more frequently than
our observations - so that we can sensibly talk about probabilities of finding each state
and eventually visit every possible state.

e So far we have assumed that the system and reservoir are isolated from the rest of the
universe, so that the energy of the system is conserved.

e In order to use the approximation p(wf ) e PEr we assumed that Ej, < Ej, so that
the first order approximation found by truncating the Taylor series (shown on page 12 of
the question paper) is accurate. In other words, the reservoir contains most of the energy,
a realistic assumption.

2.3 Why is our definition of temperature reasonable?

When E = N7 or —Nn, there is only one state the system can be in: all spin up or all spin
down, respectively. Hence ogys(+Nn) = 0; nothing is learnt from the answer to the question
“What state is the system in?”.

There are the same number of states with energy E as there are with energy —F, since for
every arrangement with an energy E we can change each spin up particle to spin down, and
vice versa, to create an arrangement with energy —E. Hence ogys(E) = ogys(—FE).

The number of possible states with a given energy follows a binomial distribution with a mean
E, so the most common energy is near F = 0 (it may not be exactly 0 if N is odd). Hence
osys(F) is maximised near £ = 0.

To have an energy E = nn, the system must have n more spin up particles than spin down

ones. This means there must be % + 5 spin up particles and % — % spin down ones, so that
(% + %) + (% — %) = N and (% + %) - (% — %) = n as desired. Thus the number of states

with energy E = nn is given by

N N!
) -mor )

From our work on Stirling’s approximation in 2.1.3 (noting that the n in the binomial from
before has now become %), we can write

N 2 1 n2
~ 2Ny [ E N
(JZV + ’5) VN
2 1 __E2
~ Ny [ 2 e 2N 26
TN (26)
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All spin states are equally likely, so ogys(£) is simply the logarithm of number of states at
energy F:
PR i 2
osys(E) = log(ﬁe 202N ) log(;)
2N E?
~log(—=) — 55
VN 2p°N

(27)

Below is a plot of the true value of the entropy, shown in orange, and our approximation, shown
in blue. We have chosen the values N = 1000 and 1 = 1 here. Note that the approximation is
very good when |F)| is not too close to Nn = 1000, but is an overestimate when E gets larger.

systerm entropy

700}

/,," ool \
500 -
/ 400 -
/ ;
: X
ano - \

200 - \

100

/ 1 L . . . . . L anergy
-1000 -500 a00 1000

1 Oores(E)

1 2 2
T oF (28)
We have found that for a reservoir of spins, ogys(EF) = log(%) - %
Thus in this case:
19 2N E?
L= oa( )~ )
T OF VN~ 22N
— _E)
=N
So:
—1
2
— PN 2
T=1N— (29)

Below we plot 7 against E for N = 1000, n = 1. Our approximation is shown in orange, and
the true value is shown in blue.
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10k
sL
—I—'_'_'_'_-‘----d-. [
—_— ) [ B AR
—1000 =a00 ’?El_zl____—'——__'_ﬂtlﬂﬂ
L ."F'-F
=L
T

Again note that this approximation is best when |E| is significantly smaller than nN.

T is an increasing function on [—o0,0) and (0, c0], but due to its asymptote at E = 0, we still
have 7(E1) < 7(Es) for all £y > 0 and Ey < 0. Due to the asymptote at £ = 0, 7 has no well
defined maximum or minimum: its range is [—o0, o0].

Let E/, and E; be the most probable values for E4 and Ep, with Ey + Efy = Eiot. Then
we wish for oyot = oa(E’) + oB(E}) to be maximised.

Due to our energy conservation relation, F4 depends explicitly on Ep , and so to find the
maximum we may partial differentiate with respect to Fa and set to 0:

0
77 (0A(EA) + 08(EB))|ps=F, Ep=E}, =0

OF
0o A(Ey) dop(Ep) OFEp

9B PAEs T T omn o, Pe=rh =

(30)

due to the chain rule for differentiation. We now use our definition of temperature in equation
(4), and substitute in the energy conservation relation EFp = Ey — E4 to give:

1 1 0
— 4+ — X — (Bt — E4) =0
TA + B % 8EA( tot 4)

as desired.

If our equilibrium condition 74 = 75 is satisfied, then £F4 = Ep. Since E4 + Ep is constant,
the energies of both systems must tend towards the average of their starting values: %.
If E49 < Epg, then E4 will increase and Eg will decrease until £y = Eg = %. If, in
addition, F49 and Epy are both positive or both negative, then F49 < FB0 = 749 < TAg-
Hence energy flows from higher temperature (system B) to lower temperature (system A), as
we might expect.

However, in the case that EF49 < 0 < Epg, then we have 749 > 0 > 7pg. Just as before, E4
increases and Ep decreases until equilibrium. Thus the energy flows from lower temperature
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(system B) to higher temperature (system A). Note that at some point during relaxation, at
least one of the systems will have a temperature which is undefined, as it goes to positive or
negative infinity when crossing £ = 0. If F49 = —FEpo, then the equilibrium energy is 0 and so
the equilibrium temperatures are £oo.

We briefly consider the scenario where the energy of one system increases indefinitely whilst the
other decreases so as to maintain constant total energy. It may appear that the two systems
are heading towards equilibrium; however in nature there is no such system whose energy could
increase or decrease without bound - in this case the limiting factor is the number of particles
present. What’s more, such a scenario would only go to minimise the total entropy, as there
would be very few, if any, possible states that each system could be in at such energies. The
fact that 7 does indeed go to 0 at very high or low energies is in fact indicative of tending
towards a global minimum - when we set the derivative to 0 in equation (6) we potentially
admitted solutions for E’y and E’%; which corresponded to minima rather than maxima of the
total entropy. Only in the case described above is this fact potentially misleading.

Lastly, we find that we can avoid having to consider these separate cases by looking at 8 = %
Then B(E) = —n?NE is a decreasing function for all E, and lacks the asymptote suffered by
7(F) at E =0). Now, energy always flows from low 3 (system B) to high 8 (system A). Hence
[ is arguably a more convenient and physical quantity to work with than .

Below is a plot of 8 against F, again with N = 1000, n = 1. Our approximation, which clearly
now has a smaller range of validity, is shown in orange and the true value is shown in blue.
Both curves are clearly monotone decreasing, which is really the important feature.

a4k

-4k

10
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3 A more precise analysis of free energy and entropy

3.1 A system coupled to an energy reservoir
3.1.1 A new definition of free energy
Question 1

We begin by finding a convenient expression for ogys:

OSys — — Zpk log pi,
— 3 plun) log(p(we))

e BEk e_ﬁEk
—- Yo (S5 )

—5Ek
=— Z (=BE —log 2)
-y (10gZ + BEy)e PEx
T 5

1 1
_ E —BE § —-BE
= glogZ e k + EB Eke k
= l(10gZ)Z + lﬁ E —g(efﬂE’“)
*BE
=log Z — —,Baﬁ E k

0
due to the chain rule used to differentiate log Z.

Next, we will find expressions for 52%}' , —8%}" and 8%7 log Z and show that they are all equal
to expression (32), and thus equal to osys. Using (9) from the question paper:

8 %f 8 5( rlog Z)

—32 log Z)

7 3
OB \p

- (e 380

where we have used the product rule for differentiation. Thus

)
BQ%JF log Z — 573 log Z

and because of (32),

11
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Now,
0 0
——F=——(—7logZ
67’]: 87'( 7log Z)
due to (9) from the question paper, so
0 0 or
_E}— = Tglogz + ElogZ
by the product rule for differentiation. We apply the chain rule and simplify:
= T;(logZ) X g”f +logZ
-1
= T;B(log Z) x (7_2) +log 2
-1 0
=——logZ +logZ
- 98 og Z + log

=log Z — 5;ﬁlogZ.

Hence, due to (32),
0

—EFZ O'Sys.
Finally,
%(TlogZ) = —%(—TlogZ)
__9
T
so, as we showed above,
0
E(Tlog Z) = 0gys.
Thus 9 9
= 27 = — = —
Osys = 3 85]: 87']: o (tlog 2)

Question 2

due to the chain rule. So

(34)

(35)

(36)

(37)
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0Z
| : (%) |
using the fact that log Z = due to the chain rule.
a8 Z
Question 3
1
(E) —70osys = Y Erp(wi) + 3 > plwy) log(p(wy))
1 e BBk
=3 Euplun) + 5 3 plue) o ( . )
1
= Ep(wi) + = Zp(wk)(—ﬁEk —log Z)
= Ewp(wy) ZﬁEkp (wg) Zp (wi) log Z
= Epp(wy) - ZEkp wy) — TlogZZp w;)
since log Z is constant. Thus,
(E) —Togys =0—7log Z
since > p(wy) = 1. Hence,
(E) —Togys = —Tlog Z (38)
=F
due to equation (9).
Question 4
By equation (10) in the question paper:
F = (E) — Tosys
0 o(E)y 0
ar’ ~ or oo
O(E) 0
=5, ~ OSys ~ Tp Osys. (39)
We found earlier that ogys = —8%.7-“ . Hence:
0 8<E> 0 8O'Sys
iy ~ZF_
or or + or "or
O(E) 00sys
= 4
or "or (40)
as desired.
Now, using F = —7 log Z gives:
13
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oOF 0

= 1
5% = o5, (1oE()
@&
- z
1 0
_ - —BEy
ZTaEZ‘ ¢

Since, e #Fx does not depend on E; for k # i, and thus the derivatives of all such terms with
respect to E; are 0:

1 0
— _ -+ 7 BEg
ZTaEie
— _17- . Be*ﬁEk
z
e_ﬁEk
oz
= p(wi)
By equation (10) in the question paper:
oF 0
_ E) — 41
a<E> aatextSys
_ _ 42
0E;, | OF; (42)
Now, equating our two expressions for g—ﬁ gives:
OF O(E) 00 gys
_ ;) = _ 43
0B, ~ ") = BE T T ag, (43)

NE) _ _Oosys , i
Hence 55" = 7555 + p(w;) as desired.

Now we use the fact that, for small changes dx; to the arguments of a function f of n variables:

0 0 0
flxy + 0z, 9 + S0, ...y + dy) = f(x1, T2, ...70) + &Ulax‘i + 5$28xfg + &Unﬁav];

In words, the total change in value of a function is equal to the sum of the change in value of
each argument multiplied by the rate of change of the function with respect to that argument
(to a good approximation for small changes):

Sf ; 02 5 (44)
Thus we can conclude:
o(E)

§(E) =" ox; o
14
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where z; are the arguments of (F), which in this case are E; and 7.

_ O(E) o(E)

_Z‘SEz F, + o7 5y

003y
ot

= Z SEp(wi) + 0T - T

: : (E) (E)
by our previous expressions for viIon and —5-*.

= Zp(wi)éEi + T00sys

. do.
since —5* - 7 & 00gys for small 07.

So 0(E) =Y p(w;)dE; + Tdosys as desired.

3.1.2 Defining energy that is extractable from a system in terms of free energy

4 Applications: non-equilibrium changes in biological and
computational systems

4.1 Jarzynski’s equality: a non-equilibrium work relation
4.1.1 Statement of Jarzynski’s equality

Jensen’s inequality states that if f is a convex function and x a random variable, then:

(f(@)) = f({z)) (46)

Noting that the function e=#% = is convex, we let f(x) = e #* and x = W where we write W
to mean Wctual, ext on sys for brevity. Then Jensen’s inequality implies:

ey > =AW (47)
By Jensen’s equality we can rewrite the LHS to give:

o= BAG > o—BW)

e 77 is a decreasing function with x, so:

BAG > (W)
= (W) >AG
> AF  as desired. (48)

The results from eq.(29) in the paper are familiar results, when viewed simply from the perspec-
tive of conservation of energy. We would not expect the average dissipated work of a process to

15
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be negative, since from the definition, it would imply that more energy is obtained from undoing
a process than is used in doing it. Extending this argument, we could conceivably generate any
amount of energy we wanted by repeating these steps. It also makes sense from an entropic
point of view. The laws of thermodynamics tell us - to paraphrase - that work done in a useful
way is inevitably syphoned off during a reaction into a form which is unhelpful (i.e. heat). If we
consider for example a computer performing binary operations, the state of each bit is rapidly
changed, so it frequently undergoes a reaction which is quickly reversed, returning to its initial
state, and yet RAM heats up very quickly in computers.

4.1.2 Experimental test of Jarzynski’s equality

1. Experimental Setup

Broadly speaking, J. Liphardt et al. set out to test various theoretical measures of energy
lost during irreversible reactions. The reaction chosen was the stretching and eventual
unfolding of a molecule of RNA. The molecule is formed of a long chain of amino acids
looped and bonded to itself. The reaction investigated breaking the looped, self bonded
chain, and turning it into a straightened, relatively flat chain. This was achieved by
attaching molecular handles to each end of the chain, and attaching each handle to a
relatively large polystyrene bead. One bead is held in place by a laser arrangement, and
the other held at the end of a micro-pipette. The micro-pipette was moved and the force on
the molecule was measured by sensitive photodetectors, which could analyse the changes
in deflection of the laser beams. This force was recorded along with the total length of
the molecule, though since the molecule was 341 nm when looped this was set as the zero
point, and the force recorded for relative lengths 0 — 30 nm. The work in reaching some
length z was obtained computationally as the integral of force with respect to distance.
Two separate investigations took place: one where the reaction happened slowly, and thus
could be modelled as reversible, and one where the reaction happened quickly, not giving
the system time to stay close to equilibrium, and making the reaction more apparently
irreversible.

2. Reservoir

“Before external perturbation, the molecule is at equilibrium with the thermal bath” -
Due to the microscopic nature of the experiment (to reduce the standard deviation of
the work values), we may assume the solution, of mainly water and buffer, in which the
experiment takes place, acts as the reservoir and maintains a roughly constant temperature
throughout.

3. Measure of work done
The work done in each breaking and reforming of the molecule is given by the integral of
the force (measured by the laser deflection) with regard to the position z.

4. Measure of Gibbs free energy

The Gibbs energy is estimated by the experimenters to be (using their notation) Wi rev,
which is the work done in taking the molecule from un-stretched to stretched in the
reversible slow stretching reaction. Clearly, to be truly reversible the system would have
to change infinitely slowly, so the use of W rev is a best estimate rather than an exact
measure of AG.

5. Testing the equality

The test of the equality is measuring how well it agrees with empirical evidence. Asis made
explicit in equation (1) of the paper, a theoretical value of AG (which we will call W;g)
16
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can be obtained by taking the mean of exp [—w;(z, )] over many experiments, such that
Wig = —% log({exp [—Sw;(z,7)])). The disagreement between theory and experiment is
encoded in W4 e, — WyE, and this difference is then plotted against z. “Agreement”
means the difference lies within the error bounds of the experiment, stated in the paper
(without justification) to be kpT'/2.

6. Difference between curves

Figure 2(a) depicts the force-extension curves of the RNA molecules at two distinct rates
of force exertion. The blue curve is produced from a slower rate of force exertion, so the
RNA molecule is able to extend in a reversible manner and close to zero energy is lost
in the extension and retraction. This can be deduced from the extension and retraction
curves being approximately equal, so their integrals with respect to extension (work done)
are approximately equal and of opposite sign if one considers the direction of time. So
the energy of the system is the same before and after the process. By contrast, the red
curve is produced from a faster rate of force exertion, so the RNA molecule extends in an
irreversible manner. Energy is lost from the system, as can be deduced by the extension
curve having a greater integral than the retraction curve, so more work is done in extending
the RNA molecule than is recovered from it retracting.

7. Predictions versus readings for the reversible reaction

Fig.3(a) and (b) shows the difference between theory and experiment for the measure of
free energy of the molecule for varying values of z. (a) explores the case of the near-
reversible reaction (slow extension). The measure of the difference increases in magnitude
in a decay shape. The fact that the rate of divergence doesn’t do anything special around
the critical range suggests that this divergence isn’t related to inefficiencies of the model,
but rather something to do with the experimental error. This is also supported by the fact
that two separate models for the difference in free energy agree almost precisely with one
another. The experimenters note that the time taken for the molecule to fully extend being
longer means there is more time for experimental noise to accumulate, which increases
the energy of the system by some unknown amount. This random variable increases the
variance in values for the work, meaning the actual error is probably somewhat higher
than that already stated. From the form of Jarzynski’s equality it is clear that the greatest
contributions to W;g come from low values for the work (since exp(—x) takes on larger
values for smaller z). Since the measured work for slower extension is more consistent,
the instrument noise has a much larger effect on the variance. These two facts combined
make the measured value have a much higher error than formally stated.

8. Predictions versus readings for the irreversible reaction

Fig.3(b) explores the case of the irreversible reaction, when the system is not given time
to remain close to equilibrium. It plots the difference between prediction and experiment
against z for all three models of the Gibbs Energy (the most important being W;g). The
solid line predicts no energy dissipation, so obviously it will overestimate the free energy
difference in the scenario when energy is lost in the extension-retraction process. This
manifests itself in the solid lines lying above the axis. The dotted lines show somewhat
better experimental agreement than solid lines, which makes sense since this model is
highly effective for dealing with energy dissipation when close to the equilibrium. However
this model breaks down once the hysteresis gives way around z = 15nm. The prediction
from Jarzynski’s Equality, however, remains very close to the experimenters approximation
for AG across almost the entire range of z, only falling outside of error for z close to 30nm
(and as we have already discussed the error bounds are fairly conservative).

9. Probabilities of values of dissipated work
17
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The switching rate for the blue data set is slower than the switching rate of the red data
set, because the rate of force exertion is slower for the blue data set, and so it takes longer
for the molecule to fully extend and retract. We expect the average dissipated work in the
blue data set to be 0 because as illustrated in figure 2(a), the work done in extending is
approximately equal to the work recovered in retracting, so we would expect the system
to conserve energy. This is why we define 0 dissipated work to be the mean dissipated
work of the blue data set.

In a system with a positive mean dissipated work (Wys) > 0, we might expect that
(e_BWdiS> < 1: a violation of Jarzynski’s equality. However, measured values of Wy;
which are below the mean will increase the value of e #Wdis by more than corresponding
values above the mean will decrease it. This is true due to the convexity of the e x.
Applying Jensen’s inequality tells us that

<675Wdis > > 676<Wdis> .

So even if Wy;s > 0 and the right hand side of the above is less than 1, it is possible that
the left hand side is in fact equal to 1, satisfying Jarzynski’s equality.

In other words, lower values of Wy are “weighted more” in computing the average.

4.2 Dissipation in computational systems
4.2.4 Operation of the AND gate from the perspective of statistical mechanics

Before initialising, (E) = € since all states have energy E. There are 4 possible states, each
with equal probability, and so ogys = log 4. Hence:

]:before init = € — T 10g 4 (49)

After initialisation, one state, say wi, has energy e whilst the other three (we,ws and wy) have
energies which we take to be infinite. Using p(w;) = %e‘ﬂEi we can write:

(E) = Eip(ws)

e PE
=ep(wr)+3 lim E
Tr—r00
im
pu— 3 1
Pl)3h i E
But using lim,_,, ze"*with x = SE gives:
—BE
lim © =0
BE—co (E

Thus(FE) = ep(w1)

As Es, E3 and Ej go to infinity, the probabilities p(ws,ws and wy) all go to 0, so p(wi) goes to
1. Thus:
(E) =€ (50)

Since there is only one possible state after initialisation, ogys = log1 = 0.
Hence: Frefore comp = € — 0 = €.

18
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So the work done by an external agent in initialising the system is:

AF = ]:before comp thefore init
=e€— (e—Tlog4)
= 7log4 (51)

By the same reasoning that we used before computation, the expected energy after compu-
tation is e: only the states with energy ¢ make any contribution to the expected value.

The number of possible states is now 2, and both have equal probability. Hence ogys = log 2.
Thus Fatter comp = € — 7log2

So during computation, the work done on the system is:

]:after comp — ]:before comp — (6 - T log 2) — €
= —71log2. (52)

The negative sign indicates that the computer is in fact extracting energy out of the system.
The total work done in initialising the system and running the computation is:

Fafter comp — Fhefore init = (6 —7log 2) - (6 — 7log 4)
4
= 1 —_—

7log(3)

= 1log?2 (53)

So overall, energy has been put into the system in order to perform the computation.

4.2.5 Where is the energy dissipated?

Although the computation is said to be ”irreversible”, of course no energy is lost from the
computer (under the assumption that it is isolated from the rest of the universe). The work
done by the agent in performing the computational cycle is dissipated as heat, which could
conceivably be gathered and used to power future computations. However, assuming the heat
is is lost and cannot be recovered, the term ”irreversible” is suitable.

4.2.6 Generalizing the computational model

Now, instead of 4 states (or the suggested number of 40), let us consider a system with n
equally probably states for each combination of part A and part B, thus making a total of 4n
possible states in total. During initialisation and computation, the expected energy (E) remains
constant. Before initialisation there are 4n equally probable states, before computation there
are only n, and after computation there there are 2n states. Thus the value of ogys changes
from log 4n to logn, and finally to log 2n.

So the total work done on the system during these steps, i.e the energy cost of one sequence of

19
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computation, is:

]:after comp — ]:before init = (<E> -7 IOg QTL) - (<E> -7 IOg 4”)

= 7log?2 (54)

Hence the energy cost remains the same as the system with only 4 states.

4.2.7 Computing without the cost

A reversible gate does not erase any bits, and so the number of possible states after computa-
tion is equal to the number of states before computation. In other words, there is a bijective
mapping between system states before and after computation. Since we assume each distinct
state to be equally probable, the entropy of the system is ogys = log N where N is the number
of states: a quantity which we know remains constant. So ogys is constant, and since (E) is
also constant we can conclude that F = (E) — Tosys is constant, so long as the temperature is
unchanged. Hence (theoretically) no work must be done on the system in order to perform a
computation with a reversible gate. The computer extracts no energy.

In general, modern computers are not at all close to reaching the thermodynamic limits of
computation, and are far more bound by physical implementation than by theoretical limita-
tion.

In terms of RAM, most modern computers do not reach the thermodynamic limits that we
have discussed. For example, let us compare the performance of current laptops with their
thermodynamic limits; let us assume that the ”ideal” laptop has mass 1 kg and volume 1 litre.
It follows that 7 = kT = 8.10-10715 joules, or T = 634 K.The entropy is S = 2.04-108joule/K.
This corresponds to a memory space with I = S/kglog2 = 2.13 - 103! bits available. On the
other hand, modern laptops generally operate with about 8GB RAM, which is approximately
100 bits - well below the thermodynamic limits. Though current quantum computers are able
to improve storage density by storing bits on individual atoms, this would allow up to around
6 - 1024 bits in a kg machine made of silicon. Furthermore, quantum computers still require
huge development in order for them to be able to be used reliably and effectively, many require
systems to cool them to extremely low temperatures in order to be able to function.

20
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2 Theory

2.1 Plasma oscillation

Suppose the yz plane has some arbitrary large surface area, A. Then the volume of the region
without electrons is given by 2Ad. Prior to the electrons being displaced, this region had no
net charge density. The electrons contributed a total of nee to the charge density, and so the
net charge density of the region following the electrons being displaced is:

0 — nee = —nee (55)
So the net charge, @), inside the region is given by:
Q = —2Adnee (56)

We apply Gauss’ Law to a closed surface S that just encloses the region without electrons.
@E:Q:#E-dj (57)
€0

As our plane is arbitrarily large we may assume the y and z components of our electric field
average to 0, as the ion number density is sufficiently large that a symmetry argument may be
applied. So:

# E.-dA=2AE (58)

i.e, the electric field multiplied by the total surface area of our surface S, (Which the flux lines

are always normal to).
Substituting in —2Adnce for Q and 2AFE for ¢p E'- dA we have;

—2Adn, -
TEAQE _ AR (59)
€0
at the border of the slab. Dividing by 2A:
B (60)
€0
As Eq = F and in the case of an electron, ¢ = e:
e Fe— F (61)
Ey

Without loss of generality with electrons either side of the yz axis, let us refer to the electrons
with > 0 at the border of the slab from now on. Let their position, x, be a function of time,
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with z(0) =d
We see that the above argument applies to any slab width, so for any x(t) we have:

Nee?

r=F (62)
€0

Note: We are no longer using vector notation as we only need to consider motion in the x
direction. Applying Newton’s Second Law to an electron at the border of the slab we have:

2

Ne€ .
— = s =F=mxX
€0
2
ne€ .
——r=% (63)
€0Me

This is the differential equation of simple harmonic motion, with a solution in the form:

x(t) = xq cos(wt) + % sin(wt) (64)
w
where: ,
W= e (65)
meego

Assuming the electron(s) have no initial velocity, this reduces to: x(t) = d cos(wpt) for electrons
with 2 > 0 initially, and x(t) = —d cos(wyt) for electrons with 2 < 0 initially, with an oscillation

frequency of:
[ o2
Nee
=4/ —. 66
Wl Moo (66)

2.2 The Langmuir wave: a warm model for the plasma oscillation

We will now simplify and then relate the equations of charge conservation and motion based on
certain approximations and assumptions.

Starting with charge conservation:
on  Onev

65 + 9 0 (67)
as e is constant, we may write this as
on onv
which we can divide by e:
on  Onv
% or 0 (69)

To this we apply the product rule:

on ov on

Now writing n as ng +n’ and v as vy + v':

d(no +n') nO(vo +v') nOno+n')
22
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which we can expand to give

Ong On' Ong on’ 8no ,on’ Ovg o’ ,0v ,81/
W‘FE"F 8 +0087 8$+ %—Fnoax—l—m%—l—n%—&- 871%':0 (72)
Since ng and vy are constants, their derivatives are precisely zero. We also use the approximation
that n’ %—g ~ v %’; 0, since these are second order terms. This simplifies our equation
significantly:
on’ on’ o’
En + UO% + noa =0
Since vy = 0, this becomes
on’ o'
E + TLO% =0

Differentiating with respect to time:

9?n’ . 0%’ N Ong 5‘71/ _0
o2 " otor T ot oz

Since % = 0, we get, upon multiplying by the mass of the particle (in this case the electron

mass me)

0%n/ 0%’
m + oM oo = 0 (73)
Now considering the equation of motion:
81} _On

Using the same n = ng + n’ and v = vy + v’ substitutions we find that

d(vg + ') d(ng+n')

(no +n')ym 5 = gy Lwntf
Jvg ov' , 0V ,0v Ong On'
— — — E
mino gy + oy 0+ ) =~y + Gy Brn + S
We again note that 83”0 = % =0, and that n' %7 8” is second order, so can be neglected:
o’ on’
A
nom o, O kin + f

Differentiating with respect to x this time:

Al 9%n/ E on' O0En N of
nom =" FEiin — — “J
oot~ 0u2 ™ 9x dx | Ox
Young’s Theorem tells us that gt g = 8 8t In addition, we may assume that the thermal velocity

of the electron is much greater than the velocity of any oscillations, so E;, is roughly constant,
that is é)g# ~ 0. This leads us to the following relationship:

0% o*n’ of
L B+ 2 74
T A PR PP (74)

We now substitute (73) into (74) by eliminating nom -2 dt&r

o*n’ o0*n’ (9f

=—-——==F in a_
Mo T ez T gy (75)
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As nio is the external force on one particle of the fluid, particularly from an electric field in the
case of an electron, this is given by eE, where E is the electric field, and e is the electron charge.
Thus f = ngeE. Since ng and e are constants, we can say

of OE

= noe—

ox Ox

Which is equivalent, by Gauss’ Law, to the statement

of Pe

= nge—

ox 0 €0
For an electron in the plasma, n. = ng indicates a net charge density of 0, so in this case p, = 0.
Our net charge density p. is hence a measure (proportional to the charge of the electron, e)of
the difference between n, and ng, namely n.. Hence p. = enl. It then follows that

of  nge?
- n

ox €0 ¢
which we substitute into (75) to give
0?nl, 0?nl, noe?
- = lep, / 76
m o2 92 kin T €0 n ( )
Letting n/ = Ae“'=%) we have
&ny, — —uw2n
ot?
8277‘/6 . _k'2 /
or? e
which we can substitute back into (76), giving
2
noe
mw’n!, = k*Eyinnl, + nge
Dividing by mn/,
k2Ey; noe?
m meg
If we recall from section 2.1 that wgl = 22665, (as in our derivation of wf)l we assumed ng = ne),
we can make a substitution back into (77):
k2 Ep;
UJ2 _ kin + wzl
m P

Since we assumed also that Viperm > Voscillations, Erin ~ %mvfharm. It follows that

k2v2
w2 —_ %2;1 + t2herm
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2.3 Raman scattering and magnetic potential
2.3.1 Raman scattering

The form of the electric field created by the incoming light produced with the polorisability
gives the dipole moment
P = oE cos(wot)

Since « is a function of atomic positions and separations, but the bond length is large in
comparison to g, we can say

a=ag+ a1 dQ + 0(dQ?)

_ da
U= 20d0) lag—o
where o is the contribution to « from the bond length which effectively stays constant (since
this is the equilibrium position) , and thus the higher order terms account only for the changes
in « resulting from small disturbances d(). To our first-order approximation, terms of order
dQ? or higher can be ignored. Therefore, we get

P = (a+ a1dQ)Eqcos(wot)
(a0 + a1 Qo cos(wyint) ) Eq cos(wot)
= apEg cos(wot) + a1 EgQo cos(wyipt) cos(wot)

1
= aoEqcos(wot) + 5041 EoQo (cos((wo + wyip)t) + cos((wo — wyip)t))

As can be seen, there are 3 modes of vibration, with angular frequencies wg, wy — Wy, and
wo + wyip for the Rayleigh, Stokes, and Anti-Stokes frequencies respectively.

We expect the Rayleigh frequency to dominate the observed scattered light, since the oscillations
of the entire molecule dwarf the small vibrations of the atoms. Mathematically we can relate

da _
this to the Rayleigh frequency having a scalar factor of «g, as opposed to 0“2@0 = o) l(;Q_OQO

for the Stokes frequencies.

2.3.2 Magnetic potential

First, we verify that the vector field A satisfies V- Ag = O:

0A, n 04, n 0A,
Oz oy 0z

VA=

Since A, = A, = 0, this simplifies to

0A
V- Ag=—-2=0
0 oy
since A, is solely a function of = and t.
The flux density B is given by
B=VxA

But A has only y-components, and is only a function of x, so the only non-zero term is

L0Ay L mec i(koz—wot) [ Odag
B= Z%B = ZT E (’Lkoao + %)
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But we know that terms like % can be ignored, leaving

meC Ei(kow—wot)

B = zik,a,
which we clearly only want the real part of:
MmeC
B = —2k,a,—— sin(koz — wot)
e

It is a well known result that the intensity of an electromagnetic wave is given by the time
average of the Poynting vector S [1]:

cB?

I ={(S) = “Pwithout sine
240
where we have used the fact <Sin2(k‘0$ —wot)) = % when we average over time. Substituting in

our expression for B and rearranging, we find that

Q

+8.55 x 107 X\g/ I

3 Simulation: laser amplification in plasma using Raman
backscattering

The simulation was created with the aim of simulating the interaction between a short, low-
power seed pulse and a constant, high-power pump pulse in the presence of a Langmuir wave,
resulting in the amplification of the seed and the depletion of the pump.

To start with, we calculated the initial intensity of the pump and seed pulses, using their total
energy, time duration and cross-sectional area. We then used this (and their wavelengths) to
find the initial values of a; and ao using the formula

alo(z,t) = 0.855 x 107° - \g\/Io(z, ) (78)
given on page 9 of the question paper.

We then found the cold plasma oscillation frequency wy,; using the formula we derived in section
2.1, and with this found the Langmuir wave oscillation frequency ws using the Bohm-Gross
dispersion relation

w% = wgl + 3k2vt2hm (79)

where k is the wavenumber of the Langmuir wave, equal to the sum of the positive wavenumbers
of the seed and pump pulses.

Then having defined our observation period and number of discretising steps, we found the
times after which the seed and pump pulses would end.
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Next, applying the Euler method for discrete approximation to solutions of differential equa-
tions, we found from equations (10), (11), and (12) in the question paper the formulae

t) — —ox,t
ai(z,t+dt) = ai(x,t) + 6t <Ka2(a;,t)a3(x,t) — cal(x’ ) Zl(x = )> , (80)
T
ox,t) — t
as(z,t + dt) = as(x,t) + ot <—Ka1(x,t)a3(:):,t) + ca2<glj * x’éa)c a2 (@, >) , (81)
az(z,t + 6t) = az(x,t) + 6t[—Kay(z,t)az(x, t)]. (82)
in which K = 7“”21“’3 and dx and 6t are the small amounts that x and ¢ respectively are

increased by in each computation step. We use w3 instead of wy; as the frequency for warm
plasma oscillations provides a more accurate model than that of cold plasma oscillations. Note
that this difference leads to a small change in the value of K, a constant, and hence has no effect
on the qualitative aspect of our simulation. Assuming that dx = c-dt, these simplify down quite
nicely to

ai(x,t+ 0t) = ay(xz — dz,t) + 0t - Kag(x,t)az(x,t), (83)
as(x,t + 0t) = ag(x + dz,t) — 6t - Kay(x,t)as(x,t), (84)
as(z,t + 0t) = as(x,t) — 6t - Kai(x,t)as(z,t). (85)

We set the equations slightly differently at the boundaries of the observation window for a; and
as, calculating (%) using the two values we actually have, and then set the Langmuir wave ag

to 0 for all z-values in the section where there is no plasma.

Finally, after initial plots, for the purpose of a more interesting output we adjusted the obser-
vation time texp from 16.5 x 10712 s to 33 x 1072 s and increased the length of the plasma
section I, from 0.004 m to 0.009 m. Along with these changes, we increased the time duration
of the pump pulse ¢, from 15 x 1072 s to 56 x 107!2 5 and so increased its total energy E,
proportionally from 0.5 J to 1.86 J to preserve its power. We also increased the total number
of computation steps from 1500 to 6000 to increase accuracy of calculation.

Figure 1 shows output of our simulation over time, and figure 2 shows an enlarged version of
the final stage of amplification.

Additionally, we found that the maximum value of as obtained during this time period using
these parameters was 0.0385, and so because (78) tells us that

Do) = (@0 Y’ (86)
’ 0.855 x 10=5- Xy /) ’

it can be seen that seed pulse was amplified to a maximum intensity of

0.0385
0.855 x 10~5 - 4.000 x 107

2
) =1.2673 x 10 W ms~2.
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Figure 1: Snapshots of the absolute amplitudes of the envelopes a1, as and ag at various time
intervals up to 33 picoseconds.
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Figure 2: Absolute amplitudes of envelopes of the three waves at ¢t = 31.97 ps.

3.8 Explanation of amplification

Other than for small ¢, we observe local maxima of the Langmuir wave at x positions for which
the pump wave has no amplitude. The seed has local maxima (or minima) at x positions slightly
to the left of this. As the langmuir wave is roughly a travelling wave, we expect the partial
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derivative with respect to position to be 0 when partial derivatives with respect to time are 0.
Considering our derived iterative formula for as:

az(x,t+ 0t) = as(x,t) + 6t[—Kai(z, t)az(z, t)]. (87)
We see that for a; = 0 or ag = 0, this simplifies to:
as(z,t+ dt) = az(x, t) (88)
IL.e, the approximate partial derivative with respect to time is 0. Hence we expect:
as(z + dz,t) = as(z,t) (89)

As ag is roughly a travelling wave. For a; = 0 (pump), we observe local maxima of the langmuir
wave, and for ag = 0 (seed), local minima.

We see that to start with, the electrons in the plasma are ‘at rest’, i.e, the Langmuir oscillations
have no amplitude. The pump then transmits a constant source of photons that act as a source
of energy. Initially these don’t affect the plasma, since eddies are nullified by the alternating
fields created by the light. When they begin to superpose with the seed wave the fields begin
to interfere and create large eddies which propagate through the plasma; the Langmuir wave.
The oscillating electrons of the plasma then transfer energy into the small packet of photons
(the seed), acting as resonance that continually increases the amplitude of their oscillations as
they travel in the opposite direction to the pump through the tube.

In the plasma, the Langmuir wave has a varying amplitude, as it describes oscillations of the
electrons in the plasma. So the seed wave is amplified by the Langmuir wave as expected. In
our model, the pump wave is unaffected by the medium in which it travels.

In the vacuum, the Langmuir wave has amplitude as = 0 everywhere, as the Langmuir wave
describes oscillations of electrons in the plasma. Hence the partial differential equations (10)
and (11) on the question paper simplify to give:

(8875 + caax)al(x, t)=0 (90)
(5~ )as(a 1) = 0 o1)

These equations have general solutions a1 (z,t) = f(x—ct),as(x,t) = g(x+-ct), for any functions
f and ¢ of a single variable. Thus in the vacuum, a; and ag are respectively left and right
travelling waveforms, both with speed c¢. In addition, before the pump and seed waveforms
interact there is no Langmuir wave present, so once again we see the pump waveform move
rightward and the seed move leftward at a speed c: just as we would expect. Thus no separate
code was required to model the system before the waves interacted or to force the waves to
move towards each other: this is already encoded by the guiding PDEs.

3.8.1 Creative extensions of the simulation

We start by displaying a graph of smaller dimensions (still at ¢ = 31.97ps). This will be
continually referenced in comparing our results when certain parameters are changed.
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Figure 3: Amplitudes at ¢t = 31.97 ps.

Throughout this section the various parameters are altered by seemingly arbitrary amounts to
achieve a noticeable effect. Every change is made from the initial conditions shown on the graph
above.

We begin our changes by increasing the electron density from 1.1 x 10%° to 4.4 x 10%° electrons
per cubic metre; a factor of 4.

T T T T

0.05 Pump .
0.045 Seed _ 4
Langmuir Wave

0.04 | ] :

o
=)
o
@ »
T
1

0.02 | | :

Envelopes a1, as, asz
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(=]
N
vl
T
1

0.015 | ; .
0.01 - L
0.005 - \ .
0 1 ! 1 .
0 0.002 0.004 0.006 0.008 0.01
Distance x

We observe that increasing the electron density increases the frequency of oscillations of the
pump, seed and Langmuir wave, as well as the amplitude of the seed wave as it approaches the
end of the tube.

Upon increasing electron density, our derived formula for w,; increases, and hence w3 increases.
So the electrons in the plasma oscillate with greater frequency (the Langmuir wave has a greater
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frequency), and as a result of this, the oscillations of our seed wave and pump wave also increase
in frequency. Energy from the Langmuir wave can be transferred faster to the seed wave of
photons as a result of this increase in electron oscillation frequency, so the seed wave gains a
greater amplitude in a given amount of time, as observed.

By contrast, we can change the electron density this time by a factor of %0 from the original
density to 0.11 x 10?5 electrons per cubic metre:

0.05 | Pump -
0.045 Seed 1
Langmuir Wave
0.04 . -
S 0035 | i -
g :
S 003f | -
3 i
€ 0.025 | | 1
< :
[5) | ' i
é 0.02 ,
0.015 | ; .
0.01 L
0.005 | 1
0 i i \1\\5
0 0.002 0.004 0.006 0.008 0.01
Distance =

We observe that decreasing the electron density decreases the frequency of oscillations of the
pump, seed and Langmuir wave, as well as the amplitude of the seed wave as it approaches the
end of the tube. A similar plausibility argument to the one above may be applied.s

Now we move to varying the total energies of the laser pulses. We start by doubling the energy
of the pump pulse from 1.86 J to 3.72 J:

0.07 Pump i
Seed
0.06 Langmuir Wave | |
< 0.05f _
g
S 0,04 |
3
o
2 B -
g 0.03
a
=
0.02 : i
0.01 i
0 ' - \
0 0.002 0.004 0.006 0.008 0.01
Distance =
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And now halving it to 0.93 J:

0.025 ' T T : .
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0.02 - Langmuir VIVave |
g 1
64\
< 0015 | i |
b :
&
2,
< :
L 0.01 |
g 1
=
0.005 J
. \
0 0.002 0.004 0.006 0.008 0.01

Distance =

We observe that increasing the energy of the pump pulse increases the amplitudes of the seed
wave, and decreasing the energy decreases the amplitude. This is the result we expect, as
increasing the energy of the pump pulse increases the energy that is transferred to the seed
wave, and the amplitude of the seed wave is proportional to the square root of the energy
supplied to the seed wave. In addition, we observe that increasing the energy of the pump pulse
dramatically increases the frequency of oscillations of the pump, seed and Langmuir waves.

Now we proceed to do the same thing to the seed pulse, though with different factors. Multi-
plying the seed energy by 4 from 70 x 107 J to 280 x 1076 produces the following graph:

0.05 - Pump 4
0.045 | Seed 1
Langmuir Wave
0.04 ' J
é‘j :
= 0.035 4
S i
s 0.03f | J
2 !
£ 0.025 : 4
< :
£ oo02f | .
5 !
0.015 | .
0.01 [ J
0.005 - \ :
0 . - : '
0 0.002 0.004 0.006 0.008 0.01

Distance =

We observe that increasing the energy of the seed pulse has little effect on the system as a
whole, as the energy transferred to it from the Langmuir wave is far greater than its own initial

energy.
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And now dividing it by 4 to 17.5 x 1075:
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Similarly, decreasing the energy of the seed pulse has little effect on the system as a whole.

Next, we alter the time durations of the two pulses. Starting with the pump pulse, we double
the duration of the pump pulse (from 56 x 107!2 s to 112 x 107! s so that it does not end
within our time window. To do this we also increase its total energy proportionally, from 1.86
J to 3.72 J, so as to maintain a constant power.
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We observe that doubling the duration of the pump pulse has little effect on the system as
a whole as our original duration of the pump pulse was sufficient in providing energy to the
system for the required amount of time.

Now we halve its duration to 28 x 10712 s, also halving the energy to 0.93 J:
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Conversely, halving the duration of the pump pulse has a dramatic effect on our simulation.
Not enough energy is supplied to the seed and Langmuir waves and the seed is amplified to a
fraction of what it would if supplied with sufficient energy from the pump.

Finally, we alter the duration of the seed pulse. A multiplication by 8 from 500 x 10~ s to
4000 x 10~ 15 s along with a corresponding alteration of its energy from 70 x 1076 J to 560 x 10~6

J produces this graph:
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0.01

We see that this has little effect on our system as a whole. The seed pulse is there to provide a
small initial amount of energy to the system, interacting with the pump. The interaction begins
the Langmuir wave, which is what amplifies the seed. The Langmuir wave amplifies the seed,
but this amplification is related to the energy of the pump wave. Thus we wouldn’t expect the
energy of the seed to have much effect on the output.

And now we divide its duration by 8 to 62.5 x 1071° (and changing the energy to 8.75 x 107°):
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We observe that decreasing the duration of the seed pulse has little effect on our system as a
whole, as a result of a similar line of reasoning to the above argument.

End of Submission.
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Physics Unlimited Explorer
Competition 2017: Part 1

A year later in November 2017, six of us in Year 13 did this competition (a rebranding of the
Princeton competition) which was again huge fun. It took 2 and a bit weeks and this tidal
heating part was a collaboration between many of us. I was very happy with the paper we
produced in the end.
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Modelling tidal dissipation in Io

Gianmarco Luppi, Damon Falck, Leon Galli, Thalia Seale, Alexa Chambers, and Jake Saville
Highgate School, London
(Dated: November 29, 2017)

Abstract. Jupiter’s moon lo is of particular interest due to its unusual heat source. By far the
most geologically active body in the solar system, it has a surface heat flux hundreds of times higher
than expected from radiogenic heating. Orbital resonance with the other Galilean satellites causes
a forced eccentricity in Io’s orbit, and as a result of the continuously varying distance from Jupiter
the extent of Io’s tidal deformation changes throughout each orbital period. The internal friction
caused by this warping generates a large amount of heat. In this paper we first investigate the exact
nature and time-dependence of Io’s tidal deformation by assuming a fluid model, and then using
principles of harmonic oscillation we calculate the approximate heat produced as a function of tidal
phase angle, subsequently making an estimate for the surface temperature of Io. Our model will
also include a qualitative discussion of Io’s interior and of implications for the future of the Jovian

system.

I. INTRODUCTION

To is the innermost of the four largest Jovian moons
that are known as the Galilean satellites. It is the
most geologically active body in the solar system,
with hundreds of volcanoes on its surface and a vast
magma ocean beneath its thin crust. Indeed, Io has
an observed average surface heat flux of between 1 and
2Jm~2 [1 2], compared to Earth’s 0.06 Jm~—2. Un-
like most natural satellites in the solar system, whose
internal heating comes mostly from radiogenic decay,
To’s primary source of power comes from the changing
tidal forces that act on the body during its elliptical
orbit around Jupiter.

Although Io’s orbit has a very low free eccentricity
of 0.00001 [3], the orbital resonance of To, Europa and
Ganymede (cf. section causes a forced eccentricity
of e = 0.0041. As a result, Io’s distance from Jupiter
varies from 4.200 x 108 m at perijove to 4.234 x 103 m
at apojove, and so the magnitude of the tidal force
exerted on lo by Jupiter oscillates, varying Io’s tidal
deformation.

The viscoelastic interior of Io generates a resistive
force to the tidal movement, and this frictional force
dissipates energy through heat as the tides cycle, a
process which would circularise its orbit were it not
for its orbital resonance with Europa and Ganymede.
It is this heat which is responsible for the enormous
energy flux observed.

We will start by deriving exactly how Io deforms
in Jupiter’s gravitational field. After making several
approximations, this will allow us to reach an esti-
mate for the general order of magnitude of the heat
produced.

To’s tidal heating has been studied in various ways in
existing literature; perhaps most notable is the work
done by Segatz et al. [4] to model Io’s interior and the
distribution of tidal dissipation rate across the sur-
face, focusing on multilayer Maxwell rheology models.
Moore [5] did extensive work on convection currents
within To responsible for allowing the heat produced
to flow to the surface. Yoder [6] also did research into
the effects of tidal heating on the formation of reso-

nance locks with the other Galilean satellites. These
former two papers focus closely on the specifics of Io’s
interior structure and its effects on the exact nature
and distribution of tidal heating. The latter paper fo-
cuses on context in the Jovian system. While we will
touch on both of these topics, we are primarily inter-
ested in a phenomenological model that can be used
to predict the approximate nature of Io’s behaviour
given only common empirical values. This will gen-
erate a model that can more easily be transferred to
other planetary systems, and as such our approach is
unique.

II. DEFORMATION OF IO IN THE
GRAVITATIONAL FIELD OF JUPITER

A. Finding the deformed shape of Io

We want to start by considering all of the forces
acting on any point on the surface of Io. Let L be the
distance between the centres of Io and Jupiter, and
let | be the distance between the centre of Io and the
barycentre of orbit. Clearly

M,

-
M+ Mj;
=0.999953 L

l

where M is the mass of Jupiter and M; is the mass
of To, and so we can make the approximation [ =~ L.
That is, we can take Io’s orbital barycentre to be the
centre of Jupiter.

The spherical polar coordinate system that we’ll use
is shown in figs. [I] and [2} taking Io’s centre as the
origin, r is the distance to an arbitrary point on Io’s
surface, € is the polar angle (latitude) and ¢ is the
azimuth angle (longitude).

Consider the non-inertial frame of reference in
which we are at a point directly above the centre of
Jupiter in line with the axis of rotation and rotating
with angular speed w such that the Jupiter-Io system
appears stationary (ignoring the bodies’ varying sepa-
ration). Note that because of how Io is tidally locked,
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FIG. 1. A cross-sectional view in the plane perpendicular
to the axis of rotation and through the centres of Io and
Jupiter.

axis of rotation

Centre Of
Jupiter

To

FIG. 2. A cross-sectional view in the plane containing the
axis of rotation and through the centres of Io and Jupiter.

in this frame of reference the surface of Io will not
appear to move either.

At any point (r,0,¢) on Io’s surface, let = be the
distance from that point to the centre of Jupiter. The
potential energy of a point mass m at coordinates
(r,0, ¢) consists of three parts:

1. Gravitational potential energy from lo, given by

v =g 1)

r

2. Gravitational potential energy from Jupiter,
given by
mM ;

Vy=-G—=. (2)

3. Centrifugal potential energy arising from the fic-
titious centrifugal force. Since potential energy
is given by

V'(z) = —F(z),
— V@) = [ ~F)-dn

we can calculate the centrifugal potential energy
to be

o, L 59
Ve :/ —w“sds = —imw x,
0

where w is the angular velocity of orbit and x,
is the component of z in the plane of rotation.

(Clearly the centrifugal force only depends upon
this quantity.) Where h is the perpendicular
height above the Io-Jupiter axis,

xp = Va2 —h?
T ash < x.

and so the centrifugal potential energy is given
by

Vo = ——mw?z?. (3)

Therefore, by combining egs. (1f) to (3[), we see that
the total potential energy V of a mass m is given by
v 1 M M
— =——wh? -G~ =L
m 2 z T

(4)

Now let a be the angle between (r,0,¢) and
(L,%,0) ak.a. Jupiter. By looking at fig. 3} we see
that
rsin 6 cos ¢
cosq = ———

r
= sin 6 cos ¢.

Now, by the cosine rule, the distance = to Jupiter is

Y

To Jupiter

FIG. 3. Our new angle a between (r, 6, ¢) and Jupiter is
shown.

given by

22 =L+ —2rLcosa

—_— = \/L2+r2—2rLcoso<

2
= L\/1+ (Z) 72%COSC¥.
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Using the Taylor expansion

1
v1+a?2—2ab

where b is kept constant, we come to the approxima-
tion valid for a < 1 of

1

1
— = ~14ab+ =a?3¥ -1
V14 a? —2ab ta +2a( )

1 1
= 1+ab+§(3b2—1)a2+§b(5b2—3)a3+- .

and so since r < R, we can approximate

2

1 1 T 1r
L T Bcosa—1)].
- L( +Lcosa+2L2(SCos a ))

Substituting this into eq. gives us

Vo1, GM, r 1r2 My
2= WAL — 9L cosa) — 14 — cos - 2a-1 | gL
- 5% (L +r rL cos a) T +Lc05a+2L2(3005 a—1) G .
o 1 2 9 M[ GMJT2 2 2 T 1 2,9 GMJ
= 5w GT 573 (3cos®*a—1) +wrLcosa GMJﬁ cos 0 — Sw L 7 (5)

Since by considering circular motion on Io as a body
we know

GM;

w2 — 5 (6)
we have

GM, GM
wercosoz—GMJI;cosazrcosoz{L- L3J — LQJ

:O7

and since w, L, G and M are all constants, —%w2L2—

G]g'] is a constant. Hence, eq. becomes

Vv

w?r? —G% —GMJT?

1
—="3 . 573 (3cos>a—1)+C (7)

for some constant C'.

Now in order to quantitatively model the shape that
To forms we will first assume it to be a fluid such that
the mass will adjust hydrostatically to form an equipo-
tential surface. The effect on the final deformation
should be mainly a matter of amplitude as we assume
the shape made by both a fluid body and solid body
will be of the same topology. If we so wish, we can
later multiply the fluid height by a scaling factor in
order to reach an approximate value for the tide at
any point on the surface of Io.

Where R is the mean radius of Io, the fluid tidal
height is therefore hy = r — R. Given that hy < R,

—_
—

[
and
r> = R® + 2Rhy + h}
~ R? + 2rh;. (9)
Combining egs. (6), (8) and (9) into eq. (7),

\%4 . G(MI+MJ)R GM;
m- L3 bt e
_ GMJTQ

(3cos? v — 1) + Cy

213

for some other constant Cy. Since the ratio of the first
term to the second terms is

we consider its contribution negligible and so we can
now say

V. GM;,  GMyr?

m R 2L3 (3cos? o — 1) + Cs.

Because we are modelling the surface as equipotential,
V must be a constant at any point a distance r from
Io’s centre. This means that the first two terms must
compensate each other and so

GM] o GMJT2

= M= s (3cos®a — 1)
M 2,.2
= hf:ﬁ~%(30052a71).
I

Again, given R > hy, we can now approximate r? a2
R2. Therefore, our fluid tidal height is

M, R

he—= 2~
P~ My 213

(3cos*a — 1). (10)

This situation is rotationally symmetric around the
Jupiter-Io axis as one might expect. A polar plot of
Io’s tidal deformation is shown in fig.
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FIG. 4. A polar plot of the deformed Io (given by eq. )
overlaid with a spherical lo. The deformation is exagger-
ated.

B. Estimating Io’s maximum tidal amplitude

Now that we know tidal warping as a function of
angle (eq. (10)) we will find the maximum tidal am-
plitude of Io. The maximum tidal amplitude Ahy is
the difference in the height of Io’s tidal bulge between
perijove and apojove.

We’re interested in the tidal bulge i.e. the tidal
height at the point on Io closest to Jupiter, so a =
0 = cosa = 1. Therefore eq. gives

_ M;R!
T M L3

The maximum tidal amplitude (assuming hy at & =0
is greatest at perijove and least at apojove) is therefore

Ahe — MyR*  My;R*  MyR* (1 1
PToMny T oMpEd T Mp \ L3 L

hy

where Lp is the Io-Jupiter separation at perijove and
L 4 is the Io-Jupiter separation at apojove. This leads
to a value of

Ahf = 75.54m.

Note that this value is calculated assuming Io is a
fluid, and so is likely an overestimate. The observed
height of To’s tidal bulge is about 50 m [4] and so our
prediction is quite accurate.

III. QUALITATIVE MODEL OF THE

INTERIOR OF IO

There is very little that we know for certain about
the interior of Io. The most useful measurements come

from the flybys of various spacecraft such as Pioneer
10 and Voyager. They were able to accurately mea-
sure Io’s mass and size leading to the first estimate
of Io’s density, now accepted to be 3.53 x 103 kg m~3,
which is the highest of any moon in the solar sys-
tem. Later on, during Galileo’s 1999 flyby, the on-
board magnetometer recorded measurements of the
magnetic field along its trajectory giving us valuable
insight into what the core of Io consists of.

We begin with a very simple model like that of Peale
et al. [7] in order to find an approximation for the
size of Io’s core. We might hypothesise that the large
majority of lo’s mass comes from an abundance of iron
and silicate rock, which are both extremely common in
most terrestrial objects such as the rocky planets and
the Moon. In this case we can estimate the volume
ratio of the two as follows.

Let p;r and pg be the densities of iron and silicate
rock respectively. If there is a volume V; of iron and
a volume Vg of silicate rock in Io, then

p1Vi + psVs _
Vio pro
and
Vi+Vs ="V,

where p, and Vi, are the density and volume of Io
respectively. Therefore,

pr X Vi + ps(Vio — Vi) = proVio

— VI:pIo_PS

If we assume an almost entirely pure iron core of
density 7.9 x 103 kgm™3 and take the density of sili-
cate rock as 3.0 x 103 kgm™3, then the volume of iron
is

Vi=15x10"%m?

which gives an iron core of radius 710 km. This value is
within the accepted range of 600-900 km depending on
the concentration of sulphur compounds in the core.
Now in order to improve our model, we look at the
plausibility of Io having a subsurface ocean of free iron
much like the model by Schubert et al. [8]. The first
clue that there may lie a molten layer beneath the sur-
face is the active volcanoes that most likely form above
molten pockets of rock. However until the investiga-
tion done by Khurana et al. [9], there was a real lack
of scientific evidence to support this. Khurana looked
at the warping of Jupiter’s rotating magnetic field and
in turn noted that Io must contain a global conduct-
ing layer. A field decrease of nearly 40 percent of the
background Jovian field at closest approach to Io was
recorded by the Galileo spacecraft. Kivelson et al. [10]
showed that plasma sources alone would not warp the
field to such an extent but instead an amount of free
iron must be present for the induced source. This
would act as a conducting layer allowing an induced
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field to occur throughout Io and in turn have the af-
fect of weakening Jupiter’s field nearby. They went
on to estimate the lower bound for the thickness of
this layer to be around 50 km. The presence of such a
fluid layer would also increase the accuracy of a fluid
approximation to Io’s deformation under tidal forces.

FIG. 5. The magnetosphere of Jupiter. Image from Khu-
rana et al. [9].

There is still an element of ambiguity however in
that a magnetised core could have the same effect as a
global subsurface layer. Evidence both for and against
this hypothesis is lacking however and in favour of
the more studied model, we will assume the Schubert
model.

To’s lithosphere is better understood on the other
hand. It consists of a combination of silicate rocks and
alkali-rich minerals such as feldspars and nepheline.
At the base of this, we begin to see the melting of the
rocks to form the magma.

As for the mantle, in the region of 700 - 1750 km
from the centre, we know temperatures in the astheno-
sphere must exceed 1400 K in order to support rock
melting whilst the rest of the mantle is solid and sili-
cate rich.

In conclusion, we see that Io is in fact a lot more
like terrestrial bodies than other moons in the size of
its core and the presence of the molten asthenosphere.

IV. TIDAL DEFORMATION AS A
FUNCTION OF TIME

There will be two main effects as Io completes each
orbit. Firstly, the varying distance to Jupiter will
cause the height of the tidal bulge to change. Sec-
ondly, because Io is tidally locked with Jupiter but
its orbit is eccentric, the bulge will change position
on lo’s surface over time, also causing warping. We
will ignore the latter effect for the purposes of this pa-
per as its contribution to heating may be considered
negligible.

Magma layer

Core

Mantle

Crust

-Arthur C. Clarke

FIG. 6. A diagram showing the inferred structure of Io’s
interior.

A. To-Jupiter separation as a function of time

The distance of a body in elliptical orbit to the cen-
tre of the body it is orbiting is

1—¢?

L) =a- 1+ ecosf’

(11)

where a is the semi-major axis, e the eccentricity of
the orbit and 6 is the true anomaly. The relation
between the true anomaly and the eccentric anomaly
Eis

P cosk —e
cosf) = ————.
1—ecosFE

Substituting this into eq. , we get

(1—€?)
1—ecosE
(1—-e?)(1—ecosE)
(1—ecosE)+e(cosE —e)
(1—¢€?)(1 —ecosE)
1—e2
= L(E)=a(l —ecosE). (12)

LE)=a-

Kepler’s equation gives

M=F—esinFE
where M is the mean anomaly, and so since Io’s eccen-
tricity e is small we may approximate M ~ E. The
mean anomaly is given by

M = wt

if Io is at perijove when t = 0. Thus, eq. gives
the Io-Jupiter distance as

L(t) = a(l — ecoswt).
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FIG. 7. A plot of fluid tidal height hy as a function of
time at a = 0.

B. Tidal height as a function of time

Now combining this expression with eq. , the
fluid tidal height of a point on Io’s surface as a function
of time is

M; R*
he(t) = ——
£(t) M[ 5 L3( )
R*(3cos’a —1)
MI 2a3(1 — ecoswt)3’

(3cos®a — 1)

A plot of this function over time is shown in fig. [7

C. Making simple harmonic approximations

From fig. [7] it is evident that Io’s tidal warping be-
haves almost exactly as a sinusoidal wave. This shows
us that we can approximate Io’s behaviour as that of
a simple harmonic oscillator, a class of problems very
well-studied. We will make this approximation in the
next section.

V. HEAT GENERATED BY TIDAL
DEFORMATION

We have modelled Io’s deformation as a function of
time, and have shown that its behaviour is approxi-
mately simple harmonic. The power lost to heat as
a result of tidal forces at any point in Io is simply
the dot product of the velocity of that point and the
resistive force at that point.

We will therefore model both the velocity and resis-
tive forces as vector sinusoidal, plus a constant, as a
function of both position within Io and of time. Where
Fp '+ is the resistive force per unit mass and ¥ is the
velocity, we will show that the power dissipated at
any moment in time by the whole of Io is therefore
approximately

PT:/// - FrpdV
\4

where p is the density of lTo. We will then go on to
temporally average this over a single time period, to
find the average tidal power dissipated by Ilo.

A. Finding the vector simple harmonic form of
velocity

For the purposes of this section we will define a
new angle ¢ as shown in figs. [§] and [J] and will use the
spherical coordinate system indexed by r, @ and €.

Y

(r,a,¢)

axis of rotation

ox To Jupiter
T

FIG. 8. A side view of our coordinate system.

FIG. 9. A head-on view of our coordinate system.

We know from section [[V] that the tidal height &
approximates a sinusoidal wave. The amplitude of this
wave is just half the difference between tidal height at
perijove and tidal height at apojove. Since eq.
gives the tidal height as

MJ R4 2
h:E~ﬁ(3COS Oé*].)7

the tidal amplitude is therefore

JR4<3COS a—l) L—L
M; 4 L% L3A

where Lp and L4 are the distances between the cen-
tres of Io and Jupiter at perijove and apojove respec-
tively. Therefore, defining t = 0 to be at apojove, the

= ho(o,e) =
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vector tidal height is

N B Cos o
h(a,e,t) = (—ho(a,e) cos(wt) + h) | sinacose
sinasine
= (—ho(a, ) cos(wt) + h)é (13)
cos o
where ¢ := [ sinacose | is the unit vector from any
sinasine

point (7, a, €) radially outwards from the origin and h
is the mean tidal height. Here our vectors take Io’s
centre as the origin, with the x axis through the centre
of Jupiter, the y axis parallel to the axis of rotation
and the z axis perpendicular to these two.

Now differentiating eq. , we find the velocity of
a point on the surface of To to be

.
=

h(a,e,t) = who(a,€) sin(wt)é.

It is clear, however, that velocity will scale linearly
with radius — that is, if a point (r, v, €) has velocity

7 then a point (3, a,¢e) will have velocity 2 and so

2
on. This principle is shown in fig.

FIG. 10. If when a tide occurs the surface is extended by
an amount dr then a point halfway out from the centre of
To will be extended by an amount %.

Therefore, the velocity at time ¢ of any point inside
Io (r,,€) is

T(ra,et) = = h(a,e1)
wrho(a,e) . .
— 20 ¢
iz sin(wt)é
= vy - sin(wt)é (14)
where vy = 2710l g the magnitude of the ve-

locity amplitude. Indeed, this will be maximised at
(r,a,e) = (R,0,¢e) and so

v, ~ 0.00156ms*

which appears to be a reasonable value.

B. Finding the vector simple harmonic form of
force

Using our previous formula in eq. @ for the poten-
tial energy V on the surface of Io and modifying it
for any point (r, o, ¢) in the interior of Io, we replace
the M7 in ?:che potential due to Io’s gravitational field

r
with M7 — to account for the lessening of Io’s gravi-

tational potential in its interior due to less of its mass
having an impact. This is a consequence of the shell
theorem [I1]. The potential energy becomes

V(T,Q,E,L) _ 71w2r2 o GMI (%)3
m 2 r
M 2
—%-(30052a—1)+0.

Since each concentric shell to the surface will be
approximately equipotential, we know that the tidal
force will be acting radially away from (or towards)
To’s centre.

Therefore differentiating with respect to r, the total
tidal force acting on a point mass m at (r,«,¢) will
be

Fr=-VV
F—"I: 2 2GM[’I" GMJT 2 ~
= mz(w r+ g + s (Bcos*a—1) ) e

Plotting a graph of tidal force against angle o shows
that it can be approximated as simple harmonic in
time, but off by a constant.

We will from now take all forces we talk about as
being on a unit mass. The force can be expressed in
harmonic form as

Fr = (Fr,

amp

cos(wt) + Fr)é
where the mean tidal force is
GMJ’I“

Fr=——
9L°

(3cos®a — 1).

and the amplitude of the tidal force Fr_  is

amp

GMJ?" 1 1
Ly L
(15)
The displacement of any point in Io is approximately
sinusoidal in time. This means that the acceleration
at any point will likewise be sinusoidal. Since for any
point mass at arbitrary position acceleration is pro-
portional to the force applied by Newton’s second law
of motion (see Newton [I1]), we know that the resul-
tant force must be likewise sinusoidal. Therefore, in
some time convention ¢, the resultant force on a unit
mass is

Fr,

amp

(3cos’*a — 1)

(ra,e) =

N 2
Fr = (w rh;)%(a,s) -cos(wt)) é.
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Since the only forces acting on any point (r,a,e) are
the tidal forces and the material frictional tension
forces, this allows us to calculate the frictional force,
as the motion of the object and the tidal force are both
sinusoidal with some phase difference ¢. The frictional
force is therefore

Fp=Fp—Pr

— Fpm = <erhO(a’€) . os(wt)> é
R
(FTWP cos(wt + () + E) ¢
- (Fo cos(wt + 8) — F?) é, (16)
where
Fo=\Jw?} + F}_ (17)

is the amplitude of oscillation of the frictional force,
and § = § + ( is the phase difference between the
velocity and force oscillations.

C. Calculating power dissipated as a function of
phase difference

We now have harmonic expressions for force (on a
mass m) and velocity in egs. and . To calcu-

J

late the average power dissipated by tidal forces, we
have to integrate over all points (r, «, €) in Io and then
take the temporal average over one time period 7"

1 T —
= — v FppdV dt.
1),

Here dV is a small volume of o, so that where p is
the density of Io, pdV is the small mass on which
the force acts. The volume element in our spherical
polar coordinate system is dV = r2 sin o dr de do and
so this integral becomes

1 T g 2 R
= —/ / / / T-Frpr?sinadr de do dt.
TJo Jo Jo 0

We now substitute in our expressions for frictional
force per unit mass Fr and velocity ¥ from egs. 1'
and (16 and rearrange the integral:

/ / / / v cos(wt) Fo cos(wt +§) — FT} pr?sinadr de do dt

T

—T/o cos(wt)[ [

The second half of the penultimate line above is dis-
carded because the temporal average of cos(wt) over
one time period is zero. Looking at eq. , we now
define the temporal part as

T
1
I, = / cos(wt) cos(wt + §) dt
T Jy
and the spatial part as

T 27 R
I, = / / / pr2 sin awg Fp dr de da
o Jo 0

so that the average power is

(Pp) = LI,

1 T T
= cos(wt) cos(wt + 9) dt
T Jy 0

/ cos(wt) cos(wt + ¢ / / / pr sin avgFp dr de da dt
0

/ voFp dr de da dt
0

27 R
/ / pr2 sin avgFp dr de dov .
0 0

(

We start by evaluating I;:

LT
/ cos(wt) cos(wt + §) dt

T Jy

L [T
=7 / cos(wt)(cos(wt) cos & — sin(wt) sin ) dt

0

1 [" 1
== / cos?(wt) cos § — = sin(2wt) sin § dt

T J 2

1 [cosé ) sin 6 T
=7 [ 5 (wt + sin(wt) cos(wt)) + v cos(2wt) ;
1 (Tcosd  sind sind
T 2 + 4o Aw )
~ cosé
2
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Now we will evaluate the spatial part I. We previ- such that
ously derived that the mean velocity is

wrhyg
R

Vo =

wrMJ R*

R M;

and so we define

v T

such that

Fr,

amp

so we define

1 1
3C0820471> — — —
4 ( (L% L3A> = Fr

amp

= kpr(3cos® a — 1).

M; R*'[1 1
_ vy A (3 — 3) Therefore, our frictional force amplitude Fjy is given
RM; 4 \L L by eq. as

vo = kyr(3cosa — 1)2.

Fo = \/w?v3 + F2
Similarly, the force amplitude is given by eq. as 0 0 Tamp

Defining

= 27'(]{7]7

Sy
[
=)

pr sin awg Fp dr de da

0

R
/ rsin (3 cos? o — 1)? (pkm/cﬂk% + k%) dr da.

= \/w2k3r2(3 cos? a — 1)2 4+ kZr2(3cos? a — 1)?
GMyr oy o (L L
cos Ly L3 =r(3cos? a — 1)1/w2k2 + k2.
M 1
kp = G2 J <L?’ -3 ) This means that our spatial integral takes the form
A

/ pr? sin ak,r(3cosa — 1)%r(3cos? a — 1)y /w2k2 + k2 dr de da

(

This leaves us the following formula for the power loss
in terms of the phase difference:

kr = pkyy/w?k2 + k%,

this integral becomes

I —27T/ / rtsina(3cos? a — 1)%k; dr da

5

= 27'['](3]?

= 27T/€[

8RS
25 °

0

l_

9cos® «

5

/ sina(3 cos? a — 1)? da

+2cos® a — cosa
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5

S8R
(Pr) = Wk]i cos 0

10

My w1 1Y) (GMs(1 1
M, 4 I3 I§ 2 \I3 I3

Therefore, the maximum value that could possibly be
obtained for the tidal thermal power would be

SR°
<PT>ma:v = Wklﬁ

~ 6.1876 - 104 W.

If To were a perfectly elastic body, the resistive force
™ . .
would be exactly — out of phase since the acceleration

and tidal forces would be exactly in phase. This would
give us, by our formula, a power loss of zero, which
fits with our conventional understanding of perfectly
elastic materials.

D. Estimating average power dissipated

The phase angle § between the tidal force and the
velocity is dependent on the viscoelasticity of the in-
terior of Io. For perfectly elastic oscillators, the tidal
force and the resulting deformation will in phase (so
d = %), and for perfectly viscous oscillators, the tidal
force and the resulting deformation will be 7 out of
phase (so § = ).

We can realistically expect the actual phase differ-
ence to be somewhere in between. Phase difference
between force and response is inversely proportional
to the tidal quality factor @ [I2] which is a noto-
riously difficult value to calculate. The tidal qual-
ity factor is generally smaller for smaller bodies, and
so we will make an approximate order-of-magnitude
estimate of () =~ 10. This leads to a phase lag of
0=75— %0 = 84.2°. The resulting power dissipated is

given by eq. as

8RS
(Pr) = ijf cos(84.2°)

=6.3 x 10" W. (20)

Dividing this by the surface area of Io leads to a pre-
dicted surface heat flux of 1.5 W m™2 which is in good

agreement with the observed value of 1 to 2Wm™2

.

E. Surface temperature of Io

The power absorbed by Io from the Sun is

L R?(1 — A)

12 =194 x 10"W

PSun =
where Lsy, = 3.83 x 1026 W is the luminosity of the
Sun and A = 0.63 is lo’s albedo. Combining this with
tidal heating in eq. , the total power absorbed by
To is

P, =257 x 1014 W.

It is worth noting that this total power input is if
anything an underestimate as we have neither taken
into account the tidal heating caused by the movement
of Io’s tidal bulge across its surface (cf. section
nor the effects of other heat sources such as radiogenic
heating.

To radiates as a blackbody and so the Stefan-
Boltzmann law gives the power radiated as

P = 4mR?cT*

where o is the Stefan-Boltzmann constant and T is
the effective temperature of lIo. Setting P, = Py
yields an effective surface temperature of

14
T 257 x 10"*W — 103K,
47 R%0
This is in good agreement with the observed mean
surface temperature of 110 K. An estimate not taking
tidal heating into account yields a value of 96.1 K.
Therefore tidal heating does not actually cause a
significant rise in the effective temperature of lo, but
because of the large amount of internally generated
heat there is extreme volcanic activity on the moon.
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VI. ORBITAL RESONANCE OF THE
GALILEAN SATELLITES

We know that Io loses about 6.3 x 1013 W - (365.25 -
24 - 3600s) = 2.0 x 10?1 J to heat through the tides
every Earth year. While tidal heating would usually
result in the decay of the moon’s angular momentum
and orbital decay as energy from a moon’s elliptic or-
bit and spin is converted into tidal heating, Io’s orbit
is both already synchronous and continuously eccen-
tric.

By the principle of conservation of energy, we there-
fore know that this much energy must be put into
the Ionian system every year by an external agent.
Given that Io is in a synchronous orbit, the energy
input must come from the eccentricity of Io’s orbit,
and therefore the forces that keep Io’s orbit elliptical
are the sources of the tidal heating of Io. We also
know that Io’s orbital period is exactly twice that of
Europa and exactly four times that of Ganymede. Io,
as a result, experiences an oscillating force from these
two moons, which keeps Io’s orbit eccentric.

It is therefore likely that the orbits of o, Europa
and Ganymede will circularise over time as the energy
from their elliptic orbit is transferred to Io through
gravitation and then dissipated through tidal heat-
ing.

VII. CONCLUSION

In this paper, we have used classical methods to find
the deformation of Io under Jupiter. Using only sim-

11

ple experimental measurements, we found an estimate
of the surface temperature of Io due to tidal heating.

This is particularly significant, as these are mea-
surements that we can take for any moon system with
a stable elliptic orbit. Therefore, this method can be
extended for any such system to find theoretical sur-
face temperature if tidal heating were the main heat-
ing effect (apart from the system’s central star). If the
recorded mean temperature were significantly lower
than that theorised by tidal heating, we could con-
clude that the material of the planet was significantly
stiffer or softer than that which would optimise heat
generated. On the other hand, if the recorded mean
temperature were significantly higher, we would know
that other factors such as radiogenic heating are dis-
sipating heat energy, and so we could know to study
the body in more detail.

Therefore, the modelling techniques detailed in this
paper are not only accurate in the context of Io-
nian tidal heating, but could be extended in studying
moons in extrasolar systems to determine the material
properties of those moons. The natural continuation
of this technique would be to find some explicit for-
mula for the all-important phase difference ¢ in terms
of better known properties of materials and structures,
such as Young’s modulus and shear modulus. Given
such a link, we would be able to analyse with very few
measurements the materials with which any moon was
made.

This paper is clearly a step towards understanding
not only the qualitative reasoning behind tidal anal-
ysis, but also creating a solid, quantitative approach
that can allow others to more accurately study the
properties of planetary bodies.
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2.1 Basics of Special Relativity

2.1.1 Conceptual Basics of Special Relativity
Problem: The Barn Paradox

We start by considering the classic relativistic ‘paradox’ of a runner carrying a pole slightly
longer than a barn trying to fit the pole inside the barn while a farmer closes the barn doors
instantaneously.

From the reference frame of the farmer, the runner is travelling at a high speed. The phe-
nomenon of length contraction means that the farmer observes the length of the pole as being
shorter than the length of the barn, so it is possible for him to close both barn doors while the
entire pole fits inside the barn. Let’s assume the farmer does this.

From the reference frame of the runner, however, it is the barn that is moving at a high speed,
and so experiences length contraction. Therefore, from this frame it seems impossible that
the farmer was able to close both doors simultaneously around the pole, as the pole is most
definitely longer than the barn. Thus, the ‘paradox’ arises.

However, the two doors close (and open) simultaneously in the reference frame of the farmer
and thus the two doors close and open in succession in the reference frame of the runner; in
special relativity, simultaneity is relative and two events that are simultaneous in one reference
frame are not in another. Therefore from the point of view of the runner the far door closes
and opens first, followed by the near door, and so the paradox is resolved.

2.1.4 The Spacetime Interval

For reference, when performing a Lorentz boost with velocity v in the z-direction, the transfor-
mation is given as follows:

cdt/ v =8 0 0 cdt
| |—v8 ~ 00 dx
d/ | | 0 0 10 dy
dz’ 0 0 01 dz
= cdt’ = y(cdt — fdz), (1)
da’ = y(dz — Bedt), (2)
dy' = dy, (3)
d2' =dz (4)

where y = ——-— and 3 = 2.

V1-582
Problem: Invariance of the Spacetime Interval

We are told that writing dz, dz* implies a summation from p = 0 to 3; this can be defined as
a dot product.

Expanding the given product according to the rules of the Einstein summation convention gives
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the spacetime interval as

ds® = dx, dat

3
= Z dx, da"
©n=0

= dxzg da® + dzg dzt + dzy d2? + dxs dz?
= (—cdt)(cdt) + (dz)(dz) + (dy)(dy) + (dz)(dz)
= —c2dt? +da? + dy? + d22 (5)
If we apply a Lorentz boost in the z-direction with speed v, then our new spacetime coordinates
are given by egs. (1) to (4) as
cdt' = y(cdt — fdux),
dz’ = y(dz — Bedt),
dy' = dy,
d? =dz

and so our new spacetime interval is

ds? = da:it dz'"
= —(cdt)? + dz”? + dy? + d="?
= —y%(cdt — Bdx)? + 4 (dz — Bedt)? + dy? + dz?
= 72(=(cdt) — f?da? 4 da?® 4 B22 dt?)
=72(1 = B*) da?® — +*(1 — B2 dt* 4 dy? + dz2.

1

2
122
2

However, we defined v = and 3 = 7, so
12
Y1 -5 = PR

and so our transformed spacetime interval is simply
ds”? = da? — 2 dt? + dy? + d2?
= —cdt® + da® + dy? + d22.

Therefore, by comparison with eq. (5) we see that our Lorentz transformation had no effect on
the value of our spacetime interval.

Indeed, the situation is symmetric in the three spatial coordinates (we could have chosen our
x-direction as anything) and so the spacetime interval must be invariant under all Lorentz
boosts.

Problem: Time Dilation

Let us consider two consecutive instantaneous events, the first occurring at ¢ = 0 in both frames
the second occurring at ¢t = dt in frame S or ¢t = dt’ in frame S’. These two events, for instance,
could be two ticks of a clock. Since we are interested only in time dilation, we shall say the
two events occur at the same point in space in the unprimed frame S, so that de = 0. (This is
equivalent to saying that in frame S the clock isn’t moving.)
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Hence, due to the invariance of the interval,
dz? + dy? + d2? — 2 di? = d2? + dy? + d2? — 2 dt?

but the reference frames are moving relative to each other only in the z-direction, and Lorentz
transformations do not alter perpendicular distances, so performing a Lorentz boost in the
z-direction gives dy = dy’ and dz = dz’. Hence,

dz? — 2 dt? = da’ — 2 dt”. (6)
However, we have set dx = 0, and so
A dt? = 2dt’? — da’. (7)
The second Lorentz transformation equation, eq. (2), gives us
dz’ = ~y(dz — Bedt)
and therefore we know, substituting this into eq. (7), that
Adt* = 2 dt’? — 4*(dx — Bedt)?
but since dx = 0,
Adt? =2 dt"? — 42622 de?
= dt* = dt* — +*p% dt?
— dt"? = (1 +~26?%) dt?

= dt' = /1 +~2324dt.

Using our definitions v = % and = ¢, we see that
=
V2
2,2 — 2
VIHPP? =\ |1+
c2
2 2
IR
= =
\ ioE
1

and so we come finally to our formula for time dilation,
dt’ = ~dt. (8)

Since the Lorentz factor « varies between 1 (at v = 0) and oo (at v = ¢), as shown in fig. 1, the
time measured by the primed frame will increase without bound as the relative velocity of the
two frames approaches the speed of light.

This, rather unintuitively, implies that the faster an object is moving relative to you, the slower
time will appear to pass for that object. For instance, if you look at two clocks, one stationary
relative to you and one moving very quickly away from or towards you, the moving clock’s ticks
will be much further apart than those of the stationary clock.

A real life example of this effect can be observed in satellites in Earth’s orbit, especially GPS
satellites (although some of this time dilation is due to gravity). Objects higher in Earth’s orbit
have relatively higher speeds, and hence time runs more slowly on the satellites’ clocks (relative
to clocks on the surface of the Earth). This results in onboard clocks requiring adjustment in
order to match clocks on the Earth’s surface.
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Asymptote at v = c.

/721&1:1}20.

v

Figure 1: A graph of the Lorentz factor v = plotted against v.

2
12
2

Problem: Length Contraction

We are now interested in length contraction, so let’s consider a beam of wood with one end at
xz = 0 in both frames and the other end at = dz in frame S or z = dz’ in frame S’. Suppose
there are two events, one at either end of the beam of wood, that are simultaneous in the moving
frame S’, so that dt’ = 0, so that the length of the wood as measured from the moving frame
S’ is da’ but the proper length of the wood, as measured from its rest frame S, is dz.

We know from eq. (6) that
dz? — 2 dt? = da’? — 2 dt”?

and so since dt’ = 0,
da'? = dz? — 2 dt?. (9)
Then by the first Lorentz transformation (eq. (2)),
cdt’ = y(cdt — Bdx)

cdt
— cdt =

+ fdx

and so substituting this into eq. (9),

da’? = dz? — <Cdt,
Y

2
+4 dx) i
We have set dt’ = 0 however, and thus
dz”? = da? — % da?

— d2”? = (1 - %) da?

= da’ = /1 — 32dx.
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However, v = \/117 by definition and so y/1 — 32 = %, meaning

dx

de’ = —=.
Y

This equation for length contraction is beautifully symmetric with that for time dilation given
in eq. (8), and just as time for some object will appear to pass increasingly slowly to an observer
as an object’s relative speed nears the speed of light, so the length of that object will decrease
until it takes up apparently no space when travelling at the speed of light.

As an example, consider a coach moving at some velocity with lights at the front and back.
When either of the lights flash, that light drops a marker.

An observer sees the coach pass. When the midpoint of the coach is in line with the observer,
the lights flash. The light has to travel equal distances and since the speed of light is constant,
the flashes reach the observer simultaneously.

However, an observer inside the coach placed midway between the two lights would appear to
see first the back light and then the front light because they are travelling at a velocity, and
the simultaneity of events is not conserved because of time dilation. The lights drop markers as
they flash, but because they now occur in succession the distance between the markers seems
reduced. Since from the passenger’s frame of reference it is the outside of the train which is
moving quickly, there is a length contraction at higher relative velocity.

Problem: Relativity and Rotations
For this question, we will be using the Minkowskian space of metric signature (+,—, —, —). For
the remainder of the submission we will return to the signature (—, +, 4, +).

Under this metric, the spacetime interval is given by:
ds? = 2 dt? — da? = 2 dt”? — da'? (10)

since the spacetime interval is preserved under Lorentz transformations.

By analogy with Euclidean space (consider how the trigonometric functions relate the compo-
nents of a vector to its magnitude), we would like dz and ¢dt to be parameters of ds for some
functions a, b:

dz = ads,

cdt = bds.

Substituting this into eq. (10),

ds* = (ads)? — (bds)?
=a%ds® — b? ds?
— 1=a>-b.

Since cosh? ¢ — sinh? ¢ = 1, we see that the hyperbolic functions satisfy the relation given, and
so we say a = cosh ¢ and b = sinh ¢:

cdt = ds cosh ¢, (11)
dz = dssinh ¢. (12)
Page 6 of 31
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By egs. (11) and (12), we see that

sinhg 1dx
coshg ¢ dt
— tanh¢ = % -
as tanh ¢ = (S:g;}}llﬁ, SO
_ 1
il
B 1
V1 tanh?o
= cosh ¢
by the identity cosh = 1

v/ 1—tanh? 0 ’

Hence the Lorentz boost for a time dimension and and one parallel spatial dimension is given

by:
v =B\ [ cosh¢ —sinho
—vB —v ) \—sinh¢ cosh¢
seeing as sinh ¢ = cosh ¢ tanh ¢. Indeed, this is the hyperbolic rotation matrix for two dimen-

sions, and so we have successfully created a way to think of Lorentz transformations purely as
rotations.

If we add back in the other two spatial dimensions, our full transformation matrix becomes

v =8 0 0 cosh¢p —sinh¢p 0 0
-8 v 0 0| | —sinh¢ coshg 0 0
0 0O 1 0] 0 0 10
0 0 01 0 0 0 1

which generates the equations

cdt’ = cdt cosh ¢ — dx sinh ¢,
dz’ = da cosh ¢ — cdt sinh ¢,
dy' = dy,
dz = dz.

This is a fairly nice way to compute Lorentz transformations. The parameter ¢ is usually known
as the rapidity and, unlike the actual speed, rapidities add linearly under boosts.

2.1.5 Mechanics in the Language of Four-Vectors
Problem: Four-Velocity
(a) As demonstrated, time dilation means that an object’s velocity relative to a frame S
determines how quickly time passes for that object, as observed by S. Hence, to fix the

passage of time at a constant rate we want to use the proper time — that is, the time as
measured by a frame that is always stationary relative to the object. Indeed, if we were to
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differentiate with respect to the time measured from S instead then the zeroth component
of the four-velocity vector would be
o cdt
U =—=c
dt
and so would be constant, which makes no sense. We must differentiate with respect to
proper time because it is the only invariant quantity of time.

A rather nice interpretation of the four-velocity (differentiating with respect to proper
time 7, of course), is that it’s simply the unit tangent vector to the world line of the
object — that is, its path through all of spacetime.

(b) Consider an object moving at velocity u in the z-direction relative to a reference frame
S. We wish to find its velocity relative to a frame S’ travelling at a velocity v in the
z-direction relative to S.

If in frame S the object has four-velocity u* = (u°,u',u? v?) and in frame S’ has four-

velocity u/* = (u'0, vt u?,u/?), then a Lorentz boost between the frames gives

u/° v =B 0 0\ [u°
u't _ B8 v 00 ul
u'? 0 0 1 0] |u?
u' 0 0 0 1)\
or, in expanded form,
W = (u® - ut), (13)
u't =y (ut — pu), (14)
u'? = u?,
u? =l
dx#

By the definition of four-velocity, u* = T where 7 is the proper time of the object, so
T

dt
0
= —_— ]-
ul = (15)
and q
1 "B
= —. 1
ut = (16)

Now, we have derived that where X is the Lorentz factor between S and the object’s proper
frame, time dilation means

dt = Xdr
and so we can simplify eq. (15) and eq. (16), giving
dt dr
0
- — Al =)
T P
and similarly,
dz dz
1 = — = —_— =
YT A dt Au

since u is the z-velocity of the object in frame S. So, the Lorentz transformation in
eq. (13) and eq. (14) gives

u' = (ch — Byu),
W't = y(Au — Be)),
Page 8 of 31
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and hence the new velocity of the object in the z-direction as measured from S’ is simply

da’

;o c— n
,_daf T dr _cu

YIS T Ay T o
“ar
~ cyA(u— Be)
(e - Bu)
_CU—UC
=
u—"v

- uv

c2

Hence we have derived one of the Finstein addition laws. For the other laws we must use
an inverse Lorentz transformation on the four-velocity to boost from frame S’ to frame S:

-1

u? v —B8 0 0 U
w| -8 v 00 w't
w1 0 0 10 u'?
u? 0 0 0 1 u'3
v 48 0 0\ [u"
|8 v 00 w't
10 0 10 u'?
0 0 0 1) \u?
This matrix inversion results in the equations
u’ =y + pu'), (17)
ut =y + pu), (18)
w? =2,
ud = 3.

By the same argument as before, where now p is the Lorentz factor between S’ and our

moving object’s proper frame, we see

u/O = pc

and
u/l — ,U/u/

since v’ is the z-velocity of the object in the frame S. So, eq. (17) and eq. (18) give
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and thus our transformed velocity in frame S is:

T
dt dt

u

cyp(u' + Be)
(e + pu’)
cu' + cv

c+ =

u + v

1+ %

which is the other Einstein velocity addition law as desired.

Problem: Invariance of Energy and Momentum

We are given that the definition of four-momentum is
p" = mout (19)

where my is the rest mass, and also that equivalently

pe=| (20)

So, we can calculate the (square) length of the four-momentum in two different ways. Indeed,
the length of a spacetime four-vector is a Lorentz invariant as shown previously.
First, by eq. (19), the squared length is

pup = mgu“u“. (21)
However, we know from the previous problem that the four velocity is

yc
Yy
YUy
Kz

ut =

and so the squared length of the four-velocity is just

—ne e
wput = | Y| Y
a Yy Yy
YUz YUz

= —7202 + 72u§ + 72u§ + ’yZUE

— 22 A2
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where u is the magnitude of the three-velocity. However, simplifying further, this becomes

and so the magnitude of the four-momentum as given by eq. (21) is

pupt = mp(—c?)
= —mic’. (22)

Now, we shall work out the same quantity using the definition in eq. (20). Taking the squared
magnitude of this four-vector gives

E E
T e c
w_| Pz |  |P=
bup Py Py
Pz Pz
E2
= 2 +p2 +p§ + p?
E2
= _672 + p2 (23)

where p is the magnitude of the three-momentum. So, equating eq. (22) and eq. (23),

— E? = p*? + mict,

which is the well-known relativistic energy-momentum relation that we were looking for.

Problem: Four-Acceleration

Four-acceleration is simply the derivative of four-velocity with respect to proper time. We have
shown that the magnitude of the four-velocity is always —c?, that is

wo_ 2
UM’UJ = —C

and so, differentiating this using the chain rule, we get
d d

— (uut) = —

( H ) dT

dr
dut
= 2u,— =10
U dr

(=)

= wuua' =0
since four-acceleration is the derivative of four-velocity with respect to proper time.

In other words, the dot product u,a" of four-acceleration and four-velocity is always identically
Z€ro.
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2.2 Relativistic Electrodynamics and Tensors

2.2.2 Four-Current
Problem: The Continuity Equation

(a) Consider some volume V bounded by surface S in three-dimensional space. Now, the total
current out of V' at any point in time is

dq

A qp7T-ads.
5 j -ndS

S

where ¢ is the total charge contained by V, 7 is the flux (current density) and 7 is the
unit normal vector to the surface S. By the divergence theorem, this becomes

_ g(tf _ /// div(7)dv (24)
\%

which makes sense intuitively; the total charge flow out of the shape is going to be the
same as the sum of all the net charge flows out of every point in the shape (the sum of
divergences at every point in V).

Now we use the fact that the total charge is

q:///pdV

\%

given charge density p, so that by eq. (24),

—gt/v//pdvz/v//div}’dv
— é//[gf—kdivﬂdV:O.

Since this must hold true for any value, V, it is clear that the integrand itself must be
identically zero; that is,

ngrdivT:o

which is what was to be shown.

Intuitively, this was obvious: all this law says is that the only way the charge density
at some point will increase is if there is a net flow of charge into that point (a negative
divergence).

(b) If we are now making relativistic considerations, our charge density becomes

P ="7pP0

Page 12 of 31

Page 261 of 509



Relativistic Electrodynamics Submission PU Explorer Competition 2017

due to length contraction, where py is the rest charge density. Hence, the continuity
equation we just derived expands out to become

0 0 0 0
e (vpouz) + o (vpouy) + 9 (Ypous) = — 5 (vpo)
0 0 0 0
= EE(VPO)+’5;(VPOUx)+’5§(7ﬂouy)+’5;(7pouz)—-0

using the definition of current density.

Now, using the definition of four-velocity as

e
Yy
YUy
YUz

we re-write this:
10 0 0 0 0

19 N N N NU VN N
Cat(ﬂou)+ax(P0U)+ay(P0U)+aZ(P0U) 0

and since our standard four-vector components are

xozct,
! =z,
2

r =Y,
=z

I

we may re-write this again as

0 0 0 0
90 (pou”) + 92T (pout) + 952 (pou®) + 953 (pou’) =0

or equivalently,
Ou(pout) =0 <= 94" = 0.

This tells us that the four-dimensional divergence of the current density four-vector is
identically zero, a rather beautiful way of explaining conservation of charge: at any point
in spacetime there is no net flow of charge into or out of that point. In other words, there
are no sources or sinks of charge in the universe; charge cannot be created or destroyed.

2.2.3 Four-Potential

For reference, Maxwell’s four equations of electromagnetism are as follows:

VE’:%, (25)
V-B=0, (26)
N OB
VXE:—E, (27)
-~ - 5 OFE
c2vXB:€lO+E (28)
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Problem: Maxwell’s Equations in Terms of the Potentials

(a) Gauss’ law for magnetism (eq. (25)) specifies that the divergence of a magnetic field is
identically zero — that is, it is a solenoidal vector field. This implies that there exists a
vector potential A such that

B=Vx4 (29)
as Helmholtz’s theorem [!] implies that the divergence of the curl of a vector field is
identically zero.

Now substituting this into Faraday’s law (eq. (27)), we get

— — 8 — —
-2 A
VX E 8t(V>< )
:ﬁxﬁ:_m%
—> — 1—4>

This is true as both the cross product and derivative functions are distributive over addi-
tion.

- 0A
This implies that '+ —— is a conservative vector field and so, also because of Helmholtz’s

theorem, may be written as the gradient of some scalar field ¢ that we will call the scalar
potential.! So,

— E=-V¢-— (30)

ot
as desired.

(b) To achieve this reformulation of Maxwell’s equations in terms of potential, we start by
substituting our newly derived eq. (30) into Gauss’ law (the first Maxwell equation), giving

ot €0
ifﬁ(ﬁ-Z)fv%:ﬁ (31)
ot €0

and similarly, we now substitute eq. (29) into Ampere’s law (the fourth Maxwell equation):

T Y
CVX(VXA)_60+8t'

Dividing by ¢? and substituting in eq. (30) gives

o S o 7 10 = 094

We made ¢ negative to preserve its physical meaning.
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and using the identity V x (6 X 6) = 6(6 6) — V2C, this becomes

S©. ) _viioJ _lgde 124
V(V-4) VAicQEO CQV ot c? ot?
oo o 106\ 104 _,— 7
— Ny QAR IS AEL R Ly G 2
V<V T 8t)+c2 t2 v ey (32)

The values of A and ¢ we are using here are not unique® and so we have some freedom of
choice which we will choose to exercise by setting the value of V-4 that is, we will fix
the divergence of the vector potential A. This choice us what is known as gauge freedom.
Looking at egs. (31) and (32), and especially at the leftmost term of eq. (32), we see that
everything will simplify down very nicely if that term is zero - that is, if

= 109
V.A__CQ ot

In fact, this choice is known as the Lorenz gauge. In this case, eq. (32) becomes

2 -
o+;%év22:62‘7€0 (33)
and eq. (31) becomes ,
%%_v%: é. (34)
Indeed, using the definition of the d’Alembertian and the fact that ¢ = \/ﬁ, egs. (33)
and (34) simplify to L
%A = j o (35)
and
0°¢ = Puop
— 2 <f> = Clop- (36)

These are the equations we were to derive (the constants as printed in the question paper
are incorrect).

(¢) 1. Suppose we apply the d’Alembertian operator to a Lorentz-boosted four-vector x*.
To say that (0? is Lorentz invariant means this gives the same result as applying the
d’Alembertian operator before the Lorentz transformation.

2What I mean by this is that there are many potentials which will generate the same field and so we may
choose one such potential.
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We shall prove this; where A”,, is the Lorentz transformative matrix,

~y -6 0 0 20
1
2 AV 2 775 Y 00 Z
AT =00 g 1 o ] a2
0 0 01 a3
V(@) = B )
y(x* — Bx
:D2 ( x2 )
3
Py (2 — Ba')
| 22t - 5a0)
0242
23
|:|2x0_6‘32x1)
APt — B%”)
- (1242
|:|2:E3
v —B8 0 0 0220
=B v 00 mEE
a 0 0 10 242
0 0 0 1) \@2%z3
:A”MDQ:U“.

Thus, we have used the fact that (? is distributive over addition (since it is made
up of sums of second partial derivatives, all of which are themselves distributive over
addition) to show that the d’Alembertian operator is indeed Lorentz invariant.

Now, using the given definition of the four-potential A*,

e [T )

24

which according to egs. (35) and (36) gives

2 an — (Hore) _ ( Hope )
po J Hopu

The charge density p in the moving frame is related to the rest charge density pg due
to the length contraction by

p="1pPo

and therefore

[2AH = < 5 Ooppo 0;%) = jiopoul

where u* is the four-velocity. Since u* is a valid four-vector, 0?A* is a four-vector,
and since [J? is Lorentz invariant, A* is also a four-vector.
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ii. The quantity % is in fact not Lorentz invariant; consider the following counterex-
ample.

Let dV be some small volume dz dy dz and r be the distance from the small volume
to some point in the y direction. If we perform a Lorentz boost with velocity v in the
z-direction then due to length contraction the volume dV will contract. However, the
length 7 is perpendicular to the boost direction and so its value will be unaffected.
Thus the quantity % will be decreased. It is therefore clear that % cannot be
Lorentz invariant.

We assume that we are instead asked to show that % is Lorentz covariant, meaning
that it transforms according to the rules of the Lorentz transformations.

1%
¢=/f
v 4meor

Z:/ po g dV
1%

Scalar potential is given by

and vector potential is given by

Y

dmr
so contravariant four-potential is

pdV

Amcegr d d
AM — "0 :“0/ /i? V:“O/juv_ (37)
f 1o 7 dV 41 7 T 41 T
47r

Performing a Lorentz boost in the z-direction gives the new four-potential therefore
as

pdV
4mceqr

HoJz dV
47r

pojy dV
drr

=
=
|
|
[ BN RS W)
=
o=, OO
— o oo

Hojz dV
4mr
pdV Hoje AV
v ( 4mceqr B 4rr
pojzdV. pdV
'7( 47r 'Bf 4mceqr

f pojy dV
4rr

Hoj= dV
4rr

.. . . o 1 .
Combining integrals and using the fact that ¢ = o this becomes

Hope pojz | dV
[ (tae — g

A 47 r
HoJe _ ppopc) dV
A/'LL = f’y 47 B 47 T
Hojy AV
4t T
pojz dV.
T r
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Taking the integral outside of the vector, this becomes

’7(/06 - B]z)
. / Y(jz — Bpc) | podV
Jy 47r
Jz
_ Mo [ udV
Arw r

We have shown that boosting the four-current and then integrating it is equivalent
to integrating it and then boosting it, and so the quantity % must be Lorentz
covariant, since it transforms according to the Lorentz transformations. Indeed, this
means every part of the right hand side of eq. (37) transforms according to the
Lorentz transformations, and therefore so must A* itself. Thus, A* is a four-vector.

(d) By combining eqgs. (35) and (36) in vector form, we get

02 Ccpio
O2A J o
which we can write as
) % CPHO
O =

A J Ko
CPHO
J ko

as this is the definition of A*. Now, finding an expanded form for the current density

four-vector,
b — [ POTE
J Po ( POy

where 7 is the three-velocity. Due to length contraction, the charge density in the moving
frame is given by

p="p0
and so
= PC) = [
Therefore by eq. (38),
A" = poj*

as desired. This is a beautiful single equation representing all of electrodynamics.

Problem: Forces in Different Frames

We shall first consider how a general momentum four-vector behaves under a Lorentz transfor-
mation. Let p# be the four-momentum in the unprimed frame and let p’” be the four-momentum
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in the primed (proper) frame. Then,

plu — Al/“p,u
£ v -8 0 0\ (£
I - I e (G B UR O I 2%
Py 0 0 1 0] |py
P, 0 0 01 D
ET/ Y % - Bpx
/
Y Py
P p-
and so the boosted three-momentum is
L (P v(pz — 2E)
p=1p|= Py
j8 -

Note that we have assumed the primed frame is travelling with velocity v relative to the un-
primed frame in the x-direction only: this is without loss of generality as we can just choose
the direction of our z-axis.

So if }7; is the force in the unprimed frame and F’ is the force in the primed frame, then by

Newton II N
dp’
o Cﬁ _ ( dt )
dt’ dt’
()
but from the Lorentz transformation for four-displacement we know

cdt’ = y(cdt — Bdx)

v
== dt’zwdt—*y;dx
dt’ v dx

:>7: —_ -
a T2 w

dt/ v? v o1
d ( c2> v2

and so
F=~—=
T
a 7 (e 2E)
Dz
o (e 5 dE
d¢ ¢ dt
_ dpy
7 d¢
dp.
de¢
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Fy
However if I, = | F}, | then by Newton II the momentum time derivatives become forces and
F;
SO
dE
o ()
Fl = t
Y F,
F;
dE
2
*(r )
= ")/Fy
v,

This is almost very nice; now we may use the fact ihat the change in energy over time of the
particle (since this change is only due to the force F, acting on it) is just the power,

v

dE  —

Y _F. o] =r0
t 0

and so our primed force becomes

Thus, when a Lorentz boost is applied to a three-dimensional force vector, the component of
that force in the direction of the boost is unchanged and the other two components are increased
by a factor of ~.

Problem: Particles in a Wire

Note: this question is not particularly clear. We assume that firstly A+ and A— are the same
charge density but with opposite signs, and secondly that we are to take both electric and magnetic
forces into account in both frames.
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(a) We consider here a wire containing stationary positive particles and negative particles
moving at a velocity u. In the lab frame the positive particles have charge density A and
the negative particles have charge density —\, and there is a test particle of charge +q a
distance r from the wire moving at a velocity v parallel to the wire.

Clearly in the lab frame, there is no net charge in the wire and so the test charge will
experience no electric force. However, the test charge is moving and so will experience a
magnetic force of
Fp=qU x B

where B is the magnetic field. A simple application of Ampere’s law or Biot-Savart gives
this field as

Bt

27r

radially outwards, where I is the conventional current. So, as the flow of positive charge
is at speed —u,

= Au
and hence \
B = oAt
2rr
So, the magnetic field is of magnitude
A
Fg = quB = qoHoAt
2mr

(b) Now let us consider the rest frame of the test charge. The current density four-vector in
the lab frame due to the positive charges is

Ac
0
=1,
0
and due to the negative charges is
—Ac —Ac
. —A(—u) | A
— 0 0 )
0 0

assuming the motion is in the z-direction. Performing a Lorentz boost (with velocity v) to
the rest frame of the test charge gives the new current density four-vector for the positive
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charges as
v =8 0 0 —Ac
=1 o o 10| o0
0 0 01 0
Y(Ac—B-0)
_ [ (0=5-Ac)
0
0
YA
_ | =BMe
N 0
0

and the current density four-vector for the negative charges is

Y(=Xe — BAu)

g = | Y= B(=A0)
- 0

0

—A(Bu +c)
YA (u + Be)
0
0

Hence, the new charge density of the positive charges is given by the first component of
I
CX+ =~v\c
— /\/Jr =7A

and similarly for the negative particles,
AL = —yA\(Bu+c)
— )\L:—v)\(QJ;LJrl).
c

The net charge density in the wire in the test charge’s rest frame is therefore

N =X+
:7)\—7)\<Q:;+1>
:WA<1—”;L—1>

c
VU

Now, in this frame the test charge is stationary so cannot experience a magnetic force.
The electric field near a line of charge is given by Coulomb’s law as

E = N
- 2meqr
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and so the test charge experiences an electric force of

,gN  gqydvu

E™ omeor — 2megcr

but -5 = o and thus

eoc?

qYAoVY
orr

Comparison with our force transformation law in eq. (39) shows us that this means the

magnetic force in the unprimed frame is equivalent to the electric force in the primed

frame; the electric force is just the result of transforming the magnetic force, and vice

versa.

F/E: "yFB.

This very nicely shows that electric and magnetic fields are really one and the same.

2.2.4 The Electromagnetic Field Tensor

a) We will use egs. (29) and (30) to find expressions for each component of the electric and
magnetic fields in terms of the vector and scalar potential.

Let B = By |,E=|E,| and A = | A, |. Evaluating the cross product in eq. (29)
B, E, A,
gives
0A 0A
B, =—%2-—Y 40
oy 0z (40)
0A, O0A,
By = 0z Oz’ (41)
0A 0A
B,=—%-—=. 42
or y (42)

Now similarly evaluating each component of eq. (30) leads to three more relationships:

99 0A,
__9¢ 904

=5y T o (44)
99 94,

B = 0z ot (45)

Now, we defined contravariant four-potential as

£\ (a
A Aq
Ar = [ D] =
A, Ay
Az A3

and so since we are using the Minowski metric signature (—, 4, +,+) the covariant four-
potential is

_% —Ap

| As Aq
Au= A, | 7| A
Az A3
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Using this and the definition of four-gradient, we can re-write egs. (40) to (45) using only
four-gradient and four-potential:

By = 02 A3 — 03 A,
B, = 03A1 — 01 A3,
B, = 01A3 — 02 Ay,
E, =cohAy — cOyAi,
E, = c0yAg — cOpAs,
E, = c03A0 — cOpAs.

AN N N N N /N
=~
© oo

S N e N N N

b) Therefore, we can write all of the field components in one vector:

B, 02 Az — 0345
B, 03A; — 0143
B. 01 Ay — Dy Ay
Be R EY 2
By 0rAg — Do Az
E. 93Ag — By As.

The symmetry in the right hand side inspires us to define a tensor to represent all of this;
a useful quantity that we call a field strength tensor:

Ty = 04 A, — 0, A,.

c) If we switch the positions of the indices p and v, then we have

Ty, = 0,4, — 0,4,
= —(8,A, — 0,A,)
=T,

That is, flipping the indices negates the tensor. (The tensor is ‘anti-symmetric’.) If the
indices are the same (v = ) then (not using the summation convention)

Top =Ty = 8uAu - auAu
=0
and so the diagonals of the tensor are zero.

The field strength tensor is indexing through p = 0,1,2,3 and v = 0,1,2,3 and so has
16 entries altogether. Of these, flipping the indices accounts for 8 and setting the indices
equal accounts for a further 2 (four in total) leaving 6 distinct entries. This makes sense
as the vector in eq. (52) has 6 components!

d) We will now write the field strength tensor T}, out as a matrix, indexing the rows with
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and the columns with v:

Too To
T Tnn
Tag To1
T30 T3

Ty =

0 5
£
5 b,
E B,

Toz
Tr2
Ta2
T3

(0o Ao — 0o Ao)
(01Ag — 0o A1)
(02Ag — OpAs)

(0340 — Do As)

—B,

To3

(BoA1 — D1 Ag)  (BpAs — DaAg)  (9pAz — D3 Ao)
(D1 A1 — D1 A1) (O1As — Do A1) (91 Az — D3 Ay)
(02 A1 — 1 As)  (9rAs — DsAs)  (9yAz — D3 Ay)
(03541 — D1 A3) (9345 — Do As) (9345 — D3 As)

_E.
C

_By

B,

0

This tensor behaves very nicely under Lorentz transformations and can be used to repre-
sent all of the electromagnetic fields at a point in space.

2.2.5 The Transformations of Fields

a) We are given that to Lorentz boost the electromagnetic field matrix we apply the trans-
formation, in tensor notation,

or in matrix notation

T, = NS Toe A%y,

T' = ATAT
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where AT is the matrix transpose of A. Therefore, for a boost in the z-direction,

0 _Bx _By _E
oa]® 0 s
% -B, 0 B, 8 8 (1) (1)
% By, —-By 0
B L Eq By -k
| P o -9p, B, -B,
— 0 0 o) |[PBSB B-RE 0 B
1E, - ByB, ~B,-%2E, -B, 0
0 @E@‘ - %Ex —8yB. — XE, ~8B,—1E.
%Ex—szzEx 0 VBZ—%EZ/ %Ez_’)’By
— 1B, +48B. —yB.-2E, . 5
¢Ev8By, By~ CE. -B, 0

This is a rather large matrix, but by comparing its entries with the definition of the
electromagnetic field tensor, we can identify the effects of the transformation:

E, =7*(1 = B*)E, = Ex, (53)
E! = (B, +vB.), (54)
E. =~(E, —vBy), (55)
Ba,c = By, (56)
B =~ (By - BE) , (57)
B, =~ <Bz + ny> . (58)

The rightmost terms of these six equations can be thought of as elements of the cross

v
product ¥ x F or ¥ x B where ¥ = | 0 |, and formulating the equations in this way
0

leads nicely to the generalised field transformations given in the question paper.

b) We will now use the general form of the field transformation equations as given in the
question paper. Consider a particle travelling at some velocity ¥. In the particle’s rest
frame, the magnetic field is zero and the electric field given by Coulomb’s law is

13

E
 Awer3

where 7 is the position vector relative to the particle. Applying® a Lorentz transformation
with velocity — v from frame S (where the particle has zero velocity) to frame S’ (where

3We boost with velocity — 7 as we are going from the particle’s rest frame ‘back’ to the frame in which it is
travelling at velocity v. This is essentially an inverse Lorentz transformation.
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the particle has velocity v), we know from the field transformation equations that in the
direction of the boost, the new magnetic field is

B"‘:Buzo

and in the two directions perpendicular to the boost the new magnetic field is the two-
dimensional vector

and so since the component of ¥ x 7 parallel to the boost direction is zero by the definition
of the cross product, we may write

N 0
B TE (U x 7)1

THOG (>  —
= 47rr3(v X T).

This is the Biot-Savart law for point charges. If we assume the direction parallel to the
boost is the x-direction, then

v r
B _ kg | ’
473 |y
0 Ty
0
_med |
 A4nr3 z
oy
_ JHogqv | _
43 z
Ty

and this expanded form shows that the magnetic field is essentially circular in shape, with
its centre of rotation as the axis of motion of the point charge. In other words, an electric
current moving in a straight line will produce a circular magnetic field around it.

c) The above proof is really ‘if and only if’ anyway, meaning that we have already proven
Coulomb’s law given Biot-Savart’s law for point charges. We’ll do it explicitly for clari-
fication though. If in our primed frame S’ the magnetic field is given by Biot-Savart as

3 YHOG
B = 47rr3(v X T),

then the fourth field transformation equation gives

1
2

THOT (—  — 3
47T7“3(v . T)L:7<BL_
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Since we know the magnetic field in frame S is zero,

YHOG ,— — o 1 — =
47TT3(U X T)J_——’yc—Q(v x By
q — — — =
47reor3(v XT) =(UXE)|
F q
= k) =—7
+ 47T€07’3TL

which is Coulomb’s law as desired. Of course, this is only in the two dimensions perpen-
dicular to the boost, because the forces are unchanged in the parallel direction and so
there would be no way to derive Coulomb’s law in this direction from Biot-Savart.*

The interchangeability of Coulomb’s law and Biot-Savart’s law in different reference frames
shows, as did the question about particles in a wire, that electric and magnetic forces are
truly the same phenomenon, with the magnetic force becoming an electric force if you
boost to the right reference frame and vice versa.

Indeed, although neither the electric nor magnetic forces are covariant” under Lorentz
transformations, the total electromagnetic force is.

2.2.6 Field Transformation Problems
Problem: Moving Solenoid
Consider a stationary densely-wound solenoid of infinite length with N turns per unit length

through which is flowing a current I. At every point there is a uniform charge density, and so
in the centre of the solenoid there is no net electric field (due to the principle of superposition).

Figure 2: The electric field is radially inwards at all points and so cancels completely at the
centre.

However, there is a circular flow of current and so there is indeed a magnetic field. As we
have seen, a circular magnetic field is generated perpendicular to a moving point charge (and
therefore a current). Consider one ‘ring’ of the solenoid (we ignore the fact that it doesn’t
actually join up).

4 Alternatively, we could have first found the electric field in S’ and used the full fields in S’ to do a reverse
transformation back to S, showing that Coulomb’s law holds. However, such an argument would be inescapably
circular since the fields in frame S’ depend on Coulomb’s law in S in the first place.

SHere covariant is defined to mean ‘transforms according to the Lorentz transformations’. In this case specif-
ically it means for the force to transform according to the force law derived in eq. (39).
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Figure 3: The middle loop shows the direction of current flow, and the top and bottom loops
show the generated magnetic field lines.

This circular magnetic field generated from every segment of current on that ring will be pointing
in the same direction at the centre of the ring, and so by the principle of superposition there
will be a very strong homogeneous magnetic field pointing along the central axis of the solenoid.
No such reinforcement occurs outside the solenoid, however, and so the magnetic field will be
quite weak.

Knowing the direction of the internal magnetic field, we may apply Ampere’s law (the fourth
Maxwell equation, given in eq. (28)) to find its strength.

This gives N
e — 1 OF
VXB=uwj+—5—
HoJ + 2 ot
but the electric field is always zero, so
6 X B = 1o 7

Using the divergence theorem gives the integral form of this equation as
¢ E : dT = ,LL()IC
C

where C is some closed loop, T is an infinitesimal tangent element of C' and I¢ is the current
enclosed passing through the surface enclosed by C.

Let’s pick our closed loop to be a rectangle through the centre of the solenoid with two sides of
length h parallel to the solenoid.
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Figure 4: We choose a rectangle of width A as our closed loop for integration.

Clearly the magnetic field has no component parallel to the two short sides of the rectangle,
and the magnetic field outside the solenoid is negligible, so the total line integral is just

ygﬁ-dT:Bh
C

where B is the magnitude of the magnetic field in the middle of the solenoid. So, Ampere’s law
gives
Bh = polc.

This length h of rectangle contains Nh turns of the solenoid and so the enclosed current is

Ic = NhiI
so that
Bh = uoNhI
= B = puoNI.

Hence, in the solenoid’s rest frame there is in the middle of the solenoid a magnetic field parallel
to the z-axis of magnitude pug/NI, and no other electromagnetic fields.

Let’s now consider the frame in which the solenoid is moving along the z-axis with velocity
v. Performing a Lorentz boost to this frame, the equations for field transformations show
that the perpendicular components remain unchanged, so there will still be a magnetic field of
magnitude poNI along the z-axis, and similarly after the boost there will still be no other field
components.

Correction for Maxwell’s Equations

Ampere’s law (the fourth Maxwell equation, eq. (28)) states that

PV xB=2 408
€0 ot
and dividing through by ¢? gives
- = — 1 81—75
VxB= —.
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Now taking the divergence of both sides,

V- (VxB)=uV - j 072%%
-~ 5 9
:MOV'J+M0£-

However, the divergence of the curl of a vector field is always zero’. Indeed, this makes sense
as P- (]—5_>>< C—j) =0 for any vectors P and C—j, because the Cross proclgct E X Q—: is perpendicular
to both P and @ and so makes a zero dot product with P. Using V - (V x B) = 0 reduces the
equation to

= 0
OZMOV‘JJrMoa*f
- — a
— V.3 —8—5

and this is simply the continuity equation we derived earlier; that is, it ensures conservation of
charge.

ok
Since this must always be true, we do require the v term otherwise we would come to

—

V-7=0
which is not always true. In fact, this second equation holds true only when

o _

at_o

or in other words, when the charge density is static (does not change over time). So the corrected
form of Ampere’s law must be used whenever we have time-dependent charge density.

An example of such a problem would be a circuit with a capacitor. The charge density on
the plates of the capacitor is certainly not constant and so we must use the converted version
of Ampere’s law to find the magnetic field around a capacitor, no matter what the reference
frame.

End of Submission.
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Chapter 24

PROMYS Europe 2017 —
application problem set

Miss Brownlee recommended this summer course to me in January 2017, and it looked amazing
so I decided to apply. I worked through the application problems for about a month and wrote
them up over half term. Sadly I didn’t get in but I still had a lot of fun doing the problems
(though they were a bit too number-theoretic for my tastes).

J
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PROMYS Europe 2017 — Application Problem Set

Damon Falck
Highgate School, London

March 2017

In presenting my solutions to this problem set, I have attempted to combine ‘formal proof’ with describing
my thought process. For this reason, some parts may go into perhaps irrelevant detail as to the order of
my reasoning.

Throughout these solutions I use Z* to refer to the set of positive integers and Z* to refer to that of
nonnegative integers.

Question 1

Calculate each of the following:
13453 4+33=177
163 + 503 + 333 = 77
1663 + 500° + 333% = 77
1666 + 5000% + 33333 = 77

What do you see? Can you state and prove a generalization of your observations?

To start off with, we’ll calculate the equations given:

134+ 5%+3% =153
16% + 50° 4 33% = 165033
1663 + 500 + 3333 = 166500333
16662 + 5000° + 33333 = 166650003333.

It can be seen that from left to right, the digits in each term of the left hand side are the same as the
digits in the right hand side. We can rewrite the above equations as follows:

(1) 4 (5)* + (3)3 = (1) - 10* 4 (5) - 10' + (3)
(10 + 6)% 4 (50)% 4 (30 4 3)3 = (10 4 6) - 10* + (50) - 10% + (10 + 6)

et cetera, and so as we continue downwards, we propose that

(10" +6-10""1 +6-10"2 4+ +6-10°3 + (5-10")* + (3- 10" +3- 10" + .. +3.10°)3
= (10" +6-10""14+6-10""2+---4+6-10°) - 102("+D)
+(5-10") - 10" + (3-10" +3-10" "1 4 ... +3-107)
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for any n € Z*. Writing this formally with summation notation, we get

3 3
n—1
10”+ZG~10i +(5-10)° 23 10°
1=0 1=0
n—1 n
= 10"+ > 6-10" | - 100%™V 4 (5. 10") - 10" + > "3 10",
=0 1=0

n
Now we want to make this look a bit nicer. Manipulating it a little to replace all the sums with Z 10%,
i=0
we now come to the following.

Proposition 1.1. For any n € Z+,
3 3

10" —6-10"+6> 10" | +(5-10")% + (3)_10°
i=0 1=0

= (10" =6-10"+6) 10" | - 10>+ 4 (5.10™) - 10" +3 10",
i=0 1=0

n
Let 0 = Z 10° and let = 10™. Now we can rearrange and simplify to a much nicer equation:
i=0

(10" —6-10™ + 60)% + (5-10™)® + (30)3 = (10" — 6 - 10" 4 60) - 10*"2 4+ (5-10") - 10"+ + 30
= (=5p+60)> + (51)% + (30)® = (=5u + 60)(10%4?) + (5p)(10p) + 30
— (60 —5p)® + 12543 + 2703 = 10012 (60 — 5) + 50> + 3o.

Expanding fully,

(60)% + 3(60)*(—5p) + 3(60)(—=5u)? + (=5u)* + 1254 + 270° = 6000 — 500p> + 50p* + 30

— 2160° — 540u0? + 4500 — 1254 + 125> + 274% — 600p%0 + 500> — 502 — 30 = 0.
Collecting terms of o,
2430% — 540u0? — (150p> + 3)o + 504% (10 — 1) = 0
5 20 5 B0pP 41 50p2(10p —1)

_ == = 1
= 0o 57 3 o+ 5 0 (1)

n

and hence we arrive at a nice monic cubic in 0. Remembering that o = Z 10°, perhaps solving for o

i=0
will let us find a nice expression for the summation.
2
Let f(0) =03 — 202 — 50“;“ + 0w %0“71), the cubic from eq. (1). After trying a few factors of the

constant term, we find that f (10“ 1) = 0 and so by the factor theorem, (0’ — %) must be a factor.

Hence, either
_ 10p—1

5 @)

or
0/(0) _
10p —1
We'll leave the second solution (a quadratic) for now, as the first looks like it will more likely lead us
somewhere. From eq. (2), by the definitions of y and o we come to

Zml 10-10" — 1 10”—
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We now propose the following theorem based on our observations of the initial equations, which we will
then prove by induction.

Theorem 1.2. Let n be any positive integer. Then,
0”+1 1
Z 10° = .

Proof. We will prove by induction the above theorem . For our base case, let n = 1. So,

> 10" =10+ 10" =11
i=0
and
10" —1 100 -1
9 9
therefore the equality is valid in the case n = 1. Now assume the equality holds for n = k (our
induction hypothesis):
R

We can now show it also to be true for n = k + 1 (our inductive step):

=11,

0k+1 1

k+1 k
> 100 =105+ 100
1=0 =0
10k+1 -1

9
9. 10 4 10+ — 1

9
10- 10+t —1
9

10(k+1)+1 —1

9

= 10" +

Hence by mathematical induction,

0n+1 1

Z 10° =

for all n. O

Question 2

The repeat of a positive integer is obtained by writing it twice in a row (so, for example, the repeat
of 2017 is 20172017). Is there a positive integer whose repeat is a perfect square? If so, how many
such positive integers can you find?

Let us start by constructing an n-digit positive integer s. Such an integer can be expressed as

n—1
s = Z lOisi
i=0
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n—1

where {s;};'", are the digits of s from right to left. Now the repeat R(s) of integer s is obtained by
summing s with s- 10" (as s-10™ is s ‘shifted’ by n digits to the left). So,
R(s) =s+s-10"
=s(10™ 4+ 1). (3)

We now come to the following result.

Lemma 2.1. Let s be an n-digit positive integer. If 10" — 1 is square-free, then the repeat of s
cannot be a perfect square.

Proof. If the repeat of s is a perfect square, then by eq. (3) we can say
s(10™ +1) = k?
for some k € Z*. We know s has n digits by definition, and 10" + 1 must have n + 1 digits, and so
s < 10" 4+ 1. (4)

If the prime factorisation of k is
m
k= H it
i=1

where p1, pa, ..., pm are primes and a1, aa, . . ., ,, are nonnegative integers (and m represents how
many distinct primes make up the prime factorisation of k) then we know

2

s = (11| =TT
i=1 i=1

Due to eq. (4), at least one of the prime factors p;* must become p?iJr’B where 8 € Z* (that is,
must occur at least twice) in the prime factorisation of 10™ + 1; otherwise, we’d require s > 10" +1,
which is a contradiction. So, the repeat R(s) = s(10™ + 1) can only be a perfect square if there is

a squared number (prime or otherwise) that divides 10™ + 1. O

Our next result follows:

Lemma 2.2. For every n such that 10" + 1 has a square factor, there exists at least one n-digit
integer s whose repeat is a perfect square.

Proof. From lemma 2.1, let

10" +1=a®b
where a,b € ZT and b is square-free. (Note that, assuming we know the prime factorisation of
10" + 1, we have ‘absorbed’ all square factors into a?, so that a is not necessarily prime.)

Suppose that R(s) is a perfect square; we will show that this is possible. By eq. (3), a®b - s must
be a perfect square, so bs must too. We know b is square-free, so b? | bs which implies b | 5. So let
s = br with r € ZT. Therefore b - bc = b%r is a perfect square, and thus so is r. So, letting ¢ = r
with c € Z7,

R(s) = a*b*c* = (abc)?

where we know a and b from the prime factorisation of 10”4+ 1. We therefore want to choose ¢ € Z+
such that s is precisely n digits long. If we can find ¢ that satisfies this, then we know s and its
repeat R(s), and we know that R(s) is a perfect square.

We require s = bc? to have n digits and so we need

10" < be? < 10™.
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We also know that 10™ 4+ 1 = a?b is n + 1 digits long, so dividing bc? by a?b, we get

1071 bc? 10"
< = < :
10" +1 a?b 10" +1

Because we'’re dealing with integers, we can simplify this to

1 2

0 < p <1
Therefore, we must choose /7 such that

2 <c<a.

V10

As long as a > 1 this is possible, and this must always be true for otherwise a
as a square number. Hence, it is always possible to choose ¢ such that s has n digits and R(s) is a
perfect square. O

2 would not count

The problem is therefore reduced to how many integers n there are such that 10™ 41 has a square factor.

By trial and error, we find that n = 11 produces the result desired, and so there is at least one n for
which this is true. After some experimenting, we notice that all 10'1w + 1 where w is odd appear to
have a square factor. We can prove this as follows.

Lemma 2.3. If we find some n for which 10" 41 is not square-free, then we may generate infinitely
many such numbers.

Proof. Let f(z) = z* + 1. By the factor theorem, (x + 1) is a factor of z* + 1 if and only if
f(=1) = 0. We see that f(—1) = (—1)” 4+ 1 and so f(—1) =0 if and only if w is odd.

Therefore, if 2 = 10™ then we know 10" +1 | 10¥n+ 1. Consequently, if 10™ + 1 has a square factor
then so will 10%n + 1 for all odd w. Since there is an infinity of odd numbers, we can produce
infinitely many numbers of the form 10¥n 4 1 that are not square-free. O

We have shown all that we need to; our main theorem now follows.

Theorem 2.4. There are infinitely many positive integers s whose repeats are perfect squares.
Such a repeated number can always be found by the formula
R(s) = (10M% 4 1)bc?

where w is odd and positive, b is the square-free part of 101" +1 and c is any positive integer such

that
R WO UL
100 VT

Proof. By lemma 2.3 there are infinitely many integers n such that 10™ + 1 is a perfect square. By
lemma 2.2, for every such number there is at least one integer s whose repeat is a perfect square.
Therefore there are infinitely many such integers s. The formula given follows from lemma 2.3, the
proof of lemma 2.2 and the fact that 112 | 10! + 1. O

We can now generate the first few square repeat numbers. The prime factorisation of 10'1 4 1 is
112 -23 - 4093 - 8779, and so a = 11 and b = 23 - 4093 - 8779 = 826, 446, 281. Hence we require

11
—<c<11

V10
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which is the same as
4 < e<10.

Hence the following four examples come from ¢ = 4,5, 6, 7 respectively:
13223140496 13223140496 = 36, 363, 636, 3642
20661157025 20661157025 = 45, 454, 545, 455>
29752066116 29752066116 = 54, 545, 454, 5462
40495867769 40495867769 = 63, 636, 363, 637>

Question 3

A lattice point is a point (x,y) in the plane, both of whose coordinates are integers. It is easy to see
that every lattice point can be surrounded by a small circle which excludes all other lattice points
from its interior. It is not much harder to see that it is possible to draw a circle that has exactly
two lattice points in its interior, or exactly 3, or exactly 4.

(figure)

Do you think that for every positive integer n there is a circle in the plane containing exactly n
lattice points in its interior? Justify your answer.

After much thought, we note the possibility of choosing a point (x,3) € R? such that no circle with
centre (z,y) and radius » € R has more than one lattice point on its circumference. In other words,
the distance between every lattice point and the point (z,y) is unique. If such a point exists, then by
starting with » = 0 and gradually increasing r to infinity, one by one a new lattice point will be reached
by the circumference of the circle, and so one by one the number of lattice points contained within the
circle will increase.

Lemma 3.1. It is possible to choose (z,y) € R? such that no circle with centre (z,y) can have
more than one lattice point on its circumference.

Proof. Let us assume that two lattice points (a,b) and (c,d) such that a,b,c,d € Z lie on the
circumference of a circle with centre (z,y). Thus, we can say

0)-6)-16-6)
GG

= V(-2 +(b-y?=/(c—2)?+(d—y)?
= (a— )2+(b y)? = (c—x)*+ (d—y)*

and so

We are searching for some way to choose x and y so as to lead to a contradiction here. Expanding
and rearranging, we come to

a? —2ax + 2% + 0% — 20y + v = & — 2cx + 2% + d* — 2dy + 3>
— a®>+ 0% — @ — d* = 2ax + 2by — 2cx — 2dy.

Now by the definition of a, b, ¢, d the left hand side must be integral, and so

2ax + 2by — 2cx — 2dy =m
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where m € Z. This is the same as
x(2a — 2¢) + y(2b — 2d) = m
and so as 2a — 2c € Z and 2b — 2d € Z for the same reason, we can write
pT +qy =m

with p, ¢ € Z. So we want to choose = and y so that px+qy cannot possibly be an integer. Choosing
two irrational numbers will often satisfy this property, and so let us for instance choose /2 and

V3.

Then pz + qy = v/3p + v/2q which cannot be integral. However, m is an integer by definition so
we reach a contradiction. Therefore if x = v/2 and y = V/3 then it is impossible to have two lattice
points simultaneously on the circumference of any circle with centre (z,y). O

Therefore we come to our main theorem:

Theorem 3.2. For any n € ZT it is possible to draw a circle which contains precisely n lattice
points within its circumference.

Proof. Every lattice point is a finite distance from the centre of a circle, so by gradually increasing
the radius of a circle from zero, the circumference at some point pass through any given lattice
point.

It follows from lemma 3.1 therefore that for a circle with centre (v/2,v/3) (or indeed any similar
combination of irrational numbers), by increasing the radius gradually from zero any arbitrary
number of lattice points may be contained within the circle’s circumference. O

Question 4

According to the Journal of Irreproducible Results, any obtuse angle is a right angle!
(figure)

Here is their argument. Given the obtuse angle x, we make a quadrilateral ABC'D with /DAB = x,
and ZABC = 90°, and AD = BC. Say the perpendicular bisector to DC meets the perpendicular
bisector to AB at P. Then PA = PB and PC = PD. So the triangles PAD and PBC have equal
sides and are congruent. Thus ZPAD = ZPBC. But PAB is isosceles, hence /PAB = /PBA.
Subtracting, gives = /PAD — /PAB = /PBC — ZPBA = 90°. This is a preposterous conclusion
— just where is the mistake in the “proof” and why does the argument break down there?

The critical error in this “proof” is the assumption that x = ZPAD — ZPBA. (All statements up until
this point are correct.) In fact, in the setup described, x = 360° — LZPAD — ZPAB. This leads to the
alternative, correct, conclusion that

x =360°— L/PBC — Z/PBA = 360° — (/PBA+90°) — Z/PBA =270°—2- /PBA.

We come to this finding by noticing that the construction of the diagram given in the question is
incorrect; in reality we must have ZADC < ZPDC whereas in the diagram /PDC < ZADC (ray DP
is impossibly placed). The proof of this is the very contradiction reached in the question.

Theorem 4.1. z = 360° — LPAD — /PAB.

Proof. By the (correct) argument given in the question, APAD = APBC'. Therefore either
@ =/PAD — /PBA (5)
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or
x =360°— /PAD — /PAB (6)

depending on which side of ray DP point A lies at. Equation 5 leads to the absurd conclusion in

the question, and so by contradiction we must have eq. (6). O

Question 5

A unit fraction is a fraction of the form % where n is a positive integer. Note that the unit fraction

ﬁ can be written as the sum of two unit fractions in the following three ways:

1 1 1 1 1 1 1

112 132 2

T Tmtn

Are there any other ways of decomposing ﬁ into the sum of two unit fractions? In how many ways
can we write 6—10 as the sum of two unit fractions? More generally, in how many ways can the unit
fraction + be written as the sum of two unit fractions? In other words, how many ordered pairs

(a,b) of positive integers a,b are there for which

The first thing we notice is the following.

Lemma 5.1. Where N is the number of distinct positive integer factors of n?, the number of

ordered pairs (a,b) such that
111
n a b

is N.

Proof. Let us do some algebraic experimenting. If
1 1 1
-4z 7
n a + b (™)

with a,b,n € ZT, then we note that

a
and
1 1
- < — = b>n.
b n
Therefore, we can rewrite a and b as
a=n-++p, (8)
b=n+gq (9)
where p,q € ZT, and so
1 1 1

+ .
n n+p n+gq

This leads us to a rather nice result; combining the fractions gives

I (n+p)+(n+q)

n (n+p)(n+q)
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and so
_(nt+p)(n+q)
2n+p+gq
= 2n2+np+nq:n2—|—np+nq+pq
= n?=pq. (11)

Now because of egs. (8) and (9), we know that for any particular n the number of ordered pairs
(p, q) satisfying eq. (11) is equal to the number of ordered pairs (a,b) satisfying eq. (7).

The number of distinct ordered pairs of positive factors of any natural number is equal to the
number of distinct positive factors of that number. Therefore if N is the number of distinct

positive factors of N then the number of ordered pairs (p, ) is N and so is the number of ordered
pairs (a, b). O

So, in the case n = 11, we can list the factor pairs (p, ¢) of 112 = 121:

(121,1),
(p,q) = ¢ (11,11),
(1,121).

Thus, by eq. (10) the possible ways to split up 11—1 are:
1 1 1 1
4 4 1 14 L
Ti+1 © Tifi21 — 12 ' 132>
1 1 1 B

I — 1 1 _
11 11 _|_p + 11 _|_q 11-1111 + 11-&-111 2 1
Titi21 T 1141 — 132 T 12

(In this case, N = 3.) Therefore we can confirm that there are no ways other than those in the question

1
to decompose 13-

Next, in the case n = 60, our factor pairs of 60? = 3600 are, somewhat more laboriously,

(1,3600), (3600,1),
(2,1800), (1800,2),
(3,1200), (1200, 3),
(4,900), (900,4),
(5,720), (720,5),
(6,600), (600,6),
(8,450), (450,8),
(9,400), (400,9),
(10, 360), (360, 10),
(12,300), (300,12),
(15,240), (240,15),
(p,q) = < (16,225), (255,16),
(18,200), (200, 18),
(20,180), (180,20),
(24,150), (150,24),
(25,144), (144,25),
(30,120), (120,30),
(36,100), (100,36),
(40,90), (90,40),
(45,80), (80,45),
(48,75), (75,48),
(50,72), (72,50),
(60, 60).
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Note: these are only listed here for demonstration purposes — we will confirm this result anyway by
generalising.

It can be seen there are a whopping 45 such pairs, and so there are precisely N = 45 ways to write %

as the sum of two unit fractions. I shan’t list them here.

Now looking at any n, we can ask the question of how many unique positive factors n? has. Our next
result is just this:

Lemma 5.2. If the prime factorisation of n € Z7 is

then the number N of distinct positive factors of n? is

i=1

N

Proof. Let us assume that we know the prime factorisation of n. Thus n can always be written as

m
— 23
n = I | s;
i=1

where s1, $2, ..., 8y are primes and o, as, . .., q., are integers (and m reflects how many distinct
primes make up the prime factorisation of n). It follows, therefore, that the prime factorisation of
2 .
n® is
2

m

m
2 _ Qg _ 2041,
no= H Si = H Si
=1 1=1

Now, any positive factor of n? will therefore have the form

where 8; € Z*, 8; < 2a;. So, there are 2a; + 1 possible values for every §;; namely, 0,1,2, ..., 2q;.
Therefore, the number of distinct positive factors of n? must be

m

(201 +1)(2a2 + 1) -+ 20 + 1) = [[(20: + 1) = N,

i=1
equal to the number of distinct ordered positive factor pairs. O

Therefore by combination of lemmas 5.1 and 5.2 we come to the conclusion that:

Theorem 5.3. The number N of ordered pairs (a,b) with a,b € ZT satisfying the Diophantine

equation
L_ +
n a b
18
m
N =[] (2a: + 1)
i=1
where the prime factorisation of n is
m
n= H s
i=1
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Proof. Can be proved by combination of the proofs of lemmas 5.1 and 5.2. O

Reconsidering the case n = 60, we know that the prime factorisation of 60 is
60 =2%-3' . 5.

Therefore, in this case
N=(2-24+1)(2-1+1)(2-1+1) =45,

confirming our previous finding.

Question 6

Let’s agree to say that a positive integer is prime-like if it is not divisible by 2, 3, or 5. How many
prime-like positive integers are there less than 1007 less than 10007 A positive integer is very prime-
like if it is not divisible by any prime less than 15. How many very prime-like positive integers are
there less than 900007 Without giving an exact answer, can you say approximately how many very
prime-like positive integers are less than 1017 less than 10'°°? Explain your reasoning as carefully
as you can.

We start by noting that the number of multiples M (n, k) of n € ZT less than k € Z7 is

M(n, k) = V‘ 1J.

n

We subtract 1 to adjust for the case that n | k, in which case our count would be one too high (since
we’re only considering multiples less than k, not equal to). Similarly, the number of multiples of both n
and m € Z7 less than k is the same as the number of multiples of nm less than k, which is

M (nm, k) = Vn;nlJ

Say now that we want to find the number of multiples of n, m, p € Z™, or any combination thereof. We
can draw a Venn diagram (fig. 1) of such to bring us to the first lemma.
Lemma 6.1. The number of multiples of n, m or p less than k is
M(n, k) + M(m,k)+ M(p, k) — M(nm,k) — M(np, k) — M (mp, k) + M(nmp, k).

Proof. The Venn diagram in fig. 1 shows us that, taking into account any ‘overlaps’ betwen the
three sets, the number of multiples of n, m or p less than k is

M (nmp, k) + [M(nm, k) — M (nmp, k)| + [M (np, k) — M (nmp, k)| + [M (mp, k) — M (nmp, k)]
+ [M(n, k) — [M(np, k) — M(nmp, k)] — [M (nm, k) — M (nmp, k)] — M (nmp, k)]
+ [M(m, k) = [M(mp, k) — M(nmp, k)] — [M(nm, k) — M (nmp, k)] = M (nmp, k)]

+[M (p, k) — [M(np, k) — M (nmp, k)| — [M (mp, k) — M (nmp, k)] — M (nmp, k)] .

This simplifies very readily down to
M(n, k) + M(m,k)+ M(p, k) — M(nm,k) — M(np, k) — M (mp, k) + M(nmp, k). (12)

This makes sense intuitively too: in the sum of the first three terms (in eq. (12)), the numbers
divisible by any two of m, m and p are counted twice, so we must subtract each of these set
intersections once. Initially the the numbers divisible by all three of n, m and p were counted
thrice, but we’ve now eliminated them three times so we must add this intersection back once. [
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Multiples of p

M(p, k)
—[M(np, k) — M(nmp, k)]
—[M (mp, k) — M (nmp, k)]
—M(nmp, k)

M(n, k)
—[M(np, k) — M(nmp, k)]
—[M(nm, k) — M (nmp, k)]
— M (nmp, k)

M(m, k)
—[M(mp, k) — M(nmp, k)]
—[M(nm, k) — M (nmp, k)]
—M (nmp, k)

Multiples of n Multiples of m

Figure 1: Multiples of n, m and p.

Hence, the number of integers less than k not divisible by n, m or p is
(k=1) = M(n, k) — M(m, k) — M(p, k) + M(nm, k) + M(np, k) + M (mp, k) — M(nmp, k).

Now with £ = 100, n = 2, m = 3 and p = 5, we can find that the number of ‘prime-like’ integers less

than 100 is
o9 [99] [99] 99, |99 | 99| |90 | |
2 3 5 2-3 2-5 35 2-3-5
=99-49-33—-19+16+9+6—3

=99-73
= 26.

Thus there are 26 prime-like integers less than 100. Now for k£ = 1000, our count is

oo | 999|999 _ (99| , | 999|999 | |99 | | 999
2 3 ) 2-3 2-5 3-5 2-3-5
=999 — 499 — 333 — 199 + 166 + 99 4 66 — 33

=999 — 865
= 134,

and so there are 134 prime-like integers less than 1000.

We'll now expand our purview to include the ‘very prime-like’ numbers. The primes less than 15 are
2,3,5,7,11,13

and so we are dealing with 6 divisors now. This ruins any hopes of a Venn diagram but we can still think
about the situation conceptually — it is essentially a combinatorics problem.

For the sake of clarity, let us briefly call these primes a, b, c,d, e, f. So our total number of multiples of
any of these numbers is:
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Lemma 6.2. The number of multiples of a, b, ¢, d, e or f less than k is

M(a, k) + MO, k) + M(c,k)+ M(d, k) + M(e, k) + M(f, k)
- [Z 2-set mtersectz'ons} + {Z 3-set intersections} — {Z 4-set intersections

+ {Z 5-set z'ntersections} — [6-set intersection] (13)

where [E i-set intersections] refers to the total number of multiples of precisely i primes in the set
{a7 b7 C7 d7 6, f}'

Proof. This follows the principle that the intersection of any 2 sets is going to be counted twice
initially, so we must subtract one ‘lot’ of these 2-set intersections. In doing so, however, we have
eliminated all of the 3-set intersections, so we must add them back. Hence we proceed in an
alternating fashion. O

We should perhaps work out each summation separately, as there are going to be rather a lot of terms
((g) = 20 so there are 20 ways of multiplying 3 of the 6 primes together, meaning that there will be 20
terms in the 3-set intersection sum alone).

So, with £ = 90,000, let’s start working these out. I include my mechanical calculation here so as to
make my answer more easily verifiable.

Z 2-set intersections = M (ab, k) + M (ac, k) + M (ad, k) + M (ae, k) + M(af, k)
4 M(be, k) + M(bd, k) + M(be, k) + M(bf, k) + M(cd, k)
+ M(ce, k) + M(cf, k) + M(de, k) + M(df, k) + M(ef, k)

189,999 89,999 89,999 89,999 89,999
_{ 2-3 J+{ 2-5 J‘L{ 2.7 J+{2'11J+{2-13J
89,999 89,999 89,999 89,999 89,999
e nalRas Rk n ek o Rl vl
89,999 89,999 89,999 89,999 89,999
+{5-11J+{5-13J+L7.11J+{7-13J+L1-13J

= 61, 682.

Z 3-set intersections = M (abe, k) + M (abd, k) + M (abe, k) + M (abf, k) + M (acd, k)
+ M (ace, k) + M(acf, k) + M(ade, k) + M (adf, k) + M (aef, k)
+ M(bed, k) + M (bee, k) + M(bef, k) + M (bde, k) + M (bdf, k)
+ M(bef, k) + M(cde, k) + M(cdf, k) + M(cef, k) + M(def, k)

189,999 N 89,999 N 89,999 N 89,999 N 89,999
T 12-3-5 2.3.7 2.3.11 2.3.13 2.5.7

| 39999 | 89,999 | | 89,999 | | 89,999 | | 89,999
12.5-11 2.5-13 2.7-11 2.7-13 2-11-13

89,999 89,999 89,999 89,999 89,999
+_3~5-7J {3-5~11J {3-5-13J {3~7-11J {3-7-13J
89,999 89,999 89,999 89,999 89,999
*_3-11-13J {5-7-11J {5-7-13J {5-11-13J {7-11-13J
=15,278.
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Z 4-set intersections = M (abed, k) + M (abee, k) + M (abef, k) + M (abde, k) + M (abdf, k)

+ M(abef, k) + M(acde, k) + M (acdf, k) + M (acef, k) + M(adef, k)
+ M (bede, k) + M (bedf, k) + M (beef, k) + M (bdef, k) + M (cdef, k)

| 89,999 89,999 89,999 89,999 89,999
B {2-3-5~7J + {2-3-5~11J i {2-3.5~13J * {2-3~7-11J + {2~3~7-13J
89,999 89,999 89,999 89,999 89,999
+ {2.3.11.13J + {2-5-7'11J + {2-5~7.13J + {2.5.11-13J + {2.7.11‘13J

n 89,999 n 89,999 n 89,999 + 89,999 n 89,999
3:5-7-11 3:5-7-13 3-5-11-13 3-7-11-13 5-7-11-13

=1,941.

Z 5-set intersections = M (abcde, k) + M (abedf, k) + M (abeef, k)
+ M(abdef, k) + M (acdef, k) + M (bedef, k)

B 89,999 N 89,999 N 89,999
T 12.3.5.7-11 2.3.5-7-13 2-3-5-11-13

N 89,999 N 89,999 N 89,999
2.3.7-11-13 2.5.7-11-13 3.5-7-11-13

=117.

Finally,

6-set intersection = M (abedef, k) = { 89,999 J =

2-3-5-7-11-13
So, looking back at eq. (13), the number of multiples below 90,000 of these primes must be

89,999 | 89,999 | |89,999| (89,999 | |89,999| 89,999
2 3 5 7 11 13

— 61,682 + 15,278 — 1,941 + 117 — 2
= 120,958 — 48,230 = 72, 728.

Therefore, the number of very prime-like integers below 90, 000 is
90,000 — 72,728 = 17,272.

Let us now consider how we might approximate this process. The floor function merely rounds numbers
down to the nearest integer, so for large values of k not much precision will be lost by removing the floor
functions entirely. In doing so we can bring out a common denominator.
For ease of notation, let P(k) be the number of very prime-like integers less than k. So,

k—1 kE—1 k—1 kE—1 k—1 k-1

Plk)=(k-1)- — — — — —
w-e-0- |5 - |5 - [ - [ - [

+ [Z 2-set intersections} — {Z 3-set intersections} + [Z 4-set intersections]

- [Z 5-set intersections} + [6-set intersection] .
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Let’s get rid of the floors and bring out a common denominator of 2-3-5-7-11-13 = 30, 030:

30,030(k — 1) — 15,015(k — 1) — 10,010(k — 1)
30,030
6,006(k — 1) — 4290(k — 1) — 2730(k — 1) — 2310(k — 1)
a 30,030

+ [Z 2-set intersections} — {Z 3-set intersections} + [Z 4-set intersections}

Pk) ~

— [Z 5-set intersections} + [6-set intersection]

10,331
~ 30,030

(k—1)+ {Z 2-set intersections} - [Z 3-set intersections}

+ [Z 4-set intersections} - {Z o-set intersections} + [6-set intersection] .

Now we’ll do the same to each summation separately.
Z 2-set intersections = kol + Bl T k- + +
123 2-5 2-11

) J{MJ T

%g_ﬂ {5 13J J {7 13J Ll 13J

_5,005(k — 1) + 3,003(k 2,145(k — 1) + 1,365(k — 1) + 1,155(k — 1)

30,030
2,002(k — 1) + 1,430(k — 1) + 910(k — 1) + 770(k — 1) + 858(k — 1)
_|_
30,030
+5%Qﬁﬂ)+%%k—U+3%Mw4)+%%k—n+2mw—l)
30,030
20, 581

“’30,030(k"1)

Z3-setintersections:{k_lJ—&—{k_lJ—i—{ k-1 J—i—{ k-1 J—i—\‘k_lJ
2-3-5 2-3-7 2-3-11 2-3-13 2:5-7
k—1 k—1 k—1 k—1 k—1
+ _2-5~11J+{2-5-13J+{2-7-11J+{2-7-13J+{2-11-13J
k—1 k—1 k—1 k—1 k—1
+ _3-5~7J+L3-5-11J+{3-5-13J+L3~7-11J+L3~7-13J

n k—1 n k—1 n k—1 n k—1 n k—1
13-11-13 5-7-11 5-7-13 5-11-13 7-11-13

1,001 (k — 1) + 715(k — 1) + 455(k — 1) + 385(k — 1) + 429(k — 1)

30, 030
L 273(k = 1)+ 281(k = 1) +195(k — 1) +165(k — 1) + 105(k — 1)
30,030
286(k — 1)+ 182(k — 1) + 154(k — 1) + 130(k — 1) + 110(k — 1)
+ 30,030
T0(k — 1)+ 78(k — 1)+ 66(k — 1) + 42(k — 1) + 30(k — 1)
+ 30,030
5,102
~ 30010 %~ 1
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Z4—setintersections:{ Bl J—i—{ k-1 J—i—{ k-1 J—&—{ k-1 J—i—{ k-1 J
2:3-5-7 2-3:-5-11 2-3-5-13 2-3.7-11 2:3-7-13
k—1 k—1 k—1 k—1 k—1
+L2-3-11-13J+{2-5-7~11J+{2-5-7~13J+{2-5~11-13J+{2-7-11~13J

n k—1 n k—1 n k—1 N k—1 n k—1
3:5-7-11 3:5-7-13 3:5-11-13 3-7-11-13 5-7-11-13

143(k — 1) + 91(k — 1) + 77(k — 1) + 65(k — 1) + 55(k — 1)

Q

30,030
350k — 1) +39(k — 1) +33(k — 1) +21(k — 1) + 15(k — 1)
+ 30,030
L 260k = 1) +22(k = 1) + 14k — 1) + 100k — 1) + 6(k — 1)
30,030
~ 002 .
30,030

Z 5-set intersections = k-1 + k-1 + k-1
- |2-3.5.7-11 2.3.5-7-13 2.3.5-11-13

n k—1 n k—1 n k—1
2-3-7-11-13 2-5-7-11-13 3-5-7-11-13

13— D)+ 1= )+ Tk — 1) +5(k = 1) +3(k— 1) +2(k — 1)

30,030
41
= —-1).
30,030 (k=1)
. . k-1 1
6-set intersection = {2 35710 13J ~ 30,030 (k—1).
So, we can now put these all together and simplify:
10,331 20,581 5,102
Pk) ~ —= k—1 . k—1)— = kE—1
(k) 30,030( )+ 30,030( ) 30,010( )
652 41 1
2% k1) - (k—1)+ ——(k—1
30,030( ) 30,030( )+ 30,030( )
NP
™ 30,030
192
- 1,001( - b

Hence we come to the following theorem.

Theorem 6.3. The approximate number of very prime-like integers less than k is

192

PR~ 101

(k - 1).

Proof. This approximation is come to by ignoring the floor functions and bringing out a common
denominator, as detailed above. O

For k = 10'° this gives us
192
P(10'%) ~ —— . 10'° ~ 1.9181 - 10°
(1010) oo 1O 9181 - 10

and for k = 1099,
192

1090 ~ 1.9181 - 10199,
1,001

P(10'%° ~
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We can also check our previous answer (remembering that this is now only an approximation). With
k =90, 000,
192

P(90,000) ~ 1001 90,000 ~ 17,262.7

and so we see that our previous answer of 17,272 was in the right range.

Question 7

The triangular numbers are the numbers 1,3,6,10,15,.... The square numbers are the numbers
1,4,9,16,25,.... The pentagonal numbers are 1,5,12,22,35,.... The geometrical language is justi-
fied by the following diagrams:

(figure)

a. What are the first five hexagonal numbers? What are the first five septagonal numbers?
What are the first five r-gonal numbers? Give a formula for the nth triangular number. Give a
formula for the nth square number. Give a formula for the nth pentagonal number. In general,
give a formula for the nth r-gonal number.

b. How many numbers can you find that are simultaneously triangular and square? How many
numbers can you find that are simultaneously square and pentagonal?

We will start by considering the diagrams given representing the first five pentagonal numbers. We’ll
approach this from a purely geometric point of view.

Let
s(ron): [ZP\{1,2}] - 2+ - Z*

be the number of points on the outer edge of the nth r-gonal number, and let also
A(r,n): [2t\{1,2}] - ZT = Z*

be the nth r-gonal number. Generalising from the start, the first thing we’ll do is find a recurrence
relation for the nth r-gonal number.

Lemma 7.1. Given the (n — 1)th r-gonal number, the nth r-gonal number is
A(r,n) = A(r,n—1)4+nr —2n —r+ 3. (14)
where the 1st r-gonal number is always
A(r,1) = 1. (15)
Proof. Tt can be seen from the pentagonal numbers that the number of edge points is 5(n — 1), and

s(5,n) =5(n—1)

which we can immediately generalise to
s(ryn) =r(n—1).

(By simple geometry this pattern must always be true.) Now looking at the diagrams again we see
that every pentagonal number is the sum of its edge points and the previous pentagonal number,
subtract the number of edge points shared by the previous (inner) pentagon. This “overlap” is

2(n—2)+1
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which by drawing similar diagrams for higher polygonal numbers we see is the same for any r.

Therefore, we come to the equation

A(ryn) =s(r,n) + A(r,n—1) —2(n —2) — 1.
Simplifying, we come to

A(ry,n)=r(n—1)+A(r,n—1)—2(n—2) — 1.

The first r-gonal number must always be 1 by the geometric justification given in the question. [J

Now that we have a recurrence relation for the nth r-gonal number, we want to solve it to find A(r,n)
explicitly in terms of r» and n only.

We'll try to guess a solution and prove it by induction. Iterating the recurrence relation backwards may
give us some insight:
A(r,n)=A(r,n—1)+nr—2n—r+3
=[Arn=2)+n—-1)r—2n—1)—r+3]+nr—2n—r+3

=A(r,n—2)42nr —4n — 3r + 8 (16)
=[A(rn=3)+(n—-2)r—2(n—2)—r+3] +2nr —4n—3r +8

= A(r,n—3)+3nr —6n —6r+ 15 (17)
= [A(r,n—4) 4+ (n—3)r —2(n—3) =7 + 3] + 3nr — 6n — 6r + 15

= A(r,n —4) +4nr — 8n — 10r + 24 (18)
= [A(r,n=5)+ (n—4)r —2(n—4) —r + 3] +4nr — 8n — 10r + 24

= A(r,n —5) + 5nr — 10n — 157 + 35. (19)

If we keep going we’ll eventually get to an expression
A(r,n) = A(r,n — k) + agnr + bgn + cpr + d (20)

where k, ay, by, cr,dr, € Z. We want to find ag, b, ci, di in terms of k. To do this, we can construct a
table of values from eqs. (14) and (16) to (19) as below:

k Q. bk Ck dk
1y 1] -2|-11]3
212 —-41] -3]|8
3| 3] -6 | —6 |15
411 4| -8 | 10| 24
51| 5 | —10| —15| 35
It can be seen immediately that
ap = k (21)
and
by = —2k (22)
for all k.

However, sequences {c,} and {dy} appear to be quadratic. The second difference of {c;} is
A2 (Ck) =-1

and so the leading term must be —%kQ (because in quadratic sequences the leading coefficient is half the
second difference). Subtracting this from the values of ¢ in the table leaves us with a linear sequence:

k L[ 2]3]47]5
a—(—3k) -3 -1]-3]-2]-

oled
ol

N |+
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We observe that ) 1
K="k
cr + 5 5

and so we now know that 1 1
cr = —§k2 — §k. (23)
Similarly, the sequence {dj} has second difference
A?(dy) =2

and so the leading term must be k2. Subtracting this from dj., we have a linear sequence:

k 11213145
dp —K?[[2]4]6[8]10

This linear sequence has equation
di, — k* =2k

and so we come to

dy, = k* + 2k. (24)
Substituting eqs. (21) to (24) into eq. (20), we get
A(r,n) = A(r,n — k) + knr — 2kn — (%k2 + %k)r + (k2 + 2K).
Hence if k =n —1,
1 2 1 2
A(r,n) =A(r,1)+ (n—1)nr —2(n—1)n — g(n— 1)+ i(n— Dir+(n-1°4+2(n-1)
which we can simplify:
1

1 1 1
A(r,n):A(r,1)+n2r—m‘—2n2+2n—57127“—&—717"—ir—inr+§r+n2—2n+1+2n—2

2 1 1 11
=A(r,1)+n r=2—gr+ljtnl-—r+24r—or—=242 )4+ —grt+gr+1-2
e 1
=A(r,1)+n ir—l +n 57‘—1—2 -1

Therefore as by eq. (15) we know A(r,1) = 1, we finally come to our main theorem, which we can prove
by induction:

Theorem 7.2. The nth r-gonal number is
1 1
A(r,n) = (27" — 1) n? — (27‘ - 2) n.

Proof. Assume lemma 7.1. We want to show that

1 1
Alrim—1)+nr—2n—r+3= <2r—1>n2— (2r—2>n.
As our base case, with n = 2,

LHS = A(r,1)+2r—2-2—r+3=r

1 1
HS=4(-r—1)-2(zr—2)=
RHS (2r ) (27" ) r

Page 19 of 28
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thereby confirming that the equality holds for n = 2. Now as our induction hypothesis, let us

assume that

A(r,j) = <;r — 1> 32

1
—(zr-2)j
(37-2);
Evaluating now for j = 1 (our inductive step):

=Alr,))+G+D)r—-2(j+1)—r+3
=A(r,j) +jr—2j+1

1 1
<2r1>j2<2r2>j+jr2j+1
1 1
:<2r—1>j2—<2r—2>j+j7‘—2j+1
1 . .
+(2T—1>(2]—|—1) (r—1>(2j+1)
1 o )
:<2r—1> >j+]T—2j+1
1
(Tl)(2]+1)
2
1 o :
(2 >j+j7"—2j—|—1
1 L)(2j+1)+(zr—2 L 2
5" j r 5"
1 1
‘ ) 1 ) 1
+jr2j+1<2rl>(2]+1)+<2r2)
1 1
:<2r—1>(j+1)2—<2r—2>(j+1)
. . . 1 ) 1
+]T‘*2]+1*j1"*§7'+2]+1+§7"*2

- (;r—l> (G+1)2— (?—2) (j+1).

Hence, by mathematical induction the theorem must be correct.

A(r,j +1)

l\.’)\)—l

We can therefore now answer the questions in part (a). The nth triangular number is

The nth square number is, predictably,

Lastly, the nth pentagonal number is

A(5,n) = %n — -n.

(25)

(26)

Let us now address the question of numbers that are simultaneously triangular and square. After some

more experimentation we come to the following lemma.

Lemma 7.3. For any integer m, m? is triangular (and square) if and only if 8m? + 1 is a perfect

square.
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Proof. If a perfect square m? with m € Z7 is also triangular, then by eq. (25),
1 1
2

m :§n2+§n

for some n € Z™. Since this is a quadratic, we suspect that by making n the subject we might gain
some information. Completing the square,

n?4+n—2m2=0

2
1 1
_ _ 2 2 _
= (n—|—2> 1 m* =0

/1 1
::I: — 2 2_7.
== n 4+ m 5

As m? > 1 by definition, for n to be positive (which it must be) the surd must be positive, so we
can disregard the negative sign. Thus, the equation becomes

1 1
=4/~ +2m2— -,
n 4—|—m 5

Since n is an integer, \/i + 2m?2 must be a half-integer and so

/1
2 ZZ-F 2”@2 =V 87n2 +‘1

must be an integer. Every step in this proof is reversible, and so there is a two-way implication. [
This leads directly to the following conclusion:
Theorem 7.4. There are infinitely many numbers that are simultaneously square and triangular.

Proof. By lemma 7.3, we can say that

8m? + 1 = ¢
or

2 —8m?=1
for some ¢ € Z*. This is an instance of Pell’s equation, which we can show has infinitely many
solutions.! O

Similarly if a square number p? with p € Z7 is also pentagonal, then by eq. (26),
3 1
2 9 o 1
pi =gt - gn

for some (different) n € Z*. Therefore,
3 —n—2p*=0

and by the quadratic formula,
1+ 4/1+ 24p?
n=—~}———"
6
as before, we can neglect the negative sign, leading us to

1+ /1 + 24p2
n=-—~>Y__"=
6

which implies that y/1 + 24p? is an integer and so
1+24p° =¢> = ¢ —24p° =1

for some g € Z*. This is another instance of Pell’s equation, and so by the same reasoning there is an
infinity of numbers simultaneously square and pentagonal.

Ihttps://en.wikipedia.org/wiki/Pell’s_equation#Solutions
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Question 8

10 people are to be divided into 3 committees, in such a way that every committee must have at
least one member, and no person can serve on all three committees. (Note that we do not require
everybody to serve on at least one committee.) In how many ways can this be done?

Let there be n people p1, pa, . . ., pn, to be distributed among 3 committees A, B, C. (We avoid generalising
the number of committees so as to aid visualisation later.)

In this question we come quickly to the following theorem.

Theorem 8.1. The number of ways of dividing n people into 8 committees such that no committee
may be empty and no person may serve on all three committees is

432" —-3.4" - 1.

Proof. Considering a particular individual p; where i € Z,1 < i < n, we know that p; can be a
member of any combination of committees (including none) with the exception of being a member
of all 3 committees.

Thus, the number of possible combinations of memberships for p; is

()= ()+() -

where (Z) is the binomial coefficient. In fact, we can list all 7 cases:

Therefore, as there are n people, the total number of possible membership combinations for everyone
is
perms; i = 7.

However, we have not yet taken into account the condition that no committee may be empty. For
this we must consider the number of permutations that include one or more empty committee.

For all three committees to be empty, we require
p; €9

for every ¢, and so there is only one such combination. For any two committees to be empty, we

I‘equire
_l) c p c p S
i or i or i
! A ! B ! O

for every ¢, and so there are 2" - 3 such combinations overall. Finally, for exactly one committee to
be empty we need

16} 16} 16}
pi € B or p; € A or p; € A

c C B

B,C A,C A, B
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C empty

NS

A empty B empty

Figure 2: The number of membership combinations resulting in empty committees.

for every ¢, and so there are 4™ - 3 combinations overall.

These cases, however, are not mutually exclusive, and so we use a Venn diagram to clear up overlaps
(in fig. 2). Thus we see that the total number of ‘illegal’ permutations — permutations in which
one or more committee is empty — is

perms;je,, = 1+3- (2" —1) +3-[4" —=2- (2" - 1) - 1].
Therefore we know that the total number of legal permutations is

permslegal = DPerilSntqa) — permsillegal
=7"—(1+43-(2"-1)+3-4"—-2-(2"-1) - 1))
=7 —1-3-2"4+3-3-4"+6-2" —6+3

=7T"4+3.-2"-3-4"—1. O

Hence with n = 10 as in the question,

Permsi,g, = 71043.210 3.4 1
= 279,332, 592.

Question 9

Let S be a set of positive real numbers. If S contains at least four distinct elements show that there
are elements x,y € S such that

0< 2—Y <3/
14+ 2y

What can you say if S has at least 7 elements? What if S has at least n elements, where n > 27
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Upon seeing this inequality we immediately note its similarity to the tangent compound angle identity.
That is, that

t -1
tan(o — §) = Sona—tanf
1+ tanatan
We suspect that using this fact may simplify the problem significantly.

Lemma 9.1. A set S C R™ with four distinct elements will always contain two elements z,y € S
such that

0< —% <33
142y

Proof. Let’s consider a set S C RT with 4 distinct elements x1, 22, 23, 24 such that
1 < To < T3 < T4. (27)
So, we want to show that there exists x;,z; € S given 7,j € {1,2,3,4} and i # j such that
’901' - l“j‘ V3
o g
1+ zz; 3

(If x; — x; is negative we can simply swap ¢ and j to make it positive, and the left hand side will
never equal zero because x; # x; by definition.) Now let z; = tan; for every i, with 0 < ¢; < 7
so that v; = arctan ;. Then by the tangent compound angle identity, we are now looking for

p< ¥

)<?

tan(‘ wz — ’(/)j

which is the same as

i — 5] <

By the nature of the tangent function between 0 and 7, we know from eq. (27) that

NE

iy
0<¢1<¢2<¢3<¢4<§.

Now we split the interval (O, g) into three equally wide intervals (O, %], (%, %} and (%, g) By the
pigeonhole principle, since we have 4 elements and 3 intervals, at least one of these intervals must
contain two or more elements. The width of each interval is Z and so these two elements must

6
have an absolute difference less than %.

Consequently, there are always two elements x;,x; in S such that

0 <9 = <%

3

== 0< tan(% —’(/)j) < g

tanwi—tand)j \/g

—t O B —— S —_

< 1+ tan; tan; < 3
g T V3 .

1+$i1‘j 3

We will now generalise the above finding to a set S with n distinct elements.

Theorem 9.2. A set S C RT with n > 2 distinct elements will always contain two elements

x,y € S such that
T —y 7r
0< <t .
1+zy an<2n—2>
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Proof. Consider a set S C R now with n > 2 distinct elements 1,2, ..., ¥, such that
1<) = y; <Y

for any 4,7 € {1,2,...,n} with i # j. Let y; = tanw; for every i, where 0 < w; < § such that

w; = arctany;. Splitting the interval (O, g) into n — 1 equally wide intervals, each of width Z—g,

by the pigeonhole principle since there are n elements and n — 1 intervals, there must be at least
one interval containing two or more elements. These two elements must therefore have an absolute
/2

difference less than - -5.

Therefore there exist always two elements y;,y; € S such that

0<wi—wj<

= 0 < tan(w; — w;) < tan

tanw; — tanwy

1
= 0< <t T
—_— an
1+ tan w; tan w; 2n — 2

Question 10

The tail of a giant kangaroo is tied to a pole in the ground by an infinitely stretchy elastic cord. A
flea sits on the pole watching the kangaroo (hungrily). The kangaroo sees the flea, leaps into the air
and lands one kilometre from the pole (with its tail still attached to the pole by the elastic cord).
The flea gives chase and leaps into the air landing on the stretched elastic cord one centimetre from
the pole. The kangaroo, seeing this, again leaps into the air and lands another kilometre away from
the pole (i.e., a total of two kilometres from the pole). Undaunted, the flea bravely leaps into the
air again, landing on the elastic cord one centimetre further along. Once again the kangaroo jumps
another kilometre and the flea jumps another centimetre along the cord. If this continues indefinitely,
will the flea ever catch up to the kangaroo? (Assume the earth is flat and extends infinitely far in
all directions.)

We'll first define a few variables. Let « be the distance the kangaroo leaps every time, and let S be the
distance the flea leaps.

Let also /,, and z,, be the distance of the kangaroo and the flea respectively from the pole after n € Z*
leaps.

Lemma 10.1. After n leaps of the kangaroo, given the flea’s displacement from the pole after n—1
leaps, the flea’s new displacement from the pole is

n
xnfl""ﬂ
n—1

where x1 = (.

Proof. From the information in the question, we can say that

50:07

61 =
and more generally, as the kangaroo moves « further away every leap,

{, = na.
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Similarly, we know that
o = 0
and
T = B
Now after every leap of the kangaroo, the cord is stretched by a factor of /”1 and hence the flea’s

position increases by the same factor; and then the flea leaps a further g afong the string. Hence
after n leaps, the flea’s displacement is

Ly
Ly = ﬁxn—l +p
no
- (TL — 1)041'7171 + 6

Tp—1 +6 ]

n
n—1
By iterating, we notice a pattern in the expansion of this recurrence relation:

~ n(n—1) n
RO [ R L

~ n(n-1) n—2 n
T h-Dm-2) [ —33”"3*4 Tt

~ nn—-1)(n-2) - n(n—1) n
T D)n-2)n—3 3"

~n(n—=1)---[n—(k—-1)] nn—1)---[n—(k—2))
D e G 7
n(n—1)

(n—=1)(n-2)
n n n n
n—kxnik—’_n—(k—l)ﬁ+...+n—2ﬁ+

+oet Bt —f+p
n—1

p+5.

n—1

If the placeholder k € Z* is equal to n — 1, then

n n n n

sy p s ey ey g L R

+p

Ty =

and since z1 = S,

B+

Ty =

=13

n n n n
§B+"'+m5+ 71ﬁ+gﬁ

-f.

n

I
=13

i=1

Hence, we can state and prove the next result:

Lemma 10.2. The flea’s displacement from the pole after n leaps is

Tp =np znj it (28)
=1

Proof. We can prove this is analagous to lemma 10.1 by induction. In the base case n = 2, our
recurrence relation gives us

ro =

2
ﬁﬁ"‘ﬂ:?’ﬂ
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and eq. (28) gives us

2
wy =28 i =2 <1+;> = 38.
=1

So, the equality holds for n = 2. Now as our induction hypothesis, let us assume that

Ty =

Tr1 +p = rﬁZi_l.

i=1

r
r—1

We’ll now show that the equality holds for r + 1 (our inductive step):

r+1 r+1 i
T = ——a +f=f+— rﬂ;zl
1=

=B+ (r+1)BY it
i=1

- Til(r+1)ﬁ+(r+1)ﬁ;i_l

=+ 1B |+ )i

r+1

=(r+ 1)@21—1.

Hence by mathematical induction, the lemma is shown to be true. O
We can now immediately answer the question.
Theorem 10.3. The flea catches up with the kangaroo.

Proof. If the flea is ever to catch up with the kangaroo, then at some point,

Tn = Ly

n
. nﬂZfl > na
i=1

Since the left hand side is just the harmonic series, the sequence never converges and so as the
right hand side is constant, the flea will indeed catch up with the kangaroo — no matter what the
leaping distances are. O

However, this may take a while in practice. Given a = 1000m and S = 0.01 m, the ratio of the leaping
distances is

«
— =100, 000.
g
The partial sum of the harmonic series can be approximated by
zn:i’l ~lInn+ —Fi—i
- T o0 T 1202

i=1

where v & 0.577 is the Euler-Mascheroni constant. (This stems from an approximation of the area under
%, which for large values of z is similar to the partial sum of the harmonic series.) So,

1 1
— — —— ~ 100,000.

1 _
nrEYt o T 1o

Page 27 of 28

Page 309 of 509



PROMYS Europe Application Damon Falck

As n will clearly be very large, we can reduce this approximation to

Inn ~ 100, 000
n A 6100’000 ~ 1043,429
= (, ~ 10%3432 q.

Considering that the diameter of the observable universe is about 1027 m, it is clear that the flea will
only catch up with the kangaroo after a truly unfathomable distance.
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Chapter 25

STEP I 2007 solutions

Miss Brownlee and Dr Brown made us, quite sadistically, do all the questions of a STEP 1
paper over the course of one weekend in preparation for the exam at the end of Year 12. These
were probably a bit rushed but I managed to do them in time.

J
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Damon Falck

May 8, 2017

Section A: Pure Mathematics

1. (i) Using the digits 1 to 4, there are eight possible sums of last two (and so first two)
digits of such a balanced number. There are a number of ways of achieving each
sum, and we have to be careful to make sure we do not allow a zero at the start of
the number. We will list the possibilities:

e There are 2 ways for the last two digits to sum to 1 (01,10), and 1 way for the
first two digits to sum to 1 (10).

e There are 3 ways for the last two digits to sum to 2 (02,11,20), and 2 ways for
the first two digits to sum to 2 (11,20).

e There are 4 ways for the last two digits to sum to 3 (03,12,21,30), and 3 ways
for the first two digits to sum to 3 (12,21,30).

e There are 5 ways for the last two digits to sum to 4 (04,13,22,31,40), and 4 ways
for the first two digits to sum to 4 (13,22,31,40).
e There are 4 ways for the last two digits or the first two digits to sum to 5
(14,23,32,41).
e There are 3 ways for the last two digits or the first two digits to sum to 6
(24,33,42).
e There are 2 ways for the last two digits or the first two digits to sum to 7 (34,43).
e There is 1 way for the last two digits or the first two digits to sum to 8 (44).
The number of ways Ny of achieving a 4-digit balanced number with each sum is
equal to the product of the number of choices for the first two digits and the number
of choices for the last two digits. So,

Ny=2-14+3-2+4-34+5-4+4-44+3-3+2-2+41-1
=24+6+124+20+16+9+4+1
=70

as we wanted to show.

(ii) Noticing a pattern in the above list, we can generalise our result. For two-digit sums
of r =1 to k, the number of balanced numbers is 7(r + 1), and for sums of r = k+ 1
to 2k (the maximum), the number of balanced numbers is [(2k + 1) — 7]2. So, the
total number of possible 4-digit balanced numbers Ny using k digits is

k 2k
Np=> _rir+1)+ > (2k+1-r)%
r=1 r=k+1

We see from the list above that the second sum must just be the sum of the square
numbers up to k?. Trying out a few values in hope of simplifying this sum indeed
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does show that [2k + 1 — (k+ 1)]? = k? all the way down to [2k + 1 — (2k)]?> = 1, and
so the second sum simplifies very nicely. Hence,

k k

Ny, :Zr(r—i-l)—i-ZrQ

Using the arithmetic series summation formula and the identity given in the question,
1 1
Ny=2- Bk(k +1)(2k+1) + 5]{(1{: +1)

:kw+1ﬂ;@h+n+;]

:%mk+np@k+n+a
:éMk+U@k+®

as desired.

2. (i) If A = arctan} and B = arctan: (and A and B are acute), then tan A = § and
tan B = % Now by the tangent compound angle identity,

tan A + tan B
1—tan Atan B
+4
EE
=1
— A+ B =arctan1
T

T4

tan(A + B) =

as desired.
Now, if arctan L + arctané = 7, then applying the tangent function to both sides
and using the same identity,

1,1
ptql :arctan%
=33

ptq

pq pq—l
pq—1

p+q _q
pq—1

= pg—p—-q-1=0
= (-D(g-1)-2=0
= (P-1Dg-1)=2

as required.
The only two factors of 2 are 2 and 1, so that (p,q) = (2,3) or (3,2).
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(ii) Similarly to before, the given equation leads us to

1
=
1 s
1-1.s
r s+t
rs+s+t rs+rt—s
rs+rt  rs+rt
= s+t=rt—s
2s

For r to be an integer we require % to be an integer. However, we know s and t are
coprime, so either t =1 or t = 2.

Ift=1thenr=2s+1andift =2 thenr =s+ 1.
3. We first want to prove that cos? — sin® = cos 26. Taking the difference of two squares,
LHS = (cos? 8 + sin? §)(cos? 6 — sin? )
and since sin? 6 + cos? 0 = 1,
LHS = cos? § — sin? 0 = cos 20 = RHS

using the inverse cosine double angle identity, and we’re done. We can prove that cos* 6 +

sinfd=1-— %Sim2 260 similarly: factorising,

LHS = (cos® 6 + sin?#)? — 2cos? sin® § = 1 — 2 cos” fsin® 6

and so using the inverse sine double angle identity,
LHS=1- 3 sin“ 20 = RHS.

Now we move to evaluating the given integrals.

Let A= /2 cos* 0 df and let B = /2 sin* 6 dé. So,
0 0

3
A—B:/ (cos 6 — sin? ) db
0

™

:/2 cos 20 do
0

1 3
= [ sin 20}
2 0

and so A = B. Similarly,
g
A+ B :/ (cos* A + sin 0) df
0

3 1
- /2(1 ~ ~sin?20)d6.
; 2
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us
2

(cos46 + 3)do

>—

g
sin 46 + 39]
0

3m
02 o
sin 27 + 2)

[ N N

1A ——
= e

oo

Therefore, A = B = %r.

We now use a similar method for the next two integrals. We start by trying to simplify
cos® @ — sin® @ into something easily integrable. Factorising, we have

cos® f — sin® 6 = (cos? 6 — sin? 0)® 4 3 cos? O sin? H — 3 cos? Hsint 0
= (cos® § — sin? ) + 3 cos? O sin” H(cos? H — sin’ f)
= cos® 26 + 3 cos? sin? cos 20

. 3
cos® 20 + 1 sin? 26 cos 20

3
= (1 —sin®20) cos 20 + 1 sin? 26 cos 26

1
= cos 20 — 1 sin? 26 cos 26.
Similarly,
c0s% 0 + sin® 0 = (cos? 0 + sin? )% — 3 cos? Asin*  — 3 cos* Asin” 6
= (cos® 0 + sin? 0)® — 3 cos? O sin” A(sin? O + cos® 6)

=1-3cos’fHsin’ 6

=1- "sin%26
1 1
E]_—§ — — —cos46
4\2 2
5 3
E§+§COS49

Now let C = /2 cos® 0df and let D = /2 sin® @ d6. Hence,
0 0
C—-D-= /2 (cos69—sin60> dé
0

-,

1 1 2
= [2 sin 20 — o sin® 29] ,

NIE]

1
<cos 20 — 1 sin® 26 cos 29> do

= —sinm — —sin® 7w

2 24
=0
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and so C' = D. Similarly,

us

C+ D= /2 (cos 0 + sin® 9)d9

0
5
:/ ( +cos49> do
0 8
[Z sm 40]
5 (m
§ 2) + — sm 2
5
T 16

Therefore C = D = 2%

4. We first factorise = + b+ ¢ out of the expression 23 — 3zbc + b3 + ¢® using a multiplication

grid.
22 | —bx —cx —bc + b% + 2
x| 2® | —ba® — ca® | —bex + b?x + P
br? | —b?x — bex | —b*c + b® + bc?
cx? | —bcx — x| —b +bPc+ S

Hence we see that
2® — 3xbe + 03+ ¢ = (x + b+ ¢)(2? — br — cx — be + b* + &2
and so our quadratic expression is
Q(x) = 2% — bz — cx — be + b* + 2.
Therefore,
2Q(x) = 22°% — 2bx — 2cx — 2bc + 20 + 262
= (2% — 2bz + V%) + (2% — 2cx + ) + (b* — 2bc + 2)
=(z -0’4 (x—c)*+ (b—c)%

an expression with three square terms as desired. Now, if the equations ay® 4+ by + ¢ =0
and by? + cy + a = 0 have a common root k, then they are simultaneously true when
y = k. So, we have

ak® +bk+c=0 (1)

and
bk? + ck +a = 0. (2)

If K =0 then ¢ = a = 0, but we're given a # 0 so k cannot be zero and therefore also
¢ # 0. Setting k? equal in egs. (1) and (2), we come to

—bk—c_—ck—a

a N b
— b’k + bc = ack + a®
= (ac — b*)k = bc — a® (3)
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as we wanted. (Here we use the fact that a,b # 0.) Similarly, setting k equal we come to

—ak?—¢ B —bk? —a

b N c
— ack® + & = b%k? + ab
= (ac—b*)k* = ab— ¢, (4)

a similar expression involving k? (using the fact that b,c # 0). Squaring eq. (3) gives
(ac — b*)?k? = (bc — a?)? (5)

and now dividing eq. (5) by eq. (4) (which we can do as we're given ac # b and we know
k # 0, so also ab — ¢? # 0), we come to

(ac — b*)%k? _ (bc — a?)?
(ac —b2)k2  ab—c?
= (ac—b*)(ab — c*) = (be — a*)?,

as required. This implies that
(ac — b*)(ab — c*) — (bc — a?)* = 0.
Expanding fully, we get
a’be — ac® — be® + b2 — b?? + a®be + a®be — at = 0
which, collecting and cancelling terms, becomes
3a%bc — ab® — ac® —a* = 0.
Finally, dividing by —a, we have
a® —3abc+ b3+ =0
as required. Hence, as shown earlier, this can be written as
(a+b+0c)Q(a)=0

which is the same as

2

atbt o ((a—b)2+(b—c)2+(a—c)2) L

Therefore either

((a—b)2+(b—c)2+(a—c)2> 0
2

which implies @ = b = ¢ (and so the two equations are identical as all of the coefficients
are the same), or
a+b+c=0.

If a + b+ c =0, then we must have k> = k = 1 and so k = 1 as this is the only value of k
that will satisfy both egs. (1) and (2). Hence, either k = 1 or the equations are identical.
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5. (i) Let z be the length of one edge of the octahedron. As shown in the fig. 1, we start
by constructing medians from two opposite vertices to the midpoint of the edge in
between them.

Figure 1

This forms two right triangles with hypoteneuse x and common side length 3.
Pythagoras gives that the third side of each triangle (the length of the median we

2 _ 22 _ 3z
= vz,

A Now in fig. 2 we join the two opposite corners

constructed) is y/x
directly:

Figure 2

This forms a right triangle with the two edges, and so by Pythagoras the length of
this connecting line is Va2 + 22 = v/2z.
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Therefore if 0 is the angle between any two faces on the octahedron, we have con-
structed an isosceles triangle as shown in fig. 3:

Figure 3

Splitting the triangle into two right triangles, by Pythagoras the median is 322 _ 2%
Z. So
2 P9

@)
o
()]
7N
N D
~_
I
|8

Il o

— cos? o) _
5) =

2y —sin’x,

0 0

a2 (2Y a2 (Y
cos 6 = cos <2> sin <2)

7 0

—eos2 [(Z) (1 o2 (2
cos (2> ( cos <2>>
= 2 cos? <0>—1
2

Using the identity cos2x = cos

and so

1
6 = arccos <—>
3
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as desired.

(ii) The volume of an octahedron, which is made up of two square-based pyramids, is
given by Vo = 2- IQTh where h is the distance from the center of the octahedron to
one of its vertices. As found earlier, the distance between two vertices is v/2z and so

we must have

_ V2

h
2
222
= Vo =2- 32
v
=

Now, the centre of an equilateral triangle is % of the way along any median from a

vertex. We constructed a triangle earlier (in fig. 3) with two such medians as two of
its sides, and the third side length — the distance between two opposite vertices of
the octahedron — was v/2z. So, using similar triangles, the distance y between two
points % of the way down the median, that is the distance between the centres of two
adjacent faces, is v
2z
y = 3\/5:13 =

This is the side length of a cube with its corners on the centre of each face of the
octahedron, and so the volume of such a cube is

3

3 27

So, the ratio of the volumes is

V23
@ B < 3 ) _2r 9
Vo o <2\/§z3> 2.3 2
27
6. (i) We're given the two equations
2’ —y? = (z —y)’ (6)
and
r—y=d (7)

where d # 0. Taking the difference of two squares, eq. (6) simplifies to
(@ =y(z+y) =(z-y)°
= z+y=(r—y)° (8)
and substituting eq. (7) into eq. (8) gives
Tty = d2. (9)
So, adding eqs. (7) and (9),
2 =d? +d

d(d+1)
2
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(ii)

and subtracting them,

2y =d*—d
d(d — 1)

Now let x = \/m and y = y/n. We want 22 and y? to both be integers larger than
100. We have formulas for z and y in terms of their difference d, so let us pick such
a difference that is large enough to ensure 22 and y? are sufficiently large; let d = 10.
Then,

10(10 4 1
x:70(0+):55
2
and 10(10 — 1
y:(2—):45'

So, one possible pair of solutions is m = 22 = 552 = 3025 and n = y? = 45% = 2025.
We can check this:

3025 — 2025 = (55 — 45)3 = 10% = 1000.
We're given
o’ —y’ = (z—y)* (10)
and
r—y=d (11)
where d # 0. Taking the difference of two cubes now on eq. (10), we come to

(z—y)(@® +ay+y°) = (z—y)*

== x2+xy+y2:(x—y)3.

The left hand side of this factorises further to

(r —y)?+ 22y +ay = (v — y)°

and so substituting in eq. (11),
d? + 3zy = d®
— 3zy =d° — d?

as required.
Next, substituting in y = x — d leads us to
3z(x —d) = d°® — d?
— 32? —3dz+ (d* - d®) =0
_ 3d+/9d% — 4(3)(d? — d3)
o 2(3)
\/9d2 — 12(d? — d3)
3
V12d3 — 2d?
3
dv3v/4d — 1
3
4d — 1

=dtd{/ —— 12
. (12

— 2x=d+
=d=+

=d=x
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as desired.
From this we also know that

4d —1

2u=2x—2d=—-d+d 3

(13)

Now let m = z and n = y, with m,n € Z*. With reference to eqs. (12) and (13), we
see that we must choose an integer difference d such that Lgl is a perfect square.
So,

4d — 1 g2
3

where k € ZT, and so
2
de 3k° + 1.
4
After k = 0 and k = 1 (neither of which work because we require m,n # 0), the first

value of k which satisfies this equation is k¥ = 3 which gives d = 7.

So, using eq. (12),

Similarly, using eq. (13),

4(7) -1
2n = -7+7 4N -1

= -T+7V9
7(3) -7 _

5 7.

We can check that these values of m and n work:
143 — 73 = 2744 — 343 = 2401

and
(14 —7)* = 7" = 2401.

7. (i) The distance D between a point on L; and a point on Lg is given by the modulus of
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the vector difference of these two points:

1 2 4 1

D=lI{{ol+x| 2 || =1|]-2|+u]| 2

2 -3 9 -2
1+22 -4 —p
—[fo+r2r+2—24
2 3A—9+2u

— D?=(2A—pu—3)2+ (2N —2u +2)* + (=3\ +2u — 7)?
= 4X% = 2Ap — 6N — 204 p2 4+ 3 — 6A + 3+ 9
F AN =AM AN — A+ Ap® — Ap AN — 4+ 4
+9N2 — 6+ 21\ — 6+ 4p® — 14p + 21\ — 144 + 49
= 17A% + 9 — 2411 + 38\ — 30 + 62
= 1622 4+ 912 — 24\pu 4+ 36X — 30 + 25+ A2 — 20+ 1 + 36
=162 + 9u% — 24\ + 36\ — 30p + 25 + (A — 1)% 4 36
= (3p — 4\ —5)% + (A —1)% + 36,

as required. The minimum distance between these two lines, therefore, is when the

first two terms on the right hand side are zero, and so D? = 36 = D = 6. For

this to occur, we require
3u—4X—-5=0
and
A—1=0. (14)
Equation (14) gives A = 1, and substituting this value into eq. (14) gives us

3u—4-1-5=0
A5 9,
H="3 7377
Hence, using the original vector equations from the question, when (A, u) = (1,3),
the point on line L, has coordinates

1 2 3
O01+1] 2 | =] 2
2 -3 -1

and the point on line Lo has coordinates

4 1 7
—2|1+31 2 | =14
9 -2 3

(ii) We will follow a similar method to above. Let the distance between a point on Ls
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and a point on L4 be S. So, as before,

2 0 3 Ak
S=lll3l+alt||-1||3|+8[1-%
5 0 —2 —3k
240—3— 48k
=l3+a—-3-8(1-k)
54042+ 38k

= 5% = (—1-4Bk)*+ (3 +a—3— B8+ Bk)* + (T + 38k)*

= (4B8k + 1)* + (Bk + a — B)? + (3Bk + T7)?

= 168%k% + 48k + 48k + 1
+ B%k% + aBk — B2k + aBk + o® — af — B*k — aff + 52
+ 98%k% + 218k + 218k + 49

= 265%k% — 282k + 508k + 208k — 2a8 + a® + % + 50

= (58k +5)* + B%k* — 28%k + 208k — 208 + o® + % + 25

= (58k +5)* + (Bk — B+ a)? + 25.

This is an expression quite similar to the one derived in the first part. The minimum
distance between the two lines if k # 0 is S = +/25 = 5, and this occurs when both

50k +5=0 (15)

and
Bk—B+a=0, (16)

and so by eq. (15), f = —% and by eq. (16), a = — Bk =1— %
However, if £ = 0 then eq. (15) cannot be true, and so the minimum distance is
different. In the case k = 0, the two lines are parallel, as the direction vector of Ly

0\ .. . .
becomes ! like that of L3. So, since they are parallel, we can take any arbitrary
point on L4 and work from there; let’s use 5 = 0.

In this case, the distance of separation becomes

S%2 = (0452 +(0+0+a)®+25 =50+ a?
so the minimum distance is when a? = 0 (and therefore whenever o = 3), and so
S? =50
— S = /50.
8. Let f(z) = az® — 6az? + (12a + 12)x — (8a + 16) and let g(z) = x3. So,
f(z) = 3az?® — 12az + (12a + 12)

and
d(x) = 322
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For the two curves to ‘touch’ it is necessary that both their values and their derivatives
are the same. At x = 2,

f(2) = a(2)® = 6a(2)* + (12a + 12)(2) — (8a + 16)
= 8a — 24a + 24a 4+ 24 — 8a — 16
=24-16
=8
and g(2) = 23 = 8. Also,

f1(2) = 3a(2)? — 12a(2) + (12a + 12)
= 12a — 24a + 12a + 12
=12

and ¢'(z) = 3(2)% = 12. So, the curves touch at (2,8). Now, let us set f(z) = g(z) to find
their other intersections.

az® — 6az® 4+ (12a + 12)z — (8a + 16) = 23
— (a—1)z% — 6az”® + (12a + 12)z — (8a + 16) = 0

We know z = 2 is a solution, so we can factorise out (z — 2):
(z=2) [(a = 1)a® + (2 + da)a + (da +8)| = 0.

In fact, since the curves touch at x = 2, we know that x = 2 is a double root — that is,
we can pull out another factor of (z — 2):

(z—2)(z—2)[(a— 1)z — (2a+4)] =0.
So, our other intersection point is given by

(a—1)x—(2a+4)=0
2(a+2)
a—1 "~

20a+2) |:2(a+2):| 3> .

—— I =

At this point, the y-value is

Yy
So, the curves intersect again at ( o

(i) When a = 2, then
f(z) = 223 — 1222 + 362 — 32

and
f(z) = 62* — 24z + 36.

Clearly f(0) = —32. At any turning points,

62> — 242 +36 =0
— $2—4$+6:O

which has a negative discriminant, implying there are no turning points. When a = 2,
the second point of intersection is at (8,8%) = (8,512) using the general result found
before. The curves also touch at (2,8) as for any value of a.
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Hence, fig. 4 shows a sketch of the two curves:

Figure 4

(ii) When a = 1, then
f(z) =23 — 622 + 242 — 24

and
f(z) = 32% — 122 + 24.

We see that f(0) = —24 and wherever the derivative is zero,
32— 122424 =0

— 2?42 +8=0

which again has a negative discriminant, so there are no turning points. When a = 1,
the coordinates of the second point of intersection found before are undefined (as the
denominator is a — 1); so, the curves touch at (2,8) only.

Hence, fig. 5 shows a sketch of the two curves:
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SNE

/.

-2

jv; Y
9=Fbe

Figure 5

(iii) When a = —2, then
f(z) = =223 +122% — 12z
and
f(x) = —62% + 242 — 12.
Also,
f(z) = =12z + 24.

Clearly f(0) = 0 so the curve passes through the origin. At any turning points,

—62% +24x — 12 =10
— 22— 42+2=0
44 /16 — 4(1)(2)

— =
v 2

=242

We know the nature of these turning points from the negative coefficient of x3. At
a = —2, the second intersection is (0,0%) = (0, 0), and the curves still meet at (2, 8).

So, fig. 6 shows a sketch of the two curves:
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>
—

(7, 2)

-7

Figure 6

Section B: Mechanics

9. When the particle is about to slide down the plain, fig. 7 models the situation:

Figure 7

Similarly, fig. 8 shows when the particle is about to slide up the plane:
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Figure 8

(Both of these diagrams use the face that at the slipping point, the frictional force is equal
to the product of the coefficient of friction and the reaction force. The difference is that
the frictional forces are in opposite directions.)

Applying Newton II vertically on the particle in the first diagram,
Ricost + pRysind =W (17)

and horizontally,
Rysinf = Ry cosf + X. (18)

Similarly, applying Newton II vertically on the particle in the second diagram,
Ry cost = pRosinf + W (19)

and horizontally,
Ry sin@ + puRg cos = kX. (20)

Eliminating W from egs. (17) and (19), we get
Ry cosf+ pRysinf = Rycosf — pRysind (21)
and eliminating X from eqs. (18) and (20), we get

Rosinf + uRycost
’ .

Rysinf — pRy cosf = (22)

Equation (21) implies

Ry = Ry cos® — Ry sin 6

cos 0 + psind

and eq. (22) implies
R sin @ + uRs cos 6

k(sin® — pcos@)

Ry

SO we come to

Rycos@ — pRosin®  Rosin + pRacos 6
cosf 4+ psin®  k(sinf — pcosf)

—> k(sinf — pcosf)(cosf — psinf) = (cosf + psin)(sin @ + pcosb).
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Expanding, we come to
ksin @ cos 0 — kpusin? @ — kucos® 0 + ku? sin 6 cos @
= sinf cos @ + pucos 0 + pusin® 6 + p? sin 6 cos 6
and bringing all terms to the left hand side,
ksin 6 cos 6 — sin 6 cos 6 + ku? sin 6 cos 6§ — p? sin 6 cos 6
— kpsin? @ — psin? 0 — kpcos? 0 — pcos? 0 = 0.
Now we can factorise:

(k—1)sin@cosf + (k — 1)p*sinfcos§ — (k + 1)psin® 6 — (k + 1)pcos®> 6 = 0
— (k—1)(1+ p®)sinfcosf — (k+ 1)u(sin® 6 + cos?0) =0
— (k—1)(1+ p?)sinfcosd = p(k + 1)
as required.

Using the double angle identity, this simplifies to

(k—1)(1 —12—p2)sin29 (kD)

which rearranges to
2u(k +1)

(1+p?)(k=1)

= sin 26.

(The denominator is non-zero as k = 1 would be a contradiction as the two situations

would be the same, and p? must be positive.)
Now for the situation to be physical we must have 0 < 6 < 7, and so 0 < 20 < 7, which
implies

0 <sin26 < 1.

So,
2u(k +1)
A+ 1)k —1)
= 2ku+2up

<
= 2kp—k—kp® < —p?—2u—1
— k(u®—2u+1) >

as required.

10. Figure 9 shows a displacement-time graph of the Norman army and the two horsemen
before any of them meet. The displacement s is always given from the Saxon army (which
is at rest).
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>4

Figure 9

The Saxon horseman meets the Norman army when
rt =d—ut

= t =

r+u (23)

So, at this moment his displacement (from the Saxon army) is

xd
x+u

s=uxt =

At this point he turns back at the same speed x and so his displacement is thereafter

given by
xd ( d >
s = —x(t—
Tr+u Tr+u

2xd
= —xt.
T+ u

Similarly, the Norman horseman meets the Saxon army when

d—yt=0
d
" (24)

At this point his displacement is zero, and he turns back with the same speed y towards
the Norman army. So, after this moment, his displacement is given by

()

=yt — d.
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Hence, the two horsemen meet whenever their displacements are equal; that is, when any

of
xt =d — yt, (25)
xt =yt —d, (26)
2zd
—at=d—yt 27
T+ u v ye (27)
2zd
—at=yt—d 28
Tr+u * 4 (28)
are true.
Equation (25) gives
xt+yt=d
d
= =
T4y
xd
— s = )
r+y

This represents them passing when they are both on their outward journeys. This is their
first meeting point no matter what their speeds, as they must pass each other to reach
their respective destination armies.

However, when they pass for the second time could take a few different cases.

Equation (28) gives

2xd
$ +d=uxt+yt

r+u
2xd d
Gro@ry oty (29)

2xd d
— 5:y<<x+u><x+y> +w+y> -
_ 2ayd+ yd(z +u) — d(z + u)(z +y)

(4 u)(z+y)
_ 2zyd + zyd + uyd — 2?d — xyd — urd — uyd
- (u+2)(z +y)
_ xd(2y — v —u)
(utz)(z+y)

Here they pass for the second time when they are both on their return journeys. So, the
time at which this occurs, given by eq. (29), is greater than the times given by eqgs. (23)
and (24) when they meet their respective armies. So,

2xd d d

+ > =
(x+u)z+y) x+y vy
d

y

d(3z 4+ u)
(u+2z)(z +y)
= Brt+uy>(u+x)(x+y)
— 3zy 4+ uy > ux +uy + 2> + xy
- 2xy>ux+x2
= u<22y—z
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and also
2zd d d
+ >
(x+u)(z+y) z+y z+4u
d(3z 4+ u) - d
(x+u)(z+y)  z+u
3r +u
>1
z+y

= 2x4+u>y
== u>y-—2

and thus we have
Yy—2x<u<2y—uzx,

the condition in the question.

(i) However, if u > 2y — x the first inequality is contradicted, and so the horsemen
must collide for the second time before the Norman horseman meets the Saxon army
(and thus still after the Saxon horseman turns back from the Norman army), and

we would use eq. (27) instead. In this case the Saxon horseman is riding especially
quickly.

(ii) Similarly, if u < y — 2z, the second equality is contradicted and the horsemen must
collide for the second time before the Saxon horseman meets the Norman army (and
after the Norman horseman turns back from the Saxon army), and we would use
eq. (26) instead. In this case the Norman horseman is riding especially quickly.

11. The situation is shown in fig. 10:

19

Figure 10

Let the particle have mass m and let the reaction force from the tube (upwards, perpen-

dicular to the slope) be R. Let also the acceleration acting on the particle along the axis
of the tube be a.
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Applying Newton II to the particle in the tube, in the direction upwards parallel to the
slope, we have

0 — mgsin30° = ma
= a= —gsin30° = —g.

Now let v be the final speed of the particle when it emerges from the tube. Therefore,
using the equations of motion along the length of the tube L, we have

v? = u? + 2alL
=u?—gL. (30)

Now we consider the projectile motion of the particle after it emerges from the tube. Let
the height of the upper end of the tube be h and let the time of flight of the particle from
emerging from the tube to landing be T'. So, using the equations of motion vertically,

1
h = vsin30°T — = gT">

2
v 92
=-T-=T 31
and horizontally,
D = vcos30°T
B V3T
2
2D
V3v

Hence, substituting eq. (32) into eq. (31), we come to

=3 (22)-4(22)

V3D  4gD?
3 6v2
Now simple trigonometry gives us that h = % and also substituting in eq. (30), we now
have
L 3D 49D*
2 3 6(u2 — gL)
6L(u® —gL) _ 6V3D(u® —gL) 19D’
2 3
— 4gD* — 2V/3(u?® — gL)D — 3L(u*> — gL) = 0 (33)
as desired.

Now differentiating implicitly with respect to L,

44219-‘”)]—m[ﬁ-(u%gLHD-(—g)}—3[1-<u2—gL>+L-<—g> ~0

dL
dD dD
— 8gDE—2\/§E( 2 _gL) +2V3gD — 3(u* — gL) + 3gL = 0.
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dD

Collecting terms of g7,

dD
dL

and now rearranging and simplifying,

dD  3(u® — gL) — 3gL — 2v/3gD
dr 89D — 2v/3(u? — gL)

~ 3(u? —2gL) — 2/3gD

"~ 89D —2/3(u? — gL)

~ 2V3gD —3(u? —2gL)

"~ 8gD-— 2v/3(u2 — gL)

like we were hoping for.

By trigonometry, clearly

3L
R:LCOS30°+D:\€—|—D
and so
drR _ v3  dD
dL. 2 dL

V3 2v/3gD — 3(u? — 2gL)

2 8gD — 2v/3(u2 — gL)

Hence if 2D = L+/3, then D = @ and so

AR _ V3 dD
dL 2 drL
V3 2v/3g (@) —3(u® —2gL)

it [8gD —2V3(u? — gL)| = 3(u? — gL) — 3gL — 2v/3¢D

2 g (@) —2V3(u? - gL)
V3 3gL — 3(u? — 2gL)

2 4\3gL —2v/3(u2 — gL)
B @ B 9gL — 3u?

2 /3(6gL — 2u?)
V3 B V3(9gL — 3u?)

2 6(3gL — u?)
V3 1 3(3gL — u?)
T2 |7 3(3gL—ul)
ST
—0

as we wanted to show.
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_ V3L
D =5=

Substituting the given value of into eq. (33), we have

49D?* — 2v/3(u? — gL)D — 3L(u? — gL) = 0
2
L L
= 4g <\/§> —2v3(u? — gL) <\/2§> —3L(u* —gL) =0
— 3gL* —6L(u* —gL) =0
— 3gL = 6(u® — gL)
= 3gL + 69L = 6u*

. 6u? _ 2u?
9 3g°
Therefore, by eq. (34),
3L
R= \g +D
V3L N V3L
o2 2
= /3L
B 2/3u2
=3
Section C: Probability and Statistics
12. (i) Figure 11 shows a tree diagram of the possible outcomes:
2ud drses
Ist daw
Eed
A
N
NOT
Red
fcd
N-—a RS
N
NoT
ed

Figure 11

There are N sweets in total and a red sweets initially, so the probability that the
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first sweet is red is just

P(1st sweet red) = ¢

N

If the first sweet is red, there are N — 1 sweets left and a — 1 red sweets left. However,
if the first sweet is not red, there are N — 1 sweets left and still a red sweets. So,

P(2nd sweet red) =

()50 6-6) 620

ala—1) a(N — a)

N(N—-1) N(N-1)
:a[(a—l)—i-(N—a)]

N(N —1)

a(N —1)

NN —1)

N

as we were trying to show.

P(1st sweet red)

(ii) The following tree diagram in fig. 12 is of the first coin toss and sweet draw.

st lot suek
Ce;w "nM ] v
/—,J— “
F N-q een
N
L
~N &)
LS -
w
_ NOT
Nob eco
N
Figure 12
The probability that the first sweet is red is therefore
pa gb  pa+qdb
P(1st tred) = —+ — = .
(1st sweet red) N + N N
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Now, covering all eight cases, the probability that the second sweet is red is

P(2nd sweet red) = P(heads,red,heads,red) + P (heads,red,tails,red)
+ P(heads,not red,heads,red) + P(heads,not red,tails,red)
+ P(tails,red,heads,red) + P(tails,red,tails,red)
+ P(tails,not red,heads,red) + P(tails,not red,tails,red)

B () (537)
() () () (%)
(B (9 (4D
(20 (2 (52 )

p?a(a — 1) + p?a(N — a) + ¢®b(b — 1) + ¢*b(N — b)

+

N(N —1)
N pqa(b+ 1) + pgb(N — a) + pgb(a + 1) + pga(N — b)
N(N +1)
~ p*a(N — 1)+ ¢*b(N —1)  pga(N + 1) + pgh(N + 1)
B N(N —1) N(N +1)
_ p*a+ ¢*b+ pga + pgb
N N
_ (p+g)(pa+qb)
N

_ pa+qb
N

= P(1st sweet red)

as we hoped for.

13. (i) There are (141) ways of choosing four discs overall. Out of these, there are (i) ways of
choosing four numbered discs, and so the probability that all four discs are numbered
is

: (1) _ 1
P(all four discs numbered) = 5+ = —.
(1) 66
(ii) After the disc numbered “3” is chosen, there are (130) ways to choose the remaining

3 discs, and there are (;) ways for the remaining 3 discs to be numbered. So,

4
4 1
P(all four discs numbered | disc “3” chosen 1st) = % =— = —.
( 3 ) 120 30
(iii) If the disc numbered “3” is chosen first, we need precisely one more numbered disc
and 2 more non-numbered discs. So,
4y (6
(1) ) (2) _ 1
0y ~ 9o
(5) 2
(iv) There are (i) : (?) : (g) ways to choose exactly two numbered discs given number “3”

is chosen. There are (141) — (T) ways to choose four discs including number “3”. So,

1)-0)-6) _1

P(exactly two numbered | disc “3” chosen) = ~———1=% = —

- 2

P(exactly two numbered | disc “3” chosen 1st) =
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(v) There are (?) . (11) . (g) ways to choose two numbered discs given a numbered disc is
10

chosen first. There are (?) . (3) ways to choose a numbered disc first. So,

5\ (4 (6
P(exactly two numbered| numbered chosen 1st) = W = %
1) "\3

vi) There are (3) - ( ways to take exactly two numbered discs. There are h (¢
2) " \2 4 4
ways to take a numbered disc. So,

(5)-(5) _10

P(exactly two numbered| numbered chosen) = W =37
4

14. (i) If y = (z + 1)e™ ", then

—=e"—(z+1)e"=—xe”
1 (z+1)
Also,
d?y . .
— =—e"Fze " =(x—-1)e".
So, when g—i’ =0, x = 0 and this is the only turning point. At x = 0, 327% =-1<0
and y = 1 and so this turning point (0, 1) is a local maximum.
Aty=0,2=—-1. Asx — 00,y — 0" and as ¢ — —o0, y — —00.

So, we can sketch the graph as in fig. 13:

Figure 13

IfP(X >2)=1—p then
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Now letting x = A, we can see from the graph we just sketched that for any p in the
range 0 < p < 1 there is a unique solution for A (as A must be positive).

(ii) Now, if P(X =1) = ¢, then

e*)‘)\l_

T
A

= q=Xe .

To find out more about this, we will sketch the graph of y = ze™. We have

d
= (l—z)e

(similarly to before before) and

dQ
deg =—e*—(1-2z)e"
= (z—2)e ".
So, when % =0, z = 1 and at this point, 327% = —% <0and y = % and so (1, %) is

a local maximum. At x =0,y =0. Asx — oo, y — 07 and as * — —o0, y — —o0.
Hence we can sketch the function as in fig. 14:

3
7

=5

Figure 14

Clearly, the only value of y for which the function is bijective for = > 0 is at the
turning point (1, %) So, our uniquely determined values must be A =1 and ¢ = %

(iii) We will follow a similar method. If P(X = 1|X < 2) = r, then by Bayes’ theorem,

P(X=1NX<2)

=T
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So,
e M\
" e~ A\ e—1>‘!)\1 e~ A)\2
ottt
B e
e A de M+ 1A%
B 2\
SN2 420+ 2

As before, we will consider the graph of y = % At x=0,y=0; as t — o0,
y — 0% and as * — —oo, y — 0~. Differentiating,

dy  2(z?+22+2) — 22(22 + 2)

dz (22 + 2z + 2)2
and so where the derivative is zero,
2(2? + 2z + 2) — 22(2x + 2)
(22 4 22 + 2)?
— 2®+204+2-2022+2)=0
— 2?2 +2=0

=0

- $=:|:\/§.
Atx:\/i,y:\/‘i/;:\/i—landatx:—\/iy:\/\Q/Z:— 2 — 1. Because of

the direction from which the curve tends to zero as x tends to +oo, the turning point
at (v/2,v/2 — 1) must be a local maximum and the turning point at (—v/2, —v/2 — 1)
must be a local minimum. Figure 15 shows a sketch of the curve based on this

information:

A
(77, 7 - 1)
=
= x
»E 42>+ 2
(-3z,-77-1)
Figure 15

Therefore, the only point for > 0 for which the curve is bijective is the turning
point (v/2,v/2 —1). Tt follows that our uniquely determined values must be A = v/2,

r=+2-1
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Project Euler problem solutions

Over the summer of 2017 I did quite a few of the Project Euler problems since they seemed to
be great preparation for Maths and Computer Science. Later in the summer I explained my
solutions to several of them in writing, and I've included those explanations here.

J
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# August 24,2017 & DFalck B Project Euler

Source code available on GitHub.

This first problem gets us off to an easy start. It asks:

If we list all the natural numbers below 10 that are multiples of 3 or 5, we
get 3, 5, 6 and 9. The sum of these multiples is 23.

Find the sum of all the multiples of 3 or 5 below 1000.

We want to iterate through all the numbers below 1000, so we'll use a for loop:

1. for i in range(1,1000):

This tells Python to start with i=1 and keep incrementing i every loop up until 1i=999 . The easiest way
to check for divisibility is with the modulus operator, % . Writing x % y returns the value of x mod y -

that is, the remainder when dividing x by y.

So, using an if statement, we write

1. if 1 % 3 == 0 or i %5 == 0:

which will return true when the number is a multiple of (had zero remainder when divided by) either 3 or
5. If this happens, we want to add i to some sum so that when the for loop terminates, that value is our

final value. We'll call it running_sum .
Lastly, we want to print the result. Here's the final code:

1 running_sum = 0

2 for i in range(1,1000):

3. if 1 %3 ==0o0or i %5 ==0:
4 running_sum += i

5 print(running_sum)

Page 343 of 509


http://dfalck.xyz/
http://dfalck.xyz/project-euler-solutions/project-euler-problem-1/
http://dfalck.xyz/author/admin/
http://dfalck.xyz/projects/project-euler-solutions/
https://github.com/d-falck/df-project-euler/tree/master/Problems/problem-1

Project Euler problem 2
# August 24,2017 & DFalck B Project Euler

Source code available on GitHub.

The second problem is not much harder:

Each new term in the Fibonacci sequence is generated by adding the previous
two terms. By starting with 1 and 2, the first 10 terms will be:

1,2,3,5,8, 13, 21, 34, 55, 89, ...

By considering the terms in the Fibonacci sequence whose values do not
exceed four million, find the sum of the even-valued terms.

We basically want to run through the Fibonacci sequence until we hit 4 million, all the while adding every

even-valued term to a running sum.

So, we start by defining the first two terms of the sequence as 1 and 2 and then making a rule to generate
the rest. Making an empty list fibonacci = [0,0], we set fibonacci[@] = 1 and fibonacci[1] = 2.
Now, we want to implement a loop that will keep going until we tell it to stop. For this we can use while

True: , as since True is always true, the loop will always keep running.

That means we'll have to do our incrementing manually, unlike a for loop. Setting our indexas i =
2 (the third term in the sequence, as we've defined the first two), we'll do stuff in the loop and then

increment it by one using i += 1 atthe end:

fibonacci = [0,0]
fibonacci[0] = 1
fibonacci[l] = 2

i=2

while True:
stuff
i+=1

0 N O b~ W N

Next, we want to define the rule to keep the sequence going. Since each term is the sum of the previous
two, we know that fibonacci[i] == fibonacci[i-1] + fibonacci[i-2] for every i. The catch is, the list

fibonacci doesn’t actually have an index i yet, so we need to append this value to the end of the list

instead:
1. fibonacci = [0,0]
2. fibonacci[0] = 1 -
3. fibonacci[l] = 2
4,

Page 344 of 509


http://dfalck.xyz/
http://dfalck.xyz/project-euler-solutions/project-euler-problem-2/
http://dfalck.xyz/author/admin/
http://dfalck.xyz/projects/project-euler-solutions/
https://github.com/d-falck/df-project-euler/tree/master/Problems/problem-2

i=2

while True:
fibonacci.append(fibonacci[i-1] + fibonacci[i-2])
io+=1

0 N o O

Nice. We know we only want to go up to 4 million, so if we reach or exceed that number we use break to

terminate the while loop:

1. if fibonacci[i] >= 4000000:
2. break

All that's left is our actual task: sum all the even terms. Taking a similar approach to problem 1, we
initialise a variable called summation and every loop, if the current term is even, we add it in.

Add print(summation) atthe end and we're done!

1. fibonacci = [0,0]

2. fibonacci[0] = 1

3. fibonacci[l] = 2

4. summation = 0

5. i=2

6. while True:

7. fibonacci.append(fibonacci[i-1] + fibonacci[i-2])
8. if fibonacci[i] >= 4000000:
9. break

10. if fibonacci[i] % 2 ==

11. summation += fibonacci[i]
12. i+=1

13. print(summation)
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Project Euler problem 3
# August 24,2017 & DFalck B Project Euler

Source code available on GitHub.

Here we go:
The prime factors of 13195 are 5, 7, 13 and 29.

What is the largest prime factor of the number 600851475143 ?

This is the first problem we're going to need to split up into functions. We need a function to tell us the
prime factors of any number, and to do that we need a function to tell us whether a particular number is
prime or not.

Let's start with the latter. While there are many fancy prime checks out there, we're going to use the very
simplest, most obvious one: just try dividing the number by every integer below its square root: if none of
them go into it, then the number must be prime. (We only need to check up to the square root because
factors come in pairs: if the number has a factor larger than its square root, there will be a corresponding
one below it.)

So, if "Tnumber’ is the number we want to check, we want a “for" loop to do what we just described:

1. for i in range(l,math.ceil(math.sqrt(number))+1):

In case the square root isn't an integer, we round it up with “math.ceil()" and in case the square root is an
integer, we add 1 so that the for loop will actually reach it.

Now, within this loop, we want to check whether "i" divides "number, because if it ever does then
"number” cannot be prime. Now is a good time to put it all into a function which will return “True" if the
number is prime and “False " if itisn't:

def isPrime(number):
for i in range(l,math.ceil(math.sqrt(number))+1):

1.

2

3. if number % i == 0:
4 return False

5

return True

After testing this | realised that the numbers 1 and 2 confuse things, because 1 is its own square root and
2 is its own square root rounded up. So, we just add an "if - "else” statement to protect against all that,
and we're done:

def isPrime(number):
if number == 1:

return False

elif number == 2:
return True

o 0 b~ W N

else:
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7. for i in range(2,math.ceil(math.sqrt(number))+1):

8. if number % i == 0:
9. return False
10. return True

Next, we want to find the prime factors of a number "number’. We can do this iteratively: as soon as we

find one prime factor, we divide it out of "number” and do the whole process again with this new value.

Eventually we'll get to the last prime factor and “number” itself will be prime; this signals we've got them
all.

We'll follow a very similar approach to the function “isPrime(number)’. Starting with an empty list of prime
factors, “primefactors =[]°, we want to put everything inside a “while" loop so that when we change
“number” we can do the whole thing again. Then, we want to check each possible factor of "number" just
like we did above.

1 def primeFactors(number):

2 primeFactors = []

3. while True:

4 for i in range(l,math.ceil(math.sqrt(number))+1):

This value "i" is a prime factor of "number’ if and only if it divides evenly into "number" and it is prime. If
both these conditions are met, we want to append it to our list of prime factors and then divide it out of
"number” as mentioned above. Finally, we “break™ out of the for loop and the enclosing “while" loop will
make the whole process repeat with the new, smaller value of “number :

1 def primeFactors(number):
2 primefactors = []
3. while True:
4 for i in range(l,math.ceil(math.sqrt(number))+1): # Only check up to the square root:
any other factors can be found from the existing ones
if number % i == 0 and isPrime(i):

primefactors.append(i)

number = int(number/i)

break

0o N o u

Note that we use “int(number/i)" instead of just “number/i" to get rid of any floating points that might
accidentally be introduced in the division.

At the moment this will carry on forever: we need a termination condition. Once "number " is itself prime,
it must be the last prime factor, so we can append it to the list and “break’ out of the whole “while" loop.
Then, we want our function to return our final list “primefactors :

1. def primeFactors(number):

2. primefactors = []

3. while True:

4. if disPrime(number):

5. primefactors.append(number)

6. break

7. for i in range(l,math.ceil(math.sqrt(number))+1): # Only check up to the square root:
any other factors can be found from the existing ones

8. if number % i == 0 and isPrime(di):

9. primefactors.append(i)

10. number = int(number/i)

11. break

12. return primefactors

We're done! All that's left is to print off the maximum of this list for the specific value given in the problem,
which we can do by taking “max(primeFactors(value)) . We also have to do "import math " at the beginning
to allow use of the square root and ceiling functions.
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Here's the final code:
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21.
22.
23.
24.
25.
26.
27.
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import math

def

def

any

isPrime (number) :
if number ==
return False
elif number ==
return True
else:

for i in range(2,math.ceil(math.sqrt(number))+1):

if number % i == 0:
return False
return True

primeFactors (number) :
primefactors = []
while True:
if disPrime(number):
primefactors.append(number)
break

for i 1in range(1l,math.ceil(math.sqrt(number))+1):

other factors can be found from the existing ones
if number % i == 0 and disPrime(i):
primefactors.append(i)
number = int(number/i)
break
return primefactors

print(max(primeFactors(600851475143)))

# Only check up to the square root:
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Project Euler problem 4
# August 24,2017 & DFalck B Project Euler

Source code available on GitHub.

This problem reads as follows:

A palindromic number reads the same both ways. The largest palindrome
made from the product of two 2-digit numbers is 9009 = 91 x 99.

Find the largest palindrome made from the product of two 3-digit numbers.

The last bit says ‘made from the product of two 3-digit numbers’. There aren’t that many 3-digit numbers
around, so it's perfectly fine for us to just have two “for" loops inside each other:

1. for i in range(100,1000):
2. for j in range(i,1000):
3. prod = ixj

Now in order to determine whether “prod” is a palindrome or not, we're going to have to separate it out
into its digits. There is a very simple way of doing this: convert “prod" to a string, and convert that string
to a list (or a tuple, as it's not going to change). You just do “tuple(str(prod))” and you're done, you have a
tuple containing all of its digits. If you want to convert each of those digits back from a string into an
integer, you instead do “tuple(int(i) for i in str(prod))". You can see how that gets the job done.

Anyway, | didn't think of that when | did this problem, so I'll give my long-winded mathematical way here
that | actually used.

The product of two 3-digit numbers is going to be either 6 digits long or 5 digits long. So, we initialise a list
as "digits =[0,0,0,0,0,0] . Now, the last digit of some integer n with digits ag, a1, az, as, a4, as is going to
be as =n mod 10. If you don't know modular arithmetic, that just meant it's the remainder when we
divide n by 10. If our number is 54, for example, then dividing by 10 gives you a remainder of 4, which is
indeed the last digit.

It's not hard to see that the last two digits together are n. mod 100 in a similar way - for instance, divide
154 by 100 and you get a remainder of 54. To get rid of the 4 at the end, we subtract the last digit (which
we already know) and divide by 10: (54 — 4)/10 = 5.

The pattern continues all the way down. Our code implementation of this is something like follows:

prod = 1xj

digits = [0,0,0,0,0,0] # Separating the product out into its digits

digits[5] = int(prod % 10)

digits[4] = int((prod % 100 - digits[5])/10)

digits[3] = int((prod % 1000 - 10*digits[4])/100)

digits[2] = int((prod % 10000 - 100*digits[3])/1000) -
digits[1] = int((prod % 100000 - 1000xdigits[2])/10000)

digits[0] = int((prod % 1000000 - 10000*digits[1])/100000)

o N o 0 b~ W N
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| hope it makes sense how that works! Once you see how the first two happen, you can just keep adding

zeroes every line.

Anyway, now we know the digits. There are still two cases: if the first of those 6 digits is a zero (so "digits[0]

==0")then "prod’ is really a five-digit number; otherwise it's clearly six digits long.

Fine. Given either of these cases, it's not hard to check whether the number is a palindrome:

if digits[0] == 0O:
if digits[1] == digits[5] and digits[2] == digits[4]:
# PALINDROME TRUE
else:

if digits[0] == digits[5] and digits[1] == digits[4] and digits[2] == digits[3]:

# PALINDROME TRUE

Then, using a new variable - let's call it “largest_pallen” - if the new palendrome is the largest yet, we

need to do ‘largest_pallen = prod . At the end of the whole thing we'll be left with “largest_pallen™ as our

answer!

Full code below:

© 0o N O U b~ W N K

10.

12.
13.
14.
15.
16.
17.
18.
19.
20.

largest_pallen = 0
for i in range(100,1000):
for j in range(i,1000):
prod = 1xj
digits = [0,0,0,0,0,0] # Separating the product out into its digits
digits[5] = int(prod % 10)
digits[4] = int((prod % 100 - digits[5])/10)
digits[3] = int((prod % 1000 - 10*digits[4])/100)
digits[2] = int((prod % 10000 - 100*digits[3])/1000)
digits[1] = int((prod % 100000 - 1000xdigits[2])/10000)
digits[0] = int((prod % 1000000 - 10000*digits[1])/100000)
if digits[0] == 0O:
if digits[1] == digits[5] and digits[2] == digits[4]:
if prod > largest_pallen:
largest_pallen = prod

else:

if digits[0] == digits[5] and digits[1] == digits[4] and digits[2] == digits[3]:

if prod > largest_pallen:
largest_pallen = prod
print(largest_pallen)
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Project Euler problem 5
# August 24,2017 & DFalck B Project Euler

Source code available on GitHub.

This problem seems simpler than the last few to me.

2520 is the smallest number that can be divided by each of the numbers
from 1 to 10 without any remainder.

What is the smallest positive number that is evenly divisible by all of the
numbers from 1 to 207

It's fairly clear how to proceed. We can just check every multiple of 20, starting at 20 and adding 20 every
time. If the multiple is divisible by all of the numbers 1 through 19, we stop and print the output.

To check every multiple of 20 indefinitely, we use a “while" loop:

i = 20

while True:
# Check stuff here
i += 20

A W N

To check whether i is divisible by all the numbers 19, 18, 17 and so on, we just doa for loop:

1. for j in range(19,0,-1):
2. if i % j 1= 0:

3. # Failed test

4. # Passed test

Note that in the range function we're starting at 20 and going down to 1 rather than the other way round
(the -1 tells range() toadd -1 each time rather than 1): this is more efficient as it's much less likely for

a number to be divisible by, say, 19 than it is for it to be divisible by, say, 3.

The number i has only passed the test if we get through the whole for loop without the if statement
ever being triggered. We only want to do the increment and try again if "i" fails the check, sowe put i +=

20 inside the if statement:

1. i =20

2. while True:

3. for j in range(19,0,-1):
4. if i % j 1= 0:

5. i += 20

6. break

The break statement forces us out of the for loop and consequently restarts the while loop with the

new value of 1i.
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Now, if we do indeed get to the end of the for loop with every j being a factor of i, the current value
of j will be 1 (asthe for loop iterates downwards). Hence, if this is the case, i is our answer. We'll

hold it in some other variable smallest_multiple and break out of the for loop:

if j == 1: # If checked all of them and still here
smallest_multiple = i
break

1. i= 20

2. while True:

3. for j 1in range(19,0,-1):
4. if i % j = 0:

5. i += 20

6. break

7.

8.

9.

The last thing to do is check whether smallest_multiple actually holds a value, and if so break out of the

whole while loop and print it off. We'll set smallest_multiple = @ initially to help us.

We're done! Code below:

1. smallest_multiple = 0

2. i =20

3. while True:

4. for j in range(19,0,-1):

5. if 4 % j 1= 0:

6. i += 20

7. break

8. if j == 1: # If checked all of them and still here
9. smallest_multiple = 1
10. break

11. if smallest_multiple != 0:
12. break

13. print(smallest_multiple)
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Project Euler problem 6
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

Here's the problem:

The sum of the squares of the first ten natural numbers is,
12 +2%+ ... +10° = 385
The square of the sum of the first ten natural numbers is,
(1+24---+10)? =552 = 3025

Hence the difference between the sum of the squares of the first ten natural
numbers and the square of the sum is 3025 —385 = 2640. Find the difference
between the sum of the squares of the first one hundred natural numbers
and the square of the sum.

Well, the question looks long but | think this is actually the simplest problem we've had yet. The sum of all
integers from1ton is

—~ 2
=1
It's not hard to see why. In fact, there's a brilliant story about how the young Gauss found this trick when

an annoyed teacher gave him this problem to keep him occupied, expecting it to take him a long time to
manually sum all the numbers.

Let this sum be S, so that
S=1+24+3+---+(n—-1)+n.
We write the sum backwards as
S=n+n-1)+n—-2)+---+2+1
and add the two equations term-by-term, getting

2S=n+1)+2+n—-1)+B+n—-2)+---+(n—1+2)+(n+1)

=n+)+n+)+n+1)+--+n+1)+(n+1). M

It's easy to see that this is n lots of n + 1 and so 25 = n(n + 1). Divide by two, and we have S = n(nTH)
just as we were hoping for.
A quick implementation of this as a function is:

1. def sumofintegers(n):
2. return nx(n+1)/2
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A very similar result for the sum of squares takes a just a little more effort to show, but | won't prove it
here:

“~ 5, nn+1)(2n+1)
L

A similar Python function would be:

1. def sumofsquares(n):
2. return nx(n+1l)x(2%xn+1)/6

So, all we need to do is take the difference of the sum of squares and the square of the regular sum, up to
n.We're done!

def sumofsquares(n):
return nx(n+1l)x(2*n+1)/6

def sumofintegers(n):
return nx(n+l)/2

~N o a0 b~ W N

def specialdifference(n): # Finds the difference between the sum of squares and the square
sum up to n

[oe)

return abs(sumofsquares(n) - (sumofintegers(n))x*x*2)

10. print(specialdifference(100))
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Project Euler problem 7

B9 August 25,2017 & DFalck = Project Euler

Source code available on GitHub.

A very succinct question:

By listing the first six prime numbers: 2, 3, 5, 7, 11, and 13, we can see that
the 6th prime is 13.

What is the 10 001st prime number?

Well, in problem 3 we already made a function “isPrime(number)" to check if a number is prime, so let's

port that right in:

R R R e
W N R o

© 0 N O U b~ W N =

import math

def isPrime(number):
if number == 1:
return False
else:
if number == 2:
return True
else:
for i in range(2,math.ceil(math.sqrt(number))+1):
if number % i == 0:
return False
return True

Now we just want to keep going through all the positive integers, generating primes until we have 10,001

of them. This while loop will make an infinite list of primes if you leave it to go on for long enough:

~N o b~ W N

primes = []

i=1
while True:
if disPrime(i):
primes.append (i)
i+=1

We just add a termination if len(primes) is above 10,001 and print off our 10,001st prime! This is the

whole program

~N o b~ W N

import math

def +isPrime(number):
if number == 1: -~
return False
else:
if number == 2:
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10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.

return True
else:
for i 1in range(2,math.ceil(math.sqrt(number))+1):
if number % i ==
return False
return True

primes = []

i=1
while True:
if disPrime(d):
primes.append (i)
if len(primes) > 10001:
break
i+=1

print(primes[10000])
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Project Euler problem 8

B9 August 25,2017 & DFalck = Project Euler

Source code available on GitHub.

Ah, an interesting-looking one!

The four adjacent digits in the 1000-digit number that have the greatest

product are 9 x 9 x 8 x 9 = 5832.

Find the thirteen adjacent digits in the 1000-digit number that have the

73167176531330624919225119674426574742355349194934
96983520312774506326239578318016984801869478851843
85861560789112949495459501737958331952853208805511
12540698747158523863050715693290963295227443043557
66896648950445244523161731856403098711121722383113
62229893423380308135336276614282806444486645238749
30358907296290491560440772390713810515859307960866
70172427121883998797908792274921901699720888093776
65727333001053367881220235421809751254540594752243
52584907711670556013604839586446706324415722155397
53697817977846174064955149290862569321978468622482
83972241375657056057490261407972968652414535100474
82166370484403199890008895243450658541227588666881
16427171479924442928230863465674813919123162824586
17866458359124566529476545682848912883142607690042
24219022671055626321111109370544217506941658960408
07198403850962455444362981230987879927244284909188
84580156166097919133875499200524063689912560717606
05886116467109405077541002256983155200055935729725
71636269561882670428252483600823257530420752963450

greatest product. What is the value of this product?

So, immediately we want to get this big number and open it in a text file. In Python, while you could just

open the file, use it and then close it again, there's a handy construct called with - as which is perfect for

dealing with text files. We copy and paste that big number into a file called input.txt and then do:

1.

with open('input.txt') as f:

We do what we want to the text f and as soon as we leave the with statement, Python closes the file

down and cleans up after us.

We want to read the file with f.read() and get rid of all the new line characters ( \n). This does it:

1.

with open('input.txt') as f:

data

f.read().replace('\n',"'")
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Now data contains a big string of our number and nothing else. We happen to know the number is 1000
digits long and we want 13 adjacent digits at a time, but these numbers could be anything so we'll be
general. The following for loop will iterate through all the possible 13 adjacent digits, find their product,
and store it if it's the biggest yet.

for i in range(len(data)-digitsLength):
digits = [int(j) for j in datal[i:i+digitsLength]]
product = prod(digits)
if product > maxProduct:
maxProduct = product

a » W N

You may notice that prod() isn't a built-in function: we'll define that. It just finds the products of all the

elements in an iterable variable like a list, tuple or set. It's a simple definition:

1 def prod(iterable):

2 product = 1

3. for i in iterable:
4 product *= i

5 return product

Fine, that's all done. Our program is as follows:

1. def prod(iterable):

2. product = 1

3. for i in iterable:

4. product x= 1

5. return product

6.

7. with open('input.txt') as f:

8. data = f.read().replace('\n',"'")

9.

10. digitsLength = 13 # The number of adjacent digits we want to find the product of
11. maxProduct = 0

12.

13. for i in range(len(data)-digitsLength):

14. digits = [int(j) for j in data[i:i+digitsLength]]
15. product = prod(digits)

16. if product > maxProduct:

17. maxProduct = product

18.

19. print(maxProduct)
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Project Euler problem 9
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

This problem is as follows:

A Pythagorean triplet is a set of three natural numbers, a < b < ¢, for
which,

a? 4% =
For example, 32 + 42 =94 16 = 25 = 52.

There exists exactly one Pythagorean triplet for which a + b + ¢ = 1000.

Find the product abc.

I initially looked at this problem and tried to overcomplicate it quite a lot. | know of ways of generating
Pythagorean triplets and tried to implement something much more fancy than necessary. | kept not
getting the answer, possibly because in its base form the Euclid method does not generate all triplets.

Anyway, | got rid of that solution and went back to the start; a really quite simple program is more than
sufficient for this program.

| like breaking things up into functions, partly because it looks nice but also because it means | can much
more easily use bits from my previous programs in later ones. So, | started by making a function called
“PythagoreanTriple(N)™ which will generate a Pythagorean triplet that sums to "N . So, we want three
numbers, let’s call them "x°, 'y" and "z°,such that "x+y+z==N"and "z*z == x*x + y*y". Let's assume
"X <y’ (it could be the other way round but then we'd just switch "x™ and "y ). Now, it's clear that "x<y <
N" and so we can get started with a simple “for" loop:

1. def PythagoreanTriple(N): # Generates a pythagorean triple that sums to N

2. for x in range(1,N+1):
3. for y in range(x+1,N+1):

Now by the time we're inside this second for loop, we know the current values of x and y soitseems a
bit pointless to start again generating all possible values of z and checking whether z*z == x*x + y*y.
We can do better: obviously while the square of z is less than x*x + y*y (which we already know), we
can just keep increasing z . Only once we know z*z >= x*x + y*y do we actually need to check the
equality:

1 def PythagoreanTriple(N): # Generates a pythagorean triple that sums to N

2 for x in range(1,N+1):

3 for y in range(x+1,N+1):

4. z =y + 1

5 while z*z < x*xx + yxy:

6 z += 1
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7. if zxz == x*xx + y*y and x+y+z == N:
8. return [x,y,z]
9. return 'Failed'

Of course once we get out our special triplet we need the product x*y*z (or abc in the question). We

could easily do it by hand but let's port in our prod() function from the last question and use that:

1. def prod(iterable):

2. product = 1

3. for i in iterable:

4. product *= i

5. return product

6.

7. def PythagoreanTriple(N): # Generates a pythagorean triple that sums to N
8. for x in range(1,N+1):

9. for y in range(x+1,N+1):

10. z=y +1

11. while z*z < x*x + yx*y:

12. z += 1

13. if zxz == x*xx + y*y and x+y+z ==
14. return [x,y,z]

15. return 'Failed'

16.

17. print(prod(PythagoreanTriple(1000)))
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Project Euler problem 10
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

Another prime-related problem:
The sum of the primes below 10is 24+ 3+ 5+ 7 = 17.

Find the sum of all the primes below two million.

From problem 7 we already have a nice function to check if a number is prime or not:

1. import math

2.

3. def isPrime(number):

4. if number == 1:

5. return False

6. else:

7. if number == 2:

8. return True

9. else:

10. for i in range(2,math.ceil(math.sqrt(number))+1):
11. if number % i == 0:
12. return False
13. return True

That means all we need to do is keep checking every number, add any primes to a big list, and stop before

we hit 2 million.

def sumOfPrimes(N): # Sum of all primes below N
sum = 0
for i in range(1,N+1,2):
if disPrime(di):

sum += 9

o U b~ W N -

return sum

This code does just that. I've told the range() function to only return odd numbers because, well - no
primes are even except for 2. For that reason I've started with my sum as 2 and initiated the for loop
starting with i = 3.
That's our solution done!
import math
def -isPrime(number):

prime = True #Assume prime N

if number == 1:
return False

~N O b~ W N

if number ==
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10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.

return True
else:
for i 1in range(2,math.ceil(math.sqrt(number))+1):
if number % i == 0:
return False
return True

def sumOfPrimes(N): # Sum of all primes below N
sum = 2
for i in range(3,N+1,2):
if disPrime(i):
sum += i

return sum

print(sumOfPrimes (2000000))
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Project Euler problem 11

B9 August 25,2017 & DFalck = Project Euler

Source code available on GitHub.

This next problem reminds us very much of problem 8:

In the 20 x 20 grid below, four numbers along a diagonal line have been

marked in red.

08
49
81
52
22
24
32
67
24
21
78
16
86
19
04
88
04
20
20
01

02
49
49
70
31
47
98
26
55
36
17
39
56
80
52
36
42
69
73
70

22
99
31
95
16
32
81
20
58
23
53
05
00
81
08
68
16
36
35
54

97
40
73
23
71
60
28
68
05
09
28
42
48
68
83
87
73
41
29
71

38
17
55
04
51
99
64
02
66
75
22
96
35
05
97
57
38
72
78
83

15
81
79
60
67
03
23
62
73
00
75
35
71
94
35
62
25
30
31
51

00
18
14
11
63
45
67
12
99
76
31
31
89
47
99
20
39
23
90
54

40
57
29
42
89
02
10
20
26
44
67
a7
07
69
16
72
11
88
01
69

00
60
93
69
41
44
26
95
97
20
15
55
05
28
07
03
24
34
74
16

75
87
71
24
92
75
38
63
17
45
94
58
44
73
97
46
94
62
31
92

04
17
40
68
36
33
40
94
78
35
03
88
44
92
57
33
72
99
49
33

05
40
67
56
54
53
67
39
78
14
80
24
37
13
32
67
18
69
71
48

07
98
53
01
22
78
59
63
96
00
04
00
44
86
16
46
08
82
48
61

78
43
88
32
40
36
54
08
83
61
62
17
60
52
26
55
46
67
86
43

52
69
30
56
40
84
70
40
14
33
16
54
21
17
26
12
29
59
81
52

12
48
03
71
28
20
66
91
88
97
14
24
58
77
79
32
32
85
16
01

50
04
49
37
66
35
18
66
34
34
09
36
51
04
33
63
40
74
23
89

The product of these numbers is 26 x 63 x 78 x 14 = 1788696.

What is the greatest product of four adjacent numbers in the same direction

(up, down, left, right, or diagonally) in the 20 x 20 grid?

7
56
13
02
33
17
38
49
89
31
53
29
54
89
27
93
62
04
57
19

91
62
36
36
13
12
64
94
63
33
56
85
17
55
98
53
76
36
05
67

08
00
65
91
80
50
70
21
72
95
92
57
58
40
66
69
36
16
54
48

Well, this is the same problem as problem 8 but instead of just a long number we're actually dealing with

a grid now, so we're going to have to change our data construct to reflect that.

We copy and paste the grid into a text file and open it with Python as before, but instead of putting it all

into a string, we want a list where each entry is itself a list of numbers in that line. First we want to have

each entry be a different line:

1. with open('input.txt') as f:

2. grid = [line.replace('\n','"') for line 1in f]

If you iterate through a text file in Python it automatically returns it one line at a time, which is why we c:

justsay for line in f.Doing line.replace('\n','") instead of just line gets rid of the new line

characters that end up in the string.
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Now for each entry in grid we want to splitit up into a list of all the numbers - splitting the string every

time there's a space character. This is very simple with the split() function:

1. with open('input.txt') as f:
2. grid = [line.replace('\n','").split('" ') for line in f]

Our last problem is that each entry in each line of grid is a short string, not a number - that is, each
entry looks something like '54' or '63' rather than 54 or 63.So, for each entryin each the line we

want to convert the entry to an integer using int() :

1. with open('input.txt') as f:
2. grid = [[int(i) for i 1in line.replace('\n','").split(' ")] for line in f]

Done! Now we're told that the grid is 20 by 20, but just in case we want to use a different grid later on we'll
work out the width and height with:

1. width = len(grid[0])
2. height = len(grid)

Remember that grid is the list of lines, and grid[i] is the list of numbers on the i th line.

Okay, so we're told to find the maximum product of four adjacent numbers (let's do adjacents = 4 for
generality) in any direction, which gives us four possible directions to check: up and down, left and right,
diagonally top-left to bottom-right and diagonally top-right to bottom-left.

Let's check all groups of vertically adjacent digits first - that is, the direction ‘up and down’. Try to visualise
this, for each row in the grid we'll take the first number in the row and the three numbers directly below it,
then repeat for the next number along in the row, and so on. Then we just drop down a row and start
again. In the end we have 20 — 3 = 17 rows to do this to (since we're always taking 3 numbers below the
current row).

Using the numbers 20 and 4 as in the question, an implementation of this is as below:

maxProduct = 0

# Vertical adjacents
for i in range(17):
for j in range(20):
product = prod([grid[i+k][j] for k 1in range(4)])
if product > maxProduct:

0 N o b~ W N

maxProduct = product

It always helps to imagine you're Python and follow along the first loop or two to understand what's going
on. We're still using our prod() function that we've defined previously to take the product of all entries in

a list.

Now getting rid of 20 and 4 and replacing them with width, height and adjacents, that code

becomes:

width = len(grid[0])
height = len(grid)

maxProduct = 0
adjacents = 4

# Vertical adjacents
for i in range(height - adjacents + 1):

© o N o U b~ W N

for j in range(width):
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10. product = prod([grid[i+k][j] for k in range(adjacents)])
11. if product > maxProduct:
12. maxProduct = product

Now that we've done it for vertically adjacent numbers, we can pretty much use the exact same structure
with only small alterations for our other three directions. For horizontally adjacent numbers, the code
becomes this:

# Horizontal adjacents
for i in range(height):
for j in range(width - adjacents + 1):
product = prod([grid[i][j+k] for k in range(adjacents)])
if product > maxProduct:

o 0 b~ W N -

maxProduct = product

And it's not hard to carry on this pattern to diagonally adjacent numbers:

# Diagonal tl-br adjacents
for i in range(height - adjacents + 1):
for j in range(width - adjacents + 1):
product = prod([grid[i+k][j+k] for k 1in range(adjacents)])
if product > maxProduct:
maxProduct = product

# Diagonal tr-bl adjacents

© 0 N O U~ W N

for i in range(adjacents - 1,height):

=
(o}

for j in range(width - adjacents + 1):

=
N -

product = prod([grid[i-k][j+k] for k in range(adjacents)])
if product > maxProduct:
maxProduct = product

=
w

All the while, | was visualising the grid quite a lot while coding this, so visualisation definitely helps in
understanding what's going on here.

Finally, once we've checked all four directions (and therefore all possible groups of 4 adjacent numbers)
our variable maxProduct must contain the largest product of any of them. So, we just print it off!

That makes our full program look like this:

def prod(iterable):
product = 1
for i in iterable:
product *= 7
return product

with open('input.txt') as f:
grid = [[int(i) for i 1in line.replace('\n','').split(' ")] for line in f]

© 0o N O U b~ W N

10. width = len(grid[0])
11. height = len(grid)

12.

13. maxProduct = 0

14. adjacents = 4

15.

16. # Vertical adjacents

17. for i in range(height - adjacents + 1):
18. for j in range(width):

19. product = prod([grid[i+k][j] for k in range(adjacents)])
20. if product > maxProduct:

21. maxProduct = product

22.

23. # Horizontal adjacents
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for i in range(height):
for j in range(width - adjacents + 1):
product = prod([grid[i][j+k] for k 1in range(adjacents)])
if product > maxProduct:
maxProduct = product

# Diagonal tl-br adjacents
for i in range(height - adjacents + 1):
for j in range(width - adjacents + 1):
product = prod([grid[i+k][j+k] for k in range(adjacents)])
if product > maxProduct:
maxProduct = product

# Diagonal tr-bl adjacents
for i in range(adjacents - 1,height):
for j in range(width - adjacents + 1):
product = prod([grid[i-k][j+k] for k 1in range(adjacents)])
if product > maxProduct:
maxProduct = product

print(maxProduct)
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Project Euler problem 12
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

Here goes:

The sequence of triangle numbers is generated by adding the natural num-
bers. So the 7*" triangle number would be 1 +24+3+4+5+6 + 7 = 28.
The first ten terms would be:

1, 3, 6, 10, 15, 21, 28, 36, 45, 55, ...
Let us list the factors of the first seven triangle numbers:
3: 1,3
6: 1,2,3,6
10: 1,2,5,10
15: 1,3,5,15
21: 1,3,7,21
28: 1,2,4,7,14,28

We can see that 28 is the first triangle number to have over five divisors.

(1)

What is the value of the first triangle number to have over five hundred
divisors?

Ok, so we're going to need to be able to find all the factors of a given number. In problem 3 we wrote a
function to find all the prime factors:

1 def primeFactors(number):

2 primefactors = []

3 while True:

4, if disPrime(number):

5 primefactors.append(number)

6 break

7 for i in range(l,math.ceil(math.sqrt(number))+1): # Only check up to the square root:
any other factors can be found from the existing ones

8. if number % i == 0 and isPrime(i):

9. primefactors.append(i)

10. number = int(number/i)

11. break

12. return primefactors

(We wrote the function isPrime(number) to checkif number is prime or not.) We can do something similar
but much simpler if we don't care about primality: once we find a factor i of n, we justadd both i an
n/i (or for best practice, int(n/i) ) to our list of factors. Once we've got to sqrt(n) we know we have

them all.
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def findFactors(n):
factors = []
for i 1in range(1l,math.floor (math.sqrt(n))+1):
if n% i == 0:
factors.append (i)
factors.append(int(n/i))
return factors

~N o b~ W N

Next, we make a simple function to find the n th triangular number:

def triangularNumber(n):
sum = 0

1

2

3. for i in range(l,n+1):
4 sum += 7

5

return sum

That one's pretty self-explanatory.

So, now we just have to keep finding triangular numbers, check their factors, and if there are more than
500 of them, print off that triangular number and end the program:

index = 0

while True:
if len(findFactors(triangularNumber (index))) >= 500:
print(triangularNumber (index))
break
index += 1

~N o b~ W N

Done! Here's the whole thing:

1. import math

2.

3. def findFactors(n):

4. factors = []

5. for i in range(1l,math.floor(math.sqrt(n))+1):
6. if n % i == 0:

7. factors.append (i)

8. factors.append(int(n/i))
9. return factors

10.

11. def triangularNumber(n):

12. sum = 0

13. for i in range(l,n+1):

14. sum += i

15. return sum

16.

17. index = 0

18.

19. while True:

20. if len(findFactors(triangularNumber (index))) >= 500:
21 print(triangularNumber (index))
22. break

23. index += 1
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Project Euler problem 13

B9 August 25,2017 & DFalck = Project Euler

Source code available on GitHub.

The problem:

Work out the first ten digits of the sum of the following one-hundred 50-digit

numbers.

37107287533902102798797998220837590246510135740250
46376937677490009712648124896970078050417018260538
74324986199524741059474233309513058123726617309629
91942213363574161572522430563301811072406154908250
23067588207539346171171980310421047513778063246676
89261670696623633820136378418383684178734361726757
28112879812849979408065481931592621691275889832738
44274228917432520321923589422876796487670272189318
47451445736001306439091167216856844588711603153276
70386486105843025439939619828917593665686757934951
62176457141856560629502157223196586755079324193331
64906352462741904929101432445813822663347944758178
92575867718337217661963751590579239728245598838407
58203565325359399008402633568948830189458628227828
80181199384826282014278194139940567587151170094390
35398664372827112653829987240784473053190104293586
86515506006295864861532075273371959191420517255829
71693888707715466499115593487603532921714970056938
54370070576826684624621495650076471787294438377604
53282654108756828443191190634694037855217779295145
36123272525000296071075082563815656710885258350721
45876576172410976447339110607218265236877223636045
17423706905851860660448207621209813287860733969412
81142660418086830619328460811191061556940512689692
51934325451728388641918047049293215058642563049483
62467221648435076201727918039944693004732956340691
15732444386908125794514089057706229429197107928209
55037687525678773091862540744969844508330393682126
18336384825330154686196124348767681297534375946515
80386287592878490201521685554828717201219257766954
78182833757993103614740356856449095527097864797581
16726320100436897842553539920931837441497806860984
48403098129077791799088218795327364475675590848030
87086987551392711854517078544161852424320693150332
59959406895756536782107074926966537676326235447210
69793950679652694742597709739166693763042633987085
41052684708299085211399427365734116182760315001271
65378607361501080857009149939512557028198746004375
35829035317434717326932123578154982629742552737307
94953759765105305946966067683156574377167401875275
88902802571733229619176668713819931811048770190271
25267680276078003013678680992525463401061632866526
36270218540497705585629946580636237993140746255962
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24074486908231174977792365466257246923322810917141
91430288197103288597806669760892938638285025333403
34413065578016127815921815005561868836468420090470
23053081172816430487623791969842487255036638784583
11487696932154902810424020138335124462181441773470
63783299490636259666498587618221225225512486764533
67720186971698544312419572409913959008952310058822
95548255300263520781532296796249481641953868218774
76085327132285723110424803456124867697064507995236
37774242535411291684276865538926205024910326572967
23701913275725675285653248258265463092207058596522
29798860272258331913126375147341994889534765745501
18495701454879288984856827726077713721403798879715
38298203783031473527721580348144513491373226651381
34829543829199918180278916522431027392251122869539
40957953066405232632538044100059654939159879593635
29746152185502371307642255121183693803580388584903
41698116222072977186158236678424689157993532961922
62467957194401269043877107275048102390895523597457
23189706772547915061505504953922979530901129967519
86188088225875314529584099251203829009407770775672
11306739708304724483816533873502340845647058077308
82959174767140363198008187129011875491310547126581
97623331044818386269515456334926366572897563400500
42846280183517070527831839425882145521227251250327
55121603546981200581762165212827652751691296897789
32238195734329339946437501907836945765883352399886
75506164965184775180738168837861091527357929701337
62177842752192623401942399639168044983993173312731
32924185707147349566916674687634660915035914677504
99518671430235219628894890102423325116913619626622
73267460800591547471830798392868535206946944540724
76841822524674417161514036427982273348055556214818
97142617910342598647204516893989422179826088076852
87783646182799346313767754307809363333018982642090
10848802521674670883215120185883543223812876952786
71329612474782464538636993009049310363619763878039
62184073572399794223406235393808339651327408011116
66627891981488087797941876876144230030984490851411
60661826293682836764744779239180335110989069790714
85786944089552990653640447425576083659976645795096
66024396409905389607120198219976047599490197230297
64913982680032973156037120041377903785566085089252
16730939319872750275468906903707539413042652315011
94809377245048795150954100921645863754710598436791
78639167021187492431995700641917969777599028300699
15368713711936614952811305876380278410754449733078
40789923115535562561142322423255033685442488917353
44889911501440648020369068063960672322193204149535
41503128880339536053299340368006977710650566631954
81234880673210146739058568557934581403627822703280
82616570773948327592232845941706525094512325230608
22918802058777319719839450180888072429661980811197
77158542502016545090413245809786882778948721859617
72107838435069186155435662884062257473692284509516
20849603980134001723930671666823555245252804609722
53503534226472524250874054075591789781264330331690

Congratulations for managing to scroll past that enormous list! This is one of those problems that takes a
bit of thinking but actually is very simple. If you're adding two enormous numbers (of the same number of
digits) and you only want the first 10 digits of the sum, there's a very high chance that just summing the
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first 11 or 12 digits of those enormous numbers will give you your answer. It all depends on how big the
rest of the digits are and whether adding some of them forces changes to carry over to the left (imagine
doing column addition), but we may as well try it and, if we get the wrong answer, just try adding in one
more digit of each number.

(Of course, this ‘trial and error’ approach works in the Project Euler context, but if you're in a real-world situation
where you want 100% accuracy then this isn't the best method to use.)

First, we copy and paste the numbers into a text file, open the file and make a list of its lines, as we've done
a few times before:

1. with open('input.txt') as f:
2. numbers = [line.strip() for line in f]
(The strip() function just gets rid of any whitespace and new line characters at the end of each line.)

We only want the first 13 (let's start with 13) digits from each line, and we want them as integers not
strings, so this code becomes:

1. with open('input.txt') as f:
2. numbers = [int(line.strip()[0:13]) for line 1in f]

All we have to do now is sum the entries in numbers using the built-in function sum(numbers) , and then
find the first 10 digits of that sum. To do so, we convert the sum to a string, slice off the first 10 indices of
the string, and convert the result back into an integer:

1. summation = sum(numbers)
2. firstl0 = int(str(summation)[0:10])

Print it all off, and we're done! (It turns out that this does get us the right answer, though depending on
the numbers you use there's a very small chance it won't)

The (very short) whole thing is below.

with open('input.txt') as f:
numbers = [int(line.strip()[0:13]) for line 1in f]

summation = sum(numbers)
firstl0 = int(str(summation)[0:10])
print(first10)

o b~ W N =
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Project Euler problem 14
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

The following iterative sequence is defined for the set of positive integers:

n —n/2 (n is even)
n —3n+1 (nis odd)

Using the rule above and starting with 13, we generate the following se-
quence:

13—-440—-20—-10—-5—-16—-8—=4—-2—=1
It can be seen that this sequence (starting at 13 and finishing at 1) contains
10 terms. Although it has not been proved yet (Collatz Problem), it is
thought that all starting numbers finish at 1.

Which starting number, under one million, produces the longest chain?

NOTE: Once the chain starts the terms are allowed to go above one million.

This is a really interesting problem. Before even thinking about what we're going to have to do later on,
let's just make a quick function to determine the next number in a Collatz sequence:

1 def nextCollatz(n):

2 if n % 2 == 0:

3. return int(n/2)
4 else:

5 return 3*n+1

This quite literally is nothing more than the rule given in the question. Next, we want to generate the

whole sequence given a particular starting number:

def CollatzSequence(n):
sequence = [n]
while True:
n = nextCollatz(n)
sequence.append(n)
if n == 1:
break

0 N o b~ W N

return sequence

We're just appending the next term (using the function nextCollatz(n) we just defined) endlessly until

we reach 1, and then we return that whole list.

Now we have to find which starting number under a million produces the longest chain. Starting at
999,999 and decreasing the starting number each time rather than the other way round, because it seems
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plausible that a higher starting number will result in longer sequences on average, we keep calculating
the length of each Collatz sequence and if it's longer than the longest so far, we store both the starting
number and the sequence length:

1. def longestCollatz(cap): # Returns the number below 'cap' which generates the longest Collatz
sequence, and its length
longest = 0
for i in range(cap-1,1,-1):
length = len(CollatzSequence(i))
if length > longest:
longest = length
longestAt = i
return longestAt

0 N oo 0~ w N

That's all there is to it: we print off the answer and we're done.

1. def nextCollatz(n):

2. if n % 2 == 0:

3. return int(n/2)

4. else:

5. return 3*n+l

6.

7. def CollatzSequence(n):

8. sequence = [n]

9. while True:

10. n = nextCollatz(n)
11. sequence.append(n)
12. if n == 1:

13. break

14. return sequence

15.

16. def longestCollatz(cap): # Returns the number below 'cap' which generates the longest Collatz
sequence, and its length

17. longest = 0

18. for i in range(cap-1,1,-1):

19. length = len(CollatzSequence(i))
20. if length > longest:

21. longest = length

22. longestAt = 1

23. return longestAt

24.

25. print(longestCollatz(1000000))
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Project Euler problem 15
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

Starting in the top left corner of a 2 x 2 grid, and only being able to move to
the right and down, there are exactly 6 routes to the bottom right corner.

vy [ T¥

—»

How many such routes are there through a 20 x 20 grid?

This looks confusing at first, and it's easy to get lost combinatorially. However, this type of problem is a
typical example of where we can use basic dynamic programming.

Dynamic programming is where, instead of trying to do the whole thing at once, you build up gradually
piece by piece. In this case, we want to consider very carefully what it means to go from one corner to the
next.

Say we label the vertical linesas ¢ = 0,1, 2,...,n and the horizontal linesas 7 =0,1,2,...,n for an
n X 1 grid. Any route from corner (0, 0) to corner (n,n) can only go downwards and rightwards, and so
there are only two options for which corner came before corner (%, j): either corner (¢ — 1, j) or corner

(2,7 — 1). Therefore, if f(4,7) is the number of routes possible to arrive at corner (4, j), then

Take a moment to see that that makes sense (it was a sudden realisation for me). Since we know that fact,

we can now very easily start at the top-left corner of any grid and gradually work out the number of routes
to every corner, eventually getting to the bottom-right corner which will give us our answer.

We start by setting up a matrix - or, in more programming-like-language, an array - which will eventually
hold the number of paths to every corner on an x by y grid, but for now we'll just fill with ones. To

actually do this in Python, we can just initialise a list inside a list:

1.  paths = [[1]*(x+1)]x(y+1)

This means paths has y+1 entries, each of which is a list itself with x+1 entries; if you like, an array wi

y+1 columns and x+1 rows.
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Of course, we already know that there is one possible path to the very first corner: that is, just start there
and end there. So, we do paths[0][0] = 1 to set this initial value.

Then, we just want to loop through the array, going through one row at a time, setting each value using the
rule in equation (1). Finally, once we've got to the end, we just return the value at corner (z, y), that is, the
number of paths to corner (z,y), because that's all we care about:

1. def PathsToPoint(x,y): # This is using basic dynamic programming

2 paths = [[1]*(x+1)]x(y+1l) # Matrix containing number of paths to each point
3 for i in range(1l,x+1):

4 for j in range(1,y+1):

5. paths[i][j] = paths[i-1][]j] + paths[i][j-1]

6 print(paths)

7 return paths[x][y]

8

9

print(PathsToPoint (20, 20))

And that's the whole program! It's an elegantly simple approach.

If you start to write out the values of this array, you'll see that they match the values of Pascal’s triangle,
starting at the top-left corner. This makes perfect sense: you write out the values of Pascal’s triangle by
adding the two numbers directly above the one you're trying to find, which is exactly what this code is
doing if you rotate the array clockwise by 45 degrees. In fact, this whole program can be replaced by a
single combinatorial calculation. Each possible path to (z,y) contains  horizontal segments and y
vertical segments: so, each path will contain & + y segments overall. If you imagine starting from the
beginning and repeatedly choosing whether the next segment should be horizontal or vertical, it's easy to
see you have to choose a horizontal segment exactly x of these times. Therefore, the problem is reduced
to ‘how many different ways are there of choosing x objects out of x 4 y?, a problem with a well-
established solution:

(x+y)! _ (z+y)!

Clx+y,x)= o (x+y)—z]  zly!

which, if £ = 20 and y = 20 as in the question, reduces to

(20+20)! 40!
= — 137846528820
201201 (20!)2

which is exactly the same answer that our program returns.
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Project Euler problem 16
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.
215 = 32768 and the sum of its digits is 3 +2 + 7 + 6 + 8 = 26.

What is the sum of the digits of the number 210007

Easy. Define a quick digits function to return a tuple of the digits of "N ":

1. def digits(N):
2. return tuple(int(i) for i in str(N))

Now just sum the digits of 21000 pone,

1 def digits(N):

2 return tuple(int(i) for i in str(N))
3.

4 print(sum(digits(2xx1000)))
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Project Euler problem 17

B9 August 25,2017 & DFalck = Project Euler

Source code available on GitHub.

If the numbers 1 to 5 are written out in words: one, two, three, four, five,
then there are 34+ 3 + 5+ 4 + 4 = 19 letters used in total.

If all the numbers from 1 to 1000 (one thousand) inclusive were written out
in words, how many letters would be used?

NOTE: Do not count spaces or hyphens. For example, 342 (three hundred and forty-two)
contains 23 letters and 115 (one hundred and fifteen) contains 20 letters. The use of ”and”
when writing out numbers is in compliance with British usage.

This problem got me thinking about turning numerals into words, and | actually spent quite a while

solving this problem much more fully than | had to. I'm not going to explain my full solution: that's for a

different post.

Suffice to say, | wrote a script that will print, in British English short-scale words, any integer from () to 104

(1083 is one vigintillion, after which Wikipedia runs out of names). It took quite a lot of effort and made me

realise just how subtle our numbering rules actually are. Here's the code:

=
(o)

11.
12.
13.
14.
15.
16.
17.
18.

19.
20.

© 0o N o U~ W N

# D Falck. Run this file, the command line 1interface will ask you for a number to print
(below 10764 please)

import math

def digitsOf(N): # Separates N into a list of its digits
N = abs(N) # Make positive
length = math.floor(math.loglO(N)) + 1 # How many digits
separated = []
separated.append(int(N % 10)) # We build the list in reverse order, starting with the
units digit
for i in range(1l,length): # Every digit can be found from N modulo something and the
previous digit
new = int((N % 10*x(i+1l) - separated[i-1])/(10*xx7))
separated.append (new)
separated.reverse() # Finally, put the list in the right order
return separated

def dinWords(N): # Returns the English words for N
digitNames = ['zero','one','two', ' 'three','four','five','six"', 'seven','eight', 'nine']
teenNames =
['ten','eleven','twelve', 'thirteen','fourteen','fifteen','sixteen', ' 'seventeen', ' 'eighteen', 'ni
neteen']
tensNames = ['twenty', 'thirty','forty','fifty','sixty','seventy','eighty', 'ninety']
bigNames =
['thousand', 'million','billion','trillion', 'quadrillion','quintillion', 'sextillion', 'septill
on','octillion', 'nonillion','decillion','undecillion', 'duodecillion','tredecillion’', 'quattuor
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decillion','quindecillion','sexdecillion','septendecillion', 'octodecillion', 'novemdecillion',
'vigintillion']

21.

22. def hundreds(digits): # Deals with triplets of digits

23. def units(digit): # Deals with single digits

24. return digitNames[digit]

25.

26. def tens(digits): # Deals with pairs of digits

27. if digits[0] == 0: # If there's a leading zero, pass to the units function

28. return units(digits[1])

29. elif digits[0] == 1: # If the number is in the teens

30. return teenNames[digits[1]]

31. else: # For any number higher than 19

32. firstWord = tensNames[digits[0]-2]

33. if digits[1] == 0: # If a multiple of 10, just return the first word

34. return firstWord

35. else: # Otherwise, concatenate the tens digit with the units digit

36. return '{}-{}'.format(firstWord,units(digits[1]))

37.

38. if digits[0] == 0: # If a leading zero, pass to the tens function

39. return tens(digits[1:])

40. elif digits[1:] == [0,0]: # If a multiple of 100, just return 'thingy hundred'

41. return '{} hundred'.format(units(digits[0]))

42. else: # Otherwise, return 'thingy hundred and thingy'

43, return '{} hundred and {}'.format(units(digits[0]),tens(digits[1:]))

44, if N == 0:

45, return digitNames[0]

46. digits = digitsOf(N)

47. length = len(digits)

48. for dummy in range(40-length): # Add leading zeroes until the number 1is 40 digits long

49. digits.insert(0,0)

50. string = hundreds(digits[-3:]) # Start by adding the words for the hundreds digits

51. for i in range(len(bigNames)+1): # Now recursively add the words for the thousands,
millions, etc. digits

52. if digits[-(6+3%7):-(3+3*7)] == [0,0,0]: # Don't append anything if the digits are
zeroes

53. pass

54, elif digits[-(3+3*i):] == [0 for dummy 1in range((6+3%i) - 3)]: # If everything else
is zeroes, make this the only thing in the string

55. string = '"{} {}'.format(hundreds(digits[-(6+3*i):-(3+3x7)]),bigNames[i])

56. elif digits[-(3+3*i):-2] == [0 for dummy 1in range((6+3*i) - 3 - 2)]: # If no digits
until the tens, add an 'and'

57. string = '"{} {} and {}'.format(hundreds(digits[-(6+3%7):-
(3+3%1i)]) ,bigNames[i],string)

58. else: # Otherwise just add on these digits and a comma

59. string = "{} {}, {}'.format(hundreds(digits[-(6+3%i):-
(3+3%17)]) ,bigNames[i],string)

60.

61. if N < 0: # If negative

62. string = 'negative {}'.format(string)

63.

64. return string

65.

66. if __name__ == '__main__': # Only run this when executing this file itself

67. continuing = True # Runs a basic command line interface

68. while continuing:

69. request = input('Enter the dinteger you want printed (or \'s\' to stop): ')

70. if request == 's':

71. continuing = False

72. else:

73. print(inWords(int(request)))

It will be a lot easier to code just the first 1000 numbers, which is all this problem calls for.
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Anyway, with that out the way, we want to start a new python file and use our functions from this one
(which I called numberprinter.py ). To do that, we just put from numberprinter import * atthe top along
with our usual import math . All we do now is iterate through the integers from 1 to 1000 and find how

long the string of words for each is.

(We get rid of any hyphens and spaces with .replace('-','"').replace(' ','") since we're not meant to

count these.) The final code for this file is like this:

import math
from numberprinter import *

letterSum = 0
for i in range(1,1001):

string = +dinWords (i)

letterSum += len(string.replace('-',"").replace(' ',"'"))
print(letterSum)

o N o 0 b~ W N
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Project Euler problem 18
#0 August 25,2017 & DFalck B Project Euler

Source code available on GitHub.

By starting at the top of the triangle below and moving to adjacent numbers
on the row below, the maximum total from top to bottom is 23.

That is, 3+ 7+4+9 = 23.
Find the maximum total from top to bottom of the triangle below:

75
95 64
17 47 82
18 35 87 10
20 04 82 47 65
19 01 23 75 03 34
88 02 77 73 07 63 67
99 65 04 28 06 16 70 92
41 41 26 56 83 40 80 70 33
41 48 72 33 47 32 37 16 94 29
53 71 44 65 25 43 91 52 97 51 14
70 11 33 28 77 73 17 78 39 68 17 57
91 71 52 38 17 14 91 43 58 50 27 29 48
63 66 04 68 89 53 67 30 73 16 69 87 40 31
04 62 98 27 23 09 70 98 73 93 38 53 60 04 23

NOTE: As there are only 16384 routes, it is possible to solve this problem by trying every
route. However, Problem 67, is the same challenge with a triangle containing one-hundred
rows; it cannot be solved by brute force, and requires a clever method! ;o)

This is a really wonderful problem, another great example of dynamic programming. Of course, as the
problem tells us, it's perfectly possible to solve this by trying every route possible, but it's ridiculously
inefficient. In fact this problem has complexity O(2™), meaning the time taken increases exponentially
with how many rows there are in the triangle (as for each extra row, every route splits into two branches).

No, we're going to have to be clever about this if we want our solution to work for bigger triangles. |
encourage you to think about this for a while, because that's how | came across the way to do it.

What works is if, starting at the top, we assign each number a value which is the maximum sum down to thnt
number. To find the maximum sum for a particular number, we just add that number to the greater of th
two maximum sums directly above it. When we get to the bottom we take the largest of the maximum

sums and we have our answer.
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Let's start by pasting the triangle into triangle.txt and opening it with Python. We'll make a list called

triangle contain as each of its entries a list of the numbers in that row of the triangle.

triangle = [] # Put input triangle into a list of lists
with open('input.txt') as input:
for line 1in dinput:

A W N

triangle.append(line.strip().split(' "))

Next, we'll initialise our array maxsum that will hold all the maximum sums we just talked about:

1. maxsum = [[0 for entry in row] for row in triangle] # Zeroes same size as triangle

Now we want to iterate through the whole triangle, one row at a time, using two nested for loops. When
we get to each number, we want to compare the two entries above it in maxSum and add the greater of the
two to the number itself, then store that value in the current entry in maxSum. I'm going to use the useful
enumerate(iterable) function which on every iteration returns both the index and value of the current

position in iterable.

for i, row in enumerate(triangle):
for j, entry in enumerate(row):
# Compare the two numbers directly above entry and add the largest to the maxsum here
if maxsum[i-1][j-1] > maxsum[i-1][j]:
maxsum[i][j] = int(entry) + maxsum[i-1][j-1]
else:

~N o0 00 b~ W N

maxsum[i][j] = int(entry) + maxsum[i-1][j]

Of course, if we're in the first row of the triangle that number won't have any entries above it, so we just set
the maxSum there to be the entry itself.

1. for i, row in enumerate(triangle):

2. for j, entry in enumerate(row):

3. if i == 0:

4. maxsum[i][j] = int(entry)

5. else: # Normally, compare the two numbers directly above entry and add the largest to
the maxsum here

6. if maxsum[i-1][j-1] > maxsum[i-1][j]:

7. maxsum[i][j] = int(entry) + maxsum[i-1][j-1]

8. else:

9. maxsum[i][j] = int(entry) + maxsum[i-1][j]

The only thing we haven't accounted for is numbers at the end of rows. These numbers will only have one
entry directly above them, so we have no choice about what we do with the maximum sum there:

1. for i, row in enumerate(triangle):

2. for j, entry in enumerate(row):

3. if 4 ==

4. maxsum[i][j] = int(entry)

5. elif j == 0: # If at the start of the line, only one option for max sum

6. maxsum[i][j] = int(entry) + maxsum[i-1][j]

7. elif j == len(row) - 1: # If at the end of the line, only one option

8. maxsum[i][j] = int(entry) + maxsum[i-1][j-1]

9. else: # Normally, compare the two numbers directly above entry and add the largest to
the maxsum here

10. if maxsum[i-1][j-1] > maxsum[i-1][j]:

11. maxsum[i][j] = int(entry) + maxsum[i-1][j-1]

12. else:

13. maxsum[i][j] = int(entry) + maxsum[i-1][j]
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Now once we've got to the end we just want to take the maximum value of the last row of maxSum. Put the

whole program together and it looks like this:

O 0o N o U b~ W N

10.

12.
13.
14.
15.
16.

17.
18.
19.
20.
21.
22.

triangle = [] # Put input triangle into a list of lists
with open('input.txt') as input:
for line 1in dinput:
triangle.append(line.strip().split(' '))

maxsum = [[0 for entry in row] for row in triangle] # Zeroes same size as triangle

for i, row in enumerate(triangle):
for j, entry in enumerate(row):

if i ==
maxsum[i][j] = int(entry)

elif j == 0: # If at the start of the line, only one option for max sum
maxsum[i][j] = int(entry) + maxsum[i-1][j]

elif j == len(row) - 1: # If at the end of the line, only one option

maxsum[i][j] = int(entry) + maxsum[i-1][j-1]

else: # Normally, compare the two numbers directly above entry and add the largest to

the maxsum here
if maxsum[i-1][j-1] > maxsum[i-1][j]:
maxsum[i][j] = int(entry) + maxsum[i-1][j-1]
else:
maxsum[i][j] = int(entry) + maxsum[i-1][j]

print(max(maxsum[len(triangle)-1]))
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Chapter 27

Firework problem (projectile loci)

This was a mechanics problem given by Dr Kwasigroch to us in a Year 12 projectile motion
lesson. It was interesting and I've since seen variants of this problem come up in loads of

different places!

J
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Firework problem (projectile loci)

Damon Falck

December 2016

Question:

A shell explodes at the origin and the resulting debris is projected with an initial speed w and
arbitrary angle 6 above the horizontal. Find the locus of points reached by debris as 6 is varied.
What is the locus of points that are not reached by debris as 6 is varied, i.e. where is it safe for a
bird to fly? Find the equation of the curve that separates these two loci.

We can draw a diagram to represent the situation as follows:

Y

Figure 1: Debris is projected from the origin with initial velocity u and angle 6

We will first find the locus of points which the debris can reach. Let us resolve the initial velocity u into
its horizontal and vertical components.

usin 6

0 [

ucos 6

Figure 2: A right triangle to show the components of initial velocity u
We start by deriving an equation for the path of debris.

Applying s = ut + %at2 vertically,
1
y = usinft — §gt2 (1)
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where t is the time passed since launch. Now applying s = ut + %atzhorizontally,
x=ucosft+0

which gives

T
t= . 2
ucos 6 2)
We can substitute this into (1) to eliminate ¢:
o T 1 x?
=wusinf - - =g ——
Y weosf 29 WZcos?0
g 2
=tanfx — ————x~.
Y O 2 cos20”

Now we want to rearrange this to find a quadratic with coefficients of x and y only. We can start by
rewriting it as
2

gx 1

— . ——— —zxtanf+y = 0. 3

2u2  cos? 0 4 (3)
Using the trigonometric identity

sin? 6 + cos? 0 = 1,

by multiplying by cos? # we get

1
tan?0 +1 = ———.
ant o cos? 6
We can substitute this into (3) to give us
2
%(tarP 0+1)—axtanf+y=0
u
which simplifies to
2 2
gsztanQG—xtanﬁ—F(y—l—g;), (4)

a quadratic in tan 6.

What we’re interested in is for which points in the xy-plane there exists a real solution for tanf and
hence for §. If at a given point there exists a solution, it means there is some 6 such that the path of the
debris will pass through this point.

We know that there exists a real solution for tan @ if and only if the discriminant A > 0, so

2 2
(I)24.g$2.(y+gx> >0

2u 2u?
22 492y 7 4g2z* >0
2u? qut —
402 _ 9002020 — o2zt
utz gu 4x Yy — g°x >0
u
ut — 2guly — g%2% > 0. (5)

This is the locus of points which the debris can reach, and its shape is shown below.

Figure 3: The shape of the locus of points which the debris can reach, plotted in Mathematica
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The locus of points which are safe for a bird to fly in is therefore

ut — 2g9u’y — g%2% <0, (6)
because the two loci are mutually exclusive.
The curve separating these two loci is therefore given by the equation

ut — 29uly — g?2%2 =0
2guty = ut — g2
ut — g2a?
B 2gu?
2 2
gx u
=——=+ — 7
y="52 5, (7)

which is interestingly the curve of points for which there is only one real solution for #, meaning that
there is only one possible path of the debris that will reach each point in this outer boundary.

Because g and u are constants, this is simply a quadratic in z; in fact it’s a just a vertical linear
transformation of y = 22. With « = 10 ms™! and g = 9.8 ms~2, we end up with the equation

_ 987 N 100
Y7700 T 196
y = —0.049z 4 5.10. (8)
This parabola is plotted below.
61y

! L It It L J/‘ |
-15 -10 -5 5 10 15

Figure 4: Graph of y = —0.04922 + 5.10
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Chapter 28

Kisses at a party

One of Mr Vaccaro’s sheets he used at Year 12 mathematics extension, ‘Reasoning and Proof
I, was difficult and quite interesting (like usual), and I started my solutions here. I never got
around to doing the whole sheet.

J
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Reasoning and Proof I1I — Solutions

Damon Falck

June 30, 2018

Theorem 1.1. Let w, be the number of people who’ve had an odd number of kisses
after a total of n € Z* kisses in the history of the world. Then wy, is always even.

Proof. Because at the beginning of time no one has kissed yet, we can say
wo =0

and after the first kiss, we must have
wp = 2.

Now, assume wy, is odd. Then there are three cases regarding the (k + 1)st kiss:

Case 1. Both kissers have previously had an odd number of kisses, so after the kiss
they both now have an even number of kisses. Hence wi11 = wy, — 2.

Case 2. Both kissers have previously had an even number of kisses, so after the kiss
they both now have an odd number of kisses. Hence wy11 = wy + 2.

Case 3. One kisser has had an odd number of kisses and one an even number.
Therefore after the kiss their roles are switched, so wg11 = wr +1 — 1 = wg.

In all three cases if wy is even then wy41 is even. Since we know w; is even, by
induction w, must be even for all n. O

Theorem 1.2. During the course of any party there are always at least two people
who have kissed the same number of other people at a party.

Proof. Let there be n people at a party. Therefore the number m; of other people
some individual 7 has kissed is limited by

m; € [0,n — 1]

since it is impossible to kiss oneself. Suppose that every person has kissed a unique
number of other people. Then since there are n people and n possible values of m;,
for every integer in the interval [0,n — 1] there must be someone who has kissed a
corresponding number of people. However, it is impossible for simultaneously one
person to have kissed n — 1 people and another to have kissed no-one. Therefore
we reach a contradiction, and so there must always be at least two people who have
kissed the same number of other people. O

Page 1 of 1
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Chapter 29

An orgy of integration — solutions

An infamous Dr Cheung sheet. I thought it would be beyond me but after doing quite a lot of
integration with Miss Brownlee I had a go at these and they were easier than I expected.

J
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An Orgy of Integration - Solutions

Damon Falck

June 30, 2018

1
1. /xsin(x2 +3)dx = —3 cos(z? +3) + ¢
sec X 1
2. dz = [ sec?ztan"2 zdx
vtanx
= 2tan%x+c
= 2Vtanx + c.
3. /cosxcos(sin x)dz = sin(sinzx) + c.
2 1 1 2 1 2 1 2
4. /x T+ — dx:/(x )(x_l_)da:
22 x 22
2 _q)(gd 2
:/(ZL‘ )(x 2+2:B +1) da
T

1
<:1; + 222 +1— 22 —2—)dx

2

2 T e iy
= — 4+ ——2x+—+c
5 3
2z —sinz 9
5. ﬁdlen‘x —l—cosac‘—i—c.
xTe + cosx

6. Integrating by parts,

/mdm—ln x—/lnwdx—l-c

|
— Q/de—ln T+ c

/lnx 2y
o —da:— +c.

Page 1 of 8
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An Orgy of Integration

Damon Falck

D=

§ | mrmt=

:2ln{1—|—\/§‘ +c.

dx

1
8. /erzz dx = —Ze*%z + c.

9. /csc zcot ze®Tdx = —e®°T 4 c.

10. Integrating by parts,

14 )20 (14 x)%0
1 Yy = .(_/
/l‘( +z)7dr=x 50 50 dz +c

r(1+2)%°  (1+2)%
= — + c.
20 420

11. Integrating by parts,

/$21nxd:v: ;xgln:c:/;xde—i-c

1 1
= gx?’lnac — §x3 +c.

12. Integrating by parts twice,
/xQSinxdx = —zcosx + /Qxcosxda: +c

= —:vzcosm—i— <2xsinx — /QSinmdx) +c

= —a2%cosz + 2zsinz + 2cosz + c.

13. %(:cln:v)zlnx+1.

14. Therefore,
/lnxdx =zlhz—z+c

15. Integrating twice by parts,

/ln2xdx:xln2x—/2xln$dx+:r

T

=xln’z —2zxInz + 2z + c.

Page 2 of 8

Page 391 of 509



An Orgy of Integration Damon Falck

16. As sin® x + cos? z = 1, dividing through by cos? z gives tan® x + 1 = sec? z. So,

/tanQ:vdx:/<se02x—1) dz

=tanx —x + c.

17. Integrating twice by parts,
/exsinxdx =e%sinx — /ex cosxdx + ¢
=e"sinz — <ex cosT + /ez sinmdx) +c
= 2/exsinxdx =e%sinx —e”cosx + ¢
e’(sinz — cosx)

= /exsinxdx: 5 + c.

18. We know that

2 2

cos2x = cos“x — sin“x
= cos?z — (1 — cos® )
=2cos?z — 1
9 1 —cos2z
= cos’r = ——
2
Hence,
9 1 1
cos“zdx = —cos2x + — | dx
2 2
L 2 —i—l +
= —sin -
4s. x 2:U c
19. /tan3mdx = /(8602:1:— 1)tanz dx
:/<tanxsec2x—tana:) dx
1 2
= itan x + In|cos z| + c.
) 2 L. 2
20. sin“ x cos“ x dxr = Zsm 2 dx

1/1—
:/< cos4x) o
4 2
1 1
:/(8—800843:) dx

1 1 nda 4
= —x — —sindx + c.
8 32
Page 3 of 8
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An Orgy of Integration

Damon Falck

21. Using the trig factor formulae,

2 4 4x — 2
/cos2a:cos4:z:d:c:/(cos( 952+ ?) + cos( 962 m)) dx

1 1
= / <2 cos 6x + 2005233) dx

1 1
= Esin&r—l— Zsin2:p+c.

t
22. /secxdx:/secx secr +tanx dx
secx + tanx
/se02x+secxtanx
dx
tanx + secx

= In|tanx + secz| + c.

23. Integrating twice by parts,

/sec3xdx:/se02x-secxdm
:tan:nsecm—/taHQ:nsecmdx—i—c
=tanxsecx — /(sec2a: —1)seczdz +c
:tanxsecx—/secgzcdx+/secxdzv+c

== 2/sec?’xdx:tanxsecx+/secxdx+c

5 1 1
= [ sec a:da::itanaﬁsecx—i—iln]tanx—i—secxl—i—c.

24. Letting = 2tan6, so g—g = 2sec? § and 6§ = arctan (%),

3 3 dx
/w2+4dx_/4(tan29+l)d€d0

3 2
= * 2
/ Se(32 0 sec” 6do

:/3M
2

3
:§9+C

3 ¢ T .
= —arctan | — c.
2 2
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An Orgy of Integration

Damon Falck

25. Letting = 2sin 6, so ‘j—g = 2cosf and 0 = arcsin (%),

0

/ 1 d / 1 dxd
- A= - ==
Va4 — 2 24/1 — sin2 ¢ d¢
:/ 1 -2cosfdo
2cos b

~ [1a0

=0+c

. x +
= arcsin | — c.
2

26. Letting t = vaZ — 4, s0 © = V& + 4 and 9 = 1(42 4+ 4)77 . 21,

/1dx_/1d$dt
Va2 —4 2 4 dit

1 1

[
Now letting ¢ = 2tan#, so %zZsecQH and 6 = arctan (%),
/tziuldt:/mi;d@
:/4561(329'2SGC29(21(9
1
[lw
:%H—i-c.

2__
7%'64)7 S0

Back-substituting, § = arctan (%) = arctan ( 3

/ 1 d 1 " x? —4 N
———dzr = - arctan [ ————— c.
Va2 —4 2 2

27. Using the Weierstrass substitution, let t = tan (%) So,

) 2t
sinx =
1+12
and
1—¢2
cosT = .
1+¢2
Page 5 of 8
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An Orgy of Integration

Damon Falck

Also, ‘é—f = ﬁT So,
1 dz
/sinx—3cosx—1 / 12 1 d¢ d
1+t2 _31+t2 -
1+t 2
/ + dt
2t — 3+3ﬂ—1—ﬂ 1+ 2
= de¢
/2 249t —4
_ /m
_/ dat
(t+; -3
1
dt.

Now we let sinf = %

(

t—l—%), so that t = %sin&—% and %

%cos 0. So, our integral

becomes
1 dt 1 3
— | 77— -d0=— | ——=— - -cosfdf
/Z(l—sin29) do /ZCOSQQ 2
SRVE.
B 3 cosf
2
=— /sec@d&.
3
Using our result from question 22, this is —% ln]tan9 +secf| + c. Since
0 i 2t+1 in (2 tan & 4 1
= arcsin | - = arcsin | - tan — + =
3 3 2 3)7

we come to

/ﬁ 1 d Inlt in (ZtanZ 1+ 1)) 4 in (ZtanZ 4+ 2) )| +
z = ——In|tan [ arcsin | = tan = + = sec | arcsin [ = tan = + = c
sinz —3cosx — 1 3 3 2 3 3 2 3
2 2tanZ + 1 1
:—gln 3 2 3 + +c
w(uanul)? ¢1<2mx+1)2
3 2173 3 27173
2 2tan § +4
:—gln +c.
3\/1—<2tan"”+1)2
3 27173
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An Orgy of Integration Damon Falck

- =

Now letting u = sin 6 so that g—g = cos 6, we get

—/1du——/1cos9d9
V1—u? V1 —sin?6
cosf
= — do
/cos@
=—0+c

= —arcsinu + ¢

1
= — arcsin <> + c.
x

4sinx + 3cosx —cosx +2sinx  2sinx +4cosx
dx = dx

sinx 4+ 2cosx sinx 4+ 2cosx sinz + 2cosz

cosx — 2sinx
:/<—-+2> A
sinx 4+ 2cosx

= —In|sinx + 2cos x| + 2z + c.

30. Lettingu=2—1,s0 z =u+ 1 and dz—

/F/ﬁ

d
\/1—u “

We now let u = sin? 6, so that \/u = sin# and 4 37 = 2sinflcos@. Thus,

Vu d sin 0
U= | ——
V1i—u V1 —sin?@

2 sin?
:/ sin HCOSHdH
cos

:/2sin20d0
:/(1—c0320)d9

1
:9—5811129—}—6

-2sinf cos 8 do

=@ —sinfcosbl + c.

Page 7 of 8
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An Orgy of Integration Damon Falck

So, since 6 = arcsin(y/u = arcsiny/z — 1, our solution is

/ dx—arcsm (V1) ~ve 11— (Ve 1) +e

= arcsin <\/x—1> —Vr—1V2—z+ec.

Page 8 of 8
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Chapter 30

A few STEP problems

These were solutions to a few STEP problems I did for Miss Brownlee about halfway through

Year 12.

J
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A few STEP problems...

Damon Falck

February 2017

STEP 1 2009 Question 2

We are given a curve with equation
y3 =23+ a® 4B
where a and b are positive constants. Differentiating,

d )
dig _ x2(a:3 + a3 +b3)_2/3

and so at the point (—a,b), the tangent line
Yy =mx—+c

has gradient

—9/3
-2 = [a a4
_ a2(b3)_2/3
a2

Now since we know this line passes through point (—a, b) (as it is tangent to the curve there),
we can find c:

CL2

b = ﬁ(_a) +c
a3
Thus, the equation of the tangent line is
a? ad
y=127 +b+ o)
— Py—dlr=a+b

as desired.

Now if a = 1 and b = 2, then the points where the tangent meets the curve can be found by
solving simultaneously the equations

y' =249, (1)
dy—x=9 (2)
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where eq. (1) is the original curve and eq. (2) is its tangent at (—1,2). Equation (2) gives us

z+9
4

y:

and so substituting this into eq. (2), we know that at all intersection points

3
(:c1—9> =22 +9

(x+97°
64
— 23 4+ 2722 + 2432 + 729 — 6423 — 576 = 0

— —632% + 272% + 2432 + 153 =0
— 723 - 322 - 27z —17=0 (3)

22 —-9=0

as desired.

Now we want to find a pair of values to satisfy the original equation. Let us take a = 1 and
b = 2 as above (since we already know some information regarding these values). We know
that eq. (3) above satisfies the original curve at point (—1,2); indeed, it is tangent there. So we
know two of the roots of the above equation will be z = —1, and so (z + 1) must be a factor.

Factorising out (z + 1), we come to
(z+1)(72* — 10z — 17) = 0
and factorising out the same again,
(z +1)*(Tz — 17) = 0.
Therefore the tangent and the curve must intersect again at

7

=

Using the tangent equation 2, we therefore know that at this point

Cx+9  H+9 80 20
Y=y T T4 T w1

So, (1—77, 2—70) must be a point on the original curve, and so as a = 1 and b = 2, we know that
20\* /17\?
i I el 13 4 93
(- (5)

Multiplying both sides by 73, we come to

must hold true.

20% = 173 + 73 + 143

and so the positive integers p = 20, ¢ = 17, r = 7 and s = 14 satisfy the equation

P =P P
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STEP 1 2009 Question 3

(i) Looking at the equation

x:(a—x)%,

we immediately note that as the square root is defined to be positive only, we require
x > 0 and for x to be real we also require < a. Squaring both sides however gives that

372:(1—.’17

and since squares are always positive, a —x > 0 and so = < a.

Hence, we only need to check the first condition. With the exception of these two condi-
tions, the quadratic

2 +r—-a=0
is equivalent, and so the question becomes how many nonnegative real roots this quadratic

has.

Solving this yields

—1++1+4a
r=—.
2
We can see that for the condition x > 0 to be met, we need

—1++v1+4a>0.

which implies

vV1+4da < -1

or

v1+4+4a > 1.

The square root is positive by definition, so we can never have the first inequality, and
so there can at most be one root to this equation. For the second inequality, we require
4a > 0 and so a > 0.

Thus, there are no real solutions when a < 0 and there is one real root when a > 0, as
required.

Let us not consider the equation

W=

z=[1+a)z—a]®.
Unlike above, this is identical in every way to the standard cubic equation
2~ (1+a)r+a=0

because cubes can have any sign.

Let f(z) = 2 — (1 +a)x +a = 0. The only factors of a that we know are 1, —1, a, —a and
by trial and error we find that f(1) = 0, and so by the factor theorem (z — 1) must be a
factor.

Factorising, we come to
(z—1)(a®+z—a)=0

and so we can now consider the quadratic, which being identical to the one discussed
previously has discriminant
A =1+ 4a.
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(i)

So, the quadratic has two real roots if

A>0
= 1+4a>0

1
— a>—,
@7y

one real root if

and no real roots if

CL<—Z.

Therefore, considering the cubic in question now, because of the additional real root x = 1,
we have the following cases:

PN

e Three real roots if a > —
e Two real roots if a = —i
e One real root if a < —%
We now consider the equation
x=(b+ l‘)%,
which is very similar to that discussed in part (i) with the exception of a minus sign. So,
we will tackle it in a somewhat similar way. As before, we require

z>0

and
x> —b

but, as before, all squares are positive so the second condition is always true. Hence the
question becomes how many nonnegative real roots there are to the quadratic

22—z —-b=0

which implies
1++V/1+4b
2

Tr =

by the quadratic formula.

This time we will consider the discriminant first. We know
A=1+4b
and so the number of real roots are:

e Two real roots if b > —%

e One real root if b = —i

e No real roots if b < —%

Page 402 of 509



For nonnegative real roots we now need to consider the numerator of the fraction. As-
suming b > —%SO the square root is real and positive, there will be two nonnegative real
solutions only if

vV14+4b<1
b<O.

Otherwise, only the + sign yields a positive numerator. If b < —i, the + sign becomes
irrelevant.

Thus, we have the following cases for the original equation in the question:

e Two real roots if —% <b<0
e Onereal root if b >0 or b= —i

e No real roots if b < —%

STEP 1 2009 Question 5

(i) We're given that

1
V= gm«?h (4)

and
A =nrl. (5)

Since A is fixed and r is chosen so that V is at its stationary value, we want to find V in
terms of r and A only and then differentiate with respect to r.
We know by Pythagoras that

h=+\¥#?—72

and from eq. (5) that

3 mr
1 rtA2 6
=_7 —-r
3 272
1
1 | A2 ?
P (e S
3 |72
So, differentiating with respect to 7,
_1
ov. 1 A%, 6 21242 5
Wzgﬂ pr - —5 1 —6r
A4

and so as V' is at its maximum value, %,- = 0 and so
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Assuming r # 0,

2A2
6rt = =

T 7r2
— A% = 37yt

A

as desired. Since £ = =-, the above equation also tells us that
V3m2rd 3mr?
E = 7T = fﬂ_ = \/g’r'
o o
as desired.

(ii) If instead V is fixed and r is chosen so that A is at its stationary value, we will do
something very similar. We have already calculated that

1|42 :
V= §7T FTZ — T6] s
and so with a bit of rearranging to make A the subject,
1 ,|A2
V2 — §7r2 7r2r2_r6]
1, A% 1
- §7T2ﬁ?”2 =Vi4q 971'27’6
42 9V2  9r2yS
r? 9r2

N

= A= [9V27’72 + 7727“4}

Therefore differentiating with respect to r (with V' fixed),

0A 1 -3
9~ 3 [9V2r‘2 + w%ﬂ ’ [—181/27«—3 + 47r2r3}
r
and so as A is stationary, % =0 and so

[—18V27“_3 n 47r2r3] —0
= 273 = 9V P
27276

:}V:
9

Now we know from eq. (4) that h = 3—‘/2 and so
o

3 226
o2 9

] 18726
V924
= V2r2
=2r.

Thus we have an expression for h in terms of r as desired.

Note: most other questions from this paper done, but not yet written up.
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Chapter 31

Differential equations STEP
questions

While studying differential equations with Mr Dales I had a go at these two STEP questions
he set us. Of course we've done many similar questions since, but at the time they were very
satisfying.

J
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Differential Equations STEP Questions

Damon Falck

November 2017

1 STEP 1 2003, Question 8

We're told that the rate at which A converts to B is
d d
T (V) = T (yV) = kVazy

for a positive constant k. The total volume V is fixed, so the right-hand equality gives

but we know x +y =1, so

Separating the variables and integrating,

/y(ldgy):/kdt. (1)

The right-hand integral is just kt + ¢ for some constant ¢, and we can evaluate the left-hand
integral using partial fraction decomposition. Let

1A
Y

_ 1 B
y(1—y)

1—y

_l’_

Then,

1=A(1-y)+ By
=A+(B-Ay
so equating coefficients,
A=1
and
B-A=0 = B=A=1.
Thus, eq. (1) gives
d d
/y+ Y _ktte
Y l-y
= lny—In(l—-y)=kt+c

Y _ oktte _ Dokt
-y
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for some constant D = e¢. Rearranging gives

Yy = Delt — Dekty
= y(1 + De") = DeM
Dekt

YT 11 Dokt (2)

as desired.

Taking the limit as ¢ tends to infinity, the final value of
Dekt Dekt

lim y = lim =

=1.
=00 tooo 1+ Deft — Dekt

When y = 1, x = 0, and so the volume of A gradually tends towards zero as time progresses,
but A never actually completely converts to B as eq. (2) has no solutions for y = 1.

2 STEP 2 2003, Question 8

We are given that

dy 2 —3t+2
il —=Z)y=0. 3
at ( t11 )y (3)

Rearranging this, we can separate the variables:

dy 2 —3t+2
dt t+1

d 2 —3t+2
W, <3 * )dt. (4)
Y t+1

We can simplify the right hand side using a multiplication grid (or we could have used polynomial
long division):

t | —4
t| 2| —4t
t | —4

For this division, we see that the quotient is £ — 4 and the remainder is 6, and so

2 —3t+2 6

t—4) + ——.
t+1 |

Thus, integrating eq. (4), we come to
d
t/ZKZ/_kG_4+6>d
Y t+1
1
= lny=—k <2t2 —4t+61In(t + 1)> +«

for some constant «, and so, exponentiating,

y = 5e4kt—%kt2 (t+ 1)~
Page 2 of 4
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for some constant 5 = e®*. Now we can use the fact that y = A when ¢ = 0:
A=p0+1)"% =3
so that our expression for y in terms of ¢ that we want is

y = Aeth= 3R (¢ 4 1)k, (5)

d
Now, y has a stationary value whenever d—i/ = 0. So, in this situation, eq. (3) gives us

2 —3t+2
EFl —— =
( t+1 )y 0

— (> =3t+2y=0 ifandonlyift+#—1
— (t—2)(t — 1) Ae*=2k (1 4 1)=6k — @

which has solutions at t = —1, t = 1 and t = 2, but the original differential equation is
asymptotic at ¢ = —1 so our two stationary points are at t = 1 and ¢t = 2.

Using eq. (5), at t =1,
= A (14 1)5 _ Aot . oo

and at t = 2,
y = AeSkak(2 + 1)76k — AeGk . 37676‘

The ratio n of these two turning points is therefore

_ Aeshopn0k 3 6ke—%k
= Achk 36k ~ \ 2

as desired.

Again with reference to eq. (5), as t — 400 the exponential term becomes e_%kt2, so that if
k > 0 it will get very small and y will tend to zero, whereas if k < 0 it will get very large and
y will diverge to infinity. Either way, the effect of the exponential term outweighs the value of
(t+1)76,

Figure 1 shows the graph of y in the case £ > 0 and fig. 2 shows the case that k£ < 0.

Page 3 of 4
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Figure 1: The case when k& > 0.

Figure 2: The case when k < 0.
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Chapter 32

Michaelmas 2016 pure mathematics
— half term work

This was my first stab at LaTeX: it sounded useful and cool so I had a go at learning how to
use it over the October half term and decided to do my homework and a few other things in it
as practice.

J
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Pure - half term work

Damon Falck

October 2016

1 Polynomials (Smedley & Wiseman)

1.1

Exercise 4C

10. We first expand the left hand side of the identity:

11.

(22 +a)(z —4) = 2® + bz? + cx — 20

23 — 422 + ax — da = 2% + ba? + cx — 20,

so by comparing the coefficients we get:

—4=5 (1)

a=c (2)

—4a = —20. (3)

Equation (3) gives a = 22 = 5 and so from (2) we know ¢ = a = 5. Finally, (1) shows that
b = —4. Hence, the values of a, b and ¢ are 5, —4 and 5 respectively. Now we substitute

these values into the equation given and solve by factorising;:
23+ br? +cex—20=0
2® —42® + 52— 20 =0
(x—4)(z*+5)=0
r=4 or z==+V5.
Thus there is only one real solution, x = 4. J
As above, we first expand the left hand side of the identity:
(22 +b)(x+c) =2 - 32> + b — 15
22 + cx?® 4 bx + be = 2% — 322 + bz — 15,

so by comparing the coefficients,

c=-3 (1)
bc = —15. (2
Hence, by substituting (1) into (2):
bx—-3=-15
h—
1
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POLYNOMIALS (SMEDLEY & WISEMAN) 1.1 Exercise 4C

Thus we have b = 5 and ¢ = —3. We can now solve the given equation:

x3—3x2+b$—15:0
22 =322 +5x—-15=0
(x—3)(z*+5)=0

r=3 or xz=+Vbi.

13. Let f(z) = (2 — 3)(2® — 5z — 1) + 7.

Thus by expanding,
f(z) = 223 — 1322 + 13z + 10.

We know! that if f(x) has a linear factor ax + 3, then the constant 3 will be a factor of
10, i.e. one of £1, +£2, 45 or +10.

We start by evaluating f(1) and f(—1). Since f(1) = 12 and f(—1) = —18, (x £ 1) are
not factors.

Next, we evaluate f(2) and f(—2). By the factor theorem, since f(2) = 0, we know (z —2)
is a factor of f(x). So,
f(z) = (x — 2)(az® + bz +¢)
223 — 132% 4 13z + 10 = (z — 2)(az® + bz + ¢).

By inspection? we can find that a = 2, b = —9 and ¢ = —5. Now let’s substitute these in
and factorise further:

f(z) = (z —2)(22% — 9z — 5)
- 2)(2z+1)(z — 5).

Now, we're given the inequality (22 — 3)(z% — 52 — 1) > —7. We can add 7 to both sides
of this to simplify the inequality we’re trying to solve:

(22 — 3) (2 — bx — 1)
f(x)

We can see that the solutions to f(z) = 0 are —1, 2 and 5, and so the curve f(z) intersects
the z-axis at these points.

(A\VANAY]

0.

As can be seen in figure 1, because f(x) is a cubic function with a positive coefficient of
x3, f(x) > 0 is true between the first and second x-intercepts and and after the third.

Figure 1: A sketch of f(x)

Hence, the solutions to f(z) > 0 are —% <z<2andx >5.

!This is a somewhat lengthy way of finding a factor but it’s what Smedley & Wiseman recommend.
2Using a farmer’s field, or expanding and comparing coefficients.
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2 TRIGONOMETRY (SMEDLEY & WISEMAN)

2 Trigonometry (Smedley & Wiseman)

2.1 Exercise 14A

3. (a)
sin 200° = —sin(200° — 180°) = —sin 20°

Figure 2: A graph of sinx.

c0s 240° = — cos(240° — 180°) = — cos 60°

Figure 3: A graph of cosz.

tan 160° = tan(160° — 180°) = — tan 20°

Figure 4: A graph of tanx.
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

cos 310° = cos(310° — 360°) = cos 50°

tan 220° = tan(220° — 180°) = tan 40°

cos490° = — cos(490° — 360° — 180°) = — cos 50°

sin(—20°) = —sin 20°

cos(—280°) = cos 280° = cos(280° — 360°) = cos 80°
4. For 0° < 0 < 360°:
(a)

sinf = 0.3
6 = (arcsin0.3), (180° — arcsin 0.3)
0 = 17.4°,162.6°

cosf = 0.7
0 = (arccos0.7), (360° — arccos 0.7)
0 = 45.6°,314.4°

tanf = 2
6 = (arctan 2), (180° + arctan 2)
0 = 63.4°,243.4°

cosf = —0.5
6 = (180° — arccos 0.5), (180° + arccos 0.5)
0 = 120°, 240°
(e)
sinf = —0.35

6 = (180° + arcsin 0.35), (360° — arcsin 0.35)
6 = 200.5°,339.5°

tanf = -7
6 = (180° — arctan7), (360° — arctan7)
0 = 98.1°,278.1°
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

(2)

sinf = 0.8
6 = (arcsin0.8), (180° — arcsin 0.8)
0 = 53.1°,126.9°

sinf = —1
0 = 180° + arcsin 1
0 = 270°

5. For —180° < 0 < 180°:
(a)

sec =3
1

=3
cos b

L

cosf =

w

1
0=+ =
arccos -

0 = +70.5°

cotd = 0.5
1
tan 6
tanf = 2
0 = (arctan 2), (—180° + arctan 2)
0 = 63.4°, ~116.6°

=0.5

cotfd = -3

tanf = — -
an 3

0 180° t L t L
= — arctan — — arctan =
3/ 3

0 = 161.6°, —18.4°
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

(e)
secl = 6
1
0=~
cos 5
6 = L arccos 1
N 6
0 = +80.4°
()
csc =
1
g — &
sin E
0= i 1 180° i 1
= [ arcsin 5 arcsin 3
0 = 11.5°,168.5°
(2)
secld = —1
cosf = —1
0 = +180°
(h)
csch = —10
. 1
sinf = 10

1 o 1
0= <— arcsin 10) , <—180 + arcsin 10)

0 = —5.7°,—174.3°
6. For 0° < 0 < 360°:

(a)

2sin?6 —sinf = 0
sinf(2sinf —1) =0

either: sin@ =20

6 =0°,180°,360°

or: 2sinf =

sinf = E
2
1 o .
0= <arcsm 2> , <18O — arcsin >
6 = 30°,150°

6 = 0°,30°, 150°, 180°, 360°
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2 TRIGONOMETRY (SMEDLEY & WISEMAN)

2.1 Exercise 14A

(b)
3cos?f = cosl

3cos? 0 — cosf =0
cosf(3cosf —1) =0

etther: cosf =0
0 = 90°,270°

or: 3cosf =1

cosf =

0=

/—\w‘;_n

0 = 70.5°, 289.5°

6 = 70.5%,90°,270°, 289.5°

5sinfcosf —sinf =0
sinf(5cosf —1) =0

either: sinf =20
6 = 0°,180°,360°

or: cosf =

°,281.5°

0 = 0°,78.5°,180°, 281.5°, 360°

tan?6 4+ 4tanf = 0
tanf(tanf +4) =0

either: tanf =20
6 = 0°,180°, 360°

or: tanf = —4

1 1
=), (360° — -
arccos 3> < arccos 3>

1
5

1
<arccos ) , <360° — arccos 5)
= T78.

0 = (180° — arctan4), (360° — arctan 4)

0 = 104.0°,284.0°

6 = 0°,104.0°,180°,284.0°, 360°
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

(e)

6sin’f —5sinf +1 =10
(3sinf — 1)(2sinfh — 1) =

either: sinf =

1
3
0= <arcsin 1> (180O — arcsin 1>
3/’ 3

6 =19.5°,160.5°

1
; sinf = -
or: sin 5
1 .
0= <arcsm 2> , (180O — arcsin >
0 = 30°,150°

0 = 30°,150°, 19.5°,160.5°

cot?6 —3cotd+2 =0
(cot@ —1)(cotd —2) =0

etther: cotf =1

tanf =1
6 = (arctan1), (180° + arctan 1)
0 = 45°,225°
or: cotf =2
1
tanf = =
2
1 . 1
0= <arctan 2) , (180 + arctan 2>

0 = 26.6°, 206.6°

0 = 26.6°,45°, 206.6°, 225°
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

(2)

sec?0 4+ 4secl —5 =0
(secd + 5)(secd —1) =0

etther: secf =1

cosf =1
0 = 0°,360°
or: secl = —5
0=——
cos z

1 1
0= <180O — arccos 5> , <180O + arccos 5>

6 = 101.5°,258.5°
6 =0°,101.5°,258.5%,360°

(h)
2cot?0 —Tcotf +6 =0

By applying the quadratic formula?® with respect to cot 6:

T E(-T)2—4x2x6

th = —
€0 2 % 2

RES!

( ) (5)
(o) (o v )] ). o + o)

= 26.6°,206.6°,33.7°,213.7°

31 realise now that this could have been factorised very easily.
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.1 Exercise 14A

(i)
3cosf +4sech =8
Multiply by cos 6:
3cos’0 —8cosh+4=0

Apply quadratic formula:

—(—8) £+/(-8)2—4x3x4

0:
o8 2x3
_ 8+4
G
_ (2 , 5 N.B. sinﬁcannotbe§as§>l.
3 3 3 3

2 2
0= (arccos 3) , (360o — arccos 3)

0 = 48.2°,311.8°

4sinf 4+ 1 = 3csch
Multiply by sin 6:
4sin®0 +sinf — 3 =0
(sinf +1)(4sinf —3) =0

either: sinf = —1

6 = 270°

or: sinf =

3
4
0= <arcsin ?l> , (180O — arcsin i)

0 = 48.6°,131.4°

0 = 48.6°,131.4°,270°

3secl + 11 =4cosb
Multiply by cos 6:

4cos’0 —11cosh —3=0
(cos@ —3)(4cosf+1)=0

cos § = 3 is impossible because 3 > 1, so:

1
9 = ——
coS 1

[¢] 1 [¢] 1
0= (180 — arccos 4) , (180 + arccos 4)

6 = 104.5°,255.5°
10
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2 TRIGONOMETRY (SMEDLEY & WISEMAN)

2.2 Exercise 14B

Q)

(tanf +1)2 =9
tan?6 4+ 2tanf —8 =0
(tanf — 2)(tanf +4) =0

etther: tanf = 2

0 = (arctan 2), (180° + arctan 2)
0 = 63.4°,243.4°

or: tanf = —4

6 = (180° — arctan4), (360° — arctan4)
6 = 104.0°, 284.0°

0 = 63.4°,104.0°, 243.4°, 284.0°

2.2 Exercise 14B

4. As we know sinf = 1 and 6 < 90°, this question can be answered using a right triangle,

as shown.

4
x
4 O
1
Thus by Pythagoras,
22 = 42 _ 12
r=v15
(a)
0 opp T V15
sinf = — = — = ——
hyp 4 4
(b)

tan&z@:x:\/m

csch = =—-=

11
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.2  Exercise 14B

5. As we know tanf = 3 and 6 < 90°, this question can similarly be represented using the
right triangle shown.

’ 3
0 O
1
Thus by Pythagoras,
22 =12 + 32
=10
(a)
. opp 3 3V10
sinf = — = — = ——
hyp = 10
(b) .
yp T
0=—=—
sec ad] 1 0
()
hyp =z V10
cscll=—=—-=——
opp 3 3

5
6. Once again, as we know secf = 3 and 6 < 90°, this question can similarly be represented

using the right triangle shown.

5
x
0 [
3
Thus by Pythagoras,
22 =52 _ 32
r =4
(a)
sing = PP _ T _ 1
hyp 5 5
(b) A
opp <«
t 0 = —= = = —
MYT N T3 3
© d 3 3
cotf=2 _2_°
opp = 4
12
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.3 Exercise 15A

2.3 Exercise 15A

4. We are given:

We also know the trigonometric identity

tan 6 + tan ¢
tan(6 ="
an(d + ¢) 1 —tanftan¢

Hence we can apply this to equation (1):

tan A +tan(—B)
1 —tan Atan(—B)

N =

The tangent function is odd, so

tan A — tan B 1

1+ tan Atan B - 2

Now we substitute in the value for tan A given by equation (2):

3—tanB 1
1+3tanB 2
6 —2tanB =1+ 3tan B
S5tanB =5
tan B =1
5. We know that:
tan(P+Q) =5 (1)
tan @ = 2 (2)
We can now apply the trig identity
tan6 + tan ¢
tan(6 =~
an(0 +¢) 1 —tanftan¢’
to equation (1):
tan P +tan@Q
l—tanPtan@Q

We substitute in equation (2) and solve:

tan P + 2 B
1—2tanP
tanP+2=5—10tan P
11tan P =3
3
tan P = —
11
13
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2 TRIGONOMETRY (SMEDLEY & WISEMAN) 2.3 Exercise 15A

6. We're given:
tan(f —45°) =4
Applying the trig identity used above,

tan 6 — tan 45°

1+ tanftan45°

tan45° =1, so

tanf — 1 B
1+tanf
tand — 1 =4 +4tanb
3tanf = —5
5
tanf = ——
an 3

23. All we know is that, since P, @ and R are angles in a triangle,
P+@Q+R=180°

Let’s try and manipulate this a bit until we have nice stuff with tan in it. First we move
R to the right hand side:

P+Q=180°—-R
Therefore

tan(P + Q) = tan(180° — R

tanf +t
Now we apply the trigonometric identity tan(d + ¢) = m
— tanftan

tan P+ tan@  tan180° + tan(—R)
1 —tanPtan@Q 1 — tan180° tan(—R)

The tangent function is odd, so

tan P +tan@)  tan180° —tan R
1 —tanPtan@ 1+ tan180°tan R

We know tan 180° = 0, so

tan P + tan Q)
= —tan R
1 —tan Ptan @

Expand and simplify
tan P + tan @) = — tan R(1 — tan P tan Q)

tan P + tan () = —tan R 4 tan P tan Q tan R
tan P + tan Q) 4+ tan R = tan P tan Q) tan R

Hence

tan P + tan @ + tan R
tan Ptan @ tan R

=1 O

14
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2 TRIGONOMETRY (SMEDLEY & WISEMAN)

2.3 Exercise 15A

24. We can split 15° into numbers we know about:

tan 15° = tan(45° — 30°)

Apply the trig identity used above

tan 45° + tan(—30°)

1 — tan 45° tan(—30°)

The tangent function is odd, so

tan 45° — tan 30°

1 + tan 45° tan 30°

Substitute in tan45° = 1 and tan 30° = ?

1—

I

1+

I

Multiply by the conjugate of the denominator

And now we expand and simplify

R s
-3
4-2V3 2

3 3
4-2V3
2

tan15° = 2 — /3 O

15
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3 MATRICES (FP1)

3 Matrices (FP1)
3.1 Exercise 1B

0 1

(a) The following transformation occurs:

4. (i) For the matrix <_1 0>,

A A

(b) A’is at (—1,2) and B’ is at (0, 2).

(¢) The effect of the transformation is a reflection in the y-axis.

. . (2 0
(ii) For the matrix <O 3>,
(a) The following transformation occurs:

)

B/
Al

(b) A’is at (2,6) and B’ is at (0,6).

(¢) The effect of the transformation is a two-way stretch, with scale factor 2 hori-

zontally and 3 vertically.

16
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3 MATRICES (FP1)

3.1 Exercise 1B

1

10
(iii) For the matrix (2 1),

0 2

(a) The following transformation occurs:

Y
2.5 -
B
2 —
1.5+
B/
1 —
A/
0.5 4
| | T
Y 0.5 15

(b) A’is at (3,1) and B’ is at (0,1).

(c) The effect of the transformation is a two-way stretch, with scale factor § in both

directions.

(iv) For the matrix (é ?),

(a) The following transformation occurs:

Y

BI
A/

(b) A’is at (7,2) and B’ is at (6, 2).

(¢) The effect of the transformation is a shear parallel to the z-axis.
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3 MATRICES (FP1) 3.1 Exercise 1B

(v) For the matrix <_01 _01>,

(a) The following transformation occurs:

Y
3+
B
2 4
A
14
O
t x
-2 -1 1 2
—1
A/
2
B/
—3

(b) A’is at (—1,—2) and B’ is at (0,—2).
(¢) The effect of the transformation is a rotation of 180° around the origin.

. . (0.6 —0.8
(vi) For the matrix <O.8 0.6 ),

(a) The following transformation occurs:

Y

(b) A’isat (—1,2) and B is at (—1.6,1.2).

1.2
(c) The effect of the transformation is a rotation of [900 — arctan <16ﬂ = 53.1°

anticlockwise around the origin.

18
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(3G =Gri)

Hence:

B =(1,1) = (7,9)
C'=(0,1) = (3,4)
Using the shoelace formula* we can find the area of the transformed shape:
Area — (z1y2 + 22y3 + 3ya + zayn) — (Y122 + Y23 + Y3Ta + yaw1)
(O><5—i—4><9+7><4+3><§)—(0><4+5><7+9><3+4><0)

2
 4AX94+TX4-5XT—9x3

2
~36+28—35—-27

2

=N

Hence the new quadrilateral has the same area as the unit square.

3.2 Exercise 1C

4. (i) The coordinates of the five points of the flag are as follows:
(1,0)
(1,1)
(1,2)
(2,1)
(2,2)

The flag can thus be described by matrix z (é i ;

2 2
1 2/
(ii) The image of the flag can be descibed as:

-0,6 08\(1 1 1 2 2\ (06 02 1 —-04 04
08 06/\0 1 2 1 2/ \08 14 2 22 28

4Which apparently exists? Seems a lot easier than trying to draw the shape and split it into triangles and use

trig etc.

19
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(iii) The transformation is shown below:

Thus, the transformation is a reflection in the line y = 2z.

5. (i) The coordinates of the four points of the rectangle are as follows:

The flag can thus be described by matrix i (_1 -t 1).
(ii) The image of the flag can be descibed as:
(1 0> <—1 -1 1 1) _ (—1 -1 1 1)
21 0 1 10 0 1 10
(iii) The transformation is shown below:

Yy

Thus, the transformation is a shear parallel to the y-axis.

20
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3.3 Exercise 1D

5. (i)

ws=(f (59 (5 %)
(5 ) (2)- (%)

So the image of point (2, —1) under the transformation RS is (20, —18).

(i)

6. (i) RiR2 = RoR; because a rotation of 25° anticlockwise followed by one of 40° anti-
clockwise has the same effect as a rotation of 40° anticlockwise followed by one of

25° anticlockwise.

(i)

cos25°  —sin 25°
sin 25°  cos 25°

cos40° —sin40°
sin40°  cos40°

cos 25° —sin 25° cos40° —sin40°
sin 25°  cos 25° sin40°  cos40°

cos 25° cos 40° — sin 25° sin40° — cos 25° sin 40° — sin 25° cos 40°
€08 25° sin 40° + sin 25° cos40°  cos 25° cos 40° — sin 25° sin 40°

cos(25° +40°) —sin(25° + 40°)
sin(25° +40°)  cos(25° + 40°)

B <00865° —sm65°)

sin 65°  cos 65°

(iii) R1Rq represents a single rotation of 65° anticlockwise around the origin.

8. As given, the matrix representing reflection in the line y = max is
1 1-m? 2m
14 m? 2m m?—1

1
(i) Where P represents reflection in the line y = —=2 and Q represents reflection in the

V3

21
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line y = v/3z:
. (1> 2
1 3 V3
P= 5 )
RO
V3 3 3
2 23
33
4l2v3 2
3 3
1ov3
2 2
N
2 2
Q! 1-v3  2V3
== 2
1+v3\ 2v3 VB -1
(2 2
C4\2v3 2
LV
2 2
v3 1
2 2
1
(ii) A reflection in the line y = %x followed by a reflection in the line y = v/3:
AN G
QP = 2 2 2 2
vi L flvs o 1
2 2 2 2
Lo V3
]2 2
v3 1
2 2
1 (V3 : o
We know arccos 3) = 60° and arcsin 5 ) = 60°, so this transformation is

equivalent to a rotation of 60° anticlockwise around the origin.

1
(iii) A reflection in the line y = v/3z followed by a reflection in the line y = —=a:

V3
1 vB\ /1 V3
PQ:22 2 2
V3o 1] {v8 1
2 2 2 2
1 V3
| o2 2
V31
2 2
22
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1 3
We know arccos <2> = 60° and arcsin \Qf = 60°, so this transformation is
equivalent to a rotation of 60° clockwise around the origin.

9. (i) If matrix R represents a single rotation of 30° around the origin,

_ (cos30° —sin30°
~ \sin30°  cos30°

v3 1
2 T2
1 V3
2 2
(ii) As shown in the previous question, if matrix M represents a reflection in the line
y =3z,
EEN'E
M — 2 2
v3 o1
2 2
(iii)
AN A
MR — 2 2 2 2
vi L fl1ovs
2 2 2 2
(01
S \1 0
This represents a reflection inl the line y = .
4 Complex numbers (FP1)
4.1 Exercise 2A
3. Given z =2+ 3j,w = 6 — 4j:
(i)
R(z) =2
(i)
S(w) = —4
(iii)
2" =2-3j
(iv)
w* =6+4j

St = (2-3)) + (6 4+ 47)

23
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4 COMPLEX NUMBERS (FP1) 4.2

Exercise 2B

(xii)

4.2 Exercise 2B

=t = (2—35) — (6+ 45)

=47
S(z+2%)=0
Rw—w*)=0

22" —ww = (24 37)(2 — 3j) — (6 — 45)(6 + 45)
=13 -52
= —39

(23)* = (—46 + 95)*
= —46 — 9j

(+)° = (2 - 35)°
= —46 — 9j

zw* — 2"w = (24 37)(6 4 45) — (2 — 35)(6 — 44)
=265 — (—26);
= 52j

13- 3 1
345 (3+5)(B-j) 10 107

Lo 64§ 6 1
6-5 (6-4)6+4) 37 377

55 5j(6+25)  —10430j 1

3
6-2j (6-2/)(6+2j) 40 VR

T4+55  (T+5)(6+2j) 32444 4 11

6-2; (6-25)(6+25) 40 5 10’

3+42j  (B+2)(1-j) 5-j 5 1

1+  (1+H)I—j) 2 ~ 32 2/
24
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(vi)
AT —23j  (47-23j)(6—7) 259 — 1855

6+5  (644)(6—7) 37

7—5j

. 2-35  (2-3)3-2j) -13i
3+2j (3+2)B3-2) 13 7

(viii)
5-3j (5-3j)(4—35) 11-275 11 27,

1+3; (4+3j)d—35) 25 25 257

64+7  (64+5)(2+55) T+32 T 32

9-5; (2-5/)(2+5j) 29 29 297

12-8j _12-8j j12-8j) —8-12j 3.
2+2)2 & -8 8 X

2. (i) We must find a,b € R such that
(a+ bj)? = 21 4 205 (1)
We can expand the left hand side:

a? + 2abj + b%j% = 21 + 205
a? — b? + 2abj = 21 + 205

Now set the real parts equal

a? - b =21 (2)
and set the imaginary parts equal
2ab = 20 (3)
. 20 10 . -
We can divide (3) by 2a to get b = %= 3 and now substitute this into (2):
a a
10\
2
(=) =21 4
- () (@)
And now solve (4) for a:
100
2
=21
a2

Multiply by a?
a* —21a%® =100 =0

Use the quadratic formula with regards to a?

5  —(—21)£/(-21)2 -4 x1x —100
Qa =

2x1
_21+£29
2
=25,—4
a=+vV25 because a € R,a > 0.
=5
25
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Now we substitute this back into (3):
10

b= — =2
5

c.a=5b=2
We can check this by substituting these values back into (1):
LHS = (a + bj)?
= (5425)(5+29)
=25+ 205 — 4
=21 + 20§

RHS = 21 + 20j

LHS = RHS

Thus our solutions are correct.

4. (i)

(1+5)z2=3+j

_3+J

B+ 1)
(1+5)(1—17)
4-2j
2
=2—

(3—4j5)(z—1)=10-5j
Y 1= 10—5?
3—4j
_ (10 - 5))(3 + 49)
B—4)(3+4)
50+ 255
25
=24

z2=3+]

(iii)
(24 §)(z =T+ 3j) =15 — 105
15 — 105
2+
_ (15 -104)(2 - )
2+5)2—J)
20— 355
5
=4-7j
z=11-10j

z2—=T+3j] =

26
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(iv)

(3+55)(z+2—5j)=6+3j
_ 6+3j
3455

(6 +34)(3 —55)

Z+2—5j

(3455)(3 = 54)
_ 33-21j
34

33— 215 .
z = T—2+5j
33 — 215 + 34(—2 + 5))

34

—35 + 149

34

Find all the complex numbers z for which z? = 2z*.

12.

Let z = a + bj where z € C and a,b € R. Hence we want to solve:
(a+bj)? = 2(a+ bj)*

Now we expand it out:
a? — b? 4 2abj = 2a — 2bj

Set the real parts equal
a’ —b* = 2a

And set the imaginary parts equal

2ab = —2b
We simplify (3) to get a = _Q—Zb = —1 with b # 0, and substitute this into (2):
(—1)% = =2(-1)
1—b%=-2
b =3
b==+V3

If b = 0, that is if z € R, equation (2) tells us that a®> = 2a = a = 0, 2.
Hence our solutions to (1) are z = (=1 + 3j5), (=1 — 35),0,2.

Let z=a+ bj and w = ¢+ dj where z,w € C and a,b,c,d € R. We're given:

z+jw =13
3z — 4w =25

First we expand out equation (1):
(a+bj) +j(c+dj) =13
a+bjtcj—d=13

27
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And we set the real and imaginary parts equal respectively

a—d=13 (3)
b+c=0 (4)

Now we repeat this process for equation (2):

3(a+bj) — 4lc+ dj) = 2j
3a + 3bj — dc — 4dj = 2j

Setting the real and imaginary parts equal respectively

3a—4c=0 (5)
30— dd =2 (6)

Thus we can simultaneously solve equations (3), (4), (5), and (6) for variables a, b, ¢ and d.

These can be represented as a matrix equation:

10 0 -1 a 13
01 1 0 bl |0
30 —4 0 c|l |0
03 0 -4 d 2
Now we multiply by the inverse
1
a 1 0 0 -1 13
bl 10 1 1 0 0
cl |13 0 —4 0 0
d 03 0 -4 2
Find the inverse® as M~! = ! adj(M):
det(M)
a 16 12 3 —4 13
bl _ 1 |-12 16 4 3 0
c|l 25 12 9 —4 -3 0
d -9 12 3 -4 2

Evaluate the matrix product

a 200
b| ~150
c| 25| 150
d —125
a 8
b| [ -6
c 6
d -5

Thusa=8,b=—6,c=6 and d = —5.
Therefore z = 8 — 65 and w = 6 — 5j.

28
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4.3 Exercise 2C

Note®

Im

Re

Figure 5: Argand diagram of 3 + 2j.

By Pythagoras, |3 + 2j| = v/32 + 22 = /13.
(ii)

Im

Re

Figure 6: Argand diagram of 4j.

It can be seen that |4j] = 4.

SFor question 1 here I didn’t see ‘single Argand diagram’ in the question until afterwards... Anyway I've left
them separate for this question.

29
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4.3

Exercise 2C

(iii)

Im

— ¥ + + + + Re

Figure 7: Argand diagram of —5 + j.

By Pythagoras, | — 5+ j| = v/52 + 12 = v/26.

(iv)

Im
+4
+3
+2
T1
-2
; } . } + Re
-4 -3 =2 -1 1 2 3 4
-1
-2
—3.
—4

Figure 8: Argand diagram of —2.

It can be seen that | — 2| = 2.

30
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(v)
Im
L6
L5
b4
b3
b2
b1
-6 -5 —4 -3 —2 -1 1 2 3 4 5 6
S e Re
i —1
l )
, 5 - -
} > —4
P B N -5
—6 — 5] 6
-6
Figure 9: Argand diagram of —6 — 5j.
By Pythagoras, | — 6 — 5j| = V62 + 52 = /61.
(vi)
Im
4 +
3 +
2 +
1 +
-4 -3 -2 -1 1 2 3 4
- t Re
b :
'3
—9 1 Tal :
L .
1 4—-3j
—4 4+

Figure 10: Argand diagram of 4 — 3j.
By Pythagoras, |4 — 3j| = v42 + 32 = /25 = 5.
31
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4.3 Exercise 2C

2. Given z = 2 — 47, the points (i) through (viii) are represented on the Argand diagram in

figure 11.

Jjz

Im

Jjz

_jZ

Figure 11:

Re

Argand diagram for question 2.

3. Given z = 10 4+ 55 and w = 1 + 27, the points (i) through (v) are represented on the

Argand diagram in figure 12.

Im

zZ+w

—11-10 =9 =8 =7 =6 =5 —4 -3

Figure 12:

Re
-2 -1 1 2 3 4 5 6 7 8 9 10 11

Argand diagram for question 3.

32
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4. Given z =3+ 4j and w =5 — 125:
2| =3+ 4j| = V32 +42=v25=5
lw| =[5 —12j| = /52 + 122 = V169 = 13

lzw] = (3 + 47)(5 — 125)| = |63 — 165] = /632 + 162 = /4225 = 65

‘i‘_ 3445 | (3+45)(5+12j) 33, 56
wl~ - 169 169 1697

5-125| | (5—125)(5+ 12))

(Y (YL 180 Eis % 5
N 169 169) V28561 28561 V169 13

—33+56j‘_' 33 56

‘g‘_ 5—12j] |(5-125)(3—4j)| |-33-565] | 33 56
T34 | T Bra)B-4j) || 23 | | 25 25/
B §2+ 56\% 1089 3136 _ [169 13
N 25 25) V625 625 V25 5
It can be seen that |zw| = |z||w], i’ = L2l and ‘E’ = M
wl - fw zl 7|
4.4 Exercise 2G
1.
B —T24+15=0 (1)

If 2+ j is a root, then z — (2 + j) must be a factor’:

2= 2+ N(az’+bz+c)=2°—22 -T2+ 15 (2)
ad +b22 ez —(2+5)az? — 2+ )bz — 2+ j)e=23 -2 -T2 +15
azd +(b—2+7a)22+ (c— 24+ )b)z— 2+ jle=23—22 -T2 +15
az® + (b—2a—aj)z® + (c—2b—bj)z — (2c+¢j) =23 — 2> = T2+ 15

where a,b,c € C. Comparing coeflicients gives

a=1 (3)
b—2a—aj=-1 (4)
c—2b—bj=-7 (5)
—(2¢+¢j) =15 (6)

Equation (3) gives a = 1, equation (4) gives b = —142a+aj = 1+, and equation (5) gives
c=—-T+2b+bj=—-7T+2(1+j)+(1+4j)j =—6+ 3. Hence,

[z2— 2+ D"+ 1+ 4)z+ (-6 +35)] =0
33
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We can solve the second factor here as a quadratic for the other roots:

—(1+5) /(1 +5)2—4x1x(=6+3j)
2x1
 —1—j+/24-10j
2

=-32-j
So our final roots to equation (1) are z = 2 £ j, —3.
2. Let f(z) = 23 — 1522 + 76z — 140. We are solving:
23— 1522 + 762 — 140 = 0 (1)

so f(z) = 0. Because we know one root of this equation is an integer, (z + «) must be a

factor, where a € Z. Thus, where a, b, c € C, we can express the following equality:
(z+a)(az? + bz +¢) = 23 — 152° + 762 — 140 (2)

We know that o« must be a factor of —140, namely one of

41,492, 44, 45, +7, £10, +14, 420, 428, +35, +70, +140.

The factor theorem states that if f(—«) = 0 then z + « is a factor. f(1) = —78 and
f(—=1) = —232, so (z £ 1) are not factors. f(2) = —40 and f(—2) = —360 so (z £+ 2) are
not factors. f(4) = —12) and f(—4) = —748, so (z £ 4) are not factors. f(5) = —10 and
f(=5) = —1020, so (z £ 5) are not factore. f(7) = 0 so by the factor theorem, (z — 7) is
a factor. Hence:

(z = 7)(az® + bz + ¢) = 2> — 152 + 762 — 140
We expand the LHS:

az® +b2% + cz — Taz® — Thz — Tc = 2° — 152 + 762 — 140
az’ +(b—"7a)z> + (c — Tb)z — Tc = 25 — 152% 4+ 762 — 140

By comparing coefficients, we get:

a=1 (3)
b—"Ta=-15 (4)
c—Tb=176 (5)

—7c = —140 (6)

Equation (3) gives a = 1, equation (4) gives b = 7a — 15 = —8 and equation (5) gives
c=Tb+ 76 = 20. Hence we’re solving the equation:

(z—T)(22 =82+20)=0

Thus one of our roots is z = 7 and the others can be found by solving the quadratic

22 -82420=0

84 /(—8)2—4x1x20
°T 2% 1

_ 8+4j
2
=4+2j

Hence the solutions to f(z) =0 are z = 7,4 + 2j.

34
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3. We must solve
DB rp4qz+12=0 (1)

Where p, ¢ € R. We're given that 1 — j is a root, so we know that one possible value of z
is as follows:

z=1—3
A=) =-2j
2 ==2j(1-j)=-2-2j

We can substitute these into equation (1):

(=2 —-2j) +p(=2j) +q(1 —j)+12=0
—2-2j-2pj+q—qj+12=0
(q+10)+(-2-2p—q)j=0

Equating the real and imaginary parts gives

g+10=0 2)
—2-2p—q=0 (3)
: . . . —q—2 10-2 .
Equation (2) gives ¢ = —10 and equation (3) gives p = 5 =g = 4. Substitute
these back into equation (1):
234422 102 +12=0 (4)

Because 1 —j is a root and the coefficients are real, its conjugate 1+ 7 must be a root too.
Thus [z — (1 — j)] and [z — (1 + j)] are factors, which means that (z —1+4j)(z —1—j) is
a factor. We expand this factor:
(z=1+j)(z=1-j)=[(z—-1) = Jll(z = 1) +J]
=(z—1)2+1

= 22 — 22+ 2is a factor.

The other factor can be found to be (z + 6) by looking at the coefficient of 23 and the
constant term in equation (4). So:

(z46)(22=224+2)=0

Hence the roots are z = —6,1 & j.

2t —102% 4+ 4222 — 822 +65=0 (1)

We're given that 3 4 27 is a root, and so because the coeflicients are all real, its conjugate
3 — 27 must also be a root.

Hence [z — (3 + 2j)] and [z — (3 — 2j)] are factors, meaning (z-3-2j)(z-3+2j) is a factor.
Let’s expand this factor:

(z=3-2j)(z = 3+2j) =[( = 3) = 2j][(z — 3) + 27]
:(2—3)2—1-4

=22 — 62 + 13 is a factor.

35
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Using a farmer’s field® allows us to find the other factor to be 22 — 4z + 5. Hence:
(22 —624+13)(2° —42+5) =0

We already know roots 3 + 2j, so our other two roots are the solutions of the quadratic
equation 22 — 4z +5 = 0:

AL \/(—4)2—4x1x5

i 2% 1

 4+2j
2
=2+

Thus our final roots are z = 3 + 25,2 £ j.
6. Given w =1 —j:
(i)
w? = (1—j)* = ~2j
w? = —=2j(1-j)=-2-2j
wt = (-25)% = —4
(ii) We can substitute in the values of w we just found:

w* + 3w + pw? + qu +8=0

(=4) +3(=2-2j) +p(=2j) +q(1 —j) +8=0
—4-6—-6j—2pj+q—qj+8=0
(¢—2)+(-2p—q—6)j=0

By equating the real and imaginary parts, we get

q—2=0 (1)
—2p—q—-6=0 (2)

q+6
=

Equation (1) gives ¢ = 2 and equation (2) gives p = — —4.

(iii) We're given

A 433 4 p2t+gz+8=0

We observe that this is identical to the quartic equation with respect to w given in
part (ii), and so we know that w is a root of z, namely that 1 — j is a root. Hence,
because all of the coefficients are real, the conjugate 1+ j is a root too.

Thus two roots of this quartic equation are z = 1 + j.

80r a multiplication grid? What should I say in formal proofs?

36
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5 Graph sketching (FP1)

5.1

Note?

Exercise 3A
B 2
T

2 2

When x =0, y = (—3)2 =3
2 .
When y = 0, ——= = 0 so there are no z-intercepts.
(z—3)
. . 2 2 .

There is a vertical asymptote at x = 3, because ———— = — is undefined.

(3-3)2 0
At this asymptote: as x — 37, y — oo and as x — 3T, y — oo.

Asx — 00,y — 0" and as x — —o0, y — 0T.

Hence:
2 |
9 l
3
Figure 13: Graph of y = W
$ —
T
Y=g
Whe 0 0 0
nax= =——=0.
x
When y =0, szsosz.
There are vertical asymptotes at x = 2 and x = —2, because 52
i -2 -2
s ———- = —.
(=2)2-4) 0

2
=0 is undefined, as

91 realise it’s completely counter-intuitive to ’sketch’ a graph on a computer. I've worked all the points out

and do

ne it on paper first, and these weren’t automatically generated.
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At these asymptotes: as x — 27, y — —oo and as x — 2+, Y — 00,
asx — (—2)7,y — —occand as x — (—2)", y — oo.

Asx — o0,y — 0" and as x — —o0, y — 0.

Hence:
2l \_|
| 2
. T
Figure 14: Graph of y = — .
v —4
6.
B r—5
Y= @+ 2)(z-3)
-5 5
h = = = —,
When z =0, y 5% 36
r—5
When y =0, ———— =0soz =5.
Y (z+2)(z — 3)
Th tical totes at 2 and 3, b —2 —2
= — bt = = —— 1S
ere are vertical asymptotes at x and x , because 2+ 2)(—2=3) 0
3 3

defined s —————— = —.
undefined, as is B+2)(3-3) 0

At these asymptotes: as * — (—=2)~, y — —oo and as z — (=2)", y — oo,
asx —3 ,y—ooandasx — 3T,y — —oo.
Asxz — 00,y — 0" and as x — —o0, y — 0.

Hence:

38
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5
6

31 /5

£y

r—5

Figure 15: Graph of Yy = m

T

YT 3

When 2z =0,y =- =0.

8
wl o

When y = 0, =0sox=0.

2 +3
There are no vertical asymptotes as the denominator, 2 + 3, is never equal to 0 for real
values of z.

Asx — 00,y — 0" and as z — —o0, y — 0.

Hence:

x
Fi 16: Graph of y = ——.
igure raph of y = — 3

from what side the curve approaches zero on the left and the right.

Of course we don’t know anything about the shape except

39
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14. (i)
1
y =
(r+1)(3—x)
1 1
h = = = —.
When z =0, y EE
1
When y =0, ——————— = 0 so there are no z-intercepts.
Y (x+1)(3—x) P
-1 -1
There are vertical asymptotes at © = —1 and = = 3, because = —

—C1+DB+1) 0
3 3
is undefined, as is m =0
At these asymptotes: as x — (—1)", y - —occ and as * — (—1)", y — oo,
asx —3 ,y—ooandasx — 3T,y — —oo.
Asx — 00,y — 0" and as x — —o0, y — 0.

Hence:

-1

3]

1

Figure 17: Graph of Yy = m

(ii) The line of symmetry is halfway between the two vertical asymptotes, so = = 1.

1 1
Therefore at the local minimum here, y = m = T

Hence the local minimum here is at point (1, 1).
1

(x+1)(3—x)
where k is represented by y. Thus,

(iii) The equation = k is equivalent to the function on the graph above,

(a) There are two distinct real solutions for x whenever there are two x-values for
each y-value. As can be seen on the graph, this is true for y-values above y = 1,
the y-value of the local minimum found in part (ii), and all y-values below 0.
Hence, k > i,k < 0.

(b) There is one real solution for x whenever there is one z-value for every y value

1
and vice versa. This is true only at y = 1

H k=-.
ence, 1
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(c) There are no real solutions for = at all y-values that the curve never passes
through. It can be seen from the graph that this is true between y = 0 and
1

?J:Z

1
Hence, 0 < k < T

5.2 Exercise 3B

1. (i)
y=(x+3)(z—1)(2z—7)

Atz =0,y=3x -1 x —-7=21.

7
Aty=0,(z+3)(z—1)2z—-7)=0soz = —3,1,5.
The coefficient of 22 is positive, so as  — 00, y — oo and as & — —00, y — —00.
Hence:

21

1
w
<
[\CIEN]

Figure 18: Graph of y = (z + 3)(x — 1)(22 — 7).

(ii) By looking at the graph, it can be seen that (x 4+ 3)(x — 1)(2x — 7) > 0 when
—3<az<lorz> L.

2. (i)

_r+2
-1
2
2
Aty=0 "2 —0soz=-2
r—1
. . 142 .
There is a vertical asymptote at x = 1, because T—1-0 is undefined.

At this asymptote, asz — 17,y — —oco and as ¢ — 17, y — oo.
Asxz =00,y = 1" andasx — —oo0, y — 1.
Hence:

41
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T+ 2

Figure 19: Graph of y = .
r—1

T+ 2
T —

(ii) By looking at the graph, it can be seen that >0 when z < —-2orz > 1.

3. ()

y = a?
Parabola through (0,0) with gradient 2z.
y=2x+3
Line through (0, 3) with gradient 2.
z-intercept is at —g.

Hence:

— y=a?

ey =22+43

Figure 20: Graph of y = 2? and y = 2x + 3.

(ii) By looking at the graph, it can be seen that 2> < 2z + 3 between the z-values at the
two intersections of the two lines.

Hence we’ll solve the two equations simultaneously.

y =1’ (1)
y=2x+3 (2)
42

Page 452 of 509



5 GRAPH SKETCHING (FP1)

5.2 Exercise 3B
Hence

2 =2r+3
22 —2r—-3=0

2+4/(-2)2-4x1x-3
xTr =
2x1

244
2
=3,-1
(These are now marked onto the graph above.)
Therefore, the inequality is true for —1 < z < 3.

4. ()

Y=
x
No y or z-intercepts.
8

Vertical asymptote at x = 0, as § is undefined.

At this asymptote: asx — 07,y —+ —oco and as z — 0T, y — oo
Asxz — o0,y — 0" and as z — —oo, y — 0.

y = a?

Parabola through (0,0) with gradient 2z.
Hence:

Figure 21: Graph of y = % and y = 22

8
(i) It can be seen from the graph that 22 > — both to the left of the y-axis, and to the
x
right of their intersection point.

Thus let us find the intersection point:

2

V8
2

8 8 8loo

(This point is now marked onto the graph above.)
Therefore, the inequality is true for x < 0 or x > 2.
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Part V

Incomplete work

J
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Chapter 33

Quaternions (DJV)

This was one of the two ‘extension’ Year 12 question packs from Mr Vaccaro. It was incredibly
interesting and while its density meant I never got very far with it, I plan to come back soon

and finish it off.

J
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Some summer pure

Damon Falck
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1 DJV Quaternions

Throughout this section, ¢ is the imaginary unit and 1 is the 2 x 2 identity matrix.

1.1 Quaternions as Matrices

1. Using the definitions given:

(a)

Page 1 of 11
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1 DJV QUATERNIONS 1.1 Quaternions as Matrices

(b)

ijk =k*> = -1

jki=1i*=-1

kij =j52=-1
(e)

ikj=—j>=1

jik=—-k*=1

kji=—i’=1

(f) e 42, 32 and k? are all equal to —1.

e Depending on the order, the product of all three matrices %, 7 and k is £1.

e Changing the position of any two adjacent matrices when multiplying switches
the sign of the product (e.g. ij = k whereas ji = —k, and 4jk = —1 whereas
jik =1).

e The product of any two distinct matrices (out of 4, j and k), depending on their
order, is either the positive or negative of the third, remaining matrix.

1 1 —i -0\ (i 0 _
T ie—i—0-0\=-0 ¢ ) \o0o i)
1 1 0 -1\ _ (0 -1} _ .
om0 012\t of/=\1 o) =77
1 0 —i 0 —i
71—7 = = —
k _0-0—¢-¢<—i 0) (—i 0) k

Page 2 of 11
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1 DJV QUATERNIONS 1.1 Quaternions as Matrices

2. (a) Every member g € H can be written as

g=al+bi+cj+dk

N R T E A W R AU
“%o 1 0 —i) " “\l=1 o0 i 0
a 0\, (v o), (0 ¢\ (0 di
0 a 0 —bi —¢ 0 di 0

- a+bi c+di

T\ —c+di a—bi

(a+bi) (c+di)
—(c+di)* (a+bi)* )"

Let 2z =a 4+ bi and w = ¢+ di where z,w € C. Then,
z w
q= <—w* z*)l O

-1 1 2w\ 1 zk  —w
T = o row \wv 2 P 4w \wx 2

o 1 a—bi —c—di
1 (a2 4+ (2 d?) \e—di a+bi

B 1 e o), (b 0}, (0 =), (0 -d
2+ + 2442 0 a 0 b c 0 —di 0

3 1 gt oy (i o) o 1)y (o
a2+ b2+ 2+ @2 0 1 0 —i -1 0 i 0

al —bt —cj — dk

a4 b4+ d?

(d) If ¢* = al — bi — cj — dk, then

qq” = (al + bi+ cj + dk)(al — bi — cj — dk)
=alal — albi — alcy — aldk + bial — bibi — bicj — bidk
+ cjal — cjbi — cjcj — cjdk + dkal — dkbi — dkcj — dkdk
= a*1 — abi — acj — adk + abi + b*1 — bek + bdj
+ acj + bek + 21 — cdi + adk — bdj + cdi + d*1
= (a®> 4+ b+ 2+ d*)1.

(e) |q|* = a® + b + ¢® + d? is the determinant of matrix g:

a+bi cH+di

= — Na—bi)— Y N 222 2 g2
det(g) = det (_cﬂﬁ a_bz.> = (a+bi)(a—bi)— (c+di)(—c+di) = a®+b"+c"+d

Page 3 of 11
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1 DJV QUATERNIONS 1.1 Quaternions as Matrices

(f) o
4, _al—-bi—cj—dk q*

T T @1pre+® " gP

(g) e Quaternion multiplication is non-commutative, whereas complex number multi-
plication is commutative, but both are associative and distribute over addition.

e Family H has 4 dimensions (one real and three imaginary), whereas family C
has 2 dimensions (one real and one imaginary).

(h) Writing s = k! (where g, 7,s € H and q # r # s) either implies that rs = q or that
r

sr = q, and because quaternion multiplication is non-commutative, sr # rs so both

can’t be true.
In other words, either q4_ gr!
r

. q . .
notation — is ambiguous.
T

or I — r~1q, and we know qr—! # r~lq so the
T

qgr

a b c d
b —d*

ac — bd* ad + bc*
—a*d* — b*c a*c* — b*d

(ac —bd*)  (ad + bc*)
—(ac —bd*)* (ad+ bc*)*

—w* Z*

andsoifz:ac—bd*andw:ad+bc*,thenqr:< i w).

(b) (Assuming here that the question is asking to prove (a,b) + (¢,d) = (a +¢,b+d).)
Where a,b,c,d € C and (a,b), (¢,d) € H,

<a,b>+<c,d>=<_‘§,* Cf1>+<_3* ;‘i)
_ a+c b+d
=+ ad)* (a+o)
=(a+cb+d)

as the complex conjugate is distributive across addition. O

(c) As shown in part (a),

(a,b)(c,d) = (ac — bd*, ad + bc)

ol 1 & —d\ 1 - —d
e 4ddx \d¥ ¢ _]c|2—{—|d\2 d* ¢

(d)
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1 DJV QUATERNIONS 1.1 Quaternions as Matrices

ol 1 a b ¢t —d
TP\ @)\ e

B 1 ac* + bd* bc — ad
ez 1d)?2 \ —(b* e + a*d*) are—b*d
ac* + bd* bec — ad
lc|? + |d|? lc|? + [d]?

p— D
_< bc — ad >* <a*c+b*d)*
|c]? + |d? |c]? + |d?

can be written as (a, b) + (¢, d),

(e) Hence as qr—!

(a,b)+(c,d):<ac+bd bc—ad)' O

|ef? + |d* " [e]* + |df?
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1 DJV QUATERNIONS 1.1 Quaternions as Matrices

4. For simplicity we assume N is the set of positive integers.
Lemma 1. The set of integral quaternions (Lipschitz integers)
L={qeH:q=al+bi+cj+dk,{a,b,c,d} CZ
18 closed under multiplication.
Proof. Let q = al +bi+ cj +dk and r = el + fi + gj + hk be two integer quaternions,
where a,b,c,d,e, f,g,h CZ.

So, tediously multiplying through, using the unit quaternion identities established in ques-
tion 1:

qgr = (al + bt +cj + dk)(el + fi+ gj + hk)
=ael® + afli + aglj + ahlk
+ beil + bfi% + bgij + bhik
+ cej1 + cfji + cgj® + chjk
+ dekl + dfki + dgkj + dhk?
=ael +afi+ agjy + ahk
+bei — bf1 + bgk — bhy
+ cej — cfk — cgl 4 chi
+ dek + dfj — dgt — dhl
= (ae —bf —cg —dh)1 + (af + be — cg — dg)i
+ (ag — bh + ce + df)j + (ah + bg — cf + de)1.
Now the product of two integers is an integer and the sum of two integers is an integer,

so each of these terms is an integer: thus gr is itself an integral quaternion, and so the
integral quaternions are closed under multiplication. ]

Lemma 2. For any invertible matrices A and B,

det(A) det(B) = det(AB).

_fa b _fe f
Proof. LetA(c d) andB(g h).So,

det(A) = ad — be,
det(B) =eh — fg
= det(A) det(B) = (ad — bc)(eh — fg)
= adeh — adf g — beeh + bef g.

_f[a b e f
__[ae+bg af +bh
~\ce+dg cf+dh
— det(AB) = (ae + bg)(cf + dh) — (af + bh)(ce + dg)
= acef + adeh + bcfg + bdgh — acef — adf g — bceh — bdgh
= adeh + bcfg — adf g — beeh
= det(A) det(B)

and we’re done. O

However,
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1 DJV QUATERNIONS

1.2 Quaternions as Numbers

Lemma 3. The set of determinants of integral quaternions
D = {det(q): g € L}

is closed under multiplication.

Proof. Let q,r be two integral quaternions. So, det(q),det(r) € D. By lemma 2,
det(q) det(r) = det(qr),

but lemma 1 guarantees that gr € L and so det(qr) € D. Hence, D is closed under
multiplication. O

Theorem. If
F={neN:n=ad>+0"++d*{a,bc,d} CN}

then § is closed under multiplication.

Proof. As shown in question 2 (e), the determinant of the quaternion ¢ = a1l +bi+cj+dk
is det(q) = a®+b?>+c?+d>?. Therefore, g € L <= det(q) € D if and only if a,b,c,d € Z.
However, any number expressible as the sum of the squares of four integers is expressible

as the sum of the squares of four naturals, as 22 = (—2)?, and so every element of D is in

fact an element of F', and vice versa: the sets D and § are equal.

Hence since D = § and since D is closed under multiplication by lemma 3, we conclude
that § is indeed closed under multiplication. O

1.2 Quaternions as Numbers

. Here the identities are shown in an order such that each identity relies only on ones
previously shown.'

i’ =42 =k =ijk=—1 is given
ij = —ij - —1=—ijk* = (—ijk)k =k
jk = —jk-—1 = —i?jk = i(—ijk) =i

jki= (i)i = —1
ki=—ki-—1=—j%ki=j(—jki)=j
iTt=—it 1= Yk = —jk = —¢
k= k' —1=—ijkk ' = —ij = —k
i =i = ki = ki = =

ik=(—i)(=k) =i = (ki) =t =—j
ji=(=i)(=i) =3t =) =k =k
kji=(—k)(=j) =kl = (k) =i =i

The others were shown without matrices in question 1.

!The latter half of these do rely on thinking of the quaternion units as matrices; perhaps later I'll try to find

a purely algebraic way.
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1 DJV QUATERNIONS 1.2 Quaternions as Numbers

1.2.1 Division by Quaternions

6. (a) LHS:
1-2i—2j—k 1-2i—2j—k)(1+2i4+2j+k
Lo2io 22 kY () gy gy gy = L2 2 U242 F)
10 10
12422422412
B 10
10
:—:1
10
RHS:
1-2i—2j—k 1+2i+2j+k)(1-2i—2j—k
(L4 2i42j 4 k) (L2222 kY (20025 FR)U =2 —2) — k)
10 10
12422422412
B 10
1
10

LHS=RHS =1 U

(b) Let ¢ =a+bi+ cj + dk.

q¢" = (a+bi + ¢j + dk)(a — bi — ¢j — dk)
= a® — abi — acj — adk + abi — b*i* — beij — cdik
+ acj — beji — 252 — edjk + dka — bdki — cdkj — d?k>
= a® — abi — acj — adk + abi 4+ b* — bek + cdj
+ acj + bek + & — edi + adk — bdj + cdi + d?
—a?+ 02+ + P

And now

¢*q = (a—bi —cj —dk)(a+ bi+ cj + dk)
= a® + abi 4 acj + adk — abi — b*i% — beij — bdik
— ¢ja — beji — 22 — edjk — dka — bdki — cdkj — d°k?
=a’+ b+ +d

So we can see that

P W
gl gl lql?

PO B
lq*"  [q*  al*  lqf?

Quaternion Arithmetic

(1+3i—j+k)+2—-4i+j—k)=3—1i
Page 8 of 11
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1 DJV QUATERNIONS 1.2 Quaternions as Numbers

(b)

(2430 —2j +k)(14+2i —j+ k) =2+4i — 25 + 2k + 3i + 6i* — 3ij + 3ik
—2j — 4ji 4 2% — 2jk 4+ k + 2ki — kj + k?
=2+ 4i—2j+2k+3i —6— 3k —3j
—2j42k—2—-2i+k+2j+i—1
= —7+6i—5j+ 2k

()

(142 —j+k)(2+3i—2j+k) =2+3i—2j + k + 4i + 6:% — 4ij + 2ik
— 2§ — 2ji + 252 — jk + 2k + 3ki — 2kj + k>
=2+4+3i—2j+k+4i—6—4k —2j
—2j+2k—2—i+2k+3j+2i—1
= 7+8 —3j+k

2-3i+2j—k
22432422412
2-3i+2j—k
B 18

(243 —2j+k) !

. N L2435
1 _
(1+4)(2-3j) " = (1+z)22+32
1

= 1 +D2+3)

1 . . ..
:ﬁ(2+33+21+3z3)
242+ 35+ 3k

13

(A+i+i+k)?=14+i+j+k+i+i2+ij+ik
i+ ji+ 2+ gk + k+ ki 4 kj + kP
=14i4+j4+k+i—1+k—j
+j—k—1+i+k+j—i—1
= 24 2i +2j + 2k
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1 DJV QUATERNIONS 1.2 Quaternions as Numbers

(h)
(I—i+j+k)y=1—i+j+k—i+i®—ij—ik
+§—gi+ g% k4 k— ki +kj 4k
=1—itj+k—i—1—k+j
+itk—14itk—j—i—1
=—2-242j4+2k=2(-1—i+j+k)
=ik =21 i+ + A —i+ji+k)
=2-1+4i—j—k—i+i®—ij—ik
+j—ji+ k4 k— ki 4 kj+ k)
=2-1+i—j—k—i—1—k+j
+i+k—14+i+k—j—i—1)
=92(—4) = -8

1.2.3 Quaternion Algebra

8. In general,

(a1i + aj + agk)(bri + boj + bsk) = a1b1i® + a1baij + a1bsik

+ agb1ji + asbej? + absjk
+ asbi ki + asbokj + azbsk?

= —a1by + a1bok — aibsj
— agb1k — asby + asbsi
+asbyj — azbai — azbs

= —(a1b1 + a2bz + azbs) + (a2b3 — azbs)i
+ (asby — a1bs)j + (a1b2 — agby)k.

9. Using the expression derived above,

(a1i + asj + agk)2 = —(a% + ag + a%) + (agas — azag)i + (asa; — a1az)j + (a1a2 — azar)k
= —(a} +a} +a3) +0i + 05 + Ok

— il —a} -}

which is evidently real.
10. (a) For any quaternions ¢ = a + bi + ¢j + dk and r = e + fi + gj + hk,

gr = (a+bi+cj+dk)(e+ fi+ gj + hk)
= ae + afi+ agj + ahk + bei + bfi® + bgij + bhik
+ cej + cfji + cgj® + chjk + dek + df ki + dgkj + dhk?
=ae+ afi+ agj + ahk + bei — bf + bgk — bhj
+cej — cfk — cg + chi+ dek + df j — dgi — dh
= (ae — bf —cg — dh) + (af + be + ch — dg)i + (ag — bh + ce + df)j + (ah + bg — cf + de)k

and so,

lgr|* = (ae—bf —cg—dh)?+(af+be+ch—dg)?+(ag—bh+ce+df )+ (ah+bg—cf+de)?
Page 10 of 11
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1 DJV QUATERNIONS 1.2 Quaternions as Numbers

which is the same? as

jqr]* = (@® + 0> + & + &) (€ + f* + g° + h%)
=lql*Ir[*

as we were hoping for.

(b) A matrix-based proof is included in lemma 2 of question 4.

2Because Mathematica says so.
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Chapter 34

Mobius transformations (DJV)

This was the second of the two packs from Mr Vaccaro just mentioned. Again, I didn’t get far

at all, but it was thought-provoking to say the least.

J
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Mobius Transformations

Damon Falck

January 2017

1 Preliminaries

1. (a) The matrix
cosf —siné
= 1
By (sin@ cosf > (1)
produces a rotation of 6 anticlockwise around the origin.

(b) Let us compute RyRy:

roR, — [ 0 —sinf) {cos¢p —sing
7% = \sin®  cosf sing cos¢
_ <cos€cos¢ —sinfsin¢ —(sinf cos ¢ + sin ¢ cos 9)>

sinf cos ¢ + singpcosf  cosfcos @ — sinfsin ¢

Now applying the compound angle identities, this simplifies to

_ [cos(0+ ¢) —sin(f+ ¢)
RoRy = (sin(9 +¢) cos(f+ ¢) ) ’

which by comparison with eq. (1) can be seen to represent a rotation of
¢ 4 ¢ anticlockwise around the origin. This is what we’d expect, as first Ry
produces a rotation of ¢, and then Ry produces a further rotation of 6.

(c) We want to prove that

tana + tanb
t == —m8M—.
an(a + ) 1 —tanatanbd

First, we can express the LHS as

sin(a + b)

tan(a +6) = cos(a+b)’
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1 PRELIMINARIES

which using the compound angle identities

sin(f + ¢) = sin 6 cos ¢ + sin ¢ cos 0
and
cos(f + ¢) = cosf cos ¢ — sinfsin ¢),
we can simplify to

sina cosb + sinbcos a

tan(a + b) = .
(a+0) cosacosb —sinasinbd

Now dividing the numerator and denominator by cosa cosb, we get

sina sinb

_ _cosa cosb

tan(a + b) =~ | _ sinasinb
cosacosb

which becomes
tan(a + b) tana + tanb
an(a =
1 —tanatanb
as desired. OJ

(d) We can construct a right triangle with angle # and opposite side length 1 as
below:

0 [
A C

Figure 1: We're given that BC =1 and Z/BAC = 6.

Therefore,
BC 1

AC = tanf  tanf’

We also know that

tan(£LABC) = ——
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PRELIMINARIES

Finally, ABC = g — 0 (because it’s a right triangle) and so

tan (= — 9 1
1n —_— =
& 2 tan 6

as desired. [J
(Shown only for acute 6.)

2. It can be seen that
NC =tan¢

and
NB = tan6.

Therefore,
AC = tan 0 + tan ¢.

(2)

Assuming point M is placed so that BM is perpendicular to NB (and not neces-

sarily tangent to the circle), M BNC forms a rectangle. Therefore

BM = NC = tan¢

and
CM =NC =1.

(3)

(4)

Because DBAC is a cyclic quadrilateral, /DCA and ZDBA sum to m, so as

/DCA is a right angle,
g +/DBA=n

/DBA= L.

2

Thus, as can be seen from the diagram,
LMBA=/MBN+60=/DBA+ /ZMBD

and so because ZDBA and ZM BN are both 7,

g 0= g + /MBD
/ZMBD = 9.
Hence, now considering AM BD, we can see that
DM = BM - tan(ZMBD) = tan ¢ tan 0
from egs. (3) and (5). So, because of eq. (4),

DC =1-DM =1 —tanftan ¢.
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2 STEREOGRAPHIC PROJECTION

We're given that /NDC = ¢ and /NDA =60,s0 Z/CDA = 6+ ¢. Thus, because
of egs. (2) and (6),

tan(f + ¢) = gg
_ tanf +tan¢
tan(6 + ¢) = 1 —tanftan¢

as desired. [J

2 Stereographic Projection

3. (a) (Assuming C C C.)

Let t € R be the input to o (the real part of P) and let a + bi € C be the
output, so that our map is

c:R=>C:t—a+bi.

The circle C' has centre (O,% and radius %, SO

1 1
Cz{x+yi€@:x2+(y—§)2: Z}
. . . . ON 1 . .
Similarly, the line NP with gradient ——— = —; passing through point

opP
N(0,1) is given by

{lineNP} ={z+yic C:x =1t —ty}.
So, at their intersection (point P’), both

@)= (7)

and
a=t—tb (8)

are true.
1
(t —tb)* + (b — 5)2 =

1
t2—2t2b+t2b2+b2—b+12

SN RN

24+ 1)0* — (262 + )b+ 1> =

Page 471 of 509



2 STEREOGRAPHIC PROJECTION

So we have a quadratic in b:

(262 + 1) £ /(22 + 1)2 — 4(t2 + 1)12

b=
22+ 1)

2+ 1+1

2241
t2

=1, 5—.
2 +1

Discarding b = 1 (this is point N), we have

2
b= .
2 +1
Hence by eq. (8),
; t2 t
a = — =
t2+1 t2+1
SO
b
0= -
t
b
t=—.
a
So we have that our forwards map is
R—C t»—>t+t2i 9)
o . : —_
241

and our inverse map is
1 b
o tC\{N}—=R:a+bi— —.
a

1 jsn’t defined is when

The only case where o~
a=0,b=1

i.e. at point N. Thus, as o is invertible everywhere else, o is a bijection
between R and C'\ {N}. O

It can be seen that

tan(ZONP') = 2~ — % i

(where t = R(P)).
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2 STEREOGRAPHIC PROJECTION

(b) It can be seen from eq. (9) that if ¢ = co then

which is at point N. As o is injective, the only value that could be mapped
onto N is t = co. Because oo € R, point N is not in the range of o.

Alternatively, for N to be mapped onto, the line PN would have to make an

angle of § (or —§) with ON, meaning it would be parallel to the real line, so

they would never intersect. The same result follows.
A simple way to get around this would be to add a point to the real line at
o0, which would then map to point N.

(¢) The function arctan : R — (=%, %) maps the real part of P to the angle
ZONP.

4. (a) The function f has domain and range R \ {0}, because f(0) is not defined

and there is no real  for which f(z) = 0.

(b) The function f” has domain and range C\{O, N}, because f'(c(x)) = o(f(z));
f(z) cannot map to or from 0 or oo, so o(f(z)) cannot map to or from O or
N.

(c) We know that by definition,

so from def. (9),

1+ 1.

— 7Z .
, xox)?2 ozt
Pty = = 5

so R(f'(2)) = R(z).

We now know that the range of f’ is C'\ {O, N}, and that the transformation
f' — C conserves the real component (it’s a vertical transformation). Any
two points on C with the same real part must have a midpoint with imaginary
part 3 (because it’s a circle with centre (0, 3)), so wherever it’s defined f must

be a reflection of the circle C in the line J(z) = % O

The function f isn’t defined for points O and N, so they are not affected by
this transformation. Were the function definitions extended to include these
points (and still produce the same reflection), O and N would switch position.
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2 STEREOGRAPHIC PROJECTION

(d) The function f o f is the identity function with domain R\ {0}.
The function f’ o f’ is the identity function with domain C'\ {O, N}.

5. (a) We can show this with simple geometry.

N

0 P 0

Figure 2: Point J(0, 3) has been added at the centre of circle C. Note that P and Q
have been swapped so that 6 is acute.

Let ZP'JQ’" be 6, so that rj moves P’ to Q'. The angle subtended at the
centre of a circle is double the angle subtended at the circumference, so
0

LPNQ = 3.

Therefore,
/ONQ' = ZONP' + g O
(b) Let OP = x. Therefore ry(z) = OQ. We can see that

0Q = ON - tan ZONQ
rg(x) =1-tan(LONP' + ZP'NQ')

t t :1:+9
=tan | arctan — 4+ - | .
1 2

Applying the tangent compound angle identity,

tan(arctan z) + tan

ro(x) =
(@) 1 — tan(arctan z) -tang
_THa
C1-—ax
where a = tan g. O
7
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2 STEREOGRAPHIC PROJECTION

(c) The denominator of ry (é) isl—a- % = 0, resulting in a division by zero.
Hence, 7y (%) is undefined.
(d) Let us find 7, *. We know that

Hence,
4 T—a

"o T 1 ax

The only time that r, 1'is undefined is when the denominator is zero, so

T = —é. Thus, 79 maps to all points in R except for —%. O

6. If g(z) = —2 then, with reference to def. (9),

and so by a similar argument to question 4 (c), the circle must be reflected first in

the line $(z) = 3 and then in the line ®(z) = 0. Hence, the real transformation

g(z) = —2 is induced by the mapping o(g(c~'(z))), which is a rotation of =

radians around the point (0, 1).
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Chapter 35

Cavendish quantum mechanics

These were the beginnings of my solutions to Dr Cheung’s book on quantum mechanics that I
worked on near the start of the 2017 summer holiday. These are incomplete and unchecked but

I’'m planning on pressing on with them when I next get a chance.

J
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A Cavendish Quantum Mechanics Primer

Solutions

June 30, 2018
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PREFACE

Preface

Note: throughout these solutions, equation numbers enclosed in parentheses — for example, eq. (3.15)
— always refer to equations printed in the original text. All equations in these solutions themselves are
referred to by numbers enclosed in square brackets — for example, eq. [3.15].
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Chapter 1

Preliminaries — some underlying quantum
ideas and mathematical tools

Exercise 1.1

Derive from the electric, gravitational and harmonic potentials their force laws. Explain the sign of the
forces — is it what you expect? Take care over the definition of the zero of potential. Does the position
where the potential is zero matter?

Solution

Remembering the definition of a force in terms of potential, for each of these instances the equation f = <%

X
will give us our force law. That is, we just have to differentiate the potential to get our force.

In the first case, the electric potential is V(x) = fnle%c (where € is the permittivity of free space) and so
differentiating, our force law is
d (QiQ>
-4 1.1
f dx (4ne0x (1]
Q1Q2
= === 1.2
4megx? [1.2]

The force is negative because it is of course repulsive; on either charge the direction of the force is opposite to
the direction of the other charge (and f is positive only when the force is in same direction as the separation
X).

We’ll do exactly the same thing for the two other cases. The potential associated with a gravitational field
isV(x) = —@ where G is the gravitational constant, and so differentiating,

_ d GWL11112
f=% (— " ) [1.3]
_ G”;’“Z. [1.4]

Here the force is positive because it is an attractive force; the same explanation as before applies.
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CHAPTER 1. PRELIMINARIES — SOME UNDERLYING QUANTUM IDEAS AND MATHEMATICAL
TOOLS Exercise 1.3

Finally, the harmonic potential is V(x) = 17x2 and hence in the same manner, the associated force is

f= % (%qxz) [1.5]
=qx. [1.6]

Again, the force f required to effect an extension x is always in the same direction as that extension, and so
f has a positive sign.

All of these results have similar forms, and we recognise them as the classical laws more commonly stated
than their potential-involving counterparts.

Regarding the position of the zero of potential, for both electric and gravitational fields the potential will
become zero only when the two objects separate to infinity (as the separation x is in the denominator).
However, the harmonic potential is zero if and only if there is no extension at all — that is, x = 0.

Exercise 1.2

Consider a particle of mass m passing a potential well of width a, as shown in Fig. 1.3. The particle
has total energy E > V), the depth of the well. Calculate the time taken by the particle to traverse the
figure.

Solution

Solution given in the text.

Exercise 1.3

A particle of mass m slides down, under gravity, a smooth ramp which is inclined at an angle 0 to the
horizontal. At the bottom, it is joined smoothly to a similar ramp rising at the same angle O to the
horizontal to form a V-shaped surface. If the particle slides smoothly around the join, determine the
period of oscillation, T, in terms of the initial horizontal displacement xo from the centre join. Note the
shape of the potential well.

Hint

We see that the potential well appears as a sloping line similar to the one along which the particle is
constrained to move. It is only this linear slope at angle 0 to the horizontal, that happens to resemble the
potential energy graph of the same shape, which misleads us into thinking that we can see the potential
energy. The potential energy is a concept, represented pictorially by a graph and the shape of the graph
happens, in some cases, to resemble the mechanical system.

Solution

The particle is acting under gravity and so its potential is given by V(h) = mgh where h is the height
above the bottom of the ramps. (Here we take this bottom point as our reference frame.) A simple bit
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CHAPTER 1. PRELIMINARIES — SOME UNDERLYING QUANTUM IDEAS AND MATHEMATICAL
TOOLS Exercise 1.5

of trigonometry gives us that & = x tan O where x is horizontal distance from the centre join, and so our
potential is V(x) = mgx tan 0. This leads to the potential well shown below.

Assuming the particle starts from rest, its initial energy is just its initial potential energy, that is V(xo) =
mgxotan 0. We know the total energy (always the sum of the kinetic and potential energies) must be
constant, and so

%mvz +mgxtan @ = mgxptan 0 [1.7]

which means that

v(x) = \/Zg(xg —x)tan 6. [1.8]

Taking the particle’s descent down the first ramp only (of length - g: 5), our initial velocity is v(xo) = 0 and

our final velocity is v(0) = /2¢xo tan 6, so using the constant acceleration formula s = %32t we find the
time taken to reach the centre join:

0+ /2gxp tan 6 g sin20
Therefore by symmetry, the total period of oscillation T is just twice this time, so
X0
T=4 . 1.10
gsin20 [1.10]

(Note that in calculating this answer we use the identity sin26 = 2sin 6 cos 0.)

Exercise 1.4

A particle moves in a potential V(x) = 1gx2. If it has a total energy E = Ey give an expression for its
velocity as a function of position v(x). What is the amplitude of its motion?

Solution

We know the total energy E is always the sum of the kinetic and potential energies, that is
1 1
zmv2 + quz =E. [1.11]
So, making v the subject, our velocity function is

o(x) = \/ZE;—W, [1.12]

The maximum displacement in either direction will occur when v = 0, so

[DE — 752
ZE—qx:O [1.13]
m

= 2E-qx*=0 [1.14]
= x=+,|—. [1.15]

Therefore the amplitude A of its motion is the difference between these two maxima, that is

A= [2E_[_ [2E|_ [8E [1.16]
q q q
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Exercise 1.5

The potential energy of a particle of mass m as a function of its position along the x axis is shown in
Fig. 1.4.

(a) Sketch a graph of the force versus position in the x direction which acts on a particle moving in
this potential well with its vertical steps. Why is this potential unphysical?

(b) Sketch a more realistic force versus position curve for a particle in this potential well. For a particle
moving from x = 0 to x = 3, which way does the force act on the particle? If the particle was
moving in the opposite direction, which way would the force be acting on the particle?

Hint

Take care over the physical meaning of the potential energy. It can look misleadingly like the physical
picture of a particle sliding off a high shelf, down a very steep slope and then sliding along the floor,
reflecting off the left hand wall and then back up the slope. This is too literal an interpretation since, for
example, the potential change might be due to an electrostatic effect rather than a gravitational one, and
the time spent moving up or down the slope is due to artificially putting in an extra vertical dimension in a
problem which is simply about motion in only one dimension. An example of where there is literally motion
vertically as well as horizontally, is that of a frictionless bead threaded on a parabolic wire. The motion is
not the same as in the one-dimensional simple harmonic motion of Ex. 1.4. Although the potential energy
is expressible in the form $gx? due to the constraint of the wire, the kinetic energy involves both the x and
y variables.

Solution

(a) We remember that force is simply the negative derivative of potential (with respect to position), and
so we see that sketching the force graph is very similar to sketching an acceleration-time graph given
a velocity-time graph. This leads to the following sketch.

We clearly see that the infinite force spikes cannot be physical; thus the potential is unphysical as it
does not change smoothly.

(b) A more realistic force versus position curve can be achieved simply by smoothing over the spikes
slightly so that we have short but not infinitesimal forces acting on the particle.

When the particle is moving from x = 0 to x = 32, its potential increases which means that it kinetic
energy must decrease, and so the force is acting against the particle’s motion. Similarly, when the
particle is moving from x = 32 to x = 0, its potential decreases and thus its kinetic energy increases,
so the force is acting with the particle’s motion. Either way, the force acts in the negative x direction.

Exercise 1.6

Consider again the particle in Ex. 1.5. If it has a total mechanical energy E equal to 3V), calculate the
period for a complete oscillation.
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Solution

For this exercise we will follow a very similar approach to Exs. 1.2 and 1.3. From x = 0 to x = 4, the particle
has zero potential and therefore a kinetic energy of %mv2 = 3V, which gives us a speed of

I [1.17]
m

From x = a to x = 32, the particle has a potential of 2V and therefore a kinetic energy of 1m(v’)* = 3V -2V}

giving a speed of
v = ,/%. [1.18]

The particle cannot escape the well between x = 0 and x = 37“ because it does not have enough total energy.
Making use of the definition of speed again, the total time taken to travel from x = 0 to x = 3 (a complete

oscillation) is
m a | m m (V3 1
a\/6V0 2\/2VO a\/zvo 3 2) 149

Exercise 1.7

The variance o2 in the values of x is the average of the square of the deviations of x from its mean, that
is,

0% = {(x = (x))%). [1.20]

Prove the above agrees with the standard result of 0 = (x2) — (x)? for both discrete and continuous x.

Solution

We'll prove this separately for discrete and continuous x.

For discrete x, we know (f(x)) = >.; pi f(x;) and so expanding the form given, the variance is
o? = Z pi(xlz —2x;1(x) + (x)?). [1.21]
i
Making use of the fact that summation is commutative, we split this up into three separate sums,
0% = Z pixl.2 - Z 2pixi{x) + Z pi<x>2, [1.22]
i i i
from each of which we can factor out any constant (x), giving

o2 = Z pixl.2 —2({x) Z pixi + (x)? Z pi. [1.23]

It is immediately apparent that we can rewrite this in terms of averages again, leading to

02 = (x?) = 2(x){(x) + (x)? - 1 [1.24]
= (x%) — (x)? [1.25]
as desired.
Page 7
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The process is almost identical for continuous x: using (f(x)) = / P(x)x dx instead where P(x) is the
probability density function, eq. [1.21] becomes

0% = / P(x)(x? — 2x(x) + (x)?)dx [1.26]
but we happen to know integration can be split up just like addition, and so
0% = / P(x)x?dx - / P(x)2x(x) dx + / P(x){x)?dx [1.27]
= / P(x)x? dx — 2(x) / P(x)x dx + (x)? / P(x)dx [1.28]
= (x%) = 2(x){(x) + (x)? - 1 [1.29]
= (¥%) = (x)? [1.30]

just like before.

It can also be proven that (x + y) = (x) + (y) for any x and y; this is a slightly more general version of the
above.

Exercise 1.8

Prove that tan 20 = 2 tan /(1 —tan? 0) and further that tan 46 = 4 tan (1 —tan? 0)/(1—6 tan? O +tan* 0).

If t = tan(0/2), then show that sin 0 = 2t /(2 + t?) and cos 6 = (1 — t?)/(1 + t?), while tan 6 = 2t /(1 — t?)
is also a special form of the tan 20 identity.

Prove that 1 + tan? 0 = sec? 0 where sec 0 = 1/cos 6.

These relations are useful in integration by substitution.

Solution

We'll tackle these proofs one step at a time. Firstly, by the definition of the tangent function we know that

tan260 = Sior;% and so using identities (1.9) and (1.10), we know

tan20 = M [1.31]

cos2 0 —sin? 0

as 2cos? 0 — 1 = cos? 6 — sin? O by the Pythagorean identity (1.8). Factoring out cos? 6 from both the
numerator and the denominator, we end up with

tan20 = 2200 [1.32]
1-tan? 0

as desired.
Using this new identity with our angle as 20 instead of 0, it is clear that

2tan?2
tan4g = _2tan20 [1.33]
1 —tan226
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Now, we just substitute in eq. [1.32] and simplify it down a bit:

2( 2tan26 )
1-tan” 0
tand0 = — "/ [1.34]
1= ( 2tan 6 )
1-tanZ 0

4tan O(1 — tan® 0)

_ 1.35
(1-tan? 0)? — (2tan 0)2 .
a2
_ 4tan O(1 — tan® 0) [1.36]
1-2tan? 0 + tan* 6 — 4tan? O
a2
4tan O(1 — tan” O) [1.37]

T 1-6tan’0 + tan* 0

just as we hoped for. Note that to get from eq. [1.34] to eq. [1.35] we just multiply the whole fraction by
(1-tan? 6)2 d th dthed .
(—tan? 02 and then we expand the denominator.

Next, we are asked to consider t = tan(0/2). A simple triangle will get us where we need:

(insert figure here) [1.38]
; _ _1 - _ ot . . .

It is clear that cos(6/2) = N and sin(0/2) = T Now, making use of this, the sine double angle

identity (1.10) gives
.0 0
sin 6 = 2sin > cos > [1.39]
—of ! ! [1.40]
Vi+ 2] \V1+¢2
2t
= 1.41
1+t2 [1.41]

as hoped for. Very similarly, the cosine double angle identity (1.9) gives

cos O = cos? O — sin? O [1.42]
=2cos’0 -1 [1.43]
2
P -1 [1.44]
V1 + t2 ‘
2
= - 1.45
1+¢2 [1.45]
1—t2
= 1.46
1+1¢2 [1.46]

just as we were looking for. To get from eq. [1.42] to eq. [1.43] we just use the Pythagorean identity
sin? 0 + cos? 0 = 1.

Finally, applying the tan 20 identity directly to this situation gives us

[1.47]

The last identity is very simple to show: take the Pythagorean identity sin? 6 + cos? 6 = 1 which is derived
from a right triangle of unit hypoteneuse, and divide through by cos? 0:

cos?0  sinf6 1

+ =
cos20 cos?20 cos20

=— 1+tan? 6 = sec? 0. [1.48]
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Exercise 1.9

Plot e™**/29" for a range of positive and negative x. Label important points on the x axis (including
where the function is 1/e) and the y axis. Pay special attention to x = 0, including slope and curvature
there. What is the effect on the graph of varying ¢?

Solution

SOLUTION PLACEHOLDER (to be plotted)

Exercise 1.10

2

Show that %(tan X) = sec” x.

Solution

We know tan x = gg;fc Using the product rule, this is sin x - (cos x) ! and so

d . d -1 4 d .

M tanx = sinx P (cosx)™" + (cos x) 3, Sinx [1.49]
=sinx - [—(cos x) 2] sinx + (cos x) ! - cos x [1.50]

2
=T [1.51]
cos? x

=1-tan®x [1.52]
= sec” x. [1.53]

To get to the last line we used the identity 1 + tan? 6 = sec? O that we proved in Ex. 1.8.

If you've learned the quotient rule, it is perfectly possible (and slightly easier) to use this instead of the
product rule here.

Exercise 1.11

Plot sin(kx), cos(kx) and e*** for positive and negative x, and plot In(kx) for positive x. Label important
points (e.g. intersections with axes, maxima and minima) on the x and y axes. What happens to these
points and the graph if you change k? Revise elementary properties of the exponential and logarithmic
functions. What are (e¥)?, e*/e’, alnx and Inx + In y?

Solution

The plots asked for are as follows:
(insert figures here) [1.54]
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For each of these functions, increasing k will cause a scaling of factor 1/k in the x direction — this can be
verified by trying out a few values.

Elementary properties of the exponential and logarithmic functions give the following identities:

(e¥)* =e*, [1.55]
€ _ey, [1.56]
ey
alnx = In(x%), [1.57]
Inx +Iny = In(xy). [1.58]
Page 11
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Chapter 36

The Vaccaro Society

Some of the most fun I had at Highgate was in running the Vaccaro Society — we had loads
of talks from teachers and students and it was always exciting to go to, for me at least. I've
included most of the programmes I printed off for them as well as a handout I made for our

one-off lunchtime proof of the Basel problem.

J
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MathSci Forum

Programme

Thursday 11th May 2017

I am the pope — Oliver Smouha [1 min]
Drawing the impossible — Leon Galli [25 min]
A mathematical proof that your mother doesn’t love you — Saul Austin [10 min]
A tangent on pigeonholes — Damon Falck [5 min]
Half a revolution in cubics — Gianmarco Luppi [5 min)]

Going round in circles — Thalia Seale [10 min)]

Total running time: 56 min

Next time will be on Thursday 25th May.
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MathSci Forum

Programme

Thursday 25th May 2017

Turning code into maths — Jack Saville [10 min]

Cubics (round 2) — Miss Brownlee [7 min]
Generating functions — Dr Dessain [10 min]
Predicting when the world will end — Joel Gottlieb [5 min]
Estimating! — Mr Vaccaro [10 min]

A second proof that sin(cosx) < cos(sinx) — Dr Cheung [5 min]
Euler’s solution to the Basel problem — Damon Falck [8 min]

Your maths is worth £1 million — Mr Wright [2 min]

Total running time: 57 min

Next time will be on Thursday 15th June.
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MathSci Forum

Programme

Thursday 15th June 2017

Your maths is worth £1 million — Mr Wright [2 min]

The geometry of tricky quadratics — Mr Vaccaro [2 min]

Lemma 1: de Moivre’s identity — Annie Kaissides [5 min)]

Lemma 2: the binomial expansion — Thalia Seale [8 min]
Lemma 3 — Damon Falck [10 min]

Cubics(ish) round 3 / Lemma 4: Vieta’s formulas — Gianmarco Luppi [11 min]

Lemma 5 — Damon Falck [6 min]
Lemma 6 — Thalia Seale [4 min]

7T2

Theorem: Z — = — — Damon Falck [7 min]
P k2 6

Total running time: 55 min

Next time will be on Thursday 29th June.
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MathSci Forum

Programme

Thursday 6th July 2017

A neat little proof — Mr Wright [2 min]
More on Stirling’s approximation! — Dr Cheung [10 min]
Differentiators and integrators — Roch Briscoe [4 min]
e is irrational — Gianmarco Luppi [8 min]

The world’s hardest logic puzzle — Oliver Smouha [5 min]
Some musings on friends and strangers — Miss Brownlee [5 min]
The velocities of gas molecules — Damon Falck [10 min)]
I{a,b} C (R\ Q) : a® € Q — Gianmarco Luppi [2 min]
Infinite thanks to DJV — Thalia Seale [5 min]

Dividing by zero and the lightbulb moment — Dr Strangeway [5 min]

Goodbye — Mr Vaccaro [1 min]

Total running time: 57 minutes

Today’s talks are being filmed for internal use only.
If you do not wish to appear on camera, just say so.

This is the last session this academic year. Thanks so much to everyone for making this
possible: we’ll be back in September.

Filmed talks will be made available on HERO shortly.
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THE VACCARO SOCIETY

Short talks in mathematics, theoretical physics and computer science.

Programme

Thursday 21st September 2017

Choose it or lose it — Oliver Gottlieb [5 min]

The Maxwell-Boltzmann distribution — Yasmin Yazdani [5 min]
Squaring the circle — Damon Falck [11 min]
Deranged ramblings — Gianmarco Luppi [11 min]
AM-GM — Dr Cheung [10 min]

Solving the cubic — Chandrasekhar Iyengar [6 min]

/ vtan x der — Thalia Seale [5 min]

Total running time: 58 minutes

Today’s talks are being filmed for internal use only.
If you do not wish to appear on camera, just say so.

The next session will be on Thursday 5th October. Anyone can do a talk — just let
me know by Sunday 1st October. Thanks for coming! DF

Today’s filmed talks will be made available on HERO shortly.
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THE VACCARO SOCIETY

Short talks in mathematics, theoretical physics and computer science.

Programme

Thursday 12th October 2017

Proofs without words — Leon Galli [10 min]
AM-GM (part 2) — Dr Cheung [10 min]
The Game of Life — Thalia Seale [15 min]
The unfortunate truth of arc lengths — Bruno Edwards [4 min)]
Optimus primes — Gianmarco Luppi [16 min]

Total running time: 55 minutes

Today’s talks are being filmed for internal use only.
If you do not wish to appear on camera, just say so.

The next session will be on Thursday 9th November if all goes to plan. Anyone can do
a talk — just let me know by Sunday 5th November. Thanks for coming! DF

Today’s filmed talks will be made available on HERO shortly.
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THE VACCARO SOCIETY

Short talks in mathematics, theoretical physics and computer science.

Programme

Thursday 9th November 2017

Tupper’s self-referential formula — Oliver Smouha [5 min]
Some Bayesian statistics — Mr Galdal Gibbs [20 min)]
Solving cos ¢ = 2 — Gianmarco Luppi [15 min]

As the crow flies — Damon Falck, Thalia Seale [16 min]

Total running time: 56 minutes

Today’s talks may be filmed for internal use only.
If you do not wish to appear on camera, just say so.

The next session will be on Thursday 23rd November if all goes to plan. Anyone can
do a talk — just let me know by Sunday 19th November. Thanks for coming! DF
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THE VACCARO SOCIETY

Short talks in mathematics, theoretical physics and computer science.

Programme

Thursday 18th January 2018

An n-dimensional everything formula — Jake Saville [5 min)]
The Calculus done geometrically — Dr Cheung [5 min]
The devil’s game — Oliver Smouha [2 min]
The kangaroo, the flea and the pizza delivery — Damon Falck [12 min]
The geometry of Koch island — Archie Campbell [10 min]
The catenary curve — Mr Dales [8 min]

Maths taken to the limit — Gianmarco Luppi [10 min]

Total running time: 52 minutes

We will be hosting an all-day mathematics conference on Friday 2nd February with
Professor Imre Leader; if you would like to give a short talk there (whether new or
recycled) please let me know as soon as possible. Aside from that, I'll be in touch with
dates for the next Vaccaro society.

Thanks for coming.

DF
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A rigorous collaborative proof for the Basel problem

Gianmarco Luppi, Annie Kaissides, Damon Falck, Thalia Seale

Thursday 15th June 2017

This proof first appeared in Augustin-Louis Cauchy’s 1821 seminal textbook Cours d’Analyse.

Lemma 1 (de Moivre’s identity). For any complex z and integer n,

(cosx +isinz)™ = cos(nx) + isin(nx).

Lemma 2 (the binomial expansion). For any complex a,b and positive integer n,

(a+b)"=a" + (T) a" b+ <;L>a”2b2 4ot ( " 1)ab"1 + 0"
n—

where ") = ni'
k) kl(n—k)
Lemma 3. The distinct roots of the mth degree polynomial

o (e (e ()

are t = cot? (2?11) forr=1,2,...,m.
m

Lemma 4 (Vieta’s formulas). For any general polynomial

P(z) = apz" + ap_12" '+ -+ ayx +ag

with distinct roots r1,79,...,7r,, the sum of the roots is
Gn—1
ritretc T Ty = —
an
and the product of the roots is
n 40
TiTar Tty = (—1)"—.
Qp
Lemma 5. Ifz, = L, then
2m+1
m
2m(2m — 1
Z cot? T, = ( )
6
r=1

and

o 2m(2 2
ZCSCQ%:%~
r=1

Lemma 6. For any real z in radians such that 0 <z < 7,

2 1
cot x<7<csc xT.
T

Theorem.
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Cheat sheet

The imaginary unit ¢ is defined as : = v/ —1.

n
The binomial coefficient, or choose function, ( k) represents the number of ways of choosing &

objects out of a total of n.

“n factorial” is defined as n! =n(n —1)(n —2)---2- 1.

n
Writing Zwk means ro+ 1 + - - - + x,: that is, summing over k£ from 0 to n.
k=0

e We use radians for our angle measures; 7 radians is equivalent to 180°.
e Some more trigonometric functions are defined as follows:

1 1 COS T
secr = , COSeCT = CSC T = , cotanx = cotx = = —.
CcosT cosT tanx sinx

e The limit as  tends to infinity of some function f(x) is written as lim f(x). This is the value
T—00

the function approaches for large x.
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Chapter 37

The Maths Bash

This interschool maths conference was originally my friend’s idea, and it was a brilliant day.
Here is the programme as well as the booklet of starter problems I compiled from all the
problems sent to us by speakers.

J
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The first
HIGHGATE MATHS BASH

Welcome to the Highgate Maths Bash, a day-long celebration of the beauty of mathematics.

The day will revolve around twenty-two short talks from students and teachers at London
Academy of Excellence Tottenham, King’s College London Mathematics School and Highgate
School. We are also very grateful to Professor Imre Leader for joining us from Cambridge to
provide our keynote lecture.

Please do have a look at the attached starter problems to get you thinking about the upcoming
talks!

Today’s programme:

10:30am—10:55am

Mingle and refreshments in the Sir Martin
Gilbert Library.

10:55am—11:15am

Introductory problem-solving session in Dyne
House Auditorium.

11:15am—12:20pm
Short talks:

Some probability
Sae Koyama (KCLMS)

8 minutes
The problem of quickest descent
Damon Falck (Highgate)
18 minutes
Calculus and its
modern-day applications
Rigon Tahiraj (KCLMS)

8 minutes

Simple brainteasers
Leon Galli (Highgate)
5 minutes
Benford’s law
Ruby Gray (Highgate)
5 minutes
A real turning point

Thalia Seale (Highgate)
20 minutes

12:20pm—1:05pm
Lunch in the Dining Hall.

1:10pm—2:10pm

Keynote lecture: Professor Imre
Leader, University of Cambridge
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2:10pm—2:45pm

Short talks:

How winning games is helping
robots take over the world

Rufus Walkden (Highgate)
8 minutes
The Josephus problem

Haroon Aftab, Muhammad Hussain
(LAET)
5 minutes

Graph theory: the bridges
of Konigsberg
Nada Baessa (KCLMS)

8 minutes
Graph theory: the four-colour
map theorem
Manuj Mishra (KCLMS)
8 minutes
Proof by chance

Mr A Bottomley (Highgate teacher)
5 minutes

2:45pm—2:55pm
A short break and refreshments in Dyne
House Foyer and Terrace.
2:55pm—4:30pm

Short talks:

Pirates!

Oliver Smouha (Highgate)
5 minutes

Complex logarithms
Gianmarco Luppi (Highgate)
15 minutes
The Mandelbrot set
Tabs Goldman (KCLMS)
8 minutes
Proof that Christmas = Halloween
Morgan Saville (Highgate)
2 minutes
Paradoxes: Hilbert’s hotel and
the hanging problem
Natasha Goldman (KCLMS)
8 minutes
A counterexample to
Fermat’s last theorem?
Devam Savjani (LAET)

5 minutes
Just a little theorem
Sarah Henderson (Highgate)
5 minutes
Irrationality
Miss P Brownlee (Highgate teacher)
5 minutes
Diffie-Hellman
Evan Quiney (KCLMS)

8 minutes

The many proofs of
Pythagoras’ theorem
Miles Keat (KCLMS)
8 minutes
The Kepler problem

Dr A Cheung (Highgate teacher)
20 minutes

Timing will be extremely tight so unfortunately we cannot allow talks to go over their time
limit. We’d also appreciate it it talk changeovers are as quick as possible. Thanks!
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Motivational problems:

These problems have been provided by our speakers to get you thinking about
areas of mathematics related to their talk.

(Since there are so many, the best thing to do is probably just pick a couple
you’re interested in and have a go. Not all of these problems are easily
solvable!)

Find three distinct integers z, vy and z such that 23 + 3 is as close to 23
as possible.

Suspend your disbelief for a moment and pretend that you are the
manager of an infinitely booked infinite hotel (that is, a hotel with
infinitely many rooms — from 1, 2, 3 to infinity — and all of these rooms
are occupied). How could you make room for a new guest (if that’s even
possible)? How about infinitely many guests? And if you were able to
make room for new guests, would the total number of guests staying at
the hotel change?

How do you find the derivative of a function?

How do you rotate a point in 2D space?

How many integers less than p? are coprime with p? when p is prime?

What is the remainder when af is divided by 9, given that a is an integer
which shares no prime factors with 97

Can you draw 5 shapes such that every single shape shares at least part of
an edge (not just a corner!) with every other shape?

What curve would you choose between two points in the same vertical
plane such that a frictionless object sliding down the curve released from
rest at the first point will reach the second point in the shortest time?
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A unicursal shape is one which you can draw without lifting your pen off
the paper and without retracing any lines.

Look at the shape below. Is it unicursal?

How about this shape?

Can you think of why? If not, come up with more shapes which you think
are or aren’t unicursal.

Korma: Prove v/2 is irrational.
Bhuna: Prove v/6 is irrational.
Dopiaza: Prove e is irrational.

2

Vindaloo: Prove e“ is irrational.

Phall: Prove e? is irrational.

Show that any complex number a + bi can be written in the form re'?

given Euler’s identity €l = cos @ + isin 6.
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Twenty people stand in a circle. Each person will kill the person directly
to their left starting with the first person. What is the position of the last
person left alive?

Define the function P.(z) as follows:
P.:C—=C,P2)=22+c¢

where ¢ € C is a constant. Then P'(0) means that P.(z) has been
composed with itself n times, and we’ve set z = 0. In other words, we can
think of this as a recursive relationship.

zm+1) =22 4c
Define a set M as follows:
M={ceC|3SeR:VneN,|P0)|<s}.

We're going to investigate the elements of this set. Put more simply, we’re
going to consider what happens when we change the value of ¢ in our
recurrence relation. To find numbers in the Mandelbrot set, for the first
iteration, z always equals 0 and c¢ varies.

An example of a number in the set is 0. We begin with 2z =0 and ¢ =0
and then get every successive term being equal to 0, so the sequence
converges and 0 is in the set.

If we wanted to test if 1 was in the set we would make ¢ = 1.

Investigate what happens if we let ¢ = —1, % or 1 and see if you can find
any other numbers that are in the set. What about imaginary numbers?

A group of 5 pirates has 100 gold coins. They have to decide amongst
themselves how to divide the treasure, but must abide by pirate rules:

e The most senior pirate proposes the division.

o All of the pirates (including the most senior) vote on the division. If
half or more vote for the division, it stands. If less than half vote for
it, they throw the most senior pirate overboard and start again.

e The pirates are perfectly logical. In order of priority they care a)
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about not being thrown overboard, b) about maximising their share
of the gold and c¢) about throwing another pirate overboard if they
can.

So, what division should the most senior pirate suggest to the other four?

What is the link between an ancient Greek mathematician and a former
president of the United States?

Let f(x) be an increasing function through the points (0,0) and (zg, yo)
where xg,yo > 0. Find the value a that minimises the area given by

[ t@rdn s [Mon- ) an

Given that 2% = 16, what is 27 4, obviously.
But, consider 2* =1 (mod 7); what values of x satisfy this equation?

Can you find a singular solution for this equation, perhaps using mod?

Suppose a fair coin is flipped 3 times.
What is the probability that heads will come up every time?

What is the probability that heads will come up exactly twice? Once? No
times?

Draw an equilateral triangle. Pick a random point in the interior and
draw lines from this point to each corner of the triangle.

Label these three lines a, b and ¢ and label two of the angles around the
middle point x and y. Is there an easy way we can construct a triangle
with sides a, b and ¢ to find the third angle?
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Chapter 38

Mechanics cheat sheet

An irrelevant document but quite fun I thought; I made this for a mechanics test near the
beginning of Year 12 where Dr Kwasigroch let us bring in a cheat sheet to the exam.

J
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FORMULAE OF MOTION

Newton II:
d’)
F= d—]tg = ma.
Principle of impulse:
mdv = Fdt.

Principle of work done:

1
SZF = im(v2 —u?).

CONSTANT ACCELERATION

FORMULAE
v =u+ at,
t+ Lo
s =ut + —at”,
2
1
= vt — —at?,
s=vi-za
v? = u® + 2as,
1
s:§(u—|—v)t

PROJECTILE FORMULAE

Time of flight:

T 2usin0.
g

(To derive, apply s = ut + %atQ verti-
cally where s = 0,7 # 0.) Projectile
range:

u? sin 26

g

R =

(To derive, apply s = ut + 1at* hor-
izontally, substitute in the time of
flight eq. and simplify with trig iden-
tity.) Path equation:

2
gz

=tanfr — ————.
L
(To derive, apply s = ut+%at2 in both
directions, then eliminate ¢.)

MECHANICS CHEAT-SHEET

DAF, 08-01-2017

BLOCKS ON SLOPES

Draw a free-body diagram of the
block:

Fpull

Resolve mg parallel and perpendicu-
lar to slope, then apply Newton II in
both axes.

For connected blocks on slopes, repeat
and set up simultaneous equations for
tension.

MULTIPHASE CONSTANT
ACCELERATION PROBLEMS

Draw a table for s, u, v, a and t
for every object/path and set up all
the simultaneous constant accelera-
tion equations you can using the infor-
mation given. Solve simultaneously.

COLLISIONS

Total momentum is conserved in a
closed system:

— — — —
MmiUp +moo =M1V +MaUs.

(Can be proven using Newton I and
IIT between two colliding particles.)
In a perfectly elastic collision, total ki-
netic energy is conserved:

1 2 1 o _ 1 2 1 2
§m1U1 + §m2u2 = imlvl + §m2v2.

In a perfectly inelastic collision, the
particles coalesce, so

.>_ p—
V1= V2=

my + ma
where P is the total initial momen-
tum, and therefore

Hence for any collision,

P2
< Ey<Eu.
Q(ml +m2)2 = Thf = Tk

In elastic collisions, it is also true that
Vg — V1 = U1 — U.

This can be derived by combining con-
servation of momentum and conser-
vation of K.E. by collecting terms of
mass, completing the square and then
dividing the equations.

Collision questions may involve exten-
sive use of the constant acceleration
formulae too.

LAW OF RESTITUTION

The coefficient of restitution e is de-
fined as

speed of separation

speed of approach

So, e = 2= if uy, uz, v1 and vy are

all in the same direction.

If e = 0 then v9 = v1 so the collision
is perfectly inelastic. If e = 1 then
V9 — V] = u; — Us so the collision is
perfectly elastic.

So, in non-explosive collisions,

0<e<1.

COEFFICIENT OF STATIC
FRICTION

For a stationary object on a rough
surface, pull F' cannot exceed a cer-
tain force before the object starts
moving:

F<uR
where p is the coefficient of static fric-

tion and R is the normal reaction force
on the object from the surface.
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