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Introduction

The document I present to you is a comprehensive and detailed resource on the main
concepts of Applied Mathematics, focusing on several fundamental topics in mathematical
analysis and differential equation theory.

It begins with an in-depth exploration of simple and multiple integrals, offering an
exhaustive understanding of integration methods, applications, and techniques used to
solve various types of problems. Improper integrals are also covered in detail, highlighting
cases where the limits of integration are infinite or where functions exhibit discontinuities.

A substantial part of the book is devoted to differential equations, covering various
aspects, including first-order linear differential equations. Analytical methods for solving
these equations are explained in detail, providing a deep understanding of solutions and
their geometric interpretation. Furthermore, second-order linear differential equations are
studied in depth, exploring particular solutions, boundary value problems, and practical
applications of these equations.

This manuscript also includes a section dedicated to numerical series and power series,
presenting their properties, convergence, and applications in various mathematical fields.

It offers a thorough analysis of Fourier series, exploring their construction, conver-
gence, and use in solving practical problems in engineering, physics, and applied mathe-
matics.

Additionally, an in-depth study of the Fourier transform is proposed, describing its
definition, properties, and use in signal analysis and periodic functions.

The Laplace transform is also addressed in detail, presenting its applications in solv-
ing differential equations and other mathematical and scientific problems. Finally, each
chapter is enriched with a collection of solved exercises, offering readers the opportunity
to consolidate their understanding of the presented concepts and refine their problem-
solving skills. These varied and comprehensive exercises allow for active learning and
better assimilation of the knowledge presented in the book.

I ask Almighty God that this work be sincere for Him, and to bless this work so
as to make it not only pure, but also enriching and beneficial for all who will read it.
May the knowledge it contains enlighten the minds of students, specialists, and anyone
interested in this field. May each page be imbued with clarity and wisdom, and may
reading it inspire and uplift those who delve into it. May this book be a source of light
and guidance for all who read it, and may it contribute to the advancement of knowledge
and the well-being of humanity:.
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General Objective

Our program aims to provide students with a deep and complete understanding of the
main concepts of Applied Mathematics, with a particular emphasis on mathematical
analysis and differential equation theory. We wish to develop in students a solid expertise
in these fundamental fields, essential for advanced understanding of mathematical and
applied sciences.

Within the framework of our pedagogical approach, we will implement interactive
and varied teaching methods, such as dynamic lectures, tutorial sessions, and practical
exercises in small groups. These methods aim to foster active student participation and
encourage collaborative learning.

Furthermore, we will pay particular attention to the development of transversal skills,
such as problem-solving, critical thinking, and effective mathematical communication.
These skills are essential for students to not only master theoretical concepts but also
apply them creatively and innovatively in their future academic or professional careers.

In summary, our objective is to offer students an enriching and stimulating learning
experience, which not only strengthens their understanding of advanced mathematics but
also develops their ability to tackle complex mathematical challenges and contribute sig-
nificantly to research and development in the field of mathematical and applied sciences.



Chapter 1

Simple and Multiple Integrals

1.1 Riemann Integral

Subdivision

Let [a, b] be a compact interval of R.

Definition 1.1 (Subdivision). Any finite set of points of [a, b] containing a and b
is called a subdivision. It is written uniquely as:

d = {xg,x1, ..., Tn},

where a = g < z; < ... <z, = b and n is any natural number.

7

Remark 1.1. If d is a subdivision of [a,b] and E is a finite subset of [a,b], then dU E is
again a subdivision of [a, b].

Definition 1.2 (Finer Subdivision). Let d,d’ be two subdivisions of [a, b]. We say
that d is fine than d' if d’ C d.

Definition 1.3 (Mesh of a Subdivision). Let d = {xo, z1, ..., x,} be a subdivision
of [a,b]. The strictly positive real number §(d), where

0(d) = max (x; — x;_1)

1<i<n

is called the mesh of the subdivision.

Remark 1.2 (Equidistant Subdivision). If the mesh is uniform, i.e.,
Tog —T1 =3 —T9g=...==Tp —Tp-1,

the subdivision is said to be equidistant.

Darboux Sums

Let f :[a,b] = R.
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Definition 1.4 (Bounded Function). The function f defined on [a, b] is bounded
if
[flloo = sup, |f(z)] < +oo.

l’e(l

Let f : [a,b] — R be a bounded function on [a, b] and d = {zy, x1, ..., x, } a subdivision
of [a,b]. Let

mifod)=m; = if_ f(z), Mi(f.d)=M;= sw f(x)

2312w zi_1<w<T;

Let S, be the set of all subdivisions of [a, b].

Definition 1.5 (Darboux Sums). The lower (resp. upper) Darboux sum of f
relative to the subdivision d is the number s (resp. S) given by:

n

s=s(f,d) = Zml T — Ti 1) S:S(f,d):ZMi(:vi—xi_l).

i=1

Let s := sup s(f,d) and S°:= inf S(f,d).

dESa’b des a,b

Definition 1.6 (Riemann-Integrable Function). The function f is Riemann-
integrable on [a, b] if and only if s coincides with S2. This number is then called
the Riemann integral of f on [a,b], and is denoted:

/abf(x)da:.

J

b
Remark 1.3. The integration variable z in / f(z)dx is a dummy variable; it can be

replaced by any other variable. ‘

Theorem 1.1 (Riemann Integrability Criterion). A function f is Riemann-
integrable on [a, b] if and only if for every e > 0, there exists a subdivision X € Sq
such that

S(f,d) —s(f,d) <e

Theorem 1.2. Every monotonic or continuous function on an interval |a,b] is
Riemann-integrable.

Riemann Sums

Darboux sums are not very useful for the effective calculation of an integral (e.g., with
a computer) because it is generally difficult to find the inf and sup on the subintervals.
Instead, consider:
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More generally, if £ = (&1, ...,&,) satisfies Vi € {1,...,n},& € [z;_1,x;], we call (X&) a
tagged subdivision and S(f, X, &) the associated Riemann sum:

n

S(f,X,8) =Y (xi — xi1) f(&)

i=1

Theorem 1.3. If f is Riemann-integrable, then the Riemann sums S(f, X, &) tend

towards /f(x)dx, independently of the choice of &, as the subdivision becomes

finer and finer.

Properties of the Riemann Integral
Let f, g be two Riemann-integrable functions. Then for any subdivision X of [a, b]:

L.os(f, X) < /bf(w)dw < S(f,X). In particular, (b — a)inf f([a,b]) < /ab f(z)dx <

(b—a) sup f ([a, b]).

/ab flx)de = / x)dz + / (Chasles relation).

N

@

/abf(a:)dx =— /ba f(x)dx.

4. /aa f(z)dz = 0.

ot

b
/[af(a:)+ﬁg(:v)]d$: /f d:z:—l—ﬂ/ x)dz, for all o, B € R.

6. f>0 = / x)dx > 0 (The converse is false).

7f<g:>/ dx</

oo

. If | f| is Riemann-integrable, then

Lmesfwmm

Theorem 1.4 (Mean Value Theorem). Let f € C([a,b]). Then

dec € [a,b] : 2 ! /bf(x)da::f(c).

— a Ja
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1.1.1 Primitive of a Continuous Function

Let D C R and f: D — R be a numerical function defined on D.

Definition 1.7 (Primitive). A function F': D — R is a primitive of f in D if and
only if:

1. F is differentiable on D.
2. F'=fin D.

Proposition 1.1. If F' and G are two primitives of f, then F' — G is constant on
every interval I C D.

Existence of a Primitive

Theorem 1.5. Every continuous function f : [a,b] — R has a primitive. We write:

Fl(z) = / " r)dt.

And

Remark 1.4. There exist continuous functions whose primitives do not necessarily have
an explicit closed-form expression.

Primitives of Common Functions

xa—i—l

—— +C, ifaeR\{-1},
2 dy = a+1

Injz|+C, ifa=-1.

/exdw:ex—l—C’
/sinxdx:—cosx—i-C’, /cosxdac:sinx—i-C

/Coshxdx:sinhx+0, /Sinhmda::coshx+0

1
/ dr = arctanz + C
1+ a2

1
————dx =arcsinx +C, xe€(—1,1
| — (-1,1)

1
/m dx = arcsinh(z) + C = ln(m +V1+ 932) +C
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Example

Compute the following integral:
I = /(3m2 + e ® —cos2z)dx.
We have:
I = /3ar2dx—|— /e‘”’dm — /cos?xdx = 3/x2dx — /e"”dm — %/20082:}5(&.

Thus:
=% —e " — %Sin2x+C’.

1.1.2 Integration by Parts

Proposition 1.2. For all f,g € C*(I,R), we have:
[ F@)g@) de = f@)g(x) - [ fla)g'(x) de.

If the integral is definite on |a,b], then:

b b
/a f'(w)g(x) dr = [f(l‘)g(gj)]z _/a f(l‘)g,(l‘) dr.

Example

Compute
I= /1n(x+ 1)dx.

Letu:ln(xﬁtl),henceu’:ﬁ, and let v =1=v=x+1.

Then, by integration by parts:

[:(a:+1)ln(w—|—1)—/dx:(x+1)ln(a;+1)—x+0.

1.1.3 Change of Variable

Proposition 1.3. Let f : I — R be continuous and let ¢ : J — I be a diffeomor-
phism. Then

[ payde = [ 00) 01t

p(a a

10



Applied Mathematics Second-Year Engineering

Example

Compute

I:/x\/1+x2dm.

Letu:1+x2:>du:2xdx:>xdx:d7“.
Then

1 1 1
]:§/u1/2du:§u3/2+02§(1+l’2)3/2+0

1.2 Double Integrals and Applications

Multiple integrals constitute the generalization of simple integrals (integrals of a function
of a single real variable). Here we focus on the generalization to functions with a larger
number of variables (two or three).

1.2.1 Definition of the Double Integral

Let D be a domain in the zOy-plane bounded by a closed curve. Consider in the same
domain the function z = f(z,y) of the two independent variables x and y.
We divide the domain D into n parts (subdomains)

Asy, Asg, ..., As,,

and in each subdomain Asy, choose an arbitrary point Py, whose image by the mapping

fis f(P).

We then consider the sum of the products
Vi = f(Pe) Asy,
k=1

which is called the integral sum of the function f(x,y) over the domain D.
Now, consider the sequence (V},),en of all such integral sums corresponding to all
possible partitions of D, such that the largest subdomain As; tends to 0 as n — 4oc.

Theorem 1.6. If f(x,y) is continuous on D, then the sequence (V,,)nen of integral
sums has a limit when the largest subdomain Asy tends to 0 and n — 4o00. This
limit does not depend on the way D is subdivided nor on the choice of the points
Py in each Asy.

Definition 1.8. The double integral of the function f(z,y) over the domain D is
defined as the limit of the sequence of integral sums (V},) when the largest subdo-
main As;, — 0 and n — +o00.

It is denoted by

lim kzz:lf(Pk) Asp = //D f(z,y) dy de.

max Asg—0
n—-+oo

11
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1.2.2 Properties of Double Integrals
. //D[f(:v,y)+g(x,y)]dfcdy=//Df(ﬂf,y)dxdw//Dg(l“,y)dwdy

If D is split into D and Ds, then:

J] fayydwdy = [[ @y dedy+ [[ fw.y)doay

If a is a constant, then:

//Daf(x,y)da:dy = a//Df(a:,y)da:dy

Linearity:

//D(Af—i-ﬂg)@,y) dxdyz)\//Df(ac,y)dxdy%—u//Dg(a:,y)dxdy

If f(z,y) > 0 at every point of D, then // f(z,y)dxdy > 0.
D

IfV(z,y) € D, f(x,y) < g(x,y), then //D flz,y)dedy < //D g(x,y) drdy.

’//Df(x,y)d:cdy‘S//D|f(:v,y)]dxdy

1.2.3 Successive Simple Integrals — Fubini’s Theorem

Let R = [a,b] x [c,d] with a < b and ¢ < d be a closed rectangle in the plane R?, and let
f: R — R be a continuous function.

For each fixed x € [a,b], the function f(z,-) : [¢,d] — R, defined by f(z,-)(y) =
f(z,y), is integrable on [c, d].

The number

[ 10

C

depends on z. Hence we have a function A : [a,b] — R defined by

Alz) = /Cdf(x,t) dt.

Integrating A over the interval [a, b], we obtain the formula

() /abA(x)dx: /ab (/jf(m,y)dy) dx.

b [ rd
Definition 1.9. In the expression / (/ f(z,y) dy) dx from formula (x), we say

that we first integrate with respect to y, and then with respect to x.

d [ b
Similarly, in the expression / ( / f(z,y) d:v) dy, we say that we first integrate

Cc

with respect to x, and then with respect to y.

12



Applied Mathematics Second-Year Engineering

Example

Consider the rectangle R = [1,2] x [0,3] C R? with 1 <2 <2 and 0 <y < 3, and let the
function f be defined on R by

flz,y) =zy+9y* + 1.
Here,a=1,0=2,c=0,d = 3.
e First, we integrate with respect to y:
3 3 2 1,2, 1,3 3 _ 9
/0 f(x,y)dy:/O (zy +y~+1)dy = [ixy + 3y +y}0 = 57+ 12.
e Then, integrating the result with respect to x:
(13 2 % (9 9,2 2 _
/1 </o (xy +vy —i—l)dy) alx:/1 <5x+12> dr = hx +12x}1 =2,

Now, let us integrate first with respect to x, and then with respect to y:

o Hirst,
: i 2 L2 2 2_ 2. 3
/1 f(%y)d:v:/l(nyry +1)de = [La?y + (5 + D] =17 + By + 1.
e Then,
3/ 2 ) 5, 2 .
/0 (/1 (zy+y +1)dx>dy:/o (v +3y+1)dy=[30° + 3" +y] = T

In Example 3.8, we observe that the two successive integrations give the same result.
This is not a coincidence, but a consequence of the following theorem.

Theorem 1.7 (Fubini’s Theorem for Closed Rectangles). Let R = [a,b] X [c,d]
with a < b, ¢ < d be a closed rectangle in the plane R?, and let f : R — R be a
continuous function. Then f is integrable on R, and

/Rf(x,y)d:vdy = /ab (/cdf(w,y)dy> dx = /Cd (/abf(x,y)dx> dy.
Remark 1.5. If f(x,y) = fi(x)f2(y) we have

J[ spydzdy= [ p@e [ = [ pw)dy [ iy

Example

Let R = x [0,2] C R? and f : R — R be defined by f(z,y) = ye®. We compute
I = / / f y) dx dy. By Fubini’s Theorem, we have

2 2
1:/ (/ yewdx) dy.
0 1

13
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Now,

2

2
/ ye™ dr = [e"]] = ey — ev,

1

Hence, )
2
I= /0 (e* —e¥)dy = Bezy — ey}o =1t -’ + L.

Remark 1.6. Integrating first with respect to z required only two lines of computation. If
we start instead by integrating with respect to y, the calculation becomes more involved,
2
since / ye™ dy requires integration by parts, leading to
0

1 y=2 2 2 1 1

Y (Y __ — et (£ _ L =

€ (z x2) =€ (m r2)+r2’
y=0

The subsequent integration of this expression with respect to x again demands another
integration by parts:

Example

1- Let D = [1,2] x [0,2] C R? f(z,y) = ye™. Compute I = // f(z,y) dx dy. we have,
D

2 12
I = / / ye™ dy dx.
1 Jo

First, integrate with respect to y:

2 Ty ry2 2290 2z 1
N _ [ye e _ 2e e
/Oyeydy—{x _xg] N et

0 T T T

2 221 2z 1
I AP
1 x x2 22

d €2z B 2€2w €2z
dx\ = | =z x?’

Hence,

Notice that

Therefore,

Simplify:

2- Compute the integral // (z*+y) dy dx, where D = {(z,y) : 1 <2 <2, 0<y <2}
D
We have
2 1 2
/ (2* +y)dy = [ﬁy + yg} =227 + 2,
0 27 o
SO

2 2 2
//(a:2+y)dydx:/(2x2+2)d:6:2/ :1:2dx+2/ ldx.
D 1 1 1

14
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Thus )
3 8—1 14 20
2[1:] + 2[z])F = <3)+2(2—1):3+2:.

3
2
// (2% +y) dy dv = —0
D 3

1.2.4 Double Integrals over Non-Rectangular Domains

Let D be a bounded domain in the real plane R?, and let f : D — R. We wish to compute

(if it exists) the integral
|| #ay) duay.
D

If the domain D under consideration is not a rectangle but is bounded, we can include it
in a rectangle R, consider a partition (grid) of R, and define a double Riemann sum over
those subrectangles of the grid that are entirely contained in D.

If the double Riemann sum tends to a limit I € R as the mesh of the partition tends
to 0, then the function f is said to be integrable over D, and we write

//Df(a:,y)dxdy:[

Integrals over a Domain Bounded by Two Graphs and Two Vertical Lines

Theorem 1.8. Let [a,b] (a < b) be a closed and bounded interval in R, and let u
and v be two continuous functions on |a,b] such that Vo € [a,b], u(x) <wv(x). Let
D be the domain in R? defined by

D={(r,y) eR*|a<z<b ulx) <y<ov))}

If f : D — R is a continuous function, then f is integrable over D, and

[, rtemasay= [ ([ o)) a

Example

1- Let f(x,y) = 2%y, and let D be the triangle with vertices B;(0,0), By(1,0), Bs(0,1).Compute

/Df(x,y) dz dy.
The region D is bounded by the linesz =0, y=0, and x+y=1.

Y

15
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Hence, for a fixed x € [0, 1], y varies from 0 to 1 — x.

Thus,
1 rl—x
J[ twpydzay= [ [ a*yayas.
D 0 Jo

Compute the inner integral:
1—z 271—2 )
2 2| Y x 2
dy = = =—(1—2)".
/0 aydy = [ 5 L 5 (1-12)
Now integrate with respect to x:

12 1 /1 1 (23 944 571
/x(l—xfdx:/(x2—2x3+x4)dx:[x—$+x1 :
0 2 Jo 0

2 213 4 )
Simplify:
1(1 1+1>_1(10—15+6>_1 11
2\3 2 5/ 2 30 2 30 60
2 - Let f(z,y) = cos(zy), D = {(z,y) e R* : 1 <z <2, 0 < a2y <% Compute

I= //Df(x,y)dxdy.

Since 0 < zy < 7, we have 0 <y < . Hence D is the region bounded by the curves

r=1, =2, y=0, y= . Then the Graph of the region D:

< <

2 rm/(2z)
I= / / cos(zy) dy dx.
1 Jo

Compute the inner integral:

/Ow/@x) cos(ay) dy — [sin(xy)] _ 1sin(g) _ L

Thus,
21
]:/ —dr =[lnz)?=In2.
1

x
3 - Let D be the domain of R? bounded by the vertical lines + = 1 and x = 4, and
the two parabolas y = (z — 2)? — 4, y=—(x—3)*+4.
Consider the function f(z,y) = 3z — 2y + 1 defined on D. We wish to compute

I= //Df(x,y)dxdy.

16
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Set u(z) = (v — 2)? — 4,v(z) = —(x — 3)% + 4. It is easy to see that for all z € [1,4],
we have u(z) < v(z). Thus D = {(z,y) e R? | 1 <2 <4, u(z) <y <v(z)}.

y,”

Applying Theorem 3.11, we obtain:

4 pole) 4 Jp—
// f(x,y)d:cdy:/ / (B3x —2y+1)dy dx:/ {(3x+1)y—y] dz.
D 1 u(z) 1 y=u(z)

Hence

(v(m)2 - u(x)Q)) dx.

D=

1= [ 60+ 00 -t

After simplification, we find

153
= ==,

4 3 2 1.4 2.3, 552 4
I:/1 (~20° — 22° + 552 — 30) da = [~La* — 2a® + $a? — 30a],
Integrals over a Domain Bounded by Two Graphs and Two Horizontal Lines

The results of this section are obtained from those of the previous one by interchanging
the roles of z and y.

Let [¢,d] (¢ < d) be a closed and bounded interval in R, and let u and v be two
continuous functions defined on [, d] such that

Yy € [c,d], u(y) <ov(y).

Let D be the domain of the plane bounded by the graphs of v and v, and by the horizontal
lines y = ¢ and y = d. Formally,

D={(z,y) eR*|c <y <d, uly) <z <ov(y)}

Theorem 1.9. If f : D — R is a continuous function, then f is integrable over

D, and
|| @y dvdy = /d< u:z)f(x,y) da:) i

17
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Example

1
Let f(x,y) = G D={(r,y) eR?:1<y<3 2<ux z+y <5} Compute

I= //Df(x,y)dxdy.

Set v(y) = 2,u(y) = 5 — y. It is easy to see that for all y € [1,3], we have u(z) <
v(z). Thus D = {(z,y) eR? |1 <y <3, 2<x<5-—y}. We want to compute [ =

/Df(x,y) dz dy.
Thus the region is bounded by the points A(2,1), B(4,1), and C(2, 3).

Y

3 5—y 1
To compute the integral: [ = / / —— = dx dy.
y=1Jo=2 (x+y)3

Compute the inner integral:

/;ymlwdm - l‘miw] - 2<2iy>2 B 2&)2 -3 <<2+1y> B 215> |

r=2

Hence,
1 /3 1 1 1 3 dy 2
21 \(2+vy)? 25 2\/1 2+vy)?2 25
Now,
/ dy 1
2+y)?2  2+y
So
/3 dy 1 N I 2
1 (2492 5 3 15
Therefore,

]_1(2 2)_1 10-6 1 4 2
S 2\15 25/ 2 2 75 75

1.2.5 Double Integrals over a General Domain D

If D C R? is not a rectangle and cannot be defined by the graphs of two functions and
two vertical (or horizontal) lines, we can, if possible, decompose D into “elementary”
domains of the types previously studied. Then we use the following property to perform
the computation.

18
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Property 1.1. Let D be a closed and bounded domain of R?. Suppose that D is
the union of two closed domains Dy and Dy such that

D =Dy U D, and int(Dq) N int(Ds) = @.

If f: D — R is continuous on D, then f is integrable over D, and

//Df(x,y)dxdy://Dlf(x,y)dxdy—l—//D2f(:v,y)dxdy.

Example
Let
- {<x, ) R

—2<x <2,
—W 3>y >2c+1
Let f: D — R be a continuous function, and consider I = [, f(x,y) dz dy. Set

Di=A{(r,y)eDly=2}, Dy={(z,y)eD|y<2}

The domains Dy and D, are bounded by vertical or horizontal lines and by graphs of
functions as in the previous sections. Their intersection is a line segment.
Thus,
Di={(z,y) eR* | —2<x<2,2<y< —12”+3},

zy) ER* | —2<y <2, —2<z< 1y +1}

)
no

|
—
—~

Y,

I

;
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
:
|

a::‘—2
|
|
|
|
|
|
|
|

Hence,

//Df(x,y)dxdy://Dlf(x,y)dxdy—i—//D2f(x,y)dxdy.

Compute the double integral I = [, f(x,y) dz dy for the function f(x,y) =z —y.

We have ) T
L= ] fydedy= | (/ o (x—y)dy) dz,

19
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and

b= [ fpdrdy= [ (/_‘l;ym(:c—y)dx) dy.

A direct computation gives

1 2
I = —/ (—a* — 82% + 242> + 322 — 80) dwr = —22,
32 J-2

and 1 2
L= 33/_2(y4 — 8P+ 8y? — 96y — 48) dy = — &

Therefore,
I - [1 + IQ = —3?’2

1.2.6 Change of Variables in a Double Integral

General Case

Suppose we perform the change of variables:

x = p(u,v)
Y= %b(U» U)

When (z,y) varies in the domain D, (u,v) varies in a domain D;. Consider the determi-
nant of the Jacobian matrix:

oy O
T=188 8
ou v
Then:
//Df(:c,y)d:cdy://DlF(u,v).,J|dudv

Example

Calculate I = // (z — 1)*dw dy, where the domain is D = {(z,y) € R2, -1 < x+y <
D
1,-2<z—-y<2}
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Perform the change of variables:

u=x+y
V=2 —y
Then: Dy = {(u,v) e R* —1 <u<land —2<v <2}

We also have:
u—+v uU—"v
T = ;oY=
2 2

The Jacobian of this change of variables is:

or 0z
=1 3
ou v

N N | =
DO
—_
I
|
DO |

Thus, we have:

/2/_ (u+v—1)2dudv

/2 Ull u+v —2(u+v)+4>du}d
7

Change to Polar Coordinates
In this case u =0, v =r1:
x =rcosf
y =rsinf
The Jacobian of the transformation from Cartesian coordinates x and y to polar coordi-
nates # and r is given by:

Ooxr Ox

or 00

cost) —rsinf|
sinff rcos@

//Df(x,y)da:dy://DlF(r,H)-rdrd@

Therefore:

Example

1
1 - Calculate I = //D mdxdy, where D = {(z,y) € R?, 2% +y* < 1}

By performing a change of variables to polar coordinates, we have: Dy = {(r,0),0 <
r<land0<§6<2r}
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I Y gy [T aras
_//Dl+x2+y2 v y_/o /0 142"
2r 1] 1 2r
:/“{mu+w%]d0:/’hmd0:wm2
0 2 0 0o 2

2 - Compute the integral

22 2
]-//( )dydx D:{(x,y)ERQ:az—i-bzgl},

where a and b are nonzero real numbers.

N
)

Change to elliptical polar coordinates Use the change of variables

T = arcosf, y = brsinf, 0<r<1, 0<6<2m.
Then
L7
b2

The Jacobian is

6 —arsind
J = |det oz, y) = |det ac?s g | |ab| .
d(r,0) bsinf  brcos6

Integral in new variables Thus

1_/‘/ - (|ab| WM—MM\/TWM

Compute the radial integral:
1 3 1
/0 roar = Z’
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and the angular integral gives a factor 2w. Therefore

1 T
I = |abl - 27 - — = — |ab|.
jab| 27 =~ Jad)

If a > 0 and b > 0 you may drop the absolute value and write [ = gab.

1.2.7 Some applications of double integrals
Area of a Domain

The area of a planar region D is given by

A://DdA://Ddydx.

Example

1 - Rectangle D = [0,2] x [1, 3]
Compute the area:

A://DdA:(Q—O)(3—1):4.
y

3

4 T

2 - Region between curves D = {(z,y) e R?: 0<z <1, 22 <y <z}
Set up the integral:

A—/l/xd da:—/l(:c—x2)d:c—{131:2—1133}1—1
_0z2y_0 o L2 3% Jo 67

Y

X

0.5 1

3 - For Region between curves D = {(z,y) e R? : =1 <z < 0,2° +2z+1 <y <
(3 4 1) The area of D is given by

A:/Ol [(:1:3+1)—(:v2—|—2x—|—1)}dx.
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Simplifying the integrand:

Now compute the integral:

Thus, the area of the region D is

Surface Area

The area of the surface z = f(x,y) over a planar region D is

A://I)Jlir (g;)2+ (g;)dedy.

Example

1- For the Plane z = z + 2y on the unit square D = [0, 1] x [0, 1]

Compute partial derivatives:

=1, z,=2, JI+22+22=VI+1+4= 6.
Therefore the surface area is

A://D\/éda:dy:\/6~Area(D):\/6~1:\/6.

2- For the Plane z = z? + y? over the unit disk D = {2? +y? < 1}
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We have z, = 2z, 2z, = 2y. In polar coordinates x = rcosf, y = rsinf,

V1+ 22+ 22 = V1442, dA =rdrdf.
Thus - )
A:/ /v1—|—4r2rdrd9:27r/ rv 1+ 4r?dr.
o Jo 0

Set u =1+ 472, so du = 8rdr. Then

5/u T 5 T
_ _ /2 g, — " (=3/2 _
A—27T/1 8du-4/1u du-6(5 1).

Mass of a Lamina

Let r(z,y) be the surface density of matter in a planar domain D. The total mass of the

lamina that occupies D is
m = // r(z,y) dx dy.
D

Remark 1.7. o If r(z,y) = 1, the mass equals the area of D.
e If the region D is described by iterated bounds, evaluate the double integral as an
iterated integral.
Example

1- Unit square, r(x,y) = x +y Let D = [0,1] x [0,1] and r(x,y) =  + y. Then

1

m—/l/l(x+)d d:):—/l x+121 d:):—/l(a:Jrl)dx—[lx?Jrlx} =1
_O 0 y)ay _0 Yy 2y =0 _0 2 |2 2 0_ :

Y

X

2- Triangular region, r(x,y) =1 Let D = {(z,y) |0 <2z <1, 0 <y <z} and r = 1.
Then the mass equals the area:

1 x 1 1
m:// 1dxdy:// dydx:/a:dx:f.
D 0o Jo 0 2

Y
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Moment of Inertia of a Plane Figure

The moment of inertia of a plane figure D with surface density r(z,y) about the z-axis

is defined by
I, = // y2r(z,y) d dy.
D

similarly, The moment of inertia of a plane figure D with surface density r(z,y) about

the y-axis is defined by
I, = // 2 r(z,y) dr dy.
D

and the moment of inertia of a plane figure D with surface density r(z,y) about the
origin is

I, = //D(ﬂc2 +y?) r(z,y) de dy.

Example
1- Rectangle D = [0,2] x [0,1], r =1
Compute

2 1 2 [y ! 21 2
]m:// y2dxdy=/ / y2dyda::/ | de= | -dv=-.
D o Jo o |3 0 0o 3 3

2- Rectangle D = [0,2] x [0,1], r =1
Compute

2 14372 18 8
I,y //$ dx dy = / /xozv d:de—/O [3]00@—/0 gdy—g.

3- Rectangle D =1[0,2] x [0,1], r =1

Compute
:// 2% 4 g dxdy—// (2* +y*) dy da
o1

Center of Gravity
Static Moment about the r and y-axis

The static moment of a plane figure D with surface density r(x,y) about the z-axis is

Mx:// yr(x,y)dzdy.
D

Similarly, The static moment of a plane figure D with surface density r(x,y) about the

y-axis is
M, = // xr(z,y)dedy.
D
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Example

1- - Rectangle D = [0,2] x [0,1], r = 1 Compute

2 1 21
Mz:// yda:'dy:/ / ydyd:c:/ —dr = 1.
D o Jo 0 2

2- Triangle D ={0 <z <1, 0 <y <z}, r =1 Compute

1 rz 11 1
Mx:/ / ydydac:/ —a?dr = —.
o Jo 0 2 6

3- Rectangle D = [0,2] x [0, 1], r = 1- Compute

1,2 12
My://jjxdxdy:/o /0 xdxdy:/o ol

4- Triangle D ={0 <z <1, 0 <y <z}, r=1 Compute

o= [ [ edyd Y= )
y—/o/oa;yx—/ox r=3.

Coordinates of the Center of Gravity

2 1
dy:/ 2dy = 2.
0 0

The coordinates of the center of gravity of a plane figure are given by the formulas:

M M,
r.=—2 and y.=—,
m m

where

m:// r(z,y)dx dy, Mm:// yr(z,y)dxdy, My:// xr(z,y)dedy.
D D D

Example

Let the density be uniform, r(z,y) = 1, and let D be the rectangle
D={(r,y) eR*: 0<2<2,0<y<4}.

Then:
m://D1da;dy:(2—0)(4—0)=8,

2 4 42
Mx://ydxdy://ydydx:2><—:16,
D 0o Jo 2

4 r2 22
My://[)xdxdy:/o /0 xd:cdyzllx?:&

Thus, the coordinates of the center of gravity are:

M, 8 M, 16
e = — = - = 1, e = —— = — = 2
o m 8 Y m 8

Hence, the center of gravity is at the point G(1,2).
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1.3 Triple Integrals and Applications

1.3.1 Definition of the Triple Integral

Let E be a bounded solid region of the three-dimensional space xOyQOz, enclosed by a
closed surface. Consider in this region the function f(z,y,z) of the three independent
variables x, y, and z.

We divide the region E into n smaller parts (subregions)

Avy, Avg, ..., Avy,

and in each subregion Awvyg, choose an arbitrary point My (z, yk, 2 ), whose image by the

mapping f is f(My) = f(@k, yr, 21)-
We then consider the sum of the products

Vo = Zn: f(Mk) Avka
k=1

which is called the integral sum of the function f(x,y,z) over the region E.
Now, consider the sequence (V},),en of all such integral sums corresponding to all
possible partitions of E, such that the largest subregion Av, tends to 0 as n — +o0.

Theorem 1.10. If f(x,y,z) is continuous on E, then the sequence (Vy)nen of
integral sums has a limit when the largest subregion Avy tends to 0 and n — +oc.
This limit does not depend on the way E is subdivided nor on the choice of the
points My, in each Avy.

Definition 1.10. The triple integral of the function f(z,y, z) over the region E is
defined as the limit of the sequence of integral sums (V,,) when the largest subregion
Av,, — 0 and n — +oo.

It is denoted by

lim kzi:lf(]\/[k)Avk:///Ef(x,y,z) dx dy dz.

max Avg —0
n—-+oo

1.3.2 Properties of the Triple Integral
Let f,g: E — R be integrable on E, and A\, u € R. Then:

o ///E(f—l—g)dxdydz:///;fdxdydz—i—///Egdxdydz.
. //E/\fda:dydz:)\///Efdmdydz.

o If f < gon FE, then // fdxdydzg// gdxdydz.
E E

o If £ = FE, U FE; with disjoint interiors, then

JI[ fdwayaz= [[[ javaydz+ [[[ fdrdyd
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1.3.3 Successive Simple Integrals — Fubini’s Theorem for Triple
Integrals

Let E = [a,b] X [¢,d] X [p,q] with a < b, ¢ < d, and p < ¢ be a closed rectangular box in
the space R3, and let f : E — R be a continuous function.
For each fixed pair (z,y) € [a,b] X [¢, d], the function f(z,y,-) : [p,q] — R, defined by

f(x7y7 )(Z) = f(x,y, Z)7

is integrable on [p, q].

q
The number / f(z,y,-)(t)dt depends on z and y. Hence, we define a function A :
p
la,b] x [¢,d] — R by

q

Awy) = [y v

p

Since A is continuous on the rectangle [a,b] X [c,d], we can integrate it successively
with respect to y and z, obtaining

(%) /ab/ch(x,y)dydx:/ab/cd </qu(x,y,z)dz> dy dx.

In the expression
b pd
// (/qf(x,y,z) dz> dy dx
aJc p

from formula (x), we say that we first integrate with respect to z, then with respect to vy,
and finally with respect to x.
Similarly, we may reverse the order of integration, e.g.,

q rd rb
[ ] fwy.z)daya,
pJc Ja

which corresponds to integrating successively with respect to x, then y, and finally z.

Example

Consider the rectangular box E = [0,1] x [0,2] x [0,3] C R3, and let the function f be
defined on F by f(x,y,2) =z +y+ 2.
Here, a =0,0=1,c=0,d=2,p=0,q = 3.

e First, we integrate with respect to z:
s K 1,213 9
/0 f(x,y,z)dz:/o (x4+y+2)dz = [xz+yz—|—§z }0 =3r+ 3y + 3.
e Then, we integrate with respect to y:
2 9 2
/0 Bz +3y+3)dy = [3xy+%y +%y}0:6x+6+9:6$+15.
e Finally, we integrate with respect to x:

1
/ (62 + 15) dz = [32* + 152] =18,
0
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Thus,
/// (x+y+2)dedydz = 18.
E

Theorem 1.11 (Fubini’s Theorem for Rectangular Boxes). Let E = [a, b] X [¢, d] X

[p,q] CR3, and let f : E — R be a continuous function. Then f is integrable on
E, and all successive triple integrals are equal, that is,

///Ef(x,y,z)dxdydz:/ab/cd/qu(:v,y,z)dzdydm:Aqld/lbf(x,y,z)dxdydz:~-

The result is independent of the order of integration.

Remark 1.8. If f(z,y,z) = fi(z) fa(y) f3(2), then by separation of variables we have

JJ] f .2 dadydz = (/abfl(x)dx> (/Cde(y)dy> (/qu:,,(z) dz),

Example

1- Let £E=10,1] x [0,1] x [0,1] C R? and f(x,y, 2) = zyz.

Then

1,11
I:/// f(x,y,z)dxdydz:/// xyzdzdydz.
E 0JoJo
Integrating successively, we get
lwd_l 11 dy = 1 1ld_l
yzdz = jxy, 023:y y =3, 04:c r=g3.
0

Thus,
I=1

g.

2- Consider the rectangular box E = [0,1] x [0,2] x [0,3] C R?, and let f(z,y,z2) =

2%y + z. Compute
I:/// fx,y, z)dedydz.
E
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/]

<

QB
|
H=

z =5
We apply Fubini’s theorem by integrating successively with respect to x, y, and z.
- Integrate first with respect to x:

1 1
/ f(x,y,z)dx:/ (2*y + 2)dr = [%x?’y—l—:cz};:%y—irz.
0 0

- Integrate the result with respect to y:
? (1 1,2 2 o
/0 (gy—l—z) dy = [éy —i—yz}oz g+ 2z
- Finally, integrate with respect to z:
3 3
— 2 — |2 217 = —
I—/O (3—|—22) dz = {3z+z }0—24—9—11.

Thus, the value of the triple integral is I = 11.

1.3.4 Triple Integrals over Non-Rectangular Regions

Let E be a bounded region in the three-dimensional space R3, and let f : E — R. We
wish to compute (if it exists) the integral

//[E f(a,y, z) dx dy dz.

If the region E under consideration is not a rectangular box but is bounded, we can
include it in a rectangular solid R, consider a partition (grid) of R, and define a triple
Riemann sum over those subregions of the grid that are entirely contained in E.

If the triple Riemann sum tends to a limit I € R as the mesh of the partition tends
to 0, then the function f is said to be integrable over F, and we write

///Ef(x,y,z)dxdydz =1.

Integrals over a Region Bounded by Two Surfaces and Two Planes Parallel to
the zOy-Plane

Let [a,b] (a < b) and [c,d] (c < d) be closed and bounded intervals in R. Let u(z,y) and
v(x,y) be two continuous functions defined on the rectangle [a, b] x [c, d] such that

V(z,y) € [a,b] X [c,d], u(z,y) <v(z,y).
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Let E be the region in R3 defined by
E={(z,y,2) eR*|a <z <b, e <y <d u(z,y) <z <o(ay)})

Then F is the solid bounded above and below by the surfaces z = v(x,y) and z = u(z,y),
and laterally by the planes * = a,x = b,y = ¢,y = d.

Theorem 1.12. If f : E — R is continuous on E, then f is integrable over F,
and
b rd v(z,y)
/// f(x,y,z)d:cdydz:/ / (/( | f(x,y,z)dz) dy dzx.
E a Je u(z,y
Example
Let

E={(r,y,2) eR*|0<2<1,0<y<1,0<z<z+y}
and let f(z,y,z) = z. Compute

I= ///Ef(x,y,z)da:dydz.

For each fixed (z,y) € [0,1] x [0, 1], the variable z varies from 0 to  +y. Thus, F
is bounded by the planes x =0, y =0, 2z =0, x = 1, y = 1, and the oblique plane
z=T+Yy.

The integral can be written as

Compute the inner integral:

4y ]_
/ zdz = =(z +y)*
0 2

Hence,
1 1 g1
[:,/ /(x+y)2dyda:.
2Jo Jo

Expand:
Lotort o 2 B oo 2, ¥
125//($ +2xy+y)dydx:f/ Yy +xy" + = | dz.
o Jo 0
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Simplify:

Thus,

Integrals over a Region Bounded by Two Surfaces and Two Planes Parallel to
the rOz-Plane

Theorem 1.13. Let [a,b] (a < b) be a closed and bounded interval in R, and let u
and v be two continuous functions on [a,b] such that

Vo € [a,b], u(zr) <v(z).
Let E be the region in R® defined by
E={(z,y,2) €ER®|a <z <b uz,2) <y <wv(z,2), c<z<d}

If f: E — R is a continuous function, then f is integrable over E, and

I sewaasayas= [ [*([* o)) aso

Example

Let
E:{(x,y,z)ER?’!OSxSl,OSZSLOSny—l—z},

and let f(x,y,z) =y. Compute

I= ///Ef(x,y,z)dxdydz.

The region E' is bounded by:

r=0, z=1, 2z=0, z=1, y=0, and y=x+=z2.
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We have for fixed x and z: 0 <y <z + 2. Thus,

1 1 T4z
I:/ / / ydydzdx.
z=0 Jz=0 Jy=0

Compute the inner integral:

T+z r+z
1,2 1 2
/:0 ydy = [iy}o =5z +2)"

Then,
1,1 1,1
I:%/ / (x+z)2dzdx:%/ / (2% + 222 + 2°) dz dx.
=0 J2=0 =0 J2=0
Compute the integral with respect to z:

1 1
/ (2% 4 222 + 2%) dz = 22 + z2” + £2°
z=0 0

=z’ + 7+ 1.

1 1
_ 1 2 1 _102® 22 x| _1(1 1 1\_1 7_7
1—5/0 (37 +$+§) d$—5[3+7+§]0—§<§+5+§)—5'6—5-
Integrals over Regions Bounded by Two Surfaces and Two Planes Parallel to

the yOz-Plane

The results of this section are obtained from those of the previous one by interchanging
the roles of z and y.

Let [¢,d] (¢ < d) be a closed and bounded interval in R, and let u and v be two
continuous functions defined on [, d] such that

Yy € [c,d], u(y) <ov(y).

Let E be the region of the space bounded by the graphs of v and v, and by the planes
y = c and y = d. Formally,

E={(z,y.2) eR’ | c<y<d,uly,z) <z <wv(y,z2),p<z<q}

Theorem 1.14. If f : E — R is a continuous function, then f is integrable over
E, and
d q v(y,z)
/// f(a:,y,z)d:cdydz:/ / (/ f(:c,y,z)dx) dz dy.
E c p u(y,2)
Example
Let

E={(r,y,2) eER*|0<y<1,0<2<2, 0< 2 <y+z},
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and let f(x,y,z) = x. Compute

1= ///Ef(x,y,z)dxdydz.

For each fixed y and z, the variable x varies from 0 to y + z. Thus, the region E is
bounded by the coordinate planes x =0, y = 0, z = 0, the plane y = 1, the plane z = 2,
and the surface r =y + 2.

8

We can write

Then,

1 2 1 2
1=1 [ [ ratdzdy=3 [ [ P42yt dedy,
Yy Y =

=0

Integrate with respect to z:

2 2
/ (v* +2yz + 2°) dz = y?z + y2° + 32°
0 0

:2y2+4y+§.

Hence,

—

I_11224 8d— 2y3 22 8y1

=2, (2% +ay+5)dy =3 [ +2° + %] .

Simplify: 12 .
I=%(2+2+%) =

N[
w

1.3.5 Triple Integrals over a General Region £

If £ C R? is not a rectangular box and cannot be defined by the graphs of two functions
and two planes, we can, if possible, decompose F into “elementary” regions of the types
previously studied.

Then we use the following property to perform the computation.
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Property 1.2. Let E be a closed and bounded region of R®. Suppose that E is the
union of two closed regions Fy and Es such that

E = E, U Es, and int(Ey) N int(Es) = @.

If f: E— R is continuous on E, then f is integrable over E, and

///Ef(x,y,z)dxdydz:///Elf(x,y,z)dxdydz—i—///E2 f(z,y,2)dedydz.

Example
Let f(x,y,z) = xyz, and let E be the solid bounded by the coordinate planes and the

plane v +y + 2z = 1.
We wish to compute

I= /// f(z,y,2)dedy dz.
E
The region E is defined by

E={(z,9,2) €R*|2>0,y>0,2>0, 2 +y+2 <1}

z

i

For a fixed x and y, z varies from 0 to 1 — x — y. Hence,

1 pl—x pl—az—y
1 :/ / / xyzdzdydx.
0o Jo 0

Compute the inner integral:

l-z—y

l—z—y
1.2 1 2
/0 ryzdz = 1Yy [52}0 = sry(l —z —y)~

Next, integrate with respect to y:

11—z
/O lry(l—z —y)*dy =

11—z
/O y(1—z—y)*dy.

V]

Lett=1—2x—y=dt =—dy. Wheny=0,t=1—2; wheny=1—2x,¢t=0. Then

[ -a-npan =3 [0 -e-nea

2
—T

Expand:
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Thus,

x 1—z)3 1—xz)4 z(1—2)%
I=z[(1 -y — 0t]  snt,

Finally, integrate with respect to z:

1 1
]:/de:i/(x—4x2+6x3—4x4+x5)d96-
0 0

24 24

Compute:

Example

Let f(x,y,2) = 4+ y + z, and let E be the solid bounded by the coordinate planes
x=0,y=0,2z=0, and the plane z +y + z = 1.
We divide F into two simpler solids:

Ei={(z,y,2) eR*:0<2< L 5,y>0,z+y+2z<1},

Ey={(v,y,2) eR*: 1 <2<l 2,y>0,24+y+2<1}.

T

Thus F = Ey U Ey and int(Ey) Nint(Es) = 2.

We wish to compute
I= /// f(z,y,2)dedydz.
E
- Integration over Fj:

1/2 rl—z pl—z—xz
11:/ / / (x +y+ z)dydxdz.
z=0 Jz=0

y=0

Compute the inner integral:
l—z—x
/0 (z+y+2)dy=(z+2)1—z—2)+i(1-2z—2)>

Then integrate with respect to x:

L :/01/2/01_Z [(x%—z)(l—z—x)—i—%(l—z—x)ﬂ drdz.

A direct computation gives
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- Integration over Fs:

1 -2 pl—z—x
]Q:/ / / (x+y+2z)dydxdz.
z=1/2 Joz=0 Jy=0

Repeating the same steps, we find

Additivity:
13 5 18 3
=L+ =4 =2_22
1P =56796 =96~ 16

1.3.6 Change of Variables in a Triple Integral
General Case
Suppose we perform the change of variables:

r = p(u,v,w)

y = Y(u,v,w)
z = x(u,v, w)

When (z,y, z) varies in the domain E, (u,v,w) varies in a domain E;. The Jacobian of
the transformation is given by:

ou Ov Jw
J_|ov oy oy
ou Ov Jw
Oou Ov Ow
Then:
//[;f(%yaz)dxdydzZ///EIF(u,v,w)|J|dudvdw
Example
Evaluate

]:///E(x+y+z)dmdydz,

where F = {(z,9,2) eR*: 0<2+y+2<1,0<2x—y<1,0<y—2<1}.
Perform the change of variables:

u=x+y+z,
v=T—Y,
w=Yy—Z.

Then the domain becomes F; = {(u,v,w): 0<u<1,0<v <1, 0<w<1}.
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The inverse transformation gives:

u+2v+w
x:

3 )

_u—v+w
y_ 3 9

U — v — 2w
z = )

3
The Jacobian is:

1 2 1
o E i
13 3 3| 3

o1

3 3

Thus:

Change to Cylindrical Coordinates

We define:
x =rcosb,
Yy = rsiné,
z =2z,

where » > 0, 0 < 0 < 27, and z is free. The Jacobian is:

cos) —rsinf 0
J=sinf rcosf@ 0O =r.
0 0 1

//ﬁEf(%yaz)dxdydzz///ElF(T,H,z)rdrdez.

Hence:

Example

Compute

1= /// r? dx dy dz,
E

where F is the cylinder 22 + 9% < 1,0 < 2z < 2.

X
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Then:
o 1 g2 o 41 1
I:/ //r2-rdzdrd9:/ /27’30[7“(1«9:27%7:71
o Jo Jo o Jo 2

Change to Spherical Coordinates

We define:
r =rsingcosb,

y =rsin¢sinb,
Z = 1Cos ¢,

where 0 <7 < 00,0 < ¢ <, and 0 < 6 < 27. The Jacobian is: J = r%sin ¢. Thus:
/// F(a,y, 2) dedy dz = /// F(r,6,0) 12 sin ¢ dr de df.
E Ey

Example

Compute
I= /// (2% +y* + 2%) dw dy dz,
E

where E is the ball 2% + y? + 22 < R
In spherical coordinates:

27 T R 27 T R
I:/ / / r2-r251n¢drd¢d9:/ / / rsin é dr de do.
0 0 0 0 0 0

I = ("f) (2) (27) = 4”5RB.

1.3.7 Some Applications of Triple Integrals

Then:

Volume of a Solid

The volume of a solid F in R3 is
V= /// dz dy dz.
E

Example

1- Rectangular
E=1[0,2] x [1,3] x [0, 1], V:///dedydz: (2-0)(3—1)(1—0) = 4.

z

: |
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2- Cylinder F = {(z,y,2) : 2 + 4> < 1,0 < 2z < 2},

2
V:/ // drdydz = 2.
0 x24+y2<1

3- Compute the volume of the solid bounded by the coordinate planes and the plane
r+y+z=1
The region V lies in the first octant where x,y, 2 > 0, and is bounded above by the
plane x +y + 2z = 1. We can describe V as follows:

E={(r,y,2) €R*:2>0,y>0, 2>0, o+y+2z<1}

The volume is given by

V= ///Ed:cdydz.

We first integrate with respect to z:

1 pl—z pl—z—y
V:/ / / dz dy dz.
0 0 0

Compute the inner integral:

l—z—y
/ dz=1—x—uy.
0
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Substitute back:

1 11—z
V:// (1 -2 —vy)dydz.
o Jo

Integrate with respect to y:
11—z
| a—e—ypdy=1-n)1-2)-i1-2)? = {12

Finally, integrate with respect to z:

V—/ll(l—x)de—l 1—1
- Jo 2 2.3 6

Thus, the volume of the tetrahedron bounded by the coordinate planes and the
plane 4+ y 4z = 1is ¢.

Mass of a Solid
If r(z,vy, ) is the density of E, then

m = ///Er(x,y,z)dxdydz.

Example

1- Unit Cube with r =2 +y+ 2z and E = [0,1]3,

111 3
m:///(x+y+z)dzdydx:f.
o Jo Jo 2

2- Cylinder with r =1 and F = {xQ +92<1,0<2< 2},

1 2 o
m :// ldx dydz :/ / / r df dzdr
E 0 Jo Jo

I 2 2 1, Y o
:/0 r dr./o dz./o dg = {27" L[z]o 60]5" = 2m.

3- Find the mass of the tetrahedron bounded by the coordinate planes and the plane
x +y+ 2z =1, if the density is given by p(x,y,2) =z +y + 2.

The region E is

E={(r,y,2) R 2,y 2>0, v +y+2z<1}.

Thus,
m:/// (x+y+2)dedydz.
E

We first integrate with respect to z:

1 l—x pl—xz—y
m:/ / / (x4+y+2)dzdydz.
0 Jo 0
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Compute the inner integral:
1-e-y 1 2
/o (r+y+z2)dz=(x+y)l-—2z—-y) +53(1-2—y)

Simplify:
(z+y)(1—z—y)+5(1—2—y)* = s (1—z—y)(2e+2y+1—z—y) = ;(1—z—y)(z+y+1).

Then L ola
m:%/o/o (1—z—y)(zr+y+1)dydz.

We expand and integrate with respect to y:

l—z—y(z+y+1)=>0—-z)(z+1)—y2r+1) -y
Thus,
/011(1 —rz—y)(z+y+1)dy=(1-2)-11-2)’2z+1) - i1 -2

After simplification, the result is m = é.

Hence, the total mass of the tetrahedron is é (in suitable mass units).

Moment of Inertia of a Solid Region

Moment of Inertia of a Plane Figure with Respect to the z, y and z-axis and
Origin O

The moment of inertia of a solid region £ C R?® with respect to the z-axis, when the
density of the material at each point is given by p(z,y, 2), is defined by

Similarly, the moments of inertia with respect to the y- and z-axes are defined as
on - /// (12 T ZQ) p(JT, Y, Z) dl‘ dy dZ, IOZ = /// (xz + yQ) p($, Y, Z) dZL’ dy dZ
E E

Example

1- Find the moment of inertia of the tetrahedron bounded by the coordinate planes
and the plane = + y + z = 1 with respect to the z-axis, assuming the density is

constant, p(z,y, z) = 1.

The region E is

E={(r,y,2)eR® 0y 2>0, 2 +y+2z<1}.

onZ/// (v* + 2*) dw dy dz.
B
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We integrate with respect to z first:
1 pl—za pl—az—y
lo, = / / / (v + 2%) dz dy dz.
0 Jo 0
Compute the inner integral:
l—x—y
/0 (v +2%)de =y (1 -z —y) + 3(1 — 2z —y)*.

Thus,
1 1—x
on:/O/O {yQ(l—x—y)+%(1—x—y)3}dyda¢.

Compute the first term:

e 1-2° Q-2 @1-2)
M-z —y)dy=(1— — = :
/0 y(l-z—yldy=01-2)— 1 D
Compute the second term:
1—z 1 — )4
/ (11— —yPdy =22
0 4
So,
fl-2)t 1 (1-2) 1(1—x)t
o= [ 05243 052 e
= o [ I D N Rl S
Compute:
o L1
976 5 30

Find the moments of inertia of the right triangle bounded by the coordinate axes
and the line x + y = a with respect to the x-axis and y-axis, assuming constant
surface density p(z,y) = 1.

The region FE is defined by
E={(z,y) €ER*:2>0,y>0,v+y<al

The required integrals are:

]Oz:// y* dx dy, on:// 22 dx dy.
E E

We compute I, first. For each x € [0, a], y varies from 0 to a — :

a fra—zx a _ 3
on:/ / deydx:/ Mdz.
o Jo 0 3

Integrate with respect to z:

1 ra 4 4
Iol.:f/ (a —2)*dr =
3 Jo

1 a
3 4 12°

Similarly,
3 4

_ [T 2 _/“(a—y) _a
on_/o/o - drdy = ; 5 dy—12.

Thus, the moments of inertia of the triangular lamina about the coordinate axes
are equal.
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3- Find the moment of inertia of the right triangle bounded by the coordinate axes
and the line x + y = a with respect to the z-axis, assuming a constant surface

density p(z,y) = po.

The region of the lamina is

E={(z,y) eR*:2>0,y>0, v+y <a}.

Then,
foo = [+ )ty
E

We first compute:

lo, = [// xdedy—i-// yzdxdy] = I, + I,
D D

Because of the symmetry of the triangle with respect to the line x = y, we have
I, = I,,. Hence,
lo. = 21,.

Now compute I,:

Ix:/a/a_xedydx:/axQ(a—x)da:.
0 Jo 0

Integrate:
a a a® a*t ot
I, = / 24 _/ 3der = a— — — = —
a ; x°dx ; x°dx a3 1 15
Therefore,
a* ot
Io, =2 - — = —
© 12 6

Moment of Inertia of a Plane Figure with Respect to the Oyz,0zz, and Oxy-
Plane and Origin O

Let a plane figure (or a solid region) occupy a volume F C R?, and let p(x,vy, z) denote
the density of the material at each point. The moment of inertia of this figure with
respect to the coordinate plane Oyz is defined by the triple integral

I,. = 2 p(xw,y, 2) do dy dz.
E

Similarly, the moments of inertia with respect to the the Oxz and Oxy -Plane and Origin
O are defined as

Ig;yz/// Zp(r,y, 2)dedydz. I, =// Yy’ pla,y,z)dedydz. o :/// (z*+y°+2°) pl, y, z) da
E E E
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Example

1- Compute the moment of inertia of the right triangle bounded by the coordinate axes
and the line x + y = a with respect to the Oyz-plane, assuming constant surface
density p(z,y) = 1.

The lamina occupies the region

E={(z,y) eR*:2>0,y>0, 2+y < a}.

[yzz//E:UQd:vdy.

We express the domain using the limits:

Iyzz/ /7 2? dy dz.
o Jo

Then,

Integrate with respect to y:

]yZZ/a$2(a—$)dx: <a/ax2dx—/ax3dx).
0 0 0

Compute the integrals:

Thus,

[.=q L _ L _%
N ED

2- Find the moment of inertia with respect to the Ozy-plane of a homogeneous cube
of side a, whose edges are parallel to the coordinate axes, occupying the region

E={(r,y,2)eR*:0<2r<a, 0<y<a, 0<z<al,

and having constant density p(z,y, z) = 1.

Ixy—///Ez2,dxdyd2—/Oa/oa/oaz2dzdydx.

Compute the innermost integral:

Hence,
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3- Compute the moment of inertia with respect to the Oxz-plane of a homogeneous
cube of side a, whose edges are parallel to the coordinate axes and occupies the
region

E={(ry2)eR:0<r<a 0<y<a, 0<z<al,

with constant density p(z,y,z) = 1.

Im:/// dea:dydz:/a/a/aygdydzda:.
E o Jo Jo

Compute the innermost integral:
a 3
2 a
dy = —.
/0 vW=3
5

a ra g3 a’ a
Im://—dd T2
0o Jo 3T 34T

4- Find the moment of inertia with respect to the origin O of a homogeneous cube of
side a, whose edges are parallel to the coordinate axes and occupies the region

E={(r,y,2)eR*:0<2r<a, 0<y<a, 0<z<al,

Thus,

with constant density p(z, vy, z) = 1.

IO:///(I2+y2+22)d:vdydz:///(x2—|—y2+z2)dxdydz.
E E

Since the region is a rectangular box and the integrand is separable, we can write

Iy = <///Ex2dxdydz—I—///Edexdydz—i—///Eszxdydz).

Each of these three integrals is the same by symmetry:

a a a 5
/// xdedydz:/ xde/ dy/ dz =2
E 0 0 0 3

IO:3><—:a.

Thus,

Center of Gravity

Let E C R? be a solid region with density function p(z,y, z), representing the mass per
unit volume at each point (x,y, 2).

Static Moments.

The static moment of a body with respect to the coordinate axes is defined as follows:

MzZ///xp(w,y,Z)dxdyd% MyZ///yp(w,y,z)dwdydz, Mz:/// 2p(x,y,2) de dy dz.
E E e

These quantities represent the "weighted sums" of the coordinates with respect to the
density distribution.
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Coordinates of the Center of Gravity.

The coordinates of the center of gravity (or center of mass) of the solid E are given by

where

m = ///Ep(x,y,z)d:r;dydz

is the total mass of the body.

Example

Find the coordinates of the center of gravity of a homogeneous cube of side a, whose
edges are parallel to the coordinate axes and occupies the region

E={(ry2)eR:0<r<a 0<y<a, 0<z<al,

with constant density p(z,y,z) = 1.

m:/// podx dy dz = poa®.
E

a a a a2 a

sz/// mdmdydz:/ xdx/ dy/ dz = — - a®> = —.

E 0 0 0 2 2

4

By symmetry, M, = M, = %.
Thus,
M, a y a M, «a
':CC:7:7) 027:77 ZC: = —,
m 2 Y 2 m 2
a a a
G(u ) )
2°2° 2

Therefore, the center of gravity of the homogeneous cube is located at the center of
the cube itself.
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Exercises

Exercise 1

Calculate the following simple integrals:

2 9 1 g
1 —/ (SB + 31‘2) dr 2 —/ sin(z) dr 33— /ZB\/ZE2 +3dxr 4 — /:Earctan(a:)dx
1 0

cos(x)

Exercise 2

1. Sketch the domain of integration, then calculate the following double integral:
// (27 +y)*dxdy, where D is the triangle with vertices O(0,0), A(1,0) and B(0, 2).
D

2. Define and sketch the domain of integration, then calculate the following double

1 r2—x
integral: / / x(y + 1)dydx. Reverse the order of integration.
0 Ja

Exercise 3

Sketch the domain D and calculate the following double integrals:
1. //D(a:—{—y)dxdy, D={(z,y) eR?} 0<z<l,22<y<uz}
2. [| yidrdy, D={(@.y) R, 0<z<y0<y<3)
3. //D rydxdy, D: Trapezoid bounded by y =0,y =1, y=2 -z, y=1+73

Exercise 4

Using polar coordinates, calculate:

1. // v*drdy with D = {(z,y) € R, 2 > 0,1 < 22 +92 <2}
D

2.//\/2 2dzdy with D: Sector centered at 0 with endpoints A(v/3, 1), B(v/3, —1
oV + y?dxdy wi ector centered at 0 with endpoints A(v/3,1), B(v/3, —1)

Exercise 5

1. Calculate the area of the region bounded by the parabola y?> = 2z and the line
y=2x

2. Calculate the area of the region bounded by the curve \/z 4 /y = 2 and the line
y+rx=4

49



Applied Mathematics Second-Year Engineering

Exercise 6

1. Find the coordinates of the center of mass of each figure:

e Figure (A) = {(z,y) |0 <2 < 7,0 <y <sinz}
e Figure (B) is a triangular plate with vertices A(2,0), B(—2,0), C(0,1)

2. Calculate the moment of inertia of the region D = {(z,y) | z*> + y*> < 1,y > 0}, in
the following cases:

(a) with respect to the y-axis
(b) with respect to the z-axis

(¢) with respect to the origin of the coordinates

Exercise 7

Sketch the region R and Calculate triple integrals over it. .

(a) ///R(a;2 +y* + 2%)dwdydz, where R =[0,1] x [0,2] x [0, 3].
(b) ///R xysin zdrdydz, where R = [%, %} x [0,1] x [0, ].

(c) / / /R cos(z +y + 2)dzdydz, where R = [0, 7] x [0,7] x [0,7].

Exercise 8

1. Using cylindrical coordinates, calculate: / / / ryzdrdydz with
D

D={(z,y,2) €R,0<z<12"+y* <1}

2. Using spherical coordinates, calculate: / / / (2% + y? + 2*)dwdydz where D is the
D

sphere centered at the origin with radius R

Exercise 9

2 2

1. Find the area of an ellipse with equation — + LA 1

a b2

2. Find the volume of a cylinder whose base radius is R and height is h
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Additional Exercises

Exercise 11
Let D be the triangle with vertices A(1,1), B(2,1), and C(2,3).
1. Sketch the domain D

2. Using integral calculus, compute the area of domain D

3. Compute the following double integral: I = / / x cos(y)dxdy
D

Exercise 12

dxdydz

R PR where

Using cylindrical coordinates, compute: / / /
A
A={(z,y,2) ER¥ |22 +¢y* < 1,1 <2< 2}

Exercise 13
I. Let D be the triangle with vertices A(0,0), B(1,0), and C(1,1).

1. Sketch the domain D

dxdy
2+ 1)(y* + 1)

2. Compute the following double integral: I = / / (
D
I1. Using cylindrical coordinates, compute the following triple integral:

///A(x2 +y* + 2)dxdydz,

where A is the cylinder defined by A = {(z,y,2) € R® | 2> + y* <9,-5 < 2 <5}

Exercise 14

Calculate the following integrals over regions bounded by given planes. Sketch each
region.

(a) ///(x—l—y)dxdydz, R:iy=a22y=1,2=02=2
R

Answer: -
5

(b) ///($2+y2)dxdydz, R:z=0,y=0,2=0,z+y+2=3
R

1
Answer: 8l
10
(c) // ydrdydz, R:2*4+y*=3,z2=-1,2=2
R
Answer: 6v/3

o1
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(d) ///(a:+y+22)dxdydz, R:x*+22=4y=2,y=3
R

Answer: 107

Exercise 15

Calculate the volume of regions given in Exercise .

g, (b) §, (c) 9m, (d) 47

Answers: (a) 5 3

Exercise 16

Calculate the mass of solid V' bounded by given planes and having density p. Sketch each
solid.

(a) 2=0,r=1y=0,y=3,2=0,2=2, pr,y,2)=x+y+=2
Answer: 18

(b*) 22+ 9> =4,2=0,2=2vV22 + 12, p(r,y,2) =2
Answer: 167

(c) z2=0,y=0,z2=0x4+y=1z=2+2y, p(r,y,z)=3+2x+2y—2z

Answer:

D=

Exercise 17

Calculate the following integrals using cylindrical coordinates.

(a) ///($2+y2)dxdydz, R:Va*+y?<2<1
R

o 1 gl T
Answer: / / / ridzdrdf = —
o Jo Jr 10

(b) ///TQdIdde, R:0<2<9—2%—9?
R

2r 3 9—r? 243
Answer: / / / r3cos®0dz drdf = il
o Jo Jo 4

Exercise 18

Calculate the following integrals using spherical coordinates.

(a) ///(x2+y2+22)dxdydz, R:—yi—-22—y?<2<0
R

4
Answer: 657T

(b) ///22\/x2+y2+22dmdydz, R:0<z<V4d—2>2—y2,z>0,y>=x
R

8
Answer: ?ﬂ
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Chapter 2

Generalized Integrals

The Riemann integrals studied in the first year concern functions f defined and bounded
on a closed and bounded interval [a, b]. It is useful to generalize this notion to the case
of functions f defined on any interval, possibly undefined at a finite number of points,
and not necessarily bounded.

In other words, to define the Riemann integral, we started from a bounded function
on a compact interval. How should we deal with the following cases:

1. A function that is unbounded on a bounded interval?
2. A function defined on an unbounded interval?

We shall consider the following situation: [ is a non-compact interval and f: I — R
is an arbitrary function.

2.1 Generalities

Definition 2.1. We say that f is locally integrable (loc. int.) on [ if f is Riemann
integrable on every compact subinterval [a, b] contained in I.

Example

Every continuous or piecewise continuous function is locally Riemann-integrable.
In what follows, all functions considered will be locally integrable. We assume that
I is of the form [a, b[ (resp. a,b]), where a,b are real numbers with a < b; that is, the
function is not defined at b (resp. not defined at a). This corresponds to the case where
the curve C of the function f has a vertical asymptote with equation z = b (resp. = = a).
Alternatively, I may be of the form [a, +00[ (resp. | — 00, b]); that is, the domain of
integration is unbounded.

23
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Definition 2.2. Let f : [a,b[— R be a locally integrable function, where a < b <
+00.

1.

Similarly, if f :]a,b] — R is locally integrable, where —oco < a < b, then:

1.

The integral
—b
f(t)dt

a

is called a generalized integral or improper integral of f.

The integral
—b
[ rwa

is said to converge if the limit

lim / ") dt

rz—b—

exists and is finite (that is, this limit equals a unique real number). In this
case, we write

[ sy ae= m [ oy an

and we call this number the value of the generalized integral. Otherwise, we
say that the generalized integral diverges.

The integral

[ o

is called a generalized integral or improper integral of f.

The integral

/b £(8) dt

—a

is said to converge if the limit

lim / " re) dt

z—at

exists and is finite. In this case, we write
b

F(t)dt = lim / " f ) a.

z—at

Otherwise, we say that the generalized integral diverges.

Example

o4
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+oo
1. / ——5 dt. For every x > 0,
[ L 4t — arctan(z)
= arctan(z).
o 1+1¢2
Hence,

. r . T
xl_lgloo | + 2 dt = xkr&o arctan(z) = 5

Therefore, the integral / dt converges.

1—|—t2

400
2. / sin(t) dt. For every x > /2,

/2
/ sin(t) dt = — cos(x).
w/2
Thus,
lim / sin(t)dt = — lim cos(x),
T—+00 Jr/2 T—+00
+oo
which does not exist since cos(x) oscillates. Therefore, the integral / ) sin(t) dt
/2
diverges.
51
3. / Edt' For every 0 < x < 5,
0
51

7 dt = 1n(5) — In(x).

Hence,
51
lim [ —dt= lim (In(5) — In(z)) = +o0.

z—0t Jg z—0t

51
Therefore, the integral / n dt diverges.
0

+oo
4. / Intdt
1
“+o00

We consider the improper integral / Int dt. Since the upper limit of integration

1
is infinite, the integral is improper of the second kind. We write it as a limit:

+oo
/ Intdt = lim / Intdt.
1

b—4o00

To compute the integral, we integrate by parts:

1
u=Int = du:gdt,
dv=dt = wv==t.

Hence,
/lntdt:tlnt—t—i—C’.
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Therefore,
b
/ ntdt=[tnt—] = (BInb—b) —(1-0—1)=blnb—b+1.
1

We now take the limit as b — +oo:

lim (bInb—b+1) = +o0.

b—~+oo

“+o0o
Then the improper integral / Intdt is diverges, since its limit is infinite.
1

1
5. / Int dt
0

We consider the improper integral

1
/ Intdt.
0

Since the lower limit of integration is 0 and the function In¢ is not defined at ¢t = 0,
the integral is improper of the first kind. We write it as a limit:

1 1
/ Intdt = lim [ Intdt.
0

a—0t Ja
To compute the integral, we integrate by parts:

1
u=1Int = du:gdt,
dv=dt = wv=t.

Hence,

/lntdt —tlnt—t+C.
Therefore,

1

1
/ Intdt = {tlnt—t} =(1-0—-1)—(alna—a)=—-1—-alna+a.

We now take the limit as a — 0™:

lim (-1 —-alna+a)=—1,

a—0t
since alna — 0 and a — 0.

1
Ten the improper integral / Intdt is converge and its value is —1.
0

26
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2.2 Cauchy Criterion and Doubly Improper
Integrals

Theorem 2.1 (Cauchy Criterion for Generalized Integrals).

1. Let f be a locally integrable function on [a,+oc[. Then the generalized integral

/ " r) dt

converges if and only if

Ve>0,dA>0: Vor,20 > A =

/ (b dt‘ <z

2. Let f be a locally integrable function on [a,b], where a,b € R and a < b. Then
the generalized integral
—b
[ a

converges if and only if

Ve >0, 36 €]0,b — al: Yz, z9 €]b — 0,b] =

/:Of(t) dt‘ <e.

For intervals of the type |a,b], we have an analogous criterion.

Definition 2.3. Two generalized integrals are said to be of the same nature if they
are either both convergent or both divergent.

Proposition 2.1. Let f: [ — R, where I = [a,b] with a < b < +o0, be a locally
integrable function on I. Then, for every real number ¢ such that a < ¢ < b, we

have
—b

—b
f(t)dt converges <= f(t)dt converges.

a C

That is, the two integrals

/a T rydt and / 'ty di

are of the same nature.

Proof. By the Chasles relation, for any ¢ with a < ¢ < b, we have

—b c —b
/ £(t) dt = / F(t)dt + / F£t) dt.
Since f is integrable on the compact interval [a, ¢| (because it is locally integrable on [a, b]),

c —b —b
the integral / f(t)dt is finite. Thus, the two integrals / f(t)dt and / f(t)dt are

of the same ngture. O

o7
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2.2.1 Doubly Improper Integrals

In this section, we consider intervals of the types |a, b, | — 00, b, |a, +oo[, and | — 0o, +00];

that is, the case of doubly improper integrals.

Then the integral

/ ' f) at

—a

converges if and only if both integrals
c —b
f(t)dt and f(t)dt
—a (&)

are convergent. In this case, we set

—a
—b

—a

Proposition 2.2. Let f be a locally integrable function on |a,b] and let ¢ €]a,b].

/ 7 rt) dt = /ﬁ £0t) dt + / 7 e dt

Otherwise, the improper integral f(t)dt is said to diverge.

Remark 2.1. The previous proposition shows that to study a doubly improper integral,

one must split it into two improper integrals.

Example

1- We consider the improper integral

/+OO sin(t) dt.

— 00

Since the interval of integration is unbounded on both sides, the integral is improper

at both infinities. We define it as the sum of two limits:

+0oo 0
/ sin(t) dt = lim sin(t) dt + blim

— 00 a——00 Jq — 400

We know that
/sin(t) dt = —cos(t) + C.

Hence,

b
sin(t) dt.
0

/Ob sin(t) dt = [~ cos(t)]5 = —cos(b) +1 =1 — cos(b),

and similarly,

/ao sin(t) dt = [— cos(t)]2 = — cos(0) + cos(a)

a

Let us take the limits separately.
For b — +o0:
lim (1 — cos(b))

b—+o00

o8

= —1+ cos(a).
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does not exist, since cos(b) oscillates between —1 and 1.

For a — —o0:
lim (—1+ cos(a))

also does not exist, for the same reason.

+oo
Neither of the two limits exists, so the improper integral / sin(t) dt is diverges
— o

because the integrand oscillates indefinitely and the area under the curve does not
approach a finite limit.

We consider the improper integral

400 ]
— dt.
L oa

This integral is improper at both extremities:

— at t =0, the function t% tends to +o0;

— as t — 400, the function t% tends to 0.

Therefore, we write

+oo 1 ' 11 ' b1
/0 Sdt=lm [ —dt+ lim [t

a—0t Ja b—+o0 J1

Let us compute each part separately.

1. Near t =0

Then,
] 1
lim ( — 1) = +o00.

a—0t

Thus, the integral diverges near ¢ = 0.

2. Near t = +©

Hence,

This part converges.

+oo ]
Since the integral diverges near ¢ = 0, we conclude that / o] dt is diverges.
0

29
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2.3 Falsely Improper Integrals

We consider here the interval [a, b], where —oo < a < b < +00.

~

Proposition 2.3. Let f be a continuous function on [a,b]. If f admits a finite
limit at b=, then the improper integral

/a oL

is convergent. In this case, we say that the integral is falsely improper at b.

Remark 2.2. There is no falsely improper integral at +oo; this notion is reserved for a
finite bound.

Example

2¢int
[y
o t

At first glance, the integral seems improper because the function

sint

f(t) = —

is not defined at ¢t = 0.
Let us study the limit of f(t) as t — 0:

. sint

lim — = 1.

t—0 ¢
Therefore, we can define

f(0) =1,

so that f becomes continuous on the closed interval [0, 2].
Since the limit exists and is finite, the discontinuity at ¢ = 0 is a removable singularity.

Hence, the integral
2gint
[
o t
is actually a proper integral.

Although the function Sltﬂ is not defined at t = 0, the limit exists and is finite. Thus,
the integral is falsely improper (or improper in appearance only).

2sint
The integral / — dt converges and is actually proper.
0

2.3.1 Reference Integrals

In this section, we recall some fundamental results concerning improper integrals of special
types that can be used in the study of other improper integrals.
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Proposition 2.4. 1. The improper integral
+oo 1

—dt
I

convergent if B > 1,
divergent  if B < 1.

18

2. The improper integral
1] ;
— at
b @

{convergent if B <1,

18

divergent  if B > 1.

Proof. (i) We distinguish two cases: § # 1 and g = 1.

For 8 # 1,
‘oo 1 =1 1 1-5
Hence,
1
o 1 —— e R if > 1,
1ot + ifg<1

For p =1,

+oo ]

/ —dt = lim Inz = +o0.

1 t T—+00
Thus,

/+oo 1 " converges if > 1,
1 th diverges if f < 1.

(ii) Similarly, we obtain

/1 1 " converges if f < 1,
0 th diverges if g > 1.

Example

The integrals

Ll ad [l a
[ gt and [

are convergent, whereas the integrals

Tl aa [ la
[ md [
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are divergent.

Corollary 2.1. If —oo < a < b < 400 and f € R, then:
b

1
1. —— dt converges if and only if § < 1.
—a (t —a)B

—b 1
2. /a m dt converges if and only if 5 < 1.

J

Proof. For the first integral, take the change of variable u =t — a. For the second, take
u = b —t. Then apply the previous proposition. O]

Proposition 2.5. The improper integral

+oo
/ e Ptdt
0

convergent if B > 0,
divergent  if B < 0.

1S

Proof.
—Bt . Bt . | : 1 —Bz
/ e Ptdt = lim e Pdt = lim |——e = lim —(1- )
0 z—+00 Jo T—r+00 T+ oo
Hence,
+00 eR if 5 >0,
/ e Ptdt={p b
0 +oo  ifB<0
O
Example

The integral

is convergent, while

is divergent.
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Corollary 2.2. For every real number o > 0 and every integer n € N,

400 n'
n_—aot . .
/0 the” ™ dt = i

In particular, by setting o = 1, we have

400
/ te tdt = nl.
0

Proof. We prove by induction that

—+o0 n'
n_—aot _ :
/0 the Y dt = =g

Base case (n =0):
+oo 1

/+oo et dt = {—16_“
0 Q 0 «

The formula holds since 0! = 1 and 2—!1 = i

Inductive step: Assume that for some n € N,

/+OO e dt = "

0 antl :

We prove the result for n + 1.
Integrate by parts with

u =" du = (n + 1)t"dt,
1

dv = e ¥dt, v=——e",
a

Then,

+1 +oo
/+Oo et g = [— & e_o‘t] + ntl /+OO t"e ot dt.
0 o 0 a Jo

The boundary term vanishes because e=°* decays faster than t"*1, hence

0 a antl - a2

+o0 n+1 n! n—+1)!
Conclusion: By induction, for every n € N and every a > 0,

+o0 n!
/ e dt =

0 an—i—l'
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2.4 Properties of Improper Integrals

2.4.1 Linearity

Theorem 2.2. Let f,g be two real locally integrable functions on [a,b] and let
AeR.

%b —b
1. [f/ t)dt and/ t) dt both converge, then the mtegml/ (f+g)(t)dt

also converges, and

[T romd= [ swar [ g

a

—b —b
2, If/ f(t)dt converges, then/ (Af)(t) dt also converges and

a

[onwa=x[" jwa

—b —b
Remark 2.3. If both f(t)dt and / g(t) dt diverge, nothing can be concluded about

—b
/ (f + g)(t)dt. For example,

and

too /1 4+t 1
)
1 2 t
+ool+t
t2

+oo ]
but the two improper integrals / dt and / fdt are both divergent, so we

1

+oo ] +oo ] ¢ +oo ]
1:/ d;é/ + / ot
1 1 t

2.4.2 Integration by Parts

have

Theorem 2.3. Let f, g G Cl([a,b[;R). If fg admits a finite limit at b~, then
the improper integrals / (f'9)(t)dt and / (fg")(t)dt are of the same nature.

Moreover, if they are both convergent, then

—b —b
| rowa =g - [ U@

Example

Computation of the Integral by Integration by Parts

/1 2tInt dt
0 (1+1¢2)?
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We set
L 2tInt
[y,
o (1+12)?
Choose u and dv for Integration by Parts Let

u=Int = du:%dt,

2t
dv = 2 dt :/7dt.
(% = (Y (1—|—t2)2

T
Use the substitution s = 1 + t2 = ds = 2t dt:

1 1
v:/s_st:—f—l—C’:—
s

1+ t2

/udv = [uv]} —/vdu.
Hence,

1 \1! e 1 1 mt ]° 1
O A (S .y g S
[n ( 1+t2>}0 0 1+t2) t [ 1+752]OJr o t(1+12)

So

Int ' In1l i Int
- = —+ lim ——.
L+t ], 2 im0t 142
We know that In1 = 0 and lim,;_,o+ 15‘;—; = —o00. So the integral is improper at ¢t = 0.
We have ) 1 L .
v [ ()
/0 t(1+12) o \t 141

using the decomposition
1 1 t

HI+12) t 1+
Compute each part:

11 11

/ —dt = lim ~dt = lim [Int]} = — lim Ine = 400,

ot =0+t Jr 1t z—07F z—07F

Lt 1 L1
——dt=-In(1+t*)] =-In2.

f Tradt =30+ =z

1] L 2tInt
Since the term / — dt diverges, we conclude that the integral / gt s im-
0 1 0 (1+1¢2)?

proper and divergent.

2.4.3 Change of Variable

Theorem 2.4. Let a,b € R with —co < a < b < 400, ¢ :Ja,b]— ¢(la,b]) a
Cl-bijection, and f a continuous function on ¢(]a,b]). Then the improper integrals

[0 rwyar and [ f(ow) @' du

—p(a)

are of the same nature, and equal if they converge.
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Example

Computation by Substitution v = tan(t¢/2) We want to compute

= —dt
/0 24 cost

using the substitution

t ! = dt 2du
u = tan — = —.
2 1+ u?
Recall the Weierstrass substitution formulas: cost = ; +Z§,
Therefore,
1—u? 20+u®)+1—u?> u?>+3
2 t=2 = = .
+ cos +1+u2 1+ 02 1+ 02
Hence,
dt _ 2du 1+ u? ~ 2du

2+cost (1+u?) w243 wu+3

t=0=u=tan(0/2) =0, t=m = u=tan(r/2) = +oc.

Thus, the integral becomes

/00 2du /+°° du
w2+3 u2—1—(\/§)2'

/ 2—farctan—+0
24+a a

We know that

Hence, .
1 uw ] 2 /m T
]:2~% larctan\/glo = % (2 —0> = ﬁ
2.5 Integrals of Positive Functions

2.5.1 Convergence Criteria

Proposition 2.6. Let f be a locally integrable and positive function on [a,b[. Then

the improper integral / t)dt converges if and only if there exists M > 0 such

that
0 g/ F&)dt < M, Vaz € [a,b]

Hence, the integral diverges if and only zf/ t)dt =
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2.5.2 Comparison Criterion

Proposition 2.7. Let f, g : [a,b[— R be locally integrable positive functions such
that f < g. Then:

—b —b
1. [f/ g(t) dt converges, then/ f(t)dt also converges.

—b

—b
2. ]f/ f(t)dt diverges, then/ g(t) dt also diverges.

Proposition 2.8. Let f, g : [a,b[— R be locally integrable positive functions such
that .

lim ) =/ eR.

t—b= g(t)

1. If £ # 0, then the two integrals are of the same nature.
2. If £ =0 (that is, f = o(g) near b), then:

—b —b
/ g(t) dt convergent =>/ f(t)dt convergent,

—b —b
/ f(t)dt divergent :>/ g(t) dt divergent.

Example

Study of the Improper Integral by Comparison Test
% sin?t
——dt
b Tie

0<sin?t < 1.

We know that for all t > 0:

Therefore,

0< sin?t < 1
T 1412 T 142

o 1
/ .
o 1+1¢2

o 1 T
dt = [arctant])” = —.
/0 larctan |, 5

Consider the integral

This integral converges because

1+t
Since
sin?t 1
0<
T 142 T 14t
o 1
for all t > 0 and / e dt converges, it follows by the Comparison Test that
0

oo gin?t
—dt
L iir
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also converges.

7

Corollary 2.3. 1. Let f be a positive locally integrable function on
la,+00[. If there exists f > 1 such that tlgrn tPf(t) = 0, then the

+oo
improper integral / f(t)dt converges.

2. Let f be a positive locally integrable function on [a,b[ (a < b). If there
exists f < 1 such that lilgl (b— 1) f(t) = 0, then the improper integral
t—b—

—b
/ f(t)dt converges.

2.5.3 Equivalence Criterion

Theorem 2.5 (Equivalence Criterion). Let a,b € R witha < b. Let f,g: [a,b[— R
be two positive and locally integrable functions.
Suppose that f and g are equivalent near b, which we denote by

f@) ~ g(t), ast—b.

Then:

b b
1. If the improper integml/ f(t)dt diverges, then/ g(t)dt also diverges.

b b
2. If the improper integml/ g(t) dt converges, then/ f(t)dt also converges.

Example

1- Study the convergence of

/01 sin(v't) dt.

The function t + sin(v/%) is continuous and therefore locally integrable on 0, 1].

The only point of concern is ¢ = 0, where a potential singularity appears.

Since the function is positive, we study the convergence using the equivalence cri-

terion:

sin(vVt) ~ vt ast— 0.

Now,

/le/idt

converges (its primitive 2¢*? has a finite limit at 0).

68
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Hence, by the equivalence criterion,

1
/ sin(v/t) dt
0
also converges.

Consider the improper integral

3sinx
/ dx,
0 T

whose only point of concern is x = 0.

We study the behavior of 22 as 2 — 0. Using the Taylor expansion of sinz at 0:

T

sinz =x+o(x), x—0,

we get .
sinx
lim = 1.
z—=0 g
Hence, % is equivalent to 1 near 0. By the equivalence theorem, the integrals

3« 3
/ ST dxr and / 1dx
0 0

T

are of the same nature. Since the latter converges, the former converges as well.

The equivalence theorem also allows us to conclude that the improper integral

o b + 32 +4r+1 _,
/ e “dr,
1

x?+4
whose only point of concern is 400, converges.
Indeed, as z — +oc:
20+ 32% + 4w+ 1
x2+4

e~ xle",

oo
Since / x3e™" dx converges, our integral converges as well.
1

The function
() Vs + 2x
)= ——
z+1
is equivalent to 2%/2/2 as x — +o0.
Since ~
/ 232 dx
3

converges in the sense of Riemann improper integrals, we conclude that

/OO \/x5+2xd
—dx
3

r+1

also converges.
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Bertrand Reference Integrals

Theorem 2.6 (Bertrand Integrals). Consider the improper integral

00 1
dt
/2 t(nt)?

where [ is a strictly positive real number (> 0).
The primitive of this function can be written explicitly as:

/tlnt

where C' is the constant of integration.
From the explicit primitive, we can deduce the nature of the Bertrand integrals:

LY +C, fB#1L

In(Int) +C, if g =1,

o If 3 <1, then

H(In )P diverges.

o [f 3 >1, then

/00 dt
converqges.
> t(Int)? 5

Corollary 2.4. Let a and 3 be two real numbers. Consider the function
ft)=t"(nt)™”
Then f is integrable over [2,4+o00| if and only if

a>1 or (a=1andf>1).

Explanation

e For a > 1, the integral

/ ” t=(Int)Pdt

2
converges regardless of 3, because t~* decays fast enough.

e For a = 1, the integral behaves like the Bertrand integral / 1 t) ————dt, which
(In

converges if and only if 5 > 1.

e For a < 1, the integral diverges because t~“ decays too slowly.
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2.6 Integrals of Functions with Arbitrary Sign

2.6.1 Absolute Convergence

Definition 2.4. Let f : [a,b|— R be a locally integrable function. The improper
—b
integral / f(t)dt is said to be absolutely convergent if the improper integral

—b
/ |f(t)] dt converges.

—b —b
Proposition 2.9. [f/ |f(t)] dt converges, then f(t)dt also converges.

a

Remark 2.4. To prove absolute convergence of an improper integral, we can use the con-
vergence criteria for positive functions. The interest of the notion of absolute convergence
lies in the following theorem.

Example
The integral
too 9
/ e’ sm(ln(t + 1)) dt
0
is absolutely convergent, since

‘e*t sin(In(t? + 1))‘ <e,
+o0
and / e ' dt is convergent.
0

2.6.2 Abel’s Criterion for Improper Integrals

Theorem 2.7 (Abel’s Theorem). Let f,g : [a,b]— R be two locally integrable
functions such that:

1. f is monotone and lim f(t) =0;
t—b—

2. there exists M > 0 such that for every x € [a,b],

/:g(t) dt‘ <M.

Then the improper integral
—b
| fwgat

CONVETGES.
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Example

1- Abel’s Theorem allows us to easily prove the convergence of the following integrals:

oo gint 00 2t
/ S and / oSt .
1 t 1

t
Consider )
% sint
[T
1 t
Set 4
f) =+, g(t) =sint.
For all t > 1:
’/ sintdt' = |[—cost]f| =|cos1l —cosx| <2, M =2.
1

Hence, by Abel’s Theorem, the improper integral

oo gint
[ty
1 t

converges.
Similarly, consider
o cos 2t
/ d
1 t
Take )
F) =, (1) = cos(20),

and we can apply Abel’s Theorem in the same way to show that the integral con-
verges.

Remark 2.5. Let / f(t)dt be a convergent integral. If f has a limit [ as t — +o0,

a
then [ = 0. However, this is not a sufficient condition for convergence.

The integral
~di
LoV

diverges even though

Remark 2.6. It is possible that / f(t)dt converges even if f does not have a limit as

b

t — 400 and is not bounded.

2.6.3 Semi-Convergent Integrals

—b

Definition 2.5. The improper integral / f(t)dt is said to be semi-convergent

if it converges but is not absolutely conveggent.
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Example

The integral
+o sint
/ 2
1 t
is convergent but not absolutely convergent. Hence, it is semi-convergent.

+o00 gin ¢t
Indeed, by Abel’s theorem, the integral / % dt converges.

1
To study absolute convergence, observe that for all ¢ > 1,

sin?¢ - | sin ¢| sin®t 1 cos(2t)
t -t t 2 2t

+oo | sin ¢

+o0
But the integral / n dt diverges, and therefore / dt also diverges.
1 1

2.7 Functions defined by an integral

2.7.1 Functions defined by an integral

Let
flz,t) : [, B] X [u,v] = R

be a function integrable with respect to ¢ € [u,v], where v and v are functions of = or
constants. Let F': [a, f] — R be defined by

Flz) = /u Flo, ) dt.

Property 2.1.  1- If f(t,x) is continuous on [a, 5] X [u,v] and if u,v are con-
tinuous on |«, B], then the function F(x) is continuous on [a, (].

2- If f(t,z) and g—i(x,t) are continuous on |, 5] X [u,v] and if u,v are differ-
entiable, then the function F(z) is of class C' on |a, B8] and

F'(z) = f(z,0)0'(z) — f(z,u)u'(z) + /v gi(x,t) dt  (Leibniz).
3- If f(t,x) is continuous on [a, B] X [u,v], then

/ﬁF(x)d:E:/j/uvf(:v,t)dtd:v:/uv/jf(x,t)d:vdt (Fubin).

«

Let
+oo
/ Fla,t)dt

be an improper integral depending on a parameter = € [a, 3], where f(x,t) is a bounded
function on [a, 8] X [a, +o0].
By analogy, this integral converges for x € [a, 8] if and only if the limit of

/a ) dt
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exists when u — +oo. In other words, for every € > 0, there exists a number A(e) such
that for every u > A(e) and every x € [« 8], one has

/a ) dt — F(x)

<e.

(A(e, z) generally depends on € and ).

Definition 2.6. The integral

/:OO o, b) dt

converges uniformly on [a, 8] if and only if, for every € > 0, there exists a number
A(e) such that for every u > A(e) and every x € [a, 5], one has

/a " fz,8) dt — F(a)

<e.

(A(e) does not depend on x).
We note that

/: f(z,8) dt — F(z) = [Oo f(z, 1) dt.

Theorem 2.8. (Cauchy criterion). The integral [ f(x,t) dt converges uniformly
on |a, ] if and only if, for every e > 0, there ezists a number A(e) such that the
inequalities u > v > A(e) imply

/uf(x,t)dtga,

for all x € [a, f].

2.7.2 Continuity

Theorem 2.9. If f(x,t) is continuous on |« B] X [a,+oo[ and if the integral

/:OO o, b) dt

converges uniformly to F(x) on [a, §], then F(x) is continuous on [a, (3].
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Integration

Theorem 2.10. If f(z,t) is continuous on [a, f] X [a,4+00] and if the integral
+oo
flz,t)dt

a

converges uniformly to F(x) on [, ], then

/ dx—/ / (x,t dtdx—/joo/jf(x,t)dmdt.

Differentiation

Theorem 2.11. Assume that f(x,t) and %(x, t) are continuous on |«, 5] % [a, +00].
If

+o0o

flz, t)dt

a

converges to F(x) on [, 5], and if

+oo O f
/a (o) dt

converges uniformly on |«, 5], then:

1. fa+°° f(z, t)dt converges uniformly on [a, (],
2. F is of class C* on [a, ],

S

ar — /+OO af(x,t) dt.

dz or

Weierstrass criterion

Theorem 2.12. [f there exists a function p(t) > 0, integrable on [a,+oo[, such
that:

1 |f(z,t)] < @(t) for all z € [, f],
2. [:F°°p(t) dt converges,

then the integral
+oo
/ fla,t) dt

converges absolutely and uniformly on [a, ().
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Example

The integral

+oo cos(tx)
dt
I

converges normally since

cos(tx)
12

< 1 d /+°0 dt
—, an — converges.
2 1 12 &

2.7.3 Abel-Dirichlet criterion

Theorem 6.6.1. Let f,g : [, 5] X [a, +00[— R be bounded functions, integrable in ¢ on
la,u], u > a. Suppose that:

1. For every = € [a, (], f(x,t) > 0 and is decreasing in t,
2. limy o0 f(2,t) = 0 uniformly on [«, 5],

3. There exists a constant C' (independent of u and z) such that for all u > a,

/ug(a:,t) dt‘ <C.

Then .
/a Fla, gz, t) dt

converges uniformly on [, f].

2.7.4 Eulerian Functions

We now study the Gamma function introduced by Euler in 1729. This important function
appears in many problems of analysis. We also study another function introduced by
Euler in 1730, called the Beta function.

Problem:

a) The Euler Gamma function I'(x) is defined by the integral

o +oo —tyx—1
[(x) = ettt dt.
0

Show that this integral converges for > 0. (6.1)
b) Show that the integral (6.1) converges uniformly on [«, 5] where 0 < a < § < +00.
Deduce that I'(z) is continuous on |0, +oo.
c¢) Show that the function I'(x) is of class C* on ]0, +o0].
d) By integrating [ e 't*~! dt by parts and passing to the limit as u — +o00, v — 0,
show that
I(x+1) =al(x).

This implies, for all x € N*, the recurrence relation I'(x + 1) = z! (6.2).
e) Extend the definition of I'(z) to negative values of = using formula (6.2).
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f) Define the Euler Beta function by

1
B(p,q) = /0 (1 — ) da

Show that this integral converges for p €]0, +oo[ and ¢ €]0, +00.
g) Establish the formula

B(p,q) =

Solution

a) The integral (6.1) converges if and only if the two integrals
1 +o0
/ e t*"'dt and / e "t dt
0 1

converge. The first integral converges for x > 0 since, for all ¢ > 0,
e—ttw—l S ta?—:[’
and by comparison with fol t*~1dt. The second integral converges for all x € R since

] efttxfl
lim — =0,
t—+oo et

and [;7°° e~ dt converges. Hence (6.1) converges for z > 0.
b) For z > o > 0 and t €]0, 1], we have

67tt$71 S €7tta71.
. 1 — B . . . . .
Since [y e 't*"'dt converges, the Weierstrass criterion implies uniform convergence on

[, +o0l.
Similarly, for 0 < 2z < f and t € [1, +o0],

el < e HPL
Since [;" e~'tP~1dt converges, we obtain uniform convergence on |0, 3]. Hence the inte-

gral converges uniformly on [«, ], and continuity follows from Theorem 6.2.1.
c¢) Formally,

+0o0o
I (2) = / e~ (In )" dt.
0

Using estimates on [0, 1] and [1, +00], one shows uniform convergence on [«, ] and obtains
+oo 1
[(z) = / e H(Int)t* ' dt.
0
Iterating the argument yields
k e k
r®(z) = / e !(Int) "1 dt,
0
so I' € C*°(]0, +o0]).
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d) By integration by parts,

/ et tgp = &Y

v x

xT

—V,,T 1 m
_et +—/ ettt dt.
X xr Jo

Passing to the limit gives
1
D(z) =~ + 1),
x
hence
(x+1)=2al'(z), ze&N.

Since I'(1) = 1, we deduce I'(n + 1) = nl.
e) For x €] — 1, 0], the relation

r 1
I(x) = (x+1)
x
extends the definition. Iterating,
I'z+k+1)

ke N.

[(z) =

Coa(e 1) (r k)

f) The integral is improper at 0 and 1. A comparison argument shows convergence
forp >0, g > 0.
g) One obtains

+oo /2
L(p)T(q) = 4/ / e P2t =1 0621 g in20-1 9 4 dr,
o Jo

and using the change of variables x = sin? #, one deduces

L(p)'(q)

B(p,q) = m
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Exercises

Exercise 01

Study the nature of the following integrals:

/+oo d “+o0o +oo
sint dt; / /
0 0 \/t5 +t+4+1

+o0 +o0 t2 +oo Int
/ dt: / cos(t) 4. / o
0 0 1+2 1 t+2
+oo J 1 1 J 400 1 J
tan t di; / —dt; / — i
/1 o 0o 1+t 1 /1182

Exercise 02

Study the nature of the following integrals using integration by parts:

+o0 cost +oo ] 1 1 Int
/ - COS() dt; / ——dt;
1 \/_ o t t 0o (1+1)?

+o0 1 oo 2tInt
/ arctan() dt; / ——dt;
0 t 1 (14¢2)2

Exercise 03

Compute the following integrals:

™ 1 +oo e~ Vi 1 1
/ — dt; / dt; / dt;
0o 14 cost 0o Wt —1 /1 —¢2

Exercise 04

1. Let a € R, § > 0. Determine the set of pairs (a, 3) for which the improper integral

+oo ¥ Int
/ dt
o 1419

converges.
2. Let I = /E In(sint) dt and J = /5 In(cost) dt.
0 0
(a) Show that I and J are convergent and [ = J = —g In2.

2

(b) Show that / " tIn(sint) dt = -T2
0

Exercise 05

1. For all z € R, show that the integral
+0o0 2., . +oo 2
f(x) = / e T At = 2/ e cos(tx) dt
—0o0 0
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is uniformly convergent, and show that f admits the derivative

+o00 2,
f(z) = / ite Tt

2. Show, by integration by parts, that f satisfies the differential equation
2f'(x) +xf(z) =0,

and deduce the value of f(x) knowing that f(0) = /=.

Exercise 06

We define, for z € R,

F(z) = /OJFOO Sinim)e_t dt.
1. Justify that F' is well-defined on R.
2. Show that F is of class C' and give an expression of F'(z) for all z € R.
3. Compute F'(z).

4. Deduce a simplified expression of F'(x).

Exercise 07

For x € RY, define
t

f(x):/l .

o t+x

1. Show that f is decreasing, continuous, and differentiable.

2. Determine

lim f(x), lim f(x),

r—400 z—0

and in both cases give an equivalent. (One will show that lir% { f(z)+In x} exists.)
z—>
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Chapter 3

Differential equation

3.1 Definitions

In what follows, we assume that I is an interval of R.

Definition 3.1. A differential equation of order n is any relation F' between z, y,
and the derivatives of y given by

F(z,y,y,...,y™)=0.
Any function y(z) satisfying

F(I7 y? y/7 tt T 7y(n)) = 0

is called a solution of the differential equation.

Definition 3.2. 1. A differential equation of order n is said to be linear if it is
of the form:

ao(x)y + ar(z)y' + azx(x)y” + - + an(x)y(") = g(z),

where a;, for ¢ = 0,...,n, and g are real continuous functions on an interval
I CR.

2. A linear differential equation of order n is said to be homogeneous, or without
a second term, if the function g is zero:

ao(x)y il a1<x)y/ + CLQ(ZE')y” dooodt an<x)y(n) —0.
3. A linear differential equation is said to have constant coefficients if

where a;, for : = 0,...,n, are constants and ¢ is a real continuous function.
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Proposition 3.1. If y; and ys are solutions of the homogeneous linear differential
equation

ao(x)y + ar(2)y' + az(x)y” + - + an(2)y™ = g(x),
then for all A\, u € R, the function \y; + pys is also a solution of this equation.

The set of solutions of a homogeneous linear differential equation forms a vector
space.

3.2 First-Order Differential Equation

Definition 3.3. A first-order differential equation is of the form:

y/ = f($,y),

where f is a function continuous with respect to  on an interval I C R.

3.2.1 Differential Equation with Separable Variables

A differential equation with separable variables is an equation of the form:

Y fy) = g(x) (1.1)

where f and g are continuous functions on 1.

Method of Solution

Since y' = dy , we have

Vi =gw) = Swdy=g@dr = [idy=[gl)dr

y=e?V = edy=dzx = e’ =x+c¢, ceR = y=Inlz+¢|

2x
241 9 1)d / /7
(@ + 1) dy =2x(y* +1)dz = il e

= arctan(y) =In(z*+1)+c = y=tan(In(z*+1)+c), ccR.

3.2.2 Homogeneous Differential Equation

1. First case: A homogeneous differential equation is an equation of the form:

i-r(2)
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Method of Solution

We set
Yy
t=2
T
thus
y=txr = y =t+at.
Since ¥
Y Y
(2
dz <:c)’
we obtain
dt dt dz
t t'=F(t = Fit)—t=21— = — =
i (®) (®) e Fit)—-t =

It remains only to solve the separable differential equation:

dt dz
Fit)—t z
Example
1. ]
y =24
T cos (%)
Setting
t=Y o y=tr = ¢ =t+at,
x
we get
t+at' =t+ = x@— !
- cos(t) dr  cos(t)’
Thus,
d d
cos(t) dt = 2o /cos(t) it = [ =
x x
= sin(t) =Injz|+¢ = t=arcsin(ln|z|+¢), ceR.
Finally,
y(x) = z arcsin(In |z| 4 ¢).
2.
xy =y + .
Setting
t=Y o y—tzr = y=t+at,
x
we obtain

zt+at)=te+az = tre+t=t+1 = tr=1.
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Thus,

xﬂzl = dt:d—x.
dx T

Hence,
t=Inlz|+c¢, ceR,

and therefore
y(z) =zln|z| + cz.

Second case: A homogeneous differential equation is an equation of the form:
(ERh): ¢ +a(x)y=0,

where a is continuous on /.

Method of Solution
(Eh) is a separable differential equation. Indeed:

Y =—-alx)y = & _ —a(z)dx = /dy = /—a(x) de = Inly|l = /—a(x) dz+c,
Yy Y
Therefore, the general solution of (Eh) is given by

/a(x) dx

yh:Ke_ , K =+xe€eR.
Example
1. y y
Yy —yet =0 = Yo etdr = /—y:/e’:dx
) )
= Inlyl=e"+¢, c€R = y=Ke', K==
2.

y —ycos(x) =0 = dyy =cos(z)dr = /dyy = /cos(x) dx

= Inly|=sin(z)+c¢, ceR = y=Ke"® K=+

3.2.3 Linear Differential Equation

A linear differential equation is an equation of the form:
(E): o +alz)y = b(x),
where a and b are continuous functions on [.
Method of Solution
The general solution of (E) is given by
Yg = Yn + Yps

where yj, is the solution of the homogeneous equation (Eh), and y, is a particular solution.
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Method of Variation of the Constant

Let y, = kf(x) where f(z) = e /a(a:) e = F. The method consists of letting the
constant k vary, that is, replacing the constant k by a function to be determined k(z),
with

Yp = k(x)F.

By substituting into (E), we obtain:

y, =K (@)F +Fk(x) = K@)F+Fk@)+a@)k(@)F=0b0z) = K@)F =>b(x),

since
F'+a(x)F = 0.
Thus we get
b
Yp = ( / (If) d:v) F.
Example

1. Consider the equation
y—y=¢". (E)

We first solve the homogeneous equation

(Eh): y —y=0.

We have

d d

d—y:y = /—y:/da: = Inly=2+c, c€R = y=Ke, K=-e
z Yy

Next, we look for a particular solution using the variation of constant method
(V.C.M.). We set

y(z) =k(x)e® = o =k (v)e” + k(x)e”.
Substituting into (E), we obtain:
K(x)e® + k(z)e® — k(x)e = =  K(x)=1.

Hence,
k(zr) = x,

and the particular solution is

yp(z) = ze®.

Therefore, the general solution of equation (E) is:

y(x) = Ke* 4 ze®.
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2. Consider the equation
y +2ty=2t. (E)

We first solve the homogeneous equation
(Eh): y' 42ty = 0.

We have:

d d
d—?:—Zty = /—y:—/Qtdt = Inly|=—-t*+c = y:ke_tz, k = +e°.
Y

Next, we look for a particular solution using the variation of constant method. We
set , , ,
yt) =kt)e™ = Y =k{t)e " —2tk(t)e".

Substituting into (E), we get:
K(t)e ™ —2tk(t)e™ +2tk(t)e™ =2t =  K(t)e ™ =2t

Hence,
k(t) = /2t e’ dt = e’

Thus, the particular solution is:

Yp = e = 1.
Finally, the general solution of the equation with second member is:
y(t) = ke ¥ + 1.
Given the initial condition y(0) = 0, we obtain
k=—1,
and therefore:
2
y(t)=1—e".
3.2.4 Bernoulli Equation

A Bernoulli equation is an equation of the form:
(Eb): v +a(x)y =b(x)y", n#0, n#1.

Method of Solution
We divide (Eb) by y™, obtaining:
Yy "+ a(z)y' ™" = b(x).

Then we set
2=y = =1 -n)yy "

We obtain a first-order linear differential equation in z of the form:

. nz' +a(x)z = b(x).
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Example
y 4 2xy = a1
This is a Bernoulli differential equation.
We divide (Eb) by y*:

Yy 2+ 2yt =

Then we set
2=yt = =y

We obtain a first-order differential equation in z:
-2+ 22z = (E)

We begin by solving the homogeneous equation:
(Eh): —2'4222=0.

We have:

d d
d—Z:2xz = /—Z:/Zxdm = 1n|z|:x2+c = z:ke“Q, k = +e°.
x z

Next, we search for a particular solution using the method of variation of the constant

(V.C.M.). We set:
2(2) = k(z)e” = 2 =K (2)e" + 2zk(z)e” .
Substituting into (E):

K (2)e” — 2ak(z)e” + 2zk(zx)e” =z = K(z)=—ze .

Thus,
k(x) = /—:Ue’g”2 do = e

Hence, the particular solution is:

Finally, since

the solution of (Eb) is:
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3.3 Second-Order Differential Equation
Let the second-order differential equation be given by

(B): ¢ +alx)y +bx)y = f(x),

where a, b, f are continuous functions on an interval I.

Definition

1. (E) is called a second-order differential equation with constant coefficients if it is of
the form

v +ay + by = f(x), a,b e R.
2. The homogeneous equation associated with (E) is
(En): o' +ay +by=0.
3. The characteristic equation associated with (Ej) is

(B,): r*4ar+b=0, reC.

3.3.1 Homogeneous Solution (F£})

Theorem 3.1. Let y1,ys be two linearly independent solutions of (Ey). Then the
general solution of (Ey) is

Y = C1Y1 + C2Yo, c1,c € R.

Let
A =a’®—4b

be the discriminant of the characteristic equation (E,).

Theorem 3.2. 1. If A > 0, the characteristic equation has two distinct real
solutions r1,15. Then the general solution of (Ey) is

yn = 1 + e c1,c0 € R.

2. If A = 0, the characteristic equation has a double root 11 = ro = r. The
general solution is
Yn = 1"’ + coxe™™.

3. If A < 0, the characteristic equation has two complex conjugate roots ri =
r+ia,ry =1 —ia. The general solution is

yn = c1e"® cos(ax) + cae”* sin(ax).
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Example

1. Consider
y'+y —6y=0. (E)

The characteristic equation associated with (E},) is
(E,):r*+7r—6=0.

The solutions of this equation are r; = 2,7y = —3, which are simple roots. Thus,
the solution of this second-order equation is:

y(x) = c1e* 4 cpe ™, c1,c0 € R,

2. Consider
y'+2y +y=0. (E)

The characteristic equation is

r+2r+1=0,
which admits a double root r = —1. Hence, the solution is:
y(x) = cre™® + coxe™ = (c1 + o)™ ", c1,c0 € R.

3. Consider
y' +y=0. (Ep)

The characteristic equation is

r?4+1=0,
which has simple roots r; = 7,79 = —t¢. Thus, the solution is:
y(x) = e”*[c; cos(x) + cysin(x)] = ¢ cos(w) + ey sin(x), c1,co € R.

4. Consider
y'+y +y=0. (Ep)
The characteristic equation is
r?4+r+1=0,

which has simple roots 71 = iv/3,ry = —i\/3. Therefore, the solution is:

y(x) = ¢1 cos(V3z) + ¢y sin(v3z), c1, 0 € R.

3.3.2 Solution of a Second-Order Equation with Constant Co-
efficients

Consider
(E): o' +ay +by= f(x).
Let
Yg = Yn + Yp
be the general solution of (£), which is the sum of the homogeneous solution y;, and a

particular solution .
The method for finding the particular solution is summarized in the following table:
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f(x) Roots of the characteristic equation (£,) Particular solution ¥,
Po(x) 0 is not a root of (E,) Py(z)
P,(z) 0 is a root of multiplicity w of (E,) 2P, ()
P, (x)e « is not a root of (E,) P, (z)e
P,(z)e* a is a root of multiplicity w of (£;) 2% B, (x)e™

P, () cos(fz) + Qm(z) sin(fz)

+if is not a root of (E,)

Pi(x) cos(Bz) 4+ Qr(x) sin(Bx)

P, (x) cos(Bz) + Qum(z) sin(Sz)

+if3 is a root of multiplicity w of (E,)

v (Pk(.r) cos(Bz) + Qx(z) sin(/j’x))

e (Py(z) cos(fz) + Qm(x) sin(fz))

a %48 is not a root of (E,)

eaw (PA<I) cos(fzx) + Qk(x) sm(ﬁz))

¥ (P, () cos(fx) + Qm(x)sin(Bz)) | a £if is a root of multiplicity w of (E)

xwe“‘r(ﬁk(ar) cos(fz) + Qx(x) sin(ﬁx)) k = max(n,m)

where P,(z), P,(z) be polynomials of degree n, and Q,,(), Qm(z) be polynomials of

degree m.

Remark 3.1. The case where the non-homogeneous term is

f(z) = € (Po(x) cos(Bz) + Qu(x) sin(Bz))

summarizes all other cases. Indeed:

e For r =0=0+0i, « = 3 =0, this is the first case where f(z) = P,(z).

e Forr=a+1i-0,areal =0, this is the case f(x) = e* P,(x).

e For r = if3, a purely imaginary root, o = 0, this is the case f(x) = Py(x) cos(fz) +

Qr(x)sin(px).

Example

1. Consider

y' +vy — 6y = 6.
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The solution of the homogeneous equation
(En) iy +y —6y=0

18
2 —
yn(r) = c1* + cqe 3 e, e €R.

The general solution of (E) is y, = yn + Yp.

Following the previous table, the particular solution depends on f(x) = 6x. Here
0 is not a root of (E,) : 7 +r — 6 = 0, so y, is a polynomial of the same degree as

f(@):

Yyp = ax + b.
Substituting into (E) gives a = —1, b = —1/6, hence
1
Yp =T~ ¢
Thus, the solution of (F) is
y(x) = c1e® + e — 1 — 1

6
2. Consider
y// + y/ o 6y — 62I.
The homogeneous solution is the same as before. Here 2 is a root of (E,), so the
particular solution is of the form x! Py(z)e*":

Yy, = axe*™.

Substituting into (F) gives a = 1, hence

= 1% 4 coe 3 4 xe?®.
g

3. Consider
y// +y=e"

The homogeneous solution is
yn = c1cos(x) + casin(z), c¢1,c0 € R.

Following the table, y, is of the form ae”. Substituting into (E) gives a = 1/2,
hence

. L,
Yy = €1 cos(x) + cosin(x) + 5¢"

4. Consider
! .
y" +y =sin(x).

The homogeneous solution is y, = ¢; cos(x) + cosin(z). Since i is a simple root of
(E,), the particular solution is

yp = x(asin(z) + beos(x)).
Substituting into (F) gives a = —1/2, b = 0, thus

Yy = 1 cos(x) + cosin(z) — gcos(x).
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5. Find the particular solutions for the following equations:
(a) ¥y —y — 2y = e** roots of (E,) : > —r—2=0arer; = —1,75 = 2, so
yp = zae*.
(b) y" =2y +y = ze®, (E,) : r*—2r+1 = 0, double root r = 1, so0 y, = 2*(az+b)e”.
(c) ¥ +y = x%esin(z), (E,) : r* +1 =0, roots 1 = 4,79 = —i, 1 £ i is not a
root, hence
yp = €" [(a:v2 + bx + ¢) sin(z) + (dz® + ex + f) cos(x)}.

(d) v +2y +y =e” +sin(z), (E,) : (r+1)> =0, double root r = —1, particular
solution is y, = y,1 + Y2 by superposition. y,; for ¢y’ + 2y +y = e* with
1 not a root: y, = ae®. yu for ¥y’ + 2y + y = sin(z) with ¢ not a root:
Yp2 = asin(z) + beos(z).

(e) y'+4y = xsin(2x)+xe*® cos(x), (E,) : r*4+4 = 0, roots 2i, —2i. Yy, = Yp1 + Yp2,
with yp, for zsin(2z): y, = a:((ax + b) cos(2x) + (cx + d) sin(2x)>, Ypo for
2€** cos(x): Ypo = 62I<(CL$ + b) cos(x) + (cx + d) sin(x)).

3.4 Differential Equations

3.4.1 Total Differential Equations

Definition 3.4. Consider the differential equation
M (z,y)dx + N(x,y)dy = 0. (%)

It is called a total differential equation if M(z,y) and N(z,y) are continuous and
differentiable functions such that

oM  ON
oy Oz’
The partial derivatives %—Aj and %—]X are defined on a certain domain.
Example
Solve the differential equation
(2° + xy®) dz + (2%y + y*) dy = 0. (1)
Solution.
Let
M(z,y) =2* +2y®,  N(z,y) =2’y +y°
Then
oM 5 ON 5
— =2z — =2
8y y7 am y7
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hence
oM B ON

oy  Ox
Thus the given equation is a total differential equation.
We seek a function u(z,y) such that

ou
M = —.
(@,y) = o
Integrating with respect to x gives
ot a2y?
ul@,y) = /(563 +ay’)de+ply) = o+ -+ ¢),

where ¢(y) is an arbitrary function of y.
Now differentiate u with respect to y:

0U 2 /
@—xyﬂz?(y)

Since Z—Z = N(z,y) = 2%y + 3, we obtain
Pyt =2y +¢'y) = Py =y
Integrating:
A
o(y) = T + ¢, co € R.
Thus,

1 1
u(x,y) = Z(af;4 + 9t + §x2y2 + ¢.

Therefore, the general solution of equation (1) is given implicitly by
ot + oyt + 2077 = ¢, ceR.
Example

Solve the differential equation

2tz dt + t*2° dw = 0. (5)
Solution.
Let
M(t,z) = 2tz, N(t,x) = t*z%
Then Y ON
oo, =t
ox ’ ot
Hence
oM _oN
or ot

so the given equation is a total differential equation.
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We seek a function F'(¢,x) such that

oF

i M(t,x) = 2tz.

Integrating with respect to ¢ gives
F(t,z) = /2tx dt + o(z) = 2z + o(z),

where p(z) is an arbitrary function of .
Now differentiate F' with respect to x:

or

P t* + ¢/ ()
Since OF

o = N(t,x) = t*z?

x
we obtain

4+ ¢ (z) = t*2?
Thus,

¢(x) = 2.
Integrating:
23
p(r) = 3T ¢
Therefore,

$3
F(t,x) =tz + 7t C.

The solutions of differential equation (5) are given implicitly by

3.4.2 Integrating Factor

Definition 3.5. Assume that the expression
M(z,y)dz + N(z,y)dy =0 (1)

is not a total differential.
If we multiply equation (1) by a function ¢(x,y) such that

oM (z,y)dz + ¢N(z,y)dy = 0, (2)

becomes a total differential equation, then ¢ is called an integrating factor.

J

Remark 3.2. A non-exact equation M dx + N dy = 0 may admit infinitely many integrat-
ing factors.
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3.4.3 Determination of an Integrating Factor
For equation (2) to be a total differential equation, it is necessary and sufficient that

ApM)  O(pN)

oy oz (3)

Condition (3) is equivalent to

dp , OM _\ dp N

M ZE el el
8y+<p8y 8x+¢8x7
that is,
2% O (0N om
oy or "\ or oy )
Dividing both sides by ¢, we obtain
Jd(log ¢) d(logy) ON OM
M dy N or Oz Oy’ (4)

Equation (4) is a partial differential equation for the unknown function ¢(z,y). Its
solution is generally difficult, but certain special cases allow us to determine ¢ explicitly.

1. Case: ¢ depends only on y. If ¢ = ¢(y), then equation (4) becomes
M d(log ¢) _ON oM

dy or Oy
Thus,
ON _ oM
d(log 90) _ oz oy (5)
dy M

Integrating the right-hand side gives log ¢, and therefore ¢.
Remark 3.3. Tt is clear that this method works only if the expression

ON oM

ox Jy
M

does not depend on x.

2. Case: ¢ depends only on z. In a manner similar to the previous case, if the

expression
ON _ oM

ox Jy
N

does not depend on y, then equation (4) becomes

d(log ¢) ON N oM

N -7
dx ox dy
Thus,
oM _ ON
d(logp) _ "oy ~ ox (©)
dx N

From this we can determine log ¢, and consequently the integrating factor ¢.
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Example

1- Solve the following differential equation by determining an integrating factor:

(z +1?) dx — 2zy dy = 0.

Solution.

Let

We compute

— =2 — =2
oy =2 o y
Since
oM, ON
oy ox’

the equation is not exact.
We now seek an integrating factor. Consider

oM ON

oy o _2—(=2) 4y 2
N —2xy —2xy T
Thus,
d(l 2
(log ¢) =—— = logy(x)=—2In|z|
dx x
Hence,

which is now an exact differential equation.
Integrating, we obtain the general solution

y2

— +Injz|=¢, ceR.
x

Solve the differential equation

1 2
%dt%—t (x —t)dr =0.
Solution. Let
M(t,z) = — N(t,z) =t*(z —t).
We compute
oM 1 ON

— —— = 2tr — 3t%.
or 2 ot .
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Since OM N
— F — 15
Ox ot’ (15)
the equation is not exact.
We look for an integrating factor depending only on ¢. Compute
oM  ON
_— = 2 2
Or ot t* — (2te — 3t7) 2t
t) = = = — = 2t.
() N 2(zx — 1) 1
Thus the integrating factor is
/ otdt . 1
put) =e =e" = 2
. . L .
Multiplying the equation by u(t) = 72 gives the exact equation:
1
(ﬁ$)ﬁ+«x—wdx:o. (16)
Now
oM 1 ON 1
or ¥ ottt

so the equation is exact.

Integrating,
2

1
F@@:¥—m+%:a

We note that multiplying by u(t) = ¢t~ removed the solution ¢ = 0. Therefore, the
general solution of (14) is

1 x?
- —1 —=C t=0.
: x+2 ,

Solve the differential equation

(z +tz®) dt — tdz = 0. (17)

Solution. Let
M(t,z) = x + ta?, N(t,z) = —t.

Then oM ON
Since oM ON
o 7 o (18)

the equation is not exact.
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We look for an integrating factor p(z) depending only on z. Compute

oM _oN

T 5 142tz +1 2x 2
n(z) = &BMat — —

v+tz2  z(l+tr)

Thus

2
_ /;dm_ 2infe| _ L
plx) =e =e =5

1
Multiply equation (17) by p(z) = —:

2
1 -2
< + t> dt —te™*dx = 0. (19)
x
This equation is exact, since
or a2 ’ o x?

Integrating the exact equation gives

t 2
-+ —=0C.
x+2

~2 removed the solution z = 0. Thus the general

The integrating factor u(x) = =
solution of (17) is
t
—+==0C, x = 0.
r 2

4- Solve the differential equation
(Ve = +2t)dt — dz = 0. (20)

Solution. Let

M(t,x) = Vt? — x + 2t, N(t,z) = —1.

Compute
oM 1 N _
or 2/ —1’ ot
Thus the equation is not exact.
Let
w(t,r) =t* — .
We seek an integrating factor p = p(w). Compute
OM  ON 1
ox ot _ 2w 1

w) = = o
n(w) N%“;—M%;’ —2t+Jw+2t 2w
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Thus

[ L
— aw

Hence the integrating factor is

1
pu(t,x) = N

Multiplying equation (20) by u produces an exact differential equation.
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Exercises

Exercise 01

Differential equation with separable variables
Solve the following differential equations:

1.y +xln(z) =0 2.xy =y
3. 2y’ = yIn(y) 4. (2 + 1)y =y* +1

Exercise 02

Homogeneous differential equations
Solve the following differential equations

1. (x—y)yde —2*dy =0
9l — (y)
. XYy =y+xcos|—

T
3.xy =y—=x

Exercise 03

Linear homogeneous differential equations of order 01
Solve the following differential equations

1. 1—2?)y —2zy =2z 2.2y —2y+ade =0 3.y +2y=2a?

4. xy +ytanx — =0 5.y +ay=e7" 6.9y +y=2sinx
COS T

7.y —y=(x+1)e” 8.9y +y=3x—¢€"

Exercise 04

Equations of Bernoulli
Solve the following differential equations

1
L=y +—y+y" =0, 2-ay +y—ay’ =0, 3—y —’y=ay.

Exercise 05

Solve the following differential equations

Ly"—y —2y=0 2.y -4y +4y=0 3.y" -6y + 10y =0
Ly’ =3y +2=0 5.y =5/ +6y=0 6.y —y' =0
7.y =2y +5y=0 8 ¢y —6y +9%y =0 9.¢9"+4y +4y=0
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Exercise 06

Solve the following differential equations:

Ly =3y +2y=a>+1 2.y" -3y =3x 3.y — by + 6y = 2xe”
4. y" — 5y + 6y = 2xe3® 5.9 =2y +y =2e" 6. y" — 5y + 6y = 2xe3® 4 2xe”
7. y" + 4y = 3sin(2x) 8. y" + 4y = 3sin(2x) + 5z cos(2x) 9. y" + 4y = 3sin(2x) + 5x cos(3x)

10. y" — 4y’ + by = sin(x)e*

Exercise 07

For each of the following differential equations, determine if it is exact. If it is exact, find
the implicit solution F(¢,z) = C. If it is not exact, find an appropriate integrating factor
wu(t, z) and then solve the equation.

1

1. 4tz dt + (26> — 2x)dz =0 2. (;—i—xt)dt—l—(t—l—lnt)dx:()
3. e*dt — (2x + te*)dr =0 4. 2*(2t — t?x)dt + t*(2x — tz*)dx = 0
5. (x + z%cost)dt + (t + 2xsint)de =0 6. (2+ 2?)dt +txdr =0

2
7 (tf)dt+dx:o 8. (z+Int)dt — tdz =0

3 1 3 si
9. (—1>dt—2dx:0 10. ( Slnx—t)dt+cosxda::0

xt x t

1 Int .
11. ;dt + <4 + ) de =0 12. (1 + zcost)dt + (2tz + 3sint)dr =0

T
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Chapter 4

Numerical series

4.1 Numerical Series

Let (un)nen be a sequence of real numbers. It is well known that the sum of a finite
number of its terms is always finite. However, this is not necessarily the case when we
consider infinitely many terms. Therefore, it is natural to give a precise meaning to the
expression Y o7 U,.

To this end, we introduce the sequence of partial sums

Sp=1tg+ur+ U4+ Uy =D U,
k=0

and study the behavior of the sequence (S,)nen-

If the limit S = lim,_, S5, exists, we write S = > u, and say that the series
Y onl o Un converges, and that S is its sum.

This chapter is devoted to the study of necessary and sufficient conditions for the
convergence of the sequence (S, )nen, as well as to the extension of properties known for
finite sums to infinite series.

4.1.1 Sequence of Partial Sums

Definition 4.1. Let (u,),>0 be a sequence of real or complex numbers. The partial
sums associated with this sequence are defined by

Sn:Zuk:u0+u1+---+un.
k=0

We are interested in studying the limit of S,, as n — oo.

Definition 4.2. Let >>° , u,, be a convergent real or complex numerical series with
sum S. The remainder of order N, denoted by Ry, is defined by

9] N 9]
RN:S—SN:Zun—Zun: Z Uy,
n=0

n=0 n=N+1
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Definition 4.3. Let .72, u,, be a numerical series.

e The series is said to be convergent if the limit S = lim,,_,, S,, exists. In this
case, S is called the sum of the series and we write

Si= Z Uy,
n=0

e The series is said to be divergent if the sequence (.S,,) does not converge.

Theorem 4.1. If the real or complex numerical series Y >, u, is convergent, then
its remainder of order N tends to zero as N — oc.

Proof. From the definition of the remainder we have

00 N 00
RN:S—SN:Zun—Zun: Z Uy,
n=0

n=0 n=N+1

Since the series > 02, u, converges, the sequence of partial sums (S,,) converges to S.
Hence,

lim RN:]\;im(S—SN):S—S:O.

N—oo

4.1.2 Geometric Series

Proposition 4.1. A geometric series is a series whose general term is of the form
n
Un = Cq

where ¢ # 0 and g € R (or C).

The partial sum of the geometric series is given by

C(l _ qn—H) )
e f 1

g )1, Ha7l (3.1)
c(n+1), if g =1.

Consequently,

oo
> wu, converges <= |g| < 1.

n=0

In the case where the geometric series converges, its sum is

00
S =
n=0

c
1—¢q
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4.1.3 Telescoping Series

Proposition 4.2. A telescoping series is a series whose general term can be written
in the form
Up = Ap — Ayt

The partial sums are given by
n
8, = Zuk = ag — Gpi1-
k=0

Consequently, the series Y 02 u, converges if and only if the limit n11_>nolo Gy €TLSLS.

Example

Determine whether the following series converge or diverge. If they converge, compute
their sum.

1.
= nn+ 1
We begin by decomposing the general term into partial fractions:
1 _(n+1)—n 1 1
nn+1) nn+1) n n+l
For n € N*, the partial sum is
SHEIE S SE)
= k: +1) = kE+1
This is a telescoping sum, hence
= k(k+1) n+1
Letting n — oo, we obtain
> 1
kz::l k(k+1)
Therefore, the series Z _ is convergent and its sum is equal to 1
<1
2. —_ .
712::2 n?—1

We factor the denominator:

n—1=(n-1)(n+1).
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Using partial fractions, we obtain

1 _1(1 1)
n2—1 2\n—-1 n+1/"

The partial sums are therefore

After simplification of the telescoping terms, we obtain
3 1 1

S T T At 1)

Taking the limit as n — oo, we get

) 3
A8, 50 =
Hence, the series converges and
DRI
n2—1 4

n=2

Proposition 4.3 (Necessary Condition for Convergence). Let >°° u,, be a con-
vergent numerical series. Then lim,_,. u, = 0. The converse statement is false in
general.

Proof. 1f the series Y 77 ,u, converges, then by definition the sequence of partial sums
(Sp)n>1 converges. Hence, the sequence (S,, — Sp—1)n>1 tends to zero.
Since for every n > 1 we have

Sn - Sn—l = Un,
it follows that
lim u,, = 0.
n—oo

Proposition 4.4 (Divergence Test). Let (u,) be a sequence of real or complex
numbers. If the sequence (u,) does not converge to 0 as n — oo, then the series
Yomo U, diverges. In other words,

lim u, #0 — Z u, diverges.

n—00
n=0

Proof. This result follows from the contrapositive of the previous proposition. n

Remark 4.1. The condition lim,, .., u, = 0 is necessary but not sufficient for the con-
vergence of a series. Indeed, there exist divergent series whose general term tends to
Zero.
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Example
1. The harmonic series
> 1
S
is divergent, although
1
lim — =0
n—oo n,
A P
= l+4n+n3
We compute
3 2 1
2n+n? " <nZ T )

—— =1 =1#0.
o L dn+nd e s (444 ) ’

Since the limit of the general term is different from zero, the series diverges by the
divergence test.

SH
—nt+4

We compute

. ne”
lim
w+a3n24_4

= 400 # 0.

Hence, by the divergence test, the series diverges.

Proposition 4.5. Let > ju, be a numerical series.

o [f the series Y o> uy, converges, then for every k € N the series Y 7\ u, also
converges.

o Conversely, if there exists k € N such that the series o>, u, converges, then
the series Y 02 o u, also converges.

Proposition 4.6 (Convergence of a Complex Series). A complex series > oo Uy,
converges if and only if the two real series

i)Re(un) and ilm(un)

n=0

both converge. In this case,

> u, = Re(uy) +i Y Im(uy,).
n=0 n=0 n=0
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4.1.4 Operations on Series

Proposition 4.7 (Linearity). Let >0°  u, and Y02 v, be two convergent series.
Then for every A\, pn € R (or C), the series Y02 ((Auy, + pvy,) is convergent and

> (Aup + pvp) =AD up 4+ 1Y vy
n=0 n=0 n=0

Corollary 4.1. 1. If >°° ju, converges but > 7° v, diverges, then the
series >0 o(u, + v,,) diverges.

2. If both series 302 o u, and Y02 v, diverge, no general conclusion can
be drawn about the convergence of Y00 o (wy + vy,).

Example

1. The series > 07, % + >, (—%) = 0 is convergent, although the harmonic series

oo 1
n:ln

is divergent.

2. Consider the two series > 022 and > °°(—2). Both series are divergent, but
their termwise sum > 7° (2 — 2) is convergent.

Proposition 4.8. Let >>° ju, and Y_>° v, be two convergent series with sums Sy
and Sy, respectively. Then Y00 (u, + v,) s convergent and

o0

> (un +vs) =51+ Ss.

n=0

Moreover, for any scalar X\, the series Y 07 4 A\u,, is convergent and

Z )\un = )\Sl

n=0

Proposition 4.9 (Comparison of Sums). Let Y0 ju, and Y00, v, be two conver-
gent real series. If there exists ng € N such that

Up < v, for alln > ng,

then

(o) o0
Z Uy < Z Up, -
n=0 n=0
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4.2 Series with Positive Terms

Definition 4.4. A series > 0>, u, is called a series with positive terms if

u, >0 for alln € N.

Definition 4.5. A series Y 7, u, is said to have positive terms from some index
ng onward if
dng € N such that wu, >0 for all n > ny.

Proposition 4.10. Let > >° ,u, be a series with positive terms. Then

o

Z U, converges <= (Sp)nen is bounded above.

n=0

If the sequence of partial sums is not bounded above, then S,, — +00, and we write
g Un = +00.

Proof. The sequence of partial sums (S,,),en is increasing since
Sn+1 - Sn = Unp+1 > 0.

Therefore (S,,) is a monotone increasing sequence. Hence it converges if and only if it is
bounded above. O

4.2.1 Comparison Tests

Proposition 4.11 (Comparison Test). Let >0 o uy, and Y5>, v, be two series such
that
0<u, <v,

for all n > ngy for some ng € N.

o [f the series >-2° (v, converges, then the series >.°° 4 u, also converges and
n=0 ) n=0
(e.0) o0
T IR
n=0 n=0

o If the series Y 0° yu, diverges, then the series Y o2 v, also diverges.

Example

. Its general term satisfies

()<
sin| — —.
3n2/)| — n3
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Since the series Y >, % is a convergent p-series (Riemann series with p =3 > 1),

it follows by the comparison test that > 07, ’sin(%) is convergent.

2. Consider the series >°7 1;?.

Since lim,, 17 = 0, the sequence (1“") is bounded. Hence there exists a constant
M > 0 such that

1
0< " < M.
n
Therefore,
Inn _ Mn
0<—< .
-2 T 2
The series >°07 | 3 is convergent (it is dominated by a geometric series with ratio

Inn
27L

2). Hence, by the comparison test, > >, is convergent.

4.2.2 Equivalence Test

Suppose that u,, > 0 and v,, > 0 for all n € N and that lim,,_,, Z—: = [. Then we have the
following cases:

e If [ = 0 and the series > 7° ;v,, converges, then the series > >° ,u,, also converges.

o If 0 < < 400, then the two series > 0> ,u, and > 7°,v, have the same nature;
that is, they either both converge or both diverge.

o If | = +o00 and the series > 77, v, diverges, then the series >_>° ;u, also diverges.

Theorem 4.2. Let Y77 ju, and Y02 v, be two series with positive terms from
some index ng onward. If u, ~ v, asn — oo, then the two series have the same
nature (they either both converge or both diverge).

Example

1. Study the convergence of the series > 7% | == 4n

Since the series has positive terms, we may apply the equivalence test. We observe
that

1 1
~ — 0.
34+4n  4n as oo

1
The series 3>, i is a constant multiple of the harmonic series, which is divergent.
n

Therefore, > °° is also divergent.

n=1 3+4n

2. Show the convergence of the series > 77 sin(%) .

First, observe that the terms of the series are positive for sufficiently large n. More-
over, using the well-known approximation

simx ~zx asz — 0,
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we obtain
. 1 1
S111 7 ~ 7 as n — Q.
n n

Since the series > 07, % is a convergent p-series with p = 4 > 1, it follows that

00 : 1
Zn:l sm(m> also converges.

4.2.3 Integral Test

Theorem 4.3 (Integral Comparison Test). Let f : [a, +00) — R, be a continuous,
decreasing, and positive function. Define u, = f(n), n € N*. Then the series

+oo
>oc, f(n) and the improper integral / f(t)dt have the same nature; that is,

they either both converge or both dz’verg(é.

Example

1. Show the convergence of the series ) >, ﬁ

Let f(¢) L for t > 0. It is clear that f is positive and decreasing on [0, +o0].

CEDE
+o00 1
——dt
/0 (1+1)°

The improper integral
converges, and by the integral test, it has the same behavior as the series. Hence,

the series > 07, ﬁ converges.

2. Consider the function f : [1,4+o00[— R* defined by f(z) = X. We have

t dx . tdx
/ — =logt and lim — = 400.
1 x t—=+o0 J1 I

Therefore, the series > 02, % diverges.

3. Let f:[1,4+o00[— R be defined by

1
f(f):m-

The function f is continuous, positive, and decreasing. We have
t dr tr1 1 1
L dr =log2 — 1 (1 ) .
/1 z(x+1) /1 (az :E—i—l) s o8 +t

t
Since limHJroo/ f(z)dx =log2 < +o0, the series >0° ﬁ converges.
1
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4.2.4 Riemann Series

Definition 4.6 (Riemann Series). A Riemann series is a numerical series with
positive terms whose general term is

1
unzﬁ, a € R.

Theorem 4.4 (Convergence of a Riemann Series). The series Y, n% converges
if and only if o > 1.

Theorem 4.5. Let >~ u, be a series with positive terms.
1. If 3o > 1 such that lim,_,o n%u, = 0, then the series >_,~; u, converges.

2. If Ja < 1 such that lim, o n%u, = +oo, then the series 3~ u, diverges.

4.2.5 d’Alembert’s Ratio Test

Theorem 4.6. Suppose u,, > 0 for alln € N and

. Up+1
lim = /.
n—oo un

Then:
1. If £ < 1, the series converges.
2. If € > 1, the series diverges.

3. If £ =1, no general conclusion can be drawn.

Example

Determine whether the following series converges or diverges:

(n1)?”
2 (2n)!”

neN

We use the ratio test:

. ((n+1)"?2
n—00 (n!)?

1
=-—-<1

2(n+1))! i (n+1)%(2n)!
2n)! Tt (2n+2)2n+ 1)(2n) 4

(

(n)?
(2n)!

/
/

Hence, the series Y, oy converges.
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4.2.6 Cauchy Root Test

Proposition 4.12. Suppose u,, > 0 for alln € N and

o Y=
Then:
1. If £ < 1, the series > u, converges.
2. If £ > 1, the series > u,, diverges.

3. If £ =1, no conclusion can be drawn.

Example

n2
1. The series with general term u,, = ("TH) diverges because

1 n
lim \/|u,| = lim <n+ > =e>1.

n—oo n—oo n

2. For the series with general term u,, = ("THYL, the Cauchy root test gives

: . on+1
lim {/|u,| = lim =
n—00 n—oo  n

1,

so no conclusion can be drawn.

4.2.7 Raabe-Duhamel Test

Proposition 4.13. Let u, > 0 for all n > ng and define

. Up,
lim n
n—oo

Un+1

—1>:€, ¢ eR.

Then:
1. If ¢ > 1, the series Y u, converges.
2. If ¢ < 1, the series diverges.

3. If £ =1, no conclusion can be drawn.

Example

Consider the series >,~4 1. The ratio test gives lim,_,o 22+ = 1, which is inconclusive.

nl Un

Applying the Raabe-Duhamel test:

. 1 12
hmn<“ —1>:1imn<<n+12>—1>:12>1.
n—00 un+1 n—oo n

Hence, the series converges.
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4.2.8 Logarithmic Comparison Test

Theorem 4.7 (Logarithmic Comparison Test). Let (u,)nen and (vp)nen be two
series with strictly positive terms. Suppose that

Un+1

v
< "t yn e N

Up, Up

Then:
1. If 3 ,en Un converges, then Y-, cn U, cOnverges.

2. If 3 en Un diverges, then Y-, oy vy, diverges.

Proof. 1. For all n € N,

Un+1 Un+1 Un+1 U Up—1 (7
ntl  “nt — Tl o 0

Up, o Un Un+1 Un Un—1 o Vo
This implies

U
Uy < —Ovn, Vn € N.
Vo

Since >_,enUn converges, the series Y, cy z—gvn also converges. By the standard
comparison theorem, Y, oy u, converges.

2. The second statement follows by contraposition of the first.

section Convergence Criteria for Series with Arbitrary Terms

Absolute Convergence

Definition 4.7 (Absolute Convergence). A series Y., cn Uy, is said to be absolutely
convergent if the series of absolute values >, <y |u,| converges.

Definition 4.8 (Conditional (Semi-)Convergence). A real or complex series is
called conditionally convergent (or semi-convergent) if it converges but does not
converge absolutely.

Theorem 4.8. If a numerical series Y, ey Uy s absolutely convergent, then it con-
verges. Moreover,

<Dl

neN

S,

neN

113



Applied Mathematics Second-Year Engineering

Example

The series

> sin(n(2n?))

n>1
converges absolutely since

1
sin(n(2n?))] < —
[sin(n(20)] < o
and the latter is the general term of a convergent series. Therefore, the series under study
is absolutely convergent.

Definition 4.9 (Alternating Series). A series Y, cy Uy, is called alternating if it has
the form

> (-1)"a, witha, >0, VneN.

neN

4.2.9 Convergence Criterion for Alternating Series

Theorem 4.9 (Leibniz Criterion). Let >, cn un be an alternating series such that:
1. (Jun|)nen is a decreasing sequence,
2. lim,,_o uy, = 0.

Then the series Y.,y Uy, converges, and its sum has the sign of ug. Moreover, for
any N € N, the remainder Ry satisfies

0

D tn

n=N+1

|Rn| = < |un1]-

Example
Study the convergence of the series

n 1
Z (_]') /3 3 °
neN* n® +mn+ 3

1. First, check for absolute convergence by examining

1
Compute
lim L/n =1
n=%01/v/3nd +n+3
Using the comparison test with the divergent series 3, cn- %, we deduce that the

series Y ,en+ 1/V3n3 +n + 3 diverges. Hence, the original series is not absolutely
convergent.
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2. Since the series is alternating, we apply the Leibniz criterion. Set a, = ﬁ

One can verify that a, is positive, decreasing, and lim,, ., a, = 0. Therefore, by
Leibniz’s test, the series Y, cn+(—1)"a, converges.

4.2.10 Rule of Equivalents

Proposition 4.14 (Equivalence Test). Let >, cn ty, and Y, cn Un be real series such
that

Up ~ Uy AS T —> 00,
and assume that (u,)nen has constant sign from some index onward. Then:
1. (Un)nen also has constant sign from some (possibly different) index onward.
2. The series > u, converges if and only if > v, converges.

More generally, for real or complex series, if w, ~ v, or |u,| ~ |v,| as n — oo,
then

Zun converges absolutely <= Zvn converges absolutely.

4.2.11 D’Alembert’s Rule for Series with Arbitrary Terms

Proposition 4.15 (Generalized Ratio Test). Let Y°,,>0 un be a series with arbitrary
terms, and assume the sequence

Un+1
Unp,

, néeN,

is defined for sufficiently large n and has a limit £ as n — oo. Then:
1. If ¢ < 1, the series Y u, is absolutely convergent.
2. If 0 > 1, the series > u, diverges.

3. If £ =1, no conclusion can be drawn about the series.

Example

1

nm’

1. Consider the series with general term w,, =

We have

Un+1
Unp,

lim = lim
n—00 n—oo pntl n—00

1" 1\" 1
M:hm (n+ > . —0<1.
n n+1

Hence, by the ratio test, the series >, -4 L converges.

n

2. The series with general term
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is divergent since

nlogn’

the D’Alembert ratio test gives

= lim =1

.
a2 n—oo (n 4 1)log(n + 1)

n—oo

Y

Upt1 ’ ) nlogn
Up

which is inconclusive.

4.2.12 Comparison with a Geometric Series

Proposition 4.16 (Geometric Comparison Test). Let >, ¢u, be a series with
arbitrary terms. If there exists a real or complex number q with 0 < |q| < 1 such
that, for sufficiently large n,

|un| <lg|",

then the series Y, <o U, 1S absolutely convergent.

4.2.13 Other Convergence Criteria

Theorem 4.10. Let (a,)nen be a sequence of positive terms such that lim,, o, a, =
¢>0.1If

Up = AUy, VN €N,
and 3,0 Uy 18 a series with positive terms, then the series Y,y and 3-,>oVn
are of the same nature (both converge or both diverge).

Example

The series with general term

n+4
Uy = ————
n?+ 5n
is divergent.
Indeed, decompose u,, = a,v,, where
n+4
a, = >0, VneN,
n+95
with
lim a, =1 >0,
n—oo
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and ]
Z Up = Z )
n>1 n>1 1

which is divergent. Hence, 3~ u, diverges as well.

Theorem 4.11. Let (uy)nen and (vy)nen be two numerical sequences such that
Up = Upg1 — Un, VN €N

Then the series Y, ~¢ Un 1S of the same nature as the sequence (v,)nen-

4.3 Sequences and Series of Functions

4.3.1 Sequences of Functions

Let X C Rand K =R or C, and let ¢(X, K) denote the set of functions defined from
X into K.

Definition 4.10. The mapping defined by
[N —¢(X, K),

is called a sequence of functions on X.

Examples

Let the following two sequences of functions be defined as follows:
nx

1-X=R, folx)=2", 2- f.(x)= T

X:R+.

Pointwise Convergence

Definition 4.11. We say that the sequence (f,)nen converges pointwise on X if
for every x € X, the numerical sequence (f,(z))nen is convergent, that is,

Vee X, f(z)= lim f,(x).

n—-+oo

We say that f, converges pointwise to f on X and we write

fa S 1.

Remark:

fo L2 f = Vo e X Ve>0, 3N, Vn [n> N = |f.(z) — f(z)] <€l
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The integer N associated with ¢ depends on € and in general also on .

Uniform Convergence

Definition 4.12. We say that the sequence (f,,)nen converges uniformly on X to
fif
lim_sup|fu(x) — f(x)] =0,

n—-+00 zeX

and we write
I <, f on X.

. 7

Remark 4.2.

fo s f = Ve>03N, VaVnln> N = |f.(z) — f(z)] <£].

Example

Let X = [1,2] and fu(x) = 1 + —.
n
We want to study the pointwise and uniform convergence of f, on X.
We have

lim f,(z)= lim <1+§2):1:f(x).

n—-+4o0o n—-+o0o
Thus,
fn 5, f on X.
Moreover,

sup [fule) = f(@) = sup (145 —1) = sup 2= =

2
z€[1,2] x€[1,2] n z€[1,2] T n

It follows that 5

lim sup |f.(z) — f(z)]= lim — =0.

n—-+00 z€(1,2] n—r—+oo n2

Hence,
In <, f on X.

Example

Let X =R, and f,(z) = ze™"*. Study the pointwise and uniform convergence of f,, on
X.

Solution:
We have .
S In(m) = B e = M S =0=1)
Thus,

fn ﬁ)f on R,.
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Moreover,

sup | fn(x) — f(z)| = sup |ze ™.
>0 x>0

To compute this supremum, we differentiate:

fi(x) =e (1 —nx).

n

Hence,
fiz)=0 < e ™1 —nx) =0,

n

SO

1
r=—.
n
It follows that .
supzre " = —.
x>0 ne
Therefore,
1
lim supze™ = lim — =0.
n—-+00 z>0 n—+o0o ne
Thus,
fn <, f onR,.
Example
Let /i
Ty/N
w(r) = —"——, X =R,.
Study the pointwise and uniform convergence of f, on X.
Solution:
We have Ji
. ) T\/N
Thus,
I <5, f=0 onR,.
Moreover,

sup | fu() — £(2)] = sup "

>0 >0 1 + na?

To compute this supremum, we differentiate:

_ v — Zn\/ﬁxé

(1 + na?)?

falx)

Hence,

It follows that

1 1
sup Ty/n =ful—] ==
>0 1+ nx? \/ﬁ 2
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Therefore,

. /N . 1 1
1m su = m — = —.
n—r+00 17213 14+ na? notoo 2

Thus,
fo 75 f onR..

4.3.2 Graphical Interpretation of Uniform Convergence

The graphs of the functions f,, are entirely contained between the graphs of f 4 ¢ and
f—e

Remark 4.3. To prove that (f,,)nen does not converge uniformly to f, it suffices to find
a numerical sequence (o, )nen such that | f,(a,) — f(,)| does not tend to zero. Indeed,
since

sup | fu(om) = f(an)| > | fa(an) = flam)];
then
lim sup ’fn(an) o f(&n)‘ 7£ 0.

n——+o0o

Example

Consider the sequence of functions
1

fa(z) = T2’

This sequence converges pointwise to the function

n € N.

1 ifz=0,
ng&ﬁm»:ﬂm:{ogj¢0

For x = a,, = we have

L
v
Falen) = flen)] = 5.

Thus, f, does not converge uniformly to f.

4.3.3 Properties Related to Uniform Convergence

Continuity

Theorem 4.12. Let (f,)nen be a sequence of continuous functions on X. If f,
converges uniformly to f on X, then f is continuous on X.

Remark 4.4. We conclude that

1.
lim lim f,(z) = lim lim f,(x).

n—-+o0o T—To T—x0 n——+00

2. If f,, is continuous on X and f is not continuous on X, then f,, does not converge
uniformly to f.
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Example

Let X =10,1] and

We have
lim_f,(x) = (2) = {1 o

=00 0 if z €]0,1].

Since f, is continuous on X and f is not continuous on X, it follows that f, does not
converge uniformly to f on X, that is,

fu 25 f.

Theorem 4.13. Let (f,)nen be a sequence of real-valued continuous functions con-
verging to a continuous function f on |a,b]. If, in addition, (fn)nen @S increasing,
then (fn)nen converges uniformly to f on [a,b].

Integration

Theorem 4.14. Let (f,)nen be a sequence of functions defined on an interval
la,b] C R and integrable on [a,b]. If (fu)nen converges uniformly to a function f
on [a,b], then

1. The function [ is integrable on |a,b].

2,
lim /ab fulz)de = /b lim f,(z)dz = /abf(m) dzx.

n——+00 a N—+0o0

Example
Let

fo(x) =n(cosz)"sinz, X = {O, ;T} .

1. Study the pointwise and uniform convergence of f, on X.
2. Compare

lim 5fn(x)dx and /E lim f,(x)dx.
0

n—+oo Jo n——+o0o

Solution: -
1) If:v:()orx:§,then
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Ifxe}o,;r[, then

— : n(lnn-{—lncosw—i—lr‘:“““) _
S fn(m) = e 0
Thus,
fn 5, f on X.
Moreover,
sup |fn(l‘)—f($)| = Sup |fn(m)| = Sup fn(x)
z€[0,%] z€[0,Z] 2€[0,%]
We compute
fr(x) = n(cos :1:)”_1(1 — (n+ 1) sin? x)
Hence,
f’(x)—0:>m—z or 1 = arcsin ! =z
e 2 B vnt+1) "
Thus,
n
sup |fu(x) — f(2)] = fu(z,) = ——=(cos x,)".
z€[0,3 ) ) (#n) \/n+1(
Moreover,
1

Hence,
£o(z) n ( n )Z nyvn + 1
n\LTn) = = m -
vn+1l\n+1 (1_,_;)5
Therefore,
nBip, Falam) = Foo,
which implies that
fn7£U—>f on {O,g}.
2) We have
3 bl
/0 nl_l)gloo fo(x)de = ; 0dx = 0.
On the other hand,

lim fo(z)de = nl_l)r_il_loo ;

n—+o00 Jo
n+17 2
= lim |— (cos 7) = lim n =1
n—+00 n-+1 0 n—+oom 4+ 1
Thus,
Jim [T et [7 g i
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Differentiation

interval X such that

3. The sequence (f!) converges uniformly on X.

Then

1. The sequence (f,) converges uniformly on X.

2. The limit of (f,) is differentiable and

<lim fn>/(x): lim f)(z).

n—-+o0o n—-+00

Theorem 4.15. Let (fn)nen be a sequence of real-valued functions defined on an

1. For every n, f, is differentiable with continuous derivative on X.

2. There exists at least one point xo € X such that (f,(xo)) converges.

4.4 Series of Functions

Let f,(x) be a sequence of functions. We set

Snl(z) = kzn: fr(x).

Sp(z) is called the sequence of partial sums.

Definition 4.13. We say that the series of functions
“+oo
n=1

converges pointwise on X, and we write

lim S,(z) =S(z) = Ejfn(x)

n—-+oo

.

converges pointwise (or simply) on X if and only if the sequence of functions S,,(x)

Remark 4.5. We can say that the series of functions

converges pointwise on X if and only if for every fixed xy € X, the numerical series

fi Fu(o)

converges.
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Definition 4.14. We say that the series of functions
+oo
> fal@)
n=1

converges uniformly on X if and only if the sequence of functions S, (x) converges
uniformly on X, that is,

Ve >0, IN(g), Yn > N(e), Vo € X : |Sp(z) — S(z)| < e.

Definition 4.15. We say that the series of functions
+oo
n=1
converges absolutely on X if and only if the series of functions

fl fal@)]

converges pointwise on X.

4.4.1 Uniform Cauchy Criterion for Series of Functions

A necessary and sufficient condition for a series of real or complex functions
+oo
> fulz)
n=1

to converge uniformly on X is that

<E&.

f: fr(x)

k=n-+1

Ve >0, IN(g), ¥Yn > N(e), Ym > N(e), Vx € X :

Remark 4.6. A necessary condition for the uniform convergence on X of a series of func-
tions

f:jfm)

is that the sequence of functions f,(z) converges uniformly to 0 on X.

Example

Study the pointwise and uniform convergence of the following series of functions

+o0

Y z(l—2z)", X =][0,1].

n=0

Solution:
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e If x =0 or x = 1, then the series is convergent and its sum is equal to 0.
o If x €]0,1[, then

n 1— (1 _ x)n+1

Sp(r) =Y 2(1—2)f =2 =1—(1—a)"*

kz:% 1—(1-2)

and therefore

lim S,(x)=1.
n—-4o0o
Hence,
1 if 0,1
lim Su(z) = S(z) = 4+ L EO1L
n—+oo 0 ifr=0o0rax=1.

Thus,

Sp(z) <2 S(x) =1,

consequently, this series converges pointwise.
Since S, (x) is continuous and S(z) is not continuous, it follows that

Su(x) £ S(x) =1,

hence this series does not converge uniformly to S(z) on X.

4.4.2 Normal Convergence

Definition 4.16. Let >12 f.(x) be a series of functions.
We say that 3129 f.(z) is normally convergent on X if and only if

SoF sup,ex | fu(x)] is convergent.

Example

We want to show that the series of functions

+oo T
712::1 n(1 + na?)
converges normally on R.
We look for .
iy n(1+ nx?)
Set .
Jalw) = n(l + na?)

The function f, is odd, so it suffices to study its variations on R, .

The derivative is

, 1 — na?

folz) = 21+ na?)?
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which vanishes at

It follows that

aek n(l+na?) 2032

Since the numerical series

i" 1
= 2n3/2
converges, it follows that
+oo T

7; n(1 4 nx?)

converges normally on R.

Theorem 4.16. If the series of functions
+oo
n=1

is mormally convergent on X, then it is uniformly convergent on X.

Proof. Let x € X. Since
+oo
> fal@)
n=1

is normally convergent, we have

m

Ve>0, Ing e N:Vm>n>ng: > |follo <e,

p=n+1
where
l9llcc = sup [g(x)].
rzeX

On the other hand,

[ (@) & falz) - fn(@)] < SUD | fria (@) + frpol@) £+ fon(2)]

= 8161)1:() |(fn+1 + fn+2 + fm)(x)| = ||f7H-1 + fn+2 + -+ fm”oo

< ||fn+1||oo + ||fn+2||oo +---+ ”meoo <E.

Therefore, the series
+oo
n=1

is uniformly convergent.

126



Applied Mathematics Second-Year Engineering

Corollary 4.2. Let
+o0
n=1

be a series of functions. If there exists a convergent numerical series with
positive terms

+oo
> Un
n=1
such that
VneN, Vz e X : |fulz)| < U,

then the series .
> falx)
n=1

is normally convergent on X.

Example

1) We want to show that the two series of functions

™1 sz oo 1
Z - sm() and Z m

2
n=1 n n n=1
are uniformly convergent on R.
We have
—sin|[ — || < —
n? n n?
Since the series
+oo 1
>
n=1 n

is convergent (it is a Riemann series with @ = 2 > 1), it follows that the series

io i sin(x)

2
n=1 n n

is normally convergent. Consequently, it is uniformly convergent on R.

2) The same procedure applies to the second series of functions, observing that

1 1

n2+x?2 — n?

Hence the second series is also normally convergent. Consequently, it is uniformly con-
vergent on R.
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4.4.3 Properties Related to Uniform Convergence

Continuity

Theorem 4.17. Let Y2 fn(x) be a series of functions continuous on X. If this
series converges uniformly on X, then its sum is continuous on X, and

+o0o +oo
Jimm, 3 fule) = 2 Jim, fol®).

Integration

Theorem 4.18. Let 3 f,.(z) be a series of real-valued functions integrable on
la,b]. If this series converges uniformly on [a,b], then

/ab:ifn(x) dx = :f:ol/ab fn(z) dz.

Differentiation

Theorem 4.19. Let 32 f,.(z) be a series of real-valued functions defined on [a, b]
such that:

1. For everyn € N, f,, is differentiable with continuous derivative on |a,b].

2. There exists at least one point xo € [a,b] such that the numerical series
S fu(xo) converges.

3. The series 325 f!(z) converges uniformly on |a, b].

Then the series >125 fu(x) converges uniformly on [a,b] and we have

(5 fn($)>/ - 3" fito)
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Abel’s Criterion

Theorem 4.20. Let (a,(2))nen and (b, ())nen be two sequences of functions de-
fined on X such that:

1. For every x € X, a,(x) is monotone.
2. The sequence of functions (a,(x))nen converges uniformly to 0.

3. There exists M > 0 such that Vz € X, Vn € N, |S,(x)| < M, where

Sn(z) = kzn: bi ().

Then the series of functions with general term a, (x)b,(z) converges uniformly on X.

Example

We want to study the uniform convergence of the series of functions

+o0 —_1)» 24n
% on [a,b].
n=1 n
Set ot
x n
aTL(x) = ng
Then:

1. an(x) is decreasing since for every x € |[a, b,

p2Hn+l p2+n
< .
(n+1)2 = n?
2.
) 2+n ) M2+n
lim sup = lim =0,
n—-+00 z€[a,b] n n—+oo N,
24-n
hence the sequence of functions —— converges uniformly to 0.
n
3.
+oo
Yo (=<2
n=0
Therefore,
Jr

00 (_1)nx2+n

3
Il
i

is uniformly convergent on [a, b].
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4.5 Power Series

4.5.1 Generalities

Definition 4.17. A power series in the complex variable z (or real variable z) is
a series of functions whose general term is written as

fa(z) = a2z or  fu(x) =a,2”, neN,

where (a,) are called the coefficients of the series.

Theorem 4.21. Let
+oo
Z an2"
n=0
be a power series. There exists a number R > 0 finite or infinite such that:

1. If |z| < R, the series is absolutely convergent.

2. If |z| > R, the series is divergent.

R is called the radius of convergence and is defined by

1
or R=

B 1
hmn%+oo \n/ ’an’ limn—>+oo

Proof. We apply Cauchy’s root test to the series

R

An+1
an

+o0o
Z anz".
n=0

We have

o=t {flensm] = ]l {fla] = |2l

If |z| < R, then £ < 1 and the series 3,29 a, 2™ is absolutely convergent.
If |z| > R, then ¢ > 1 and the series diverges.

Lemma 4.1. If there exists zy such that the series .20 a, 28 is bounded, then the power
series 320 anz™ is absolutely convergent for every z such that |z| < |zo].

4.5.2 Disk of Convergence

Let R be the radius of convergence of a power series. The disk of convergence is defined
by:

1. Dr={z€ C: |z| < R} which is the open disk.
2. Dr={z€ C: |z| < R} which is the closed disk.
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In the real case, we have the interval
Dr =] — R,R|
called the open interval of convergence. The interval
Dg =[-R, R]

is called the closed interval of convergence.

Example

We want to compute the radii of convergence of the following series:

+oo P +o0o on +oo P
1)
an, ) n! 1
li = lim = =0,
n—+oo (, n——+o0o (n + 1)' n—+oom, 4+ 1
thus R = 400.
2)
Ap+1 . n2
li = lim =1,
n—+oo g n—-+00 (n + 1)2
thus R = 1.
3)
1. a/n+1 n 2n 1
i = =
n—+oo @ n—+oo (n + 1) 2n+! 2’
thus R = 2.
Theorem 4.22. Let
—+o00
Z an2"
n=0

be a power series with radius of convergence R. For every r such that 0 < r < R,
the series is normally convergent in the closed disk D,..

4.5.3 Algebraic Operations

Let
+oo +00
Z a2z and Z b, 2"
n=0 n=0

be two power series with radii of convergence R and R’ respectively, and let f(z) and
g(z) be their sums.
Consider the series

“+oo
Z aayz" + Bbyz",
n=0
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and denote its radius of convergence by R".
The series

“+o00
Z aa,z" + Bb,2"
n=0

converges absolutely for |z| < min(R, R).
If R= R/, then R" = min(R, R') and

Jio aanz" + Pby" = af(z) + Bg(z).

n=0

4.5.4 Analytic Properties
Continuity

Theorem 4.23. The sum of a power series
+oo
> a2
n=0

with radius of convergence R > 0 is a continuous function of z inside the disk of
convergence (for all |z| < R).

Theorem 4.24. (Abel continuity). Let
+oo
Z anz"
n=0
be a power series with radius of convergence R. If the numerical series
+00
Z a, "
n=0
converges, then
+0o0
Z anx”
n=0
converges uniformly on [0, R], its sum is continuous on this interval, and

“+o0 oo
lim a,x" = a, R".
lim > ana™ =} an
n=0 n=0
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Derivative

Theorem 4.25. Let .
Z an 2"
n=0

be a power series with radius of convergence R. Let f(z) be the sum of this series
in the open disk of convergence. The function f is differentiable and its derivative
is the sum of the power series

+oo
Z naRz""1,
n=1

whose radius of convergence is equal to R.

Primitives

Theorem 4.26. Let

+00

Z anx”

n=0
be a power series with radius of convergence R. Let f(x) be the sum of this series
in the open interval of convergence. The power series

+oo
S g
n=0 n+ 1

obtained by term-by-term integration of the power series
“+o0o
Z anpx”
n=0

has the same interval of convergence | — R, R| as the given series, and the sum

function satisfies
+oo
an n+1

/0 f(t)dt=gon+1x

Example
Counsider the series
+oo 1
Z " = , R=1
=0 l1—=x
Then
= n—1 1 R 1
7; ny i :1:')2’ =1,
and

+oo ,.n+1

ngon—{—l

=—In(l—2), R=1.
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4.5.5 Power Series Expansion

Definition 4.18. Let f(z) be a function defined in a neighborhood D of the origin,
i.e., a subset of C containing a disk of strictly positive radius centered at the origin.
We say that f is expandable into a power series in D if there exists a power series

+oo
> ane”
n=0
with nonzero radius of convergence such that its sum equals f in D, and we write:

+o0o
VzeC, > az" = f(2).

n=0

Definition 4.19. Let f :] — 7,7[— K where K = R or C. We say that f is
expandable into a power series if there exists a sequence (a,)nen such that:

+oo
Ve D, f(z)= Z anz".
n=0

Definition 4.20. Let f :] — 7,7[— K be such that f € C*°(] — 7, 7[), i.e., infinitely
differentiable. We call the Taylor series associated with f at 0 the series

= 0 L,
nz:%n!:c.

Definition 4.21. Let f:] — 7,7[— K. If f is expandable into a power series, i.e.,

Ve €l —r,7[, flz)= Jrzo:oanx”,
n=0
then:
1. feC>(-m1),

2.VneN, a,= f(”>(0)7

and we have

= 0)
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Theorem 4.27. Let f € C®(] — 7,7[). Suppose that there exists a continuous
function g ;] — 7,7[— K such that

VneN, Vo €] — 7,7, |f™ ()] < |g(x)].
Then f is expandable into a power series and

&S0

(=)

n=0

Remark 4.7. 1. If g(z) = M € R*, then Vn,Vz : |f™(z)] < M.

2. The condition is sufficient but not necessary, i.e.,

+0o £(n)
) = 3 e 170 <
Example
Let
+oo on
f(z) = Z:O ) "

We have f,(0) = 2", therefore (f,,(0)) is not bounded.

4.6 Fourier Series

4.6.1 Trigonometric Series

Definition 4.22. We say that a function f : R — C is periodic of period T" > 0
(or T-periodic) if it satisfies:

VeeR, f(z+T)=f(z).

Definition 4.23. A (real) trigonometric series is a series of functions
+o0o
Z ay, cos(w, ) + by sin(w,x), = € R,
n=0

where (a,)nen, (bn)nen and (wy,)nen are sequences of real numbers.

Remark 4.8.

|a, cos(wpx) + by, sin(w,z)| < |ay| + |by|-

If the series
+oo

> (Jan] + [ba])

n=0
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converges, then the trigonometric series converges absolutely and uniformly on R.

Example

The series
Jrzc’:o cos(nzx)
n=1 n2

converges uniformly on R since > # converges.

Lemma 4.2. Let g : R — R be a periodic function of period 2¢, locally integrable. Then

a+2/¢ 20
Va € R, /‘ qwﬁ:/)mww
a 0

Proof. We have
a+2¢ 0 20 a+2/
/ g@ﬁ:/g@ﬁ+4g@ﬁ+é g(t) dt

Setting ¢t = = + 2¢, we get

/;Wg(t) dt = /Oag(x+2£) dr = /Oag<x) dz.

¢
Hence

Lemma 4.3. Let g : R — R be locally integrable. Then:
1. If g is odd, then for all a > 0,

/a g(z)dx = 0.

—a

2. If g is even, then for all a > 0,

/a g(x)der = 2/0ag(:c) dx.

—a

Definition 4.24. Let f : R — R be a 2{-periodic locally integrable function. The
trigonometric series

“+o00
Si(z) = My > ay cos (mx) + by, sin (mrx> ,
2 n=0 E é
where 1 e
ay, = Z/_zf(t)cos (ngrt) dt, n=0,1,2,...
and

1 l
bnzg/ef(t)sin(ngt) dt, n=1,2,...

is called the Fourier series of f. The numbers a,, and b,, are called Fourier coefficients

of f.
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Corollary 4.3. If f is 2w-periodic, then its Fourier series is

+oo
St(x) = % + Y a, cos(nz) + by, sin(nz),
n=0
where 1 =
a, = —/ f(t)cos(nt)dt, n=0,1,2,...
™ J—m
and

1 T
m:—/‘ﬂmmmw% n=1,2,...
mwJ—7

Remark 4.9. 1. If f is even, then b, = 0 and

an = i/oﬂ f(t) cos(nt) dt.

2. If f is odd, then a,, = 0 and

m:2[ﬂmmmﬁ.

™

Theorem 4.28. If f is the sum of a trigonometric series uniformly convergent on
R, then it coincides with its Fourier series, i.e.

Convergence

Definition 4.25. Let f be a function defined on [a,b] C R. We say that f is
piecewise continuous (resp. piecewise monotone) if:

1. It is defined on [a,b] except possibly at a finite number of points (ax)o<k<n
with ag = a, a,, = b, forming a subdivision.

2. On each interval ]ag, ag11[, the restriction coincides with a continuous (resp.
monotone) function on [ag, axi1].

Remark 4.10. The function f admits a right and left limit at every point y € [a, b]:
lim f(z) = f(y+0), lim f(z)=f(y—0).
Ty sy

Definition 4.26. The right and left derivatives at xg, if they exist, are:

f,(x0+0) _ I}L%i f(l'() = h) ; f(CUO s 0)7 fl(xo_o) _ hli)%l_ f(«TO - h) ; f(l’o — 0) .
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Theorem 4.29. Let f be a 2mw-periodic integrable function on R. If it satisfies

one of the following: f is piecewise monotone, and f is piecewise continuous and
admits left and right derivatives at every point,
then:

1. The Fourier series converges for every x and

fz+0)+ fz—0)

Sy(z) = >

2. The convergence is uniform on any interval [a,b] where f is continuous or
has bounded derivative.

Corollary 4.4. If f is 2w-periodic, continuous, and piecewise continuously
differentiable, then its Fourier series converges normally on R and

4.6.2 Parseval-Plancherel Formula

Theorem 4.30. Let f be a 2m-periodic integrable function. Its Fourier coefficients
satisfy:

|@0’2

3 onl + o) = = [T 1@ da
2 " " 7 Jo '

n=1

Example
1. Develop the 2m-periodic Fourier series of

Fla) = {0 x €] —,0]

1 2 €0, 7]

2. Study the convergence and deduce the values of the following series:

400 (_1)k 400 1 too 9 +00 (_1)k+1

kgzkﬂ’ kg(zkﬂ)?’ 25

2
k=1 k=1 k

Solution: We first compute the Fourier coefficients.

1 1= ' "
an=— | f(z)cos(nx)dr = —/ cos(nx) dr = sin(nz) =0, n=>L1
7 Jo

mwJ—7 nm 0

aozi/oﬂf(:c)dle.
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b, = 71T/_7T f(z)sin(nz) dx = 1 7rsin(nx) dx = 1_(7_1)71

m™Jo

nm
Hence the Fourier series:
1 +o0 1—=(=1)"
S(x) = 5 + 2 T(m sin(nx)
We obtain:
1 I i
S = - 2 1
() 5 —I—g:o Okt n sin((2k + 1)x)
At oz = 3:
1 2 +o00 -1 k
2 miZ2k+1
hence
+o00 ( 1)k T
i 2k+1 4
Using Parseval:
2 = (k4 1)2m2
Thus:
io 1 a2 Jioi_ﬁ §>:O(_1)H1_£2
o Rk+1)?2 8T 4k 67 & k12
4.6.3 Complex Fourier Series
Let f be a 2m-periodic integrable function on R. We have
Qo =
flz) = 5+ > (an cos(nz) + b, sin(nz)) .
n=1
It follows that
a, cos(nx) + by, sin(nz) = ane te + bne — .e
2 21
an — by 4, Gn A 1by
2 2
If we set , ,
ao an — /lbn an + an
00: a0 Cn: Y C_n: 5
2 2 2
then the complex Fourier series of f is
f(x) = ¢ + Z Cneznaz + C,neilnx
n=1

or equivalently

+00
Si(x) = > cpe™,

n=—oo
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where

1 2T .
C, = —/ flz)e"™dx, n€Z.
2 Jo
The numbers C,, are called the complex Fourier coefficients of f.

Remark 4.11. The Fourier coefficients satisfy the relation:

= 2 I 2
> G2 = o [T 1@ da,
n=—00 mJo
or equivalently
Gl + Y (1CuE +1C ) = o= [T 5@ R e
0 — n -n - o Jo .

Example
1. Develop the Fourier series of the 2m-periodic function defined by

flz)=¢e"" |z|<m, a€cC/Z

2. Study the convergence of the Fourier series to the function, and if « is real, show

that
™ Jio 1
sin?(ra) 4 (a—mn)?’
Solution:

1) The function f is complex-valued, 27-periodic and piecewise continuously differen-
tiable. We compute its complex Fourier coefficients.

1 (LA ) 1 T
Cn / elaw o=ine . / ez(a—n)az dr.

T 21 s 21 Jx
Thus
ei(a—n)z T eiw(a—n) _ e—iw(a—n)
Cn = 2mi(o —n)l—r 2mi(ov — n)
Hence _
o - sin(m(a —n))
(o —n)
Since
sin(m(aw —n)) = (—1)"sin(na),
we obtain

(—1)"sin(7a)
(o —n)

Cn =

2) The Fourier series converges uniformly on any interval where f is continuous; by
Theorem 4.2.1 it converges to f whenever x # k.

We have N ,
. sin(ra) X e
S — oxr —
() =e - n:Z_OO o
If a € R, Parseval’s identity gives
7'('2 +o0 1
sin?(ra) n;oo (@ —n)?



Applied Mathematics Second-Year Engineering

Exercises

Numerical Series

Exercise 01. Determine whether the following series converge or diverge. If a series
converges, compute its sum.

o) [e%e) 3—n+2 [e'e) 1

Z_: (n+2) n+3)’ n;l 2n+17 nz::on2+3n—|—2'
Exercise 02. Test the convergence of the following series using the ratio test (D’Alembert
test).

24_4+8+ 14_1-2_1_1-2-34_ 1_|_2+2~5+
39 27 3 3-5 T2 314 46

Exercise 03. Test the convergence of the following series using the integral test.

2 3 4 1+1 142 143 1 1 1
+ +

BIE TR T 2? 32 T O(m22 3(n3)? | 4(nd)?

+ R
Exercise 04. By comparison with a harmonic series, study the convergence of the
following series.

> 1 > n

Th 0 ngl 5n—1

— Inn

< JaFT
%

Exercise 05. Study the convergence of the following series.

2
n=0 n n=1 n n=1 5n +4

n" > 5nd4+1 & 1 > (n!)? & [(4n?+1\"
S X - o). Z Lo X
Exercise 06. Show that the series with general terms

"o+ 1 " 2n+1 n

are not of the same nature, although u, ~ v, as n — oc.

Sequences and Series of Functions

Exercise 01. Let
fo(z) =2"lnz, neN* x€]0,1], and f,(0) =0

Study the pointwise and uniform convergence of (f,) on [0, 1].

Exercise 02. Study the pointwise and uniform convergence of the sequence of func-

tions )
n°x
1+ n2x?

fn(x) =

n [1,4o0|.
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Exercise 03. Let the sequence of functions
2"y

Study its pointwise and uniform convergence.

Exercise 04. Let the sequence of functions
fn(z) = e " cos(nx).
1) Study the pointwise and uniform convergence of (f,) on R,.

)

2) Study the pointwise and uniform convergence on |0, +00].

3) Study the pointwise and uniform convergence on [1, +00].
)

4) More generally, study the pointwise and uniform convergence on [a,+oo[, with
a > 0.

Exercise 05. Study the pointwise and uniform convergence of the series of functions

“+oo

2

n=0

xe—’I’LCC

Inn

on X = [a,b], where a > b > 0.

Exercise 06.

1) Study the pointwise convergence on R of the series

—+00

Z e~V

n=0
2) Study the pointwise, uniform, and normal convergence on R, of the series

Jiol—a:” 1
14 an n2’

n=1

Exercise 07.

1) Study the pointwise, uniform, and normal convergence on R, of the series

3 2°
1 +x

2) Study the pointwise, uniform, and normal convergence on [0, a], with a > 0.

Exercise 08.

1) Show that the series with general term ne™™* converges uniformly on [1, 4+o00].

2) Let S(z) be the sum of this series. Compute

b
/ S(x)dr with1<a<b.
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Power Series
Exercise 01. Compute the radius of convergence.

fn(z) = 17112;; 2" fu(z) = (1 +in)2"

Exercise 02.

1) Determine the radius of convergence of the following power series:

;(_1)n(2n —1)(2n+1)

2) If f(z) denotes the sum of this series inside the disk of convergence, determine the
domain of continuity of the function f.

3) Compute f(z) and deduce the value of the sum

Exercise 03.

1) Determine the radius of convergence of the following power series and compute their

sums:

+oo +oo 2
9 n®+1
Z n-x", Z o "
n=0 n=0 '
Exercise 04.
+oo
1) Show that the series » o is convergent.
n
n=0

2) Compute the sum of this series.

Exercise 05. Develop into power series the following functions:
1
=In(2 = 2 =\
Exercise 06.

1) Determine the power series of the form f(z) = 3> a,2™ whose sum is a solution

of the differential equation
zy" +y' + 2y =0.

2) Give the radius of convergence of the obtained series.

3) Let Sy be the series obtained for ag = 1. Show that

So(x) = ! /7r cos(x sin 0) db.
0

™
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Fourier Series
Exercise 01.

1) Determine the Fourier series of the 2m-periodic odd function equal to x on the
interval | — 7, w]. Study the convergence.

Exercise 02.

1) Determine the Fourier series of the 2m-periodic function equal to |z| on the interval
| = m,m]. Study the convergence.

Exercise 03. Let f be the 27-periodic function equal to 22 on the interval [—m, 7].

1) Determine its Fourier series and give the sum of the series for all real .

400 7T2
2) Deduce the relation Z =5
n=1"

3) Deduce the following relations:

+o0o 1 71.2 +oo 1)n+1 77-2 +oo 1 7.[.4
2 GnriE 8 2 Z ~1 2oy

Exercise 04. Let f be the 2r-periodic function equal to z2 on [0, 27].
1) Determine its Fourier series and compute its sum at = = 0.
2) Discuss the convergence of Sy.

Exercise 05. Let f and g be two 27-periodic functions defined by

sinx
2

f@) ==z, g(z)=
on [0, 27].

1) Determine the complex Fourier series of f and give the domains of uniform conver-
gence to f.

2) Determine the complex Fourier series of g, study its convergence, and deduce the

value of the sum
+00 1

;4712—1‘

Exercise 06. Let f be a 2m-periodic odd function defined on [0, 7| by

f(z) = x(m — x).
1) Determine the Fourier series of f, study its convergence, and deduce the value of
the sum
&y
= (2n+1)3
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Chapter 5

Transformation de Fourier

he Fourier transform decomposes a function into its frequency components. It is essen-
tial in signal processing, physics, and differential equations. This chapter introduces the
necessary function spaces L', L?, S, and D. We then define the Fourier transform and
establish its main properties: linearity, scaling, modulation, convolution, and Parseval’s
theorem. Finally, we apply these results to solve linear differential equations with con-
stant coefficients. The Fourier transform converts differential equations into algebraic
equations, making explicit solutions accessible.

Definition 5.1. L! is the set of summable functions.

Definition 5.2. L? is the set of square-summable functions.

Definition 5.3. L! is the set of functions defined on R, except possibly at a finite
number of points, continuous outside these points, and absolutely integrable on R.

Definition 5.4. Let f : R — C. f is said to be rapidly decreasing, and we write
fes, if feC>® and

Vk,n €N, 3Chp : [2° ™) (2)| < Chn, VT ER. (1)

Definition 5.5. Let f: R — C. f is a test function if it is infinitely differentiable
with compact support, and we write f € D. In other words,

felC>® and da,beR:a<b, VreR\]a,b], f(x)=0.

5.1 The Fourier Transform Formula.

The Fourier transform is a powerful mathematical tool that allows us to decompose a
periodic or rapidly decreasing function into an infinite sum of sines and cosines. This
decomposition is very useful in many fields such as signal processing, electrical circuit
analysis, optics, etc.

The Fourier transform formula is as follows:
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Let f(t) be a complex-valued function defined on R and satisfying certain regularity
conditions (for example, f must be integrable on every bounded interval). Then its
Fourier transform, denoted F|f](w) or f(w), is defined by

—+00

Fifw) = fe)= [~ rwedt

—0o0

where w is the frequency variable.

Differentiation in the Time Domain

F |G| ) = e

Differentiation in the Frequency Domain

an f

dw™

(w) = F((@)" (1)) ()

Translation in Time

F(f(t~ 1)) (@) = e ™ f(w)

Remark: A term corresponding to a linear phase shift as a function of frequency (e~“%)
is translated into a time shift. The modulus of the Fourier transform is unchanged by
this operation.

5.2 Properties of the Fourier Transform

Linearity of F!

Suppose A and p are any two complex numbers, f (w) and §(w) are two locally integrable
and absolutely integrable functions on C. Then

FH M + 1g) @) = Af() + ng(t)

Scaling (Dilation in Time)
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Modulation
F(e“ (1)) (w) = f(w - wo)

Remark 5.1. In the time domain, multiplication by a sinusoid results in a translation in
the frequency domain.

Conjugation

F(FO)w) = fw)

Convolution

Definition 5.6. The function f*g is the convolution product of the real or complex
functions f and g, defined as

+oo
(fxg)@) = [ fl—t) g at
The product of the transforms is the Fourier transform of the convolution product:

F(f *9)(w) = f(w) - §w)

Continuity
fel' = F(f) e C(R)

Behavior at Infinity

lim f(w) =0

|w[—=+o0
Remark 5.2. o If f(¢) is real and even, then F(f) is real and even.
o If f(t) is real and odd, then F(f) is purely imaginary and odd.
e If f(¢) is imaginary and even, then F(f) is imaginary and even.

o If f(t) is imaginary and odd, then F(f) is real and odd.

Theorem 5.1. Let f,g € S. Then

[T rwewa= [ fe) i

—0o0 —00

147



Applied Mathematics Second-Year Engineering

Theorem 5.2. (Parseval’s Theorem). Let f(t) be a finite-enerqgy function (f € L?)
and f(w) its Fourier transform. Then

[ Isord= [ i) d

5.3 Application to the Resolution of Differential
Equations

Thanks to the Fourier transform, it is possible to explicitly solve a linear differential
equation by transforming it into an algebraic equation.

Proposition 5.1. Let f be an integrable function on R with values in C, and
denote its Fourier transform by F(f) = F. Then we have

f(fl‘];( )) (w) = (2imw) F(w),

df N2
.7-"<dt2(t)> (w) = (2imw)*F(w).

More generally, for every integer n > 1,

(G ®) @) = @ime)Fe)

Consider now the following linear differential equation with constant coefficients:
n
Zan 7y (E) = g(t),

where y© (t) = y(t).
Applying the Fourier transform to both sides of the equation and using its linearity,
we obtain

Z F(y" (1) () = Flo®)w)

Using Proposition 5.1, this becomes

(Z an_j@m)"-j) F() = Flg)w)

where F(y) = F.

Hence,
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If we define h by

then

Therefore,
y(t) = (h*g)(@).
This shows that solving a linear differential equation with constant coefficients reduces
to computing a convolution after applying the Fourier transform.

149



Applied Mathematics Second-Year Engineering

Exarcices

Exercise 1

CLCL'Q

Compute the Fourier transform of the function f(z) = e~ *" where a > 0.

Exercise 2

Find the Fourier transform of the gate function g(z) = rect(z), defined by

@) 1 if |z < 5
rect(z) =
0 otherwise

Exercise 3

Give the expression of the Fourier transform of the function h(z) = sin(z).

Exercise 4

Compute the Fourier transform of the function k(x) = cos(az), where a is a real constant.

Exercise 5

Find the Fourier transform of the function m(x) = e~1®l.
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Chapter 6

Transformation de Laplace

6.1 Direct Laplace Transform

The direct Laplace transform is a method used to convert a function from the time domain
to the complex Laplace domain. The Laplace transform of a function f(t) is defined as

follows: -
Fls) = L{fO} = [ e f(t) de

where F(s) is the Laplace transform of f(t), s is a complex variable, and ¢ is time.

Example

Let us find the Laplace transform of the unit step function u(t¢). Using the definition, we
have:

L{u(t)} = /OOO e *tu(t)dt = /OOO et dt = 1

S

Existence of the Laplace Transform

The Laplace transform exists for any function f(¢) that is locally integrable on the interval
[0,00). This means that the function must be integrable on every bounded interval of
the form [0, 7], where T is a positive real number.

Example

The function f(t) = e~ is locally integrable for any a > 0, so its Laplace transform
exists.

Uniqueness of the Laplace Transform

If two functions f(t) and g(t) have the same Laplace transform F'(s), then f(t) = g(t)
for almost every ¢t > 0. In other words, the Laplace transform is injective.

Example

Let f(t) =t and g(t) = 2t. Their Laplace transforms are the same, £{t} = L{2t} = &,
but f(t) is not equal to g(t) for all ¢.
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6.2 Properties of the Laplace Transform

The Laplace transform possesses several useful properties, such as linearity, time shift,
differentiation, and convolution.
Linearity

The Laplace transform is linear, which means that for constants a and b and functions
f(t) and g(t), we have:

L{af(t) +bg(t)} = aL{f(t)} +0L{g(t)}

Example

Let
f(t)=e and g(t) = sin(wt).

The Laplace transform of f(t) + g(t) is:

1 w

L{fF@) +9()} =

= + .
s+a s?2+w?

Derivative

The derivative of the Laplace transform of f(¢) with respect to s is equal to the Laplace
transform of the derivative of f(¢) with respect to ¢. This can be expressed as:

ety =c{gro]

Example

Let us find the Laplace transform of the first derivative of f(t) = e=*. We have:

L
dt

—at _ _ae—at'

The Laplace transform of —ae™* is —aF'(s), therefore the Laplace transform of f'(t) is
—aF(s) (or more precisely, L{f'(t)} = sF(s) — f(0)).

6.3 Application to Solving Differential Equations

The Laplace Transform is a very powerful tool for solving linear differential equations
with constant coefficients. It transforms a differential equation into an algebraic equation,
which is much easier to solve.

Consider a second-order linear differential equation of the form:

agy”(t) + ary'(t) + aoy(t) = f(t),  y(0) =wo, ¥'(0) = wp

where ag, ay, ag are real constants and f(t) is a piecewise continuous function.
To solve this equation using the Laplace Transform, we follow these steps:
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Step 1: Apply the Laplace Transform
Applying the Laplace Transform to the differential equation, we obtain:

axL{y" ()} + ar Ly (1)} + aoL{y(t)} = L{f (1)}
Using the properties of the Laplace Transform, we have:
az(s”Y (s) = syo — v) + a1 (sY (s) — vo) + aoY (s) = L{f()}

where Y (s) = L{y(t)}.
Collecting terms and rewriting this equation in algebraic form:

ass?Y (8) + (a1s + ag)Y (s) = assyo + asyh + aryo + L{f(1)}
Step 2: Solve the resulting algebraic equation
The obtained algebraic equation is a second-degree equation in Y(s):
a28°Y (8) + (a1s + ag) Y (s) = azsyo + azyy + aryo + L{f (1)}
We can solve this equation to obtain the expression for Y(s):

assyo + agy) + aryo + L{f(t)}
a282 +ais+ ag

Y(s) =

Step 3: Determine the solution y(¢) by inverse Laplace Transform

To find the solution y(t), we need to compute the inverse Laplace transform of Y(s).
This can be done by decomposing Y'(s) into partial fractions, and then applying known
inverse Laplace transform formulas.

N
Let Y(s) = DESS’ where N(s) and D(s) are polynomials in s. We decompose Y (s)
s
into partial fractions:
A,
Y(s) = :
-y

where A; are constants and s; are the roots of the denominator D(s).

Then, we apply the inverse Laplace transform to each term of the partial fraction
decomposition to obtain the solution y(¢) in the time domain.

In summary, applying the Laplace transform to solve a linear differential equation
with constant coefficients involves three main steps:

1. Apply the Laplace transform to the differential equation to obtain an algebraic
equation in Y'(s).

2. Solve the resulting algebraic equation to find the expression for Y(s).

3. Determine the solution y(¢) in the time domain by computing the inverse Laplace
transform of Y'(s).

This method efficiently solves linear differential equations with constant coefficients
by transforming the problem into the Laplace domain, where it is easier to handle.
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Example

(Homogeneous second-order differential equation) Consider the following differential equa-
tion:
y'(t) + 4y (t) +3y(t) =0, y(0) =1, y'(0) =—1

Let us apply the three-step method:
Step 1 - Apply the Laplace transform:

Ly (O} +4L{y' ()} + 3L{y()} = 0
s2Y (s) — sy(0) — /(0) +4(sY (s) — y(0)) +3Y (s) =0
(s*+4s+3)Y(s) =s+1
Step 2 - Solve the algebraic equation:

s+ 1
s24+4s5+3

Y(s) =
Step 3 - Find the solution y(¢) by inverse Laplace transform:

s+1
s244s+3

y(t) =L { } =e ! <Cos(2t) + %sin(Zt))

Example

(Non-homogeneous second-order differential equation) Consider the following differential
equation:
y'(t) +4y'(t) +3y(t) =", y(0) =0,y (0) =0

Let us apply the three-step method:
Step 1 - Apply the Laplace transform:

L")} +4L{y' ()} + 3L{y (1)} = L{c™}

$2Y (s) — sy(0) — ¢/ (0) + 4(sY (s) — y(0)) + 3Y (s) =

1
s+1

s+1
(s> +4s5+3)Y(s) =

Step 2 - Solve the algebraic equation:

1
(s +1)(s2+4s+3)

Y(s) =

Step 3 - Find the solution y(t) by inverse Laplace transform:

-1 1 I PETEE T
y(t) =L {(s+1)(32+43+3)}_26 — 7€ sin(2t)
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Exercises

Exercise 1

Compute the Laplace transform of the following functions:
ft)y=t"e" fora>0andneN
f(t) = cos(wpt)
Exercise 2
Let f(t) = u(t) — u(t — a) where u(t) is the unit step function.
1. Compute the Laplace transform of f(t).

2. Interpret the result obtained.

Exercise 3
Let f(t) = te”™ with a > 0.

1. Compute the Laplace transform of f(¢).

d
2. Deduce the Laplace transform of d{(t)

Exercise 4
Let f(t) = rect(t/T) with rect(z) = 1 if || < 1/2 and 0 otherwise.

1. Compute the Laplace transform of f(t).
df

2. Deduce the Laplace transform of ﬁ(t)

Exercise 5
Let f(t) = tri(t/T) with tri(z) =1 — |z| if |x| < 1 and 0 otherwise.

1. Compute the Laplace transform of f(t).

2. Deduce the Laplace transform of (jl];(t)

Exercise 6
Let f(t) = sgn(t), where sgn(x) =1if x > 0, 0if x =0, and —1 if x < 0.

1. Compute the Laplace transform of f(t).

d
2. Deduce the Laplace transform of dJ;(t)
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