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1 Motivation
Let us consider an Euler-Bernoulli beam driven by a point force
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Figure 1: Figure showing an Euler-Bernoulli beam with a concentrated point force.

Since the response is going to be at the same frequency, let us substitute
w(z,t) = W(x)el",

which gives
d*W ()
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dat

—m/'W?W (z) = Fé(x — x0). (2)

Taking the Fourier transform
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From here, in order to find w(x) we must invert the Fourier transform
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This integral can be computed using contour integrals in the complex domain. I will present an
introduction to the theory of complex variables. A lot of the material is taken from the
popular textbook “Complex variables and applications” by J. W. brown and R. V.
Churchill.



2 The beginning of complex variables topic
Most likely it started with the equation

2 +1=0
and then a calculus was built around v/ —1 = i. Now a number in the complex domain is z = x4y
and a complex function f(z)=f(x,y)=u(x,y)+i v(x,y). Do such functions follow the real variable
calculus rules?
3 Complex numbers and limits

e Let us examine the limit of sin(z) as z — 0.

lim sin(z +4y) = lim (sin(z) cosh(y) + i cos(z) sinh(y))

z,y—0 z,y—0

In one case we take x — 0 first and in the other we take y — 0

lim sin(z 4+ iy) = lin% (sin(x) cosh(y) + i cos(x) sinh(y))
z—

x—0

= 1}1{)1(1) 0 + ¢ sinh(y)

= 0.
Next taking y — 0 first
?}1_1% sin(x 4+ iy) = 1513(1) (sin(z) cosh(y) + i cos(x) sinh(y))

= lim sin(x) + i0

x—0

= 0.
e Let us examine sin(z)/z as z — 0.

sin(z + 1y) lim (sin(x) cosh(y) + ¢ cos(x) sinh(y))

zy—0 T +1y z,y—0 T +1y

—  im (sin(x) cosh(y)(x — iy) + i cos(z) sinh(y)(x — iy))
z,y—0 2+ y2

~ lim sin(z) cosh(y)x + y cos(z) sinh(y) — iy sin(x) cosh(y) + i cos(x) sinh(y)z
z,y—0 2 + y2

In one case we take x — 0 first and in the other we take y — 0

lim sin(x) cosh(y)x + y cos(z) sinh(y) — iy sin(x) cosh(y) + ¢ cos(x) sinh(y)z

z—0 2+ y2

ysinh(y)
Y2

~ lim sinh(y)
y—0 Yy

= 1.




And
I sin(z) cosh(y)x 4 y cos(z) sinh(y) — iy sin(z) cosh(y) + i cos(z) sinh(y)x
40 22+ y?
sin(z)x

2

X

= lim

x—0 xT

sin(x) _1q

The complex variable z follows the real variables as far as limits are concerned.

lecture 1 ends here.

4 Differentiation

Let f be a function whose domain of definition contains a neighborhood of a point zg. The
derivative of f at 2o written f/(zp) is defined by the equation

f(Z)—f(Z()) (4)
Z—r20 zZ— 20
provided this limit exists. The function is said to be differentiable at zy when its derivative exists
at zg. Taking Az = z — 2z we get
: +Az) — f(20)
f(z0) = Jim, A )

Since f(z) is defined in the neighborhood of zy, f(zo + Az) is always defined for |Az| sufficiently
small.

dw o Aw
Aw = f(20 + Az) = f(2), %ZAEQOE (6)

4.1 Example

e Take for example f(z) = 22.

: w o (24 Az)? - 2P
dmas T oAm T A @
Az? — Ay? + 2iyAx + 2iAxAy + 2izAy + 22Azx — 2yAy

Az +iAy
Here again Ax and Ay should be taken independently. Taking Az to zero first we get

lim (z + Az)? — 22 B —Ay? + 2izAy — 2yAy
Az—0 Az N iAy

(8)

Then taking Ay — 0 we get
2(z + 1y) = 2z.

Alternatively taking Ay — 0 first we get

lim (z+ Az)? — 22 Az? + 2iyAz + 2zAx
Ay—0 Az - Azx

Then taking Az — 0 we get
2(x 4 iy) = 2z.



4.2

Let us look at the derivative of |z|?.

. w2+ AP =22 (A (Z+A2)—22 Az
Aar =AM A A: = A raetey 10

Here again if Az is set to zero first we get

e A
Alirgoz—}—Az—{—zA—Z—z—sz—z (11)

And then we set Ay to zero we get

zZ—z

Alternatively if we set Ay to zero first we get

- A
lim 2+ Az+ 2 =2+ Az+2 (12)
Ay—0 Az
which leads to
A
when Ax is set to zero. Thus, the answer depends on the path taken. Thus, the real calculus

differentiation does not apply directly in case of complex variables. What we mean is that
|z|? is a nice function at every point on the x axis, but not |z|2.

Cauchy-Reimann Equations

Suppose

f(2) = u(z,y) +iv(z,y)

and suppose

f/(ZO) _ Alggo f(Z(] + AAZi — f(Z())

exists. Now

Now,

zo = xo + iyo, Az =Az+iAy

Re[f’(zo)] — Ax}iArZIHO Re(f(ZO + AAZZ): — f(ZO))

Il'z0) = , i 1m0 52 2 T

f(z0+ Az) — f(z0)  ulxzo+ Az, yo + Ay) — u(zo, yo) n 1.’0(350 + Az, yo + Ay) — v(20, Yo)

Az Az +iAy Az +iAy

As Az and Ay can tend to zero in any manner, we set Ay = 0 as if it is already zero and send
Ax to zero as a limiting process.

u(zo + Az, yo) — u(xo, yo)
m
Az—0 Az

v(zo + Az, y0) — v(0,Y0)
Axz—0 Ax




Or

f'(20) = ug (w0, y0) + 1vz(z0,Y0)

Next if we set Ax = 0 right away and send Ay to zero as a limiting process,

f'(z0) = vy(@o, yo) — iuy (20, yo)

And so for a derivative to exist

Uy = Vy, and uy = —v,.

These are called the Cauchy-Reimann equations. So if f’(zg) exists, then necessarily the CR con-
ditions must be satisfied. These are necessary conditions but not sufficient, i.e., if CR conditions
are satisfied then the derivative may or may not exist. For sufficiency,, the first order partial
derivatives of u(z,y) and v(z,y), i.e., Uz, vy, uy and v, must be continuous.

Lecture 2 ends here.

4.3 Examples on CR equations

e Consider the function f = 2z2. It has the derivative f’ = 2z at every point in the complex

plane. Taking z = x + iy, f(2) = 22 = u(x,y) + iv(x,y) = (2% — y?) + i22y. Let us check
the CR conditions.
Uy = 20 = vy, and uy, = —2y = —v,.

Since f has a derivative, CR conditions are necessarily satisfied.
Consider f = |z|2.
fz,y) = 2%+ 9> +i0, u(x,y) =2?+y% v(z,y)=0.
Let us check the CR equations.
Uy = 22 # vy, and uy = 2y # —v,.

Since, the CR equations are not satisfied, the f’ does not exist anywhere in the complex
plane.

4.4 Analytic Functions

A function f(z) of the complex variable z is analytic in an open set if it has a derivative at
each point in that set. If f is analytic at a point zg, it is analytic in the neighborhood of zj.
— A function can be differentiable at a point but not analytic at that point.

— A function is analytic at a point only if it is analytic in the neighbourhood of that
point. Hence, the function

ElR
which has a derivative only at z=0, is nowhere analytic.

— If a function fails to be analytic at a point zg but is analytic at some point in every
neighborhood of zg, then zg is a singular point of the function.



5 Complex Integrations

We will next investigate integrations on the complex plane. Since the region of integration
is 2-D, integrations end up as line integrals on contours. In a contour integral, a function is
defined on a contour and hence in general the value of the integral depends on the function
as well as the contour.

5.1 A few useful definitions:Curves, Arcs and Contours

— A set of points z = (x,y) is called an arc if x = z(t) and y = y(t) (a <t <b). x = x(¢)
and y = y(t) are continuous functions of t. Hence, z(t) = x(t)+1iy(t) is an arc. Discrete
points do not make an arc. It is a simple arc C if it does not cross itself. When C is
simple except that z(a) = z(b), then C is called a simple closed curve.

— If 2/(t) and y/(t) are continuous throughout (a <t < b), then C is called a differentiable
arc. It follows that 2/(t) = 2/(t) + iy/(¢) and the real valued function

(0] = /e (D)2 + [y (¢)]2

is integrable over the interval (a <t < b) and the length of the arc being

L:/ds:/\/d$2+dy2:/\/x’Q—f—y’th:/ab|z/(t)|dt (13)

— If 2(t) is a differentiable arc, and if |2/(¢)| # 0 anywhere in (a < ¢ < b), then the tangent
turns continuously. Such an arc is called smooth.

— A contour is a piecewise smooth arc, consisting of a finite number of smooth arcs
joined end to end. Hence 2/(t) is now piecewise continuous. When the two end points
z(a) = z(b), it is called a simple closed contour.

— Example of a contour

) <zx<
:{x—i—zx 0<z<1 (14)

rz+1 1<x<2

— Example. ‘
z:ew, 0<60<2r

This is a simpled closed contour.

Lecture 3 ends here.

5.2 Back to integration

A real function f(t) that is piecewise continuous on an interval (a <t < b). is integrable. A
piecewise continuous function is finite everywhere, but there are points where the left limit
does not equal the right limit. Thus,

/ F(t)dt



exists since the integrand is piecewise continuous.

Integrals of complex valued functions which are defined on contours end up as line integrals
or contour integrals written as

/Cf(z)dz 07“/;2 f(z)dz.

Suppose C is a simple contour given by z = z(t), (a < ¢t < b). z(t) is a piecewise smooth
arc, so 2'(t) is not continuous but has finite jumps. Let f(z) be piecewise continuous on C.

/ f(2)dz = / (u(t) + v (1)) (£)dt — / (u(t) + iy(£)) (2 (1) + iy (£))dt.
C C

C

Writing this as two real integrals

[ @a'e) = oty @)de + i [ ey @) + (0! )t
c

c

Both the integrals exist because the integrands are piecewise continuous. Thus, the total
integral exists.

5.3 Some more definitions

— The epsilon neighborhood of a point 2y in the complex plane consists of all points z
lying inside but not on the circles centered on zy. It is represented as

|z — 20| <,

where € > 0.
— A set is a collection of points following a certain rule.

— A point 2y is said to be the interior point of the set S, whenever there is some neigh-
borhood of zy that contains only points of S. zy is called the exterior point of S when
there exists a neighborhood of it containing no points of S. If 2y is neither an interior
nor an exterior point, it is a boundary point of S.

— A set is open if it contains none of its boundary points. A set is open iff every point is
an interior point. A set is closed if it contains all of its boundary points.

— An open set S is connected if each pair of points z; and 29 in it can be joined by a
polygonal line consisting of a finite number of line segments joined end to end that
lies entirely in S. An open connected set is called a domain. A domain can be simply-
connected or multiply-connected.

— A simply-connected domain D is a domain such that every simple closed contour
within it encloses only points of D. If a domain is not simply-connected, it is multiply-
connected.

— A set is bounded if every point of S lies inside some circle |z| = R. Otherwise it is
unbounded.

Lecture 4 ends here.



6 Theorem 1

Suppose that a function f(z) is continuous on a domain D. If any one of the following
statements is true, then all the other statements are true.

1. f has an antiderivative in D.

2. The integrals of f(z) along contours lying entirely in D and extending from any fixed
point z; to any fixed point z9 all have the same value.

3. Integrals of f(z) around closed contours lying entirely in D all have zero value.

6.1 Proofs

Let 1) be true, i.e., f(z) has an antiderivative F'(z) in D. Let z(t) be a contour C, going
from z1 to z9 a <t < b then

%F(Z(t)) = F'(2(1)7'(t) = f(2(1)7(t)
and )
[ £z = [ @)= 0t = )l = FE0) - Fl)
thus the integral is independent of the path. And if @ = b then the integral is zero. The
proof from 3 to 1 is involved and so we take it for granted.

Lecture 5 ends here.

6.2 Examples

1. Let us see
/ dz
c 2%’
where C is a circle of radius 1 centered on the origin. The domain D is the entire

complex plane except the origin. The function is continuous everywhere except at the
origin. It has an antiderivative —1/z which means that

d,6 1 1
D=5

z z

/32 dz 1|Z2
1 22 - Zzl

And if 21 = 22 then the value is zero.

in the domain D. Thus,

2. Let us see
dz
¢z’
where C is a circle of radius 1 centered on the origin. The domain D is the entire
complex plane except the origin. The function is continuous everywhere except at the
origin. It has an antiderivative log z but not entirely in D, which means that

1

d
(1 i
7, log2) =~

8



not everywhere in the domain D. Let us see how this happens. Consider the closed
contour z = re'’ the circle with radius r around the origin. Then on this circle

log z = log e = logr + i

If we start at # = 0 and go round the cirle once then theta increases by 2 w. Thus at
the same point log z has values

logr +:0 and logr + 27

Thus the function is discontinuous in D. So in D, f(z) does not have an antiderivative.
21 ;010
ie
cz Jo €

7 Cauchy-Gorsat Theorem. Theorem 2

Let C be a simple closed contour given parametrically as z = z(¢), (a <t <b). Let f(z) be
analytic everywhere interior to and on C. Then

/C f(z)dz = /C(u(x, y) +iv(x,y))(dz + idy) = /C(udac —vdy) + i/c(vdac + udy).

Now, let us use a result from real variable calculus.
Green’s Theorem: If two real valued functions P(z,y) and Q(z,y) together with their first
order partial derivatives are continuous throughout a region R consisting of all points interior

to and on C, then
/ Pdx + Qdy = // Py)dzdy,

the line integral done in the counter clockwise direction.

Now, since f(z) is analytic, it is continuous and it satisfies the CR equations. Also, for now
let us assume that f’(z) is continuous, so that u, vy, u, and v, are continuous.

/ f(z)dz = / (udz — vdy) —H/ (vdzx + udy) = // e — Uy dxdy—i—// — vy)dxdy,

from the theorem above. Using the CR equations we get

/C f(z)dz = 0.

Here we had to assume that f/(z) be continuous. This was proved by Cauchy. It was later
proved by Gorsat that the continuity of f’ is not required. So we state the Cauchy-Gorsat
theorem: If f(z) is analytic interior to and on a simple closed contour C, then

| fez =

C is positively oriented. This is also a one-way theorem, if the function is analytic then the
integral is zero, not the other way. For example, above we saw

dz
[
cz
when C is any simple closed contour enclosing the origin. But the integrand here is not

analytic at the origin. The integral is zero does not imply analyticity of the function.

Lecture 6 ends here.



7.1 The consequence of this theorem

If
/C f(z)dz=0

in the Domain enclosed by C, then from theorem 1, f(z) has an antiderivative, i.e., F'(z) =
f(2). Hence, since F’(z) exists everywhere inside and on C, F(z) is analytic inside and on
C. The theorem then applies to F'(z) which again has an antiderivative and so on.

7.2 Alternative forms of the theorem

If f(z) is analytic throughout a simply-connected domain D, then

/C f(z)dz = 0.

for every closed contour C lying in D.

7.3 Extension to multiply-connected domains: Theorem 3

Let C and Cj (k=1,2,3..n) be the simple closed contours. C'is described in the counter
clockwise direction. C}, are described in the clockwise direction and are interior to C and
their interiors have nothing in common. If a function f is analytic throughout the closed
region consisting of all points within and on C except for points interior to any Cj, then

/C f(2)dz + kz: /C F(2)dz =0

7.4 Corollary:

Let Cy and C5 denote positively oriented simple closed contours, where C5 is interior to Cj.
If a function f is analytic in the closed region consisting of those contours and all points
between them, then

/ f(z)dz = f(z)dz.
C1 Co

If C is continuously deformed to Cs, always passing through points at which f is analytic,
then the value of the integral of f over C] never changes.

8 Cauchy Integral Formula: Theorem 4

Let f be analytic everywhere within and on a simple closed contour C, taken in the positive
sense. If z, is any point interior to C, then

f(2)

CZ—20

2mif(20) = dz.

Since the function f(z) is analytic and hence continuous inside C, we have

|f(2) = f(z0)| <€ for |z— 20| <6.

10
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Figure 2: Figure for Cauchy Formula.

This statement will be used later. Now since f(z)/(z — z0) is analytic in the closed region
consisting of the contours C and Cy and all points between them, we know from the corollary
above that
ﬁdz = ﬁdz’.
CZ—Z Co 2 — 20
and Cy can be as small as possible without actually going to a point till we touch the
singularity z = z9. Thus, we have

(2) dz fz) = f(=)

dsz(z(])/ — =
C Z— 20 Co % — 20 Co Z— 20

And the absolute value of the last integral is bounded as follows. (The magnitude of the
integral is less than the integral of the magnitude).

JRCE NPT CES oI N
Co p

Co Z— 20 zZ — 20

As Cp can be made as small as possible, € can be arbitrarily small, then integral goes to

zero. Also,
. dz
211 :/ .
Co Z — 20

omif (:0) = [ —(ZZ)O dz.

and hence

8.1 Extensions to Cauchy Integral Formula

Let f be analytical within and on a simple closed contour C, and let z be any interior point,
then

2mif(z) = (5) ds.

cSs—=z

Consider

. fle+Az) - f(2) 1 1 f(s)
Al,lzgo Az - Alggo%i/c<s—z—Az_s—z> Az ds (15)

11



- Al,izrgo % /c ((s —z {(SA):'Z;(S — z)>
=1 (J; (f)j; ~ F(2).

27i
Let us further take another derivative

iy FEHEDIE) oy (] L)1,

Az—0 Az Az50 276 s—z—A2)2 (s—2z)? z

_ n! /C(sf(s)ds neo.

27i — z)ntl’

s (16)

Thus, we can continue for ever. So if a function is analytic at a point, then it has derivatives
of all orders at that point. This is not true in real variable calculus.

Lecture 7 ends here.

Earlier we said that if a function f is analytic interior to and on a simple closed contour C
then

/C f(z)dz =0,

and not the other way. Now we say, if a function is such that in a domain

léf@wzza

then f has an antiderivative F in that domain and an antiderivative is analytic. Thus, all
orders of derivatives exist in that domain and thus f is analytic in that domain. The domain
may or may not be simply-connected. If it is simply-connected then we have the exact
converse.

9 Cauchy Principal Value

The Reimann integral we know from undergraduate is for continuous and piecewise contin-
uous functions and also on finite intervals (not when the interval is infinite). However, we
extend the idea in the following way:

— The improper integral below on the LHS implies the RHS.

/aoo f(x)dx = bliglo /ab f(x)dx.

Similarly, below

/ f(z)dx = Er_n f(z)dx.
— For example consider

00 .’E2
/ zdr = lim zdr= lim —|°, =o00— 0
— 00 —a,b—00 —ab—oco 2

12



— However, there is another way to compute the above integral which is a restricted
version. The integral with infinity as limits can be computed in one shot as follows

/O:o f(x)dx = lim //;f(:v)dx

p—>00

Even if the function is not integrable in the strict sense, the above integral may exist,
which is called the Cauchy Principal Value. Given a function continuous on (—o0, ),
the limit above is called the CPV. When the improper integral exists, it must equal
the CPV. Not the other way.

— Next consider, f(z) = x.
2

P T
lim zdx = lim —|? =0,
p—oo J_, p—oo 2 TP

exists. So by taking the two limits approaching simultaneously we can make the integral
converge.

So, we will be seeing integrals in our future lectures and they will be done in the Cauchy
Principle value sense. That is to be noted.

10 Cauchy Residue Theorem

We need one more last theorem which is the very famous Cauchy Residue Theorem. Many
of you should have seen in your earlier classes. The theorem says, let C be a positively
oriented simple closed contour. If a function f is analytic inside and on C, except for a finite
number of singular points z(k), k = 1....n inside C. Then

§ F()dz = 21 3 Res (£(2) et (17)
k

where the contour is taken in the positive sense. Now, I will not prove it; we will accept it
as it is and this is very useful when doing our contour integrations. So, now, we are ready
to take a look at our first example in contour integration.

11 Problem 1

Consider the problem

>~
I / _dw
oo T2+ 1
If we take the substitution

sec?f

xz =tan 0 then dx = sec?0df, I = / ———df

tan20 + 1
I = /d9 =7
Lecture 8 ends here.

Next we consider the same problem using complex variables and a contour integration in

which leads to

13



the complex plane. We can recall from our earlier introduction to complex variables that if
we have the given integral on a closed contour

fc F(2)dz = 27" Res(f(2n)

where z,are the poles of f(z). Now, suppose we have,

dz
cz24+1

where the contour C is shown in figure 1 with the curved portion being a semi-circle with
an infinite radius. The integrand has poles at Z = £i. Then

dz ©  dz dz i
J i /_0022+1+/CZ2+1 miRes(f(z = 1)) 7r2+i| T

and

J=1
provided

dz

=0
/czQ—i—l

which we have to prove.

Considering the integral
/ dz
c 2241

at R = oo we substitute z = Re®® and get

| lim | < lim | 57— < lim RHOO o1 0

™ iRe?dd ™ iRe'dg / | Rdb_ Rd0 ~ i R
R—o0 Jg R2e210 + 1 R—o0 Jo R2€226+1 R—oo

where we have used the inequality
1Z1+ 22| > || 2, — | Za||

And so we find that using contour integration and the residue theorem,

I =
/oom2+1

12 Problem 2

Consider

o0 2
o I+ 1
Again we replace this with

22 0 42 52 '
:émdz:/;Oode‘i_/c’zzl_{—le:zWZ;ReS(f(z:Zn)

14
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Figure 3: Contour for problem 1.
Here the integrand has the following poles, Z = el , 3T and Z = efl%, e =37, The contour
remains the same, except that now there are two poles within the contour as given above.
Thus, the solution is

V2mi (315 — e7H) 4 (e'F — e730)
) I—1-1-1

NGIENG) (2i3in(37r/4) + 2isin(7r/4)) _
L4i— (=1+1) - :

C(2v2i\ o«
(0 A _E

13 Problem 3: sinz/x

Integration of sin z/x from —oo to oo is an interesting problem. We will do it in four
different ways.

15



13.1 Method 1

In the first method let us consider

/ e dx:/ cos(ax)dx+i/ sm(aac)al:C
oo T

—c0 T —00 X

So when Z is real the integral is the imaginary part of the above integral. So if we select a
contour as shown below, then on the real axis, Z = x and if we can find the values of the
other integrals we can find the answer as the imaginary part of the real line integral. Thus,
we replace the integral with

eiaz —€ eiaz eiaz 0o eiaz ei(zz
j{ dz:/ dz + dz+/ dz + dz
Cc z —co < Ce % € z Cr <

As € tends to zero we find that the first and the third part give us the real line integral

0o Ltar
e
/ dzx,
P

in the Cauchy Principal Value sense. As for C'g integral, using Jordan’s lemma, it goes to
zero for a > 0. With regard to C. we have for

eiaz
/ dz
Ce <

z =0 is a simple pole. Thus, one of the theorems (given below) says

/ € dz=ipC_y = —in
Ce

z

where C'_1 is the residue at the pole. ¢ = —7 because we go in the CW direction.
Lecture 9 ends here

Thus we have , ‘

eZCLZ o0 ezax
7{ dz = / de —im =0

since no pole is enclosed. Thus,
0o eia:p
/ dr = im

—oo X

Matching real to real etc., we have

* sinax
de =

00 T

14 Some useful theorems

Theorem 4.2.1
Let f(z) = N(z)/D(z) be a rational function such that the degree of D(z) exceeds the
degree of N(z) by at least two. Then

lim f(z)dz=0

R—oo Jog

16



Figure 4: Contour for problem 3 sin x by x.

Theorem 4.2.2: Jordan Lemma
Suppose on a circular arc Cr that is in the upper half of the complex plane, f(z) — 0
uniformly as R — oo then

lim (2)e*dz =0, k>0

R—oo JOp f

Alternatively

Suppose on a circular arc Cr that is in the lower half of the complex plane, f(z) — 0
uniformly as R — oo then

R—o0

lim f(z)e *dz =0, k>0
Cr

Theorem 4.3.1a
Suppose on a contour Cp, as shown in the figure below,

(z—20)f(2) = 0 uniformly as € — 0, then liII(l] f(z)dz=0
e—0.Jc,

Theorem 4.3.1b
Suppose f(z) has a simple pole at z = zy with a residue= C_; then

e—0

lim /C F(2)dz = ioC,

where ¢ is the angle subtended by the arc and is taken positive in the anti-clockwise sense.
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Figure 5: Figure for theorem 4.3.1a.

14.1 Method 2 22

In the second method, we will include the pole within the contour. Thus,

elCLZ —€ ezaz elaZ [ee) eiCLZ emz
]{ dz:/ dz + dz+/ dz + dz
C Zz —c0 < CeCC = € z Cr <

Or elaz 0o plaz eiaz
% dz = / dz + dz = 2mi(ResF(z = 0))
c z —o0 2 Ce CC %
Or ,
o0 ezaz
/ dz +im = 273

oo 2

Or

oo plaz
€ .
/ dz =i
oo 2

And the result follows.
Lecture 10 ends here.

14.2 Method 3

; ax —1ax wnaz —az
/OO sm(am)dx:/oo e e /OO e e
oo T oo 2ix S 21z

The logic here is this: The first integral (what we want) is exactly equal to the second
representation. We make it into a complex integral (with real limits) such that the complex
integral will equal the two prior integrals when z = z. Hence the complex integral (with
real limits) must be a branch of any contour we choose. Next, since the complex integral is
a sum then it has to be split into its components and then each integral has a singularity
at z = 0. We must then calculate the penalty for integrating through the singularity.

The first term is )
o0 e’LCLZ
J1 = / dz

oo 22

If this is integrated over the same contour as in figure 4,
eiaz %) eiaz eiaz
j{ —dz = / —dz + —dz + /
C 21z oo 212 Ce Cw 212 CR

18




The CR integral is zero by Jordan lemma. Or

eiaz 00 plaz eiaz
]{ ,dz:/ ,dz+/ —dz =10
c 21z oo 212 Ce Cw 212
eiaz 00 eiaz T
dz = / d — =0,
fc 22" ) 22T
oo plaz
/ c —dz = il
—oo 212 2

ng—/ € dz

oo 212

Or

using theorem 4.3.1b. Or

The second term is

If this is integrated over the same contour

e—iaz o) e—iaz eiaz
% . dz:/ . dz+/ ,dz—i—/ — 00
c 2z oo 212 Ce Cw 212 CR
The CR integral is infinity because for a > 0 the Jordan lemma holds for the upper half of
the complex plane. So we take the bottom contour and include the pole.

efiaz 0o efiaz elaz
dz = d dz = —27miRes(F(z =0
740 2z /,oo 2iz Z+/CE Co 277 2 = miRes(F(z = 0)

where the negative on the residue is because the direction of the contour is clockwise. Or

]{ ¢ = / C  dr+ _7% = (—1)2miRes(F(z = 0))
C

21z oo 212

Or .

o0 e—zaz T

dz = +— —

/m 9z FT Ty

Thus ,
o0 e*l(lzd T

_/m 9z =13

So

0o ,laz —iaz 00 i
e — € stn\ax
/ 7d2’ =T = / Ldflﬁ
S x

oo 21z

14.3 Method 4

At times, a point z seems like a singularity, but when the limits are computed, then it is
not a singularity.

Note: If an integral has to go through a singularity then there is no choice but to go through
it using an € contour and see if this is an integrable singularity by taking € to zero. There
18 no avoiding it by deforming the contour. Avoiding the ’singularity’ by starting with an
indented contour can be done only when the seeming ‘singularity’ is not a singularity, i.e.,
the function is analytic in the domain. With a singularity it is not.

19



However, in this case, there is no singularity in sin(ax)/x to begin with at z = 0. So when
we break it into

00 i 0o ,lax —iax oo plaz —iaz
stniax e — € (& — €

[ [ e,

o T —o 2ix —0 21z

the complex integral is continuous at z = 0 and analytic all the way along the real axis.
First let us observe that around the origin

elaz _ p—iaz " "
lim ¢ ———dz, withz =¢€Y, dz=1i"d0
e—0 J, 21z
we get
ptae(cosf+ising) _ 6—iae(cos€+isin9) )
lim — i’df = 0.
e—0 J¢ 2i€

If f is continuous in a domain D and integrals round closed contours are zero, then the
function is analytic in D. Thus, the function is not singular and has no integral contributions
from z = 0. So nothing new can come integrating through the z = 0 point. Hence, we choose
an indented contour to begin with as shown in figure below (figure 6). The value of the
integral must be the same passing through the origin or on the indented contour.

lecture 11 ends here.

Figure 6: Contour for problem 3 method 4.

0o eiaz
J = / —dz
! —oo 21z
We have two terms in the integral above. We take the first term. We now choose to deform
the already indented path. If we continuously deform the path now to 4oo this function

is analytic throughout and follows Jordan’s Lemma. Given a > 0 and 1/z goes to zero
uniformly as z goes to infinity. Thus,

o) eiaz
/ —dz = 0.
oo 212

b:—/ C 4z

oo 212

First Term:

Second Term:

20



For now we keep the negative sign out and just remember to bring it back at the end. This
term because of the —iaz = —ia(z + iy) = —iax + ay goes to infinity as y becomes large
positive in the upper half plane. This function is non-analytic at z = co in the upper half.
(If the value of a function becomes infinity then it has a singularity at that point). So we
deform it the contour downward as shown in the figure 7. So for the second integral, we

Ce

G

Figure 7: Contour for problem 3 method 4a.

have the downward contour and the integral is

oo p,—taz
e
/ —dz.
oo 212

If this is integrated over the new downward contour

—mz —zaz e—iaz
% dz = / / dz + </ +/ > —dz
c 2z CR Ce Cw 212 —oco to 0 0 to —oo 2iz

We will hold onto the end points, i.e., +00 and —oo, and continuously deform the contour
downward, into CR at —oo. The value of this Cr integral by Jordan’s Lemma is zero. The
two upward and downward integrals sum to zero, since the function is analytic and uniquely
defined. The integral limits are opposite. Thus, we are left with the integral round the
singularity in the clockwise direction. This gives a residue

e*l(lZ 1
dz — —2mi— — —
/Ce ow 2iz 7 Mig; =

Thus remembering that there is a negative sign

00 plaz _ p—iaz
——dz=m7
P 21z

as before.

15 Problem 4

Consider

I = /OO idx dx
2 +1

g zdz _/OO zdxr +/ zdz +/ zdz
CJeB3+1 Jo 2341 cp23+1 cz3+1

21
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on the contour shown in figure 8. For finding the singularities of the integrand we have

P24+1 = 0=
53— limti2rk) (18)
z = Um/3+2mk/3) o — 0 1,2 (19)
2 = /) lim) (i5/3) (20)

These are at 60°, 180° and 300°. In the video lectures I have made a mistake and written
these as 60°, 120° and 300° (this is incorrect). Below we take a closed contour which
encloses only the first pole. One can see that the C'r integral goes to zero. Thus,

© xdx zdz , in/3
J = / o Lz3+1:2szes(e( /3))

A word about residues: If f(z) is a ratio of two analytic functions, p(z) and ¢(z) and
f(2) has a simple pole at zp, then the residue at z = z, is also found as

Res,_, M — p(zo)

9(z) ¢ (2)

provided ¢'(z,) # 0. Here, the residue is

o(im/3)

(ir/3)y _ P /3 = —e——
Res(el™3)) = q,lzze<m/3> = 3.0i/3)
Thus

g /OO xdx / zdz 27”6(_”/3)
31 o2+l 3

Figure 8: Contour for problem 4.

Let us look at the integral along the straight line contour C.

/ zdz

c 2341

Set
z = re" dz = dre
2 = 0,r=0 (21)
zZ = 00,7 =00 (22)

22



/ zdz /0 retf dret? _ _/OO rdre® _pitn/
c2B 41 Joor3ed? 1 o 1m+1
since = 2w /3. So (Lecture 12 ends here.)

I(1 — ¢m/3) = ?e(*i“/@

2

="
3v/3

16 Problem 4a

Let us do the same problem using the method of contour deformation. We consider the
original integral I as an integral of a complex integrand.

* zd
I / _zdz
0o 2341
where the integral is still on the real axis. Now we deform this straight line ’contour’ as

shown in the figure 9. Remember to fix the end points when deforming the contour. Since

— > Cy

Figure 9: Contour for problem 4a.

we cannot cut across a pole, the contour encircles the pole with two opposite going segments.
The function is well defined on these segments. Thus we get

I= Ic + IC'R + Itwo—opposites + Iroundfthefpole

Icy, and Tiyo—opposites are zero so we are left with

R
I=1.+ Iround—the—pole

1. from the previous method is
Jeidn/3

(mind the sign). Thus,
I(1— ei4”/3) = Lround—the—pole = 271 Res(e(m/‘g))

This gives the same answer as before.

23



Appendix: Branch Cut

The study of branch cuts of multi-valued complex functions will be carried through the

1
specific function f(z) = (2% — 23)?2.

1 1 1
Factorizing into linear factors we get f(2) = (2% — 28)2 = (2 — 20)2 (2 + 20)2. Consider the
1 i
function (z — zp)? in a small neighbourhood around zy. It is given by |z — zo| 659, where 0
is the argument of (z — z). Because of the ambiguity in phase, if we make the convention
B8 < 6 < 2w + B, then traversing a complete circle around zg from g to 27 + 8 we go
' B 1 g
m+5)

continuously from |z — 2| 7 to |z — 2] el =—|z—20|2e2.

Thus, though the value of the function changes continuously on moving around the circle, on
completion of the circle a jump is encountered between the starting and ending point. This
is a typical example of a branch point of a multi-valued complex function. Branch point of
a multi-valued function is defined as a point in the complex plane at which by traversing
a closed circle around it of any radius, the value of the function at the starting point and
the ending point are unequal. It was shown by the previous argument that the function
(z — z0)2 has a branch point at zg. Similarly the function (z 4+ zo)% has a branch point at

1
—zg. Thus, the function (22 — Z(Q)) 2 has branch points at zg and —zp. It may be proved that

these are the only branch points of the above function , i.e., no other branch points exist.

A branch cut is a curve joining branch points. By definition, points across the branch cut
have a jump in the function value. The function is undefined along the branch, however
by specifying the branch cut we make the function analytic and single-valued over the
remaining part of the complex plane. Obviously, there are many curves which may join
the branch points and hence there are different branch cuts possible for the multi-valued
function. Each branch cut specifies a different branch of the multi-valued function. Needless
to say, in applications, we will generally choose the easiest. Here, we illustrate a few choices

1
for branch cuts for the function (22 — z%) 2 and illustrate how in each case it specifies the
single-valued continuous branch.

1. This choice of branch cut is shown graphically in figure 10. The thick line denotes the
branch cut. The function value jumps between two sides of the branch. To get the
jump on the right of —zy we select

N

(z + 20) :|z—|—20|%ei%, where 0 < ¢ = Arg(z + zp) < 2.

Similarly, to get the jump on the left of zy we select
1 1 .
(z—20)2 = |z — 202 ezg, where —m < 6 = Arg(z — z0) < 7.

Thus,

1 :
(22 - 28)2 =z — zo\% |z—|—zo|% ely,
where —m < 0 = Arg(z — z0) <m, 0< ¢ = Arg(z+ 29) < 2.

2. This choice of branch cut is shown graphically in figure 11. The thick line denotes the
branch cut. The function value jumps between two sides of the branch. To get the
jump on the left of —zg we select

i

N

(z + 20) :]z—i-zoﬁe where —m < ¢ = Arg(z 4+ 20) <7
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(o 20N
2o &/

Figure 10: Branch cut joining branch points —zp and zg

Similarly, to get the jump on the right of zy we select

%

(z — ZQ)% =z — zo|% €2, where 0 < 0 = Arg(z — 29) < 2.

Thus,

[N

.6
= |z -zl |z +z|F e,

(+-4)

where 0 < 0 = Arg(z — 29) < 2m —7m < ¢ = Arg(z+ z9) < 7. (Lecture 13 ends here)

|
2 | \&s

Figure 11: Branch cut going to from —zp going to oo in the left side and from 2y to oo in the
right side. Branch Cut joins the branch points through infinity.
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Lecture 14 describes the branch cut in detail
Lecture 15 describes the finite branch cut in the beginning and continues
with the following problem.

17 Problem 5

Consider

o0 dx
! :/0 Vz(l + 22)

on a key hole contour given below

Real axis

Figure 12: Contour for problem 5.

We replace the integral by

dz
J:j{C Vz(1+ 22)

The square root function has a branch cut along the positive x axis. So we get

T= [T o+ +]
€ CR oo €

The Cg integral is zero by the reason of polynomial degrees. For the C, we have

0

z = ee
dz = eie'dp (23)
0 ee¥ido
= li . =0 24
/c 30 or \/eeW/2(1 +€2...) (24)

Thus, we are left with

o €
J = / —1—/ = upper + Lower Branch
€ o

z = re?
dz = dre? (25)
0 20
re
J = lim

/T dre | +/0 d | (26)
w35 \Jo Ve (1 2e0) 10T J R 4 2 =

1t ([ s [t )
S o )T e (147
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J = lim 2 = 2miRes(i, —1i)

/’” dr
o V)

The residues are at i, —1.

1 1
m|z:i + mb:q
1 |t 1 L
\/E(Z T Z) 2—eiT/2 \/E(Z — ’[,) 2—ei3T/2
1 1

eim/49; + 6i377/4(—2i)
1 1 1 .
21 = Z (eiﬂ'/4 + eiﬂ'/4> 211
1
21 = ?2608(77/4)2m'
1
T
I =cos(m/4)m = —
(/) =

Lecture 15 ends here.

18 Problem 6

I will briefly deviate here from the branch cut idea and solve one more traditional

problem using two methods.

Consider o gang
I :/ ¢ x, a<1
oo 1+ €%
G/Zd
J=¢ = 1+ [extra terms]

c1l+4e?

—R+142m R+1427 —R+1i27

J=1+ + / + /
R+2im R —-R

J =1+ term2 + term3 + term4

See the contour in figure 13.

The poles are at
2= TR L —(,1,2..
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-R+i 21

Figure 13: Contour for problem 6.

18.1 term 2
—R+i2m paz
lim
R—oo JRy2ir 1+ €7

z = t+i27
dz = dt (27)
z = R+@2r=t=R (28)
: = —R+i2r=t=-R (29)

The integral becomes

fim —R+i2m ez e /R eaiQweat‘dt _ / R a227r atdt Yy iuom
R—oo JRt2in 1+ €7 Rooo Jp 1+ etti2m R%oo 1+ et
18.2 term 3
R+i2m oaz .
lim
R—co JR 1+ e?
z = R+ip
dz = idp (30)
z = R=p=0 (31)
z = R+2r=p=2m (32)
The integral becomes
2 R aip; 2 ip ;
lim " eeidp e‘”%c?p = lim 7Te<“_1)R7empldp. =
R—ooJy 1+ efleir R—o0 J e+ eir

since @ < 1. Similarly term 4 is also zero. We have the residue at z = i7 left. The
residue is .
61a7r

eiﬂ

Finally considering I and term 2 along with the residue we get

I(l o 6ia27r) _ —inei‘”
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I(—2i)sin(ar)e’™™ = —2ime'™™

19 Problem 6a

We will do the same problem by the method of deformation of contours. See figure 14.

Consider
I_/OO e®®dx _/ e*?dz
)l 4er Jol+4e?

Now it is an integral on the complex domain. We keep the end points at infinity fixed.
If we continuously deform (or stretch) the contour the value of the integral remains
the same as long as we do not cut across a pole. Thus, we continuously deform the
contour upward and as we hit a pole we deform the contour round it. The length of the
contour keeps stretching. There will be vertical parts of the contour going in opposite
directions and the poles get encircled in the anti-clockwise direction. We go till infinity
upwards and in R. Thus the Cr integral goes to 0.

Xisn
|
/" AN
s
¥l LN \Cr
/ \)\()371 \\
/ - T~
/ P “ ~ \
’ I N
/ Yn NI
RS = NS
- ~Q
R R

Figure 14: Contour for problem 6a.

Thus, we are left with integrations around the poles, i.e., residues only

eiaﬂ €3ia7r 652'(171'
‘]:2m<em + —+ — —|—>

eZ’TI' eZTK’

Or
J = —2mi (eiaw + €3ia7r + eSiaﬂ + )

Using the geometric series formula with r = %27

J = —2mie’™™ (1 4 eZiam 4 gdiam 4 )

iam
J = —27r171 ~ Ziar

eimr
6iafr (672'(1# _ eiaﬂ')

J = —2m
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Lecture 16 ends here.

20 Problem 7

Consider the integral (from the book by Ablowitz and Fokas)
/ V1— x2
1= dz
1 1422
We replace this with the contour integral
\/7

J = dz

c 1422

Using polar coordinates

(22 =12 = \/;T;)gei(¢1+¢2)/2, 0<¢1,02 <27
where
=D = Vpe®? pr = |z -1
(z+ 1) = Vpe®? py =z 41 (33)
with this choice of the branch we find

2 —1 l<z<oo
VEID 2—-1 —co<z<-—1
) iWl-22 —l<z<l,y—0"
—iV1—22 —1<az<ly—0"

Using the expressions in the contour integral J, it follows that

1—¢ — 2 1+er _ ) _1)1/2
g / 2 V1 —zx dr + / 1 —v1—=x d:z:+</ +/ / ) 22 1) =07
1 51 62 CR

lhe, 1422 —e» 1+ a2 1+ 22

22 _1)1/2 52 1)1/2
= 127 [<(2le)> |6m/2 + <(221)> ’ei37r/2‘| (34)

We note that the crosscut integrals vanish

() S

because Ly and L; are chosen in a region where (22 — 1)!/2 is continuous and single

valued, and Ly and L; are arbitrarily close to each other. Theorem 4.3.1a shows that
Jo., 7 0ase—0,ie,

(2 —1

_ 1 1/2 2i0 _ 1|1/2
| / (=* ——dz| < / (leje | )eidﬁ using the inequalities at the end
0

1+ 2 2 1+ eze??
27!'\/6 +1 \/6 +1
/ T2 =T € d@ —0ase; — 0 (35)
— € — €
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"~ =
\ C— /

Figure 15: Contour for problem 7.

Figure 16: Square root function of problem 7.

Lecture 17 ends here.
The contribution from C'g is calculated as follows

_ 1 1/2 21 2 2:0 1/2 )
/ (= 2 _/ (Re 2 2)9 iRe"d
cr 142z 1+ Rée®

We note that (R%e*? — 1)1/2 ~ Re? as R — oo because the chosen branch implies
lim, oo (22 — 1)1/2 = z. Hence,

2 1y1/2
i [ D7

dz = 2mi
RoeoJo, 1422 0

Calculations of the residues requires computing the correct branch of (22 — 1)1/ 2. Note
that the poles are being encircled in the counter clockwise direction.

22 _ 1‘ B \/iei(37r/4+7r/4)/2 B 1
T2y e T 2 V2
2] V2 (5m /44T /4) /2 1
T|z:ei3”/2 = 9 = E (36)

Taking ¢; — 0, R — oo and substituting the above results in the expression for J, we

find .
/ 1_$ dz = 2ir(vV2 — 1)

Thus
I=7n(vV2-1)
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21 Problem 7a

Now, the same integral will be computed using the method of path deformation. So,

1 /1 _ 22
[:/Md

1 1+ 22 v

As before, this is replaced with

B \/22—1d

Jo 1422 i

All definitions are the same as before, i.e.,

(22 = )2 = \pipae’@1 /20 < ¢y, < 21

where
(D2 = Jpre®l? oy = |z -1
/2 _ i /2 _
(+DY2 = me®2 py = |z 11 (37)

The chosen contour is shown in figure 17. Notice the two isolated poles. Thus,

Deformed Contour Round a Finite Branch Cut

Contour Round a Finite Branch Cut

Ko

N/

1
—
— |0

Figure 17: Left side contour is around the finite branch cut. Right side contour is the deformed
contour with radius going to infinity. The contour cannot cross the poles at 4.

1

o f(z)dz + /062 f(z)dz

J= /1 f(z)dz+/ F(2)d= +
—1 upper Ca 1
The integrals around C¢; and C¢s go to zero since z is represented as
z=ce, and dz=c¢€ie?dd
on the two contours. Thus the integrand becomes

V22— 1d Vet — 11

.0
22 z = T eiedo.

And the radius of the contour goes to zero. Therefore

Ve2e210 \/jl

. .0 B .0 o
Lim ¢— 0 [ 20210 €ie dHfTezeZ df =0,
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since e survives only in the numerator and goes to zero. The upper and the lower
integrals as before become

X

11/1_ 2
J:2i/ Y
1 1+x

Now we do not have a way of computing this. Hence, we deform the contour as shown
in figure 17b. Using this contour, the Cr integral is in the cloclwise direction. The
up and down integrals together go to zero. We are left with two counter-clockwise
contours round the two singularities which will give us residues. Therefore

J =2l = ]{ f(z)dz + 2mi Z Residues(f(z),z =1, —1)
CR clockwise

The CFR integral gave us 27¢ last time, when we went in the counter clockwise direction.
This time, it is in the clockwise direction and so we get —27i. The counter clockwise
integrations round the singularities give 2miv/2. Thus,

2% = —2mi + 2mwiv?2

Or I=n(vV2-1),

as before. Lecture 18 ends here.

22 Problem 8

Consider the integral

IZ/OI%

We replace with the integral

Ny

over the contour in figure 18. This is an asymmetric finite branch cut.

Contour Round a Finite Branch Cut

Figure 18: An asymmetric finite branch cut. The branch points are at 0 and 1.
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Using polar coordinates

(2(z — D)2 = prpze’ @922 0 < ¢y, 6y < 20

where
(DY = e p =]z
()2 = Vo py = |4
with this choice of the branch we find
x(z—1) l<z<oo
(z(z = 1) = zx/xx—(ixfcg Y . O<Om<<mfy_—1> 0+
—ivr—22 —1l<z<ly—0"

Using the expressions in the contour integral J, it follows that

) 1—e2 d$ —1+4€1
J = leel,EQ%O\/

+ Limel 624)0\/
At WV — x?

= 0

(38)

dz

_fl_* - (/cd +/o€2> NZEES)

(39)

for there is no isolated singularity inside the contour. The C¢; and Cc contour inte-

grations are zero. This is because on the C, contour,

z=ce?, and dz = eeidb

Thus, '
dz ee¥idf

———= = Lime o
Vz(z—1) [ect® (eci® — 1)

The above is true for C.q and Cc. Thus,
21

I=f =

= Lime_ovee’?idd = 0

As before, we do not know how to calculate the value of I. The Cauchy Residue Theorem
does not help us here. The Cauchy Residue Theorem talks about isolated singularities
and not branch cuts. Although, a branch cut is a region where the function is singular,
it does not have unique values, but it is not an isolated singularity. And we do not
have a theorem to compute the integral above. The only other thing we can do is
to deform the contour to infinity. Since, there are no other isolated singularities of
the function in the domain till infinity. The contour can be deformed to a circular
contour C'g of infinite radius. This contour runs in the clockwise direction, just like
the original contour round the branch cut. A similar deformed contour was used in the

earlier problem. Here there are no isolated singularities.
The contribution from C'g is calculated as follows

. dz . 27 ;Re'?do 2
lim ———dz = lim — =
R—o0 JOR A /z(z — 1) R—oo Jg /R2e2i0 0
The negative sign because it is a clockwise contour.
Thus

21
- = -7
7

2 %

I=n

Thus

34
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23 Problem 9: Pole on a branch cut

Given the integral

[e’e] —pd
/ v :1:7 O0<pxl1
o 1—=x

As before we replace this with

-r( .
fz Z, 0<p<l, z=Re?: 0<6<2r
cl—=z

Consider the contour in figure 19.

Contour for pole on a branch cut

)

Real axis

Figure 19: Contour for a pole on the branch cut. Pole is at z =1

For this definition of 6, if we start very close to the x axis, 6 is very close to 0, then z
is equal to R over here. If I go full circle and let § = 27 then z = Re®®™ = R. Hence, z
is continuous. But z7? = R at § =0 and 277 = R™Pe~ ™ at § = 27. For p=1/2, 1
get R~Y/2 and —R~1/2 at = 0,2n. So, as z goes around, the function does not come
back to the same value. Similarly, if I choose p = 1/3, then also they will be a jump.
At # =0, I will get R~'/3 and at # = 27 I will get R~'/3¢?7/3. Again, the function
jumps values. So, it is a branch cut. It starts at z equal to 0 and extends to infinity.
So, now, I will choose a contour as shown in the figure. Now, there is a pole at z = 1
on the branch cut. I need an epsilon contour both above the cut and below the cut.
The contour encloses no poles. Thus,

7= ¢ 22— o [+ fo+ fo+ [0+ [0+ [0+ ] =0

CR integral
On CR,

Z = Re", and, dZ = Rie"do
and on C'R, the integrand becomes

RPe~P Rie® 40 _ o 1

li .
Rl—rgo 1 — Ret
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and so the C'R integral goes to zero.

Portions 1 and 2 are given by

. l—e2 y=P(z . 00 7Pz
lim + lim =
€1,e2—0 J¢q 1—=z2 =0 J14e, 1 —2

Substituting ‘ '
Z =Re", and, dZ = Rie"do, 0 =0

portions 1 and 2 become

/1 RPdR  [* RPdR _ /oo RPR
0 0 ’

1R i 1-R 1-R
the integral we want from the beginning in the Cauchy Principal Value sense.

Portions 4 and 3 are given by

lim + lim
ea—0 00 1— z €1,e20—0

I+e2 27Pdz ‘1 2 Pdz
/1—62 1 -z

Substituting ‘ A
Z =Re", and, dZ = Rie'do, 0 =2r

portions 1 and 2 become

/1 R_pe—iQWdeeiQW /0 R—pe—i%rPdReiQ7T _ /0 M _ I67i27rp
1

oo 1 — Rei?7 1 — Rei?™ oo 1-R

where an extra e 2™ factore has come in. The sum of portions 1,2,3,4 become

I(1 — e )
Lecture 19 ends here.
The C, integral
The integral C¢, becomes
lim Zhdz z= elew, dz = eliewdﬁ

e1—0 Joe 1—2”

0 ,—P_—ifp 70 0

. € e €1€do . _

lim 1 7 = lim e% Pg(0,p)do = 0,
e1—0 Jor 1 —e¢et e1—0 Jor

since p < 1.

The C, integral
The integral C¢, becomes

. 27 Pdz
lim

. 2=+ e, dz = egie’®do
=0 Joe, 1 —2

. /0 (1+ €2€) Pegie®dg
lim - = qT.
T 1- (1 + 628”’)

ea—0
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The C, integral
The integral C¢, becomes

. 2 Pdz
lim ,
e3—0 Ces 1—2z

2= e 4 e3¢, dz = ezie®dg

. T (€27 + e3€'?) Pegic'®dg ™ (™) P4 d
im : . = —_— =
e3—0 Jor 1-— (6127r + 63€Z¢) 2m -1

The total J becomes

ime 12T,

J=1I(1-e ") +in(l—e ™) =0

Or ‘ ‘
I(1 — e ™) 4 in(1 + e ™) =0
Or ( 2mp)
(14 e
I = —Zﬂm = —Wcot(prr)

Lecture 20 continues with the L-shaped branch cut.

24 L shaped branch cut

This portion is extra material. This portion will not be part of the syllabus
for those who are taking the nptel certification exam.

There are other branch cuts that one must take under specific circumstances. Here I
will show how an L-shaped branch cut can arise. Consider the following integral:

s [T L= (=1)™cosAa] [1— (—1)" cos ub] (K = X2 — )%
e LT (o) e (i)

In the equation above, we denote the integral over \ as

o T [L= (=1)™cos Aa] (K2 — A2 — p?)®
" () __/ (A2 — k2,) (/\2 _ kg) dA, (41)

and use the fact that for an even function f(A)
/ f(\) cos Aad\ = / FO) e dA.

Thus,

7 o] (2220 248 da. (42)

(2 = k%) (3 - k2)
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24.1 Branch points and branch cuts

The integrand of I;""(u) has square root branch points at

M=+ (k2 - ,ﬂ)% .

Depending on the value of y and hence the location of the branch points A1 2, 1" (1)
has to be evaluated differently - Case 1: when |u| < k; M\io = £Vk? — 12, ie,
the branch points lie on the positive and the negative real axis and Case 2: when
|| > k; A2 = £iv/p? — k2, i.e., the branch points lie on the positive and the negative
imaginary axis.

Consider the first case in which A; o lie on the real axis, i.e.,

D=

A= (K2 —p?) and Ay = —\p.

For z > 0, the radiated pressure wave has the form el¢*~ %! with ¢ = (k% — \2 — ;ﬂ)% =
(A2 — )\2)%. A growing wave is physically inadmissible and hence the imaginary part of
& must be positive. For example, for a purely real A, such that A > Ay, we must have

£ =i(\2 =A%)z,

Thus, it is necessary that we choose a feasible definition for £ so that a growing wave
solution never occurs. We wl'ill now select an appropriate branch cut and definition for
the function (k% — A2 — p2)2 by looking at it as a product of square roots, i.e.,

1/2 . .
(A=) P = VY2 00+ Y2 = Ay = AV2e2 5 £ A V2602 (43)

The complex functions (A\; — A) and (A; + A) are shown in Figs. 20(a) and 20(b),
respectively. From Fig. 20(a), as 7 varies from 0 to 27, the resulting branch cut of

(a) (b)

Im Im
v
A
AL — A AL+ A /
A

> Re Re

A —A1
A plane A plane

Figure 20: Vectors of A\; — A and A\; + A (case 1) in the complex A\ plane.

(A1 —A)Y/2 runs along the real axis from A to —oo (see Fig. 21(a)). We may now select
the following function definition for (A; — A\)!/2 so that the branch cut modifies to an
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‘1> shaped one as shown Fig. 21(b):

AL —AY2e/2 forRe(A) >0
(A — >\)1/2 =< — A = AY2e2 forRe()) < OandIm(\) > 0 (44)
A — AY2e/2 forRe(M) < OandIm(\) <0

It will be described later how the above modification of branch cut (and the one which
will be explained next) prevent the function (A2 — )\2)1/ 2 from assuming any negative
imaginary values.

(@) (b)

Im Im

|)\1_)\‘1/2eiw/2 _|)\1_/\‘1/2ei7/2 ‘)\1_)\|1/2 el /2

‘)\1_)\|1/2 el /2 ‘)\1_)\|1/2 el/2

(A — )7z (A=)
Figure 21: (a) Initial and (b) modified branch cuts of v/A; — A (case 1) in the complex A plane.

Next, assume that 6, the argument of (A\; + )\)1/ 2 varies from 0 to 27. The resulting
branch cut of (A\; + A\)'/? extends from —\; to oo along the real axis, as shown in
Fig. 22(a). It is then modified to an ‘L’ shaped one by choosing the following function
definition for (A; + \)'/2:

AL+ AY2e%2  forRe(N) <0
A+ =8 AL+ AY26%2 forRe(A) > OandIm(\) < 0 (45)
AL+ AY2e%2 forRe()) > OandIm(\) > 0

The modified branch cut is shown in Fig. 22(b).

Combining the definitions of (A; — )\)% (Eq. (45)) and (A + )\)% (Eq. (45)), (A} — )\2)%
can be defined as

AL = MY AL 4 AM2e0F0/2 forRe(A) > OandIm(N) > 0
(A2 B A2)1/2 I B PV VA PO AW? /2 forRe(N) < OandIm()) > 0
! AL — AY2 AL 4 A2 02 forRe() < OandIm()) < 0
— AL =AY AL+ A2 0FD/2 forRe(A) > OandIm()) < 0

(46)

The arguments v and 6 vary from 0 to 27. The resulting branch cut of (A2 — )\2)% is
depicted in Fig. 23.

For example, Fig. 24 depicts the values of arguments v and 6 along the real axis
when |Re(A)| > Aq. It can be seen that for all the four cases, as shown in the figure,
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() (b)

Im Im

AL+ Al 72672 AL+ 2|72 el A1+ A /26l

/\9:0 e /N o=0 e
BT \Ausb =27

Ay + Azl AL+ A V26l

(A +2)72 (A +A)72

Figure 22: (a) Initial and (b) modified branch cuts of (A; + )\)% (case 1) in the complex A plane.

(A2 — /\2)% =i\ — )\2|%. Although we do not show all possibilities, the selected
definition of (\? — /\2)% (Eq. 46 ) and the associated branch cut prevent a growing
wave in the z direction. Finally, the contour that is equivalent to the J contour in the
textbook problems looks as in figure 25 for the L-shaped cut.

L shaped cut ends in lecture 21.

25 Laplace Transform: lectures 22 and 23

We frequently use Laplace transforms in solving odes and pdes. Since our systems are
excited at time ¢ = 0, we can use a one-sided Laplace Transform which is defined as

F(s) = /0 T F)etdt

where s is a complex variable. Note that this integral exists provided e~*! can over
power the increasing value of f(t) at infinity. Mostly this is possible because real

systems give out finite valued signals which even decay with time.

25.1 Functions of exponential order

A function f(t) is said to be of exponential order if there exist real constants M and ~
such that
[f(B)] < Me™

for all t greater than some value tg. Find out which of the following functions are of
exponential order.

a)3t 4 2,b)t* — sint, c)e* T + 5¢, d)etQ, e)tt.

Answer: Since polynomials tend to infinity slower than €' for any positive value of
v, (a) and (b) are of exponential order. The function (c) is of exponential order with
v > 2. et” and # grow faster than any €' thus they are not of exponential order.
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Suppose
ft) =Me",

with ~ real valued and positive. then

00 —(s=t
L{Me"} = M/ e (Mtgp = — M E
0 s—=7

[

At t = oo, the expression above goes to zero only if Re(s — ) > 0, or we require that
the complex variable s be restricted to the half plane Re(s) > ~. Then we get

M

L{Me"'} =
5=

So if a function is exponential order then it has a Laplace Transform. Which ones are
exponential order? a) 4e=% + 3t b) 7t + 12 ¢) sinht, d) 3¢, e) €99t f) ¢t' Let f(t) be
continuous and of exponential order, i.e.,

F() < Me
for all ¢ > 0. Then the Laplace transform
o0
F(s) = / f(t)e stat
0

exists for Re(s) > v and

|F(s)| = ’/Ooo f(t)efstdﬂ < /OOO ’f(t)€78t|dt < /000 ’Me,ytfstut

M/

[F(s)] < "R

for some M’ and some s.

25.2 The inverse Laplace transform

Using the Cauchy Integral Formula we write

F(s) = 1 j{cF(z)dz

21 zZ— 8

Remember that |F'(s)| is bounded and is analytic for Re(s) > ~. For the integral
above, let us use the following contour. The contour entirely is to the right of v. It
has a vertical straight line portion and a semi-circular arc of radius R which is large
as shown in the figure 26. Upon reversing the direction we have

F(s) = 1 7{1} F(2)dz

278 Jow S— 2

Now F(z) which is the Laplace transform decays as M’/|z| and hence as R — oo, the
integrand decays as follows
F(z) M

1 .
d _——_Rie'do
s— 2z S Rei? Reif e
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or F(z) M1
z

as R — oo on the curved portion of the contour. We are left with the straight line part

of the integral
1 c+i00 F
R =5 [ EEE

271 Je—ico S — 2

Let us now apply the inverse Laplace operator on s

SO = L YF(s)) = ——r /CCHOO F(2)dz

271 Cico S— 2

— 1/C+iOOF(z)L_1{1}dz
- c s—z

278 Je—ico
1 c+1i00 7 th
= 5 /C e (z)e*tdz
1 c+1i00
= — F(s)elds,
21t Je—ico
(47)
which is the Laplace inverse.
25.3 Examples
Let us consider n inverse Laplace problem.
1

1 ctoo  eStdg
% c—ioco (8 — 2)2

The vertical line segment at s = C' is to the right of s = 2, the singularity of F(s). Let
us again use a closed contour as shown in the figure 27. The contour has a vertical
part and a circular arc part with a radius R. Let R be such that the region encloses all
the singularities, s = 2 in this case. If the integral over the circular arc goes to zero
then we need only to find the residues of F(s).

f(t) = 2%” j{ (:S_dj)z — 2%” </Cc—:: (Ses_d;)2 + /m> = 2miRes(F(s)) (49)

Now

tRe(s)

ts| _ tRe(s)et]m(s)| —¢ )

] = le

Here ¢ > 0 and Re(s) < C and on most of the arc Re(s) < 0. Thus, for a fixed value

of ¢ ¢ ¢ Re(s)t
1 eS'ds 1 eStds 1 el SR
o [ el [ = [ S t=0 o)
271 Jare (s — 2) 27 Jare (s —2) 27 Jare R

as R — oo. Thus

Ft) = = ]{ (esds L /jm S oriRes(F(s))/(2ri)  (51)

Tomi) (5-2)2 27 Je—ico (5—2)2
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After the residues, the integral value is

d
—etgg = tett|s_g = te*
ds

where the 277 is cancelled.

26 Some useful inequalities

If 21 and 29 are any two complex numbers

|21 + 22| < 21| + |22]

|21 + 22| > [[z1] — |22

|21 — 22| < |z1] + [22]

|21 — 22| > [[z1] — [22]|
(52)

27 Finding residues at singularities

If we have a function that is a ratio of two polynomials, for example,

z

m, singular at z =1, and z = 2

— then the residue at z = 1 is found as follows:

z z
=) =— (2= 1)y = =1
Bestz =1 =gt V= = g lk=
— the residue at z = 2 is found as follows:
z z
=)= (2= |y = | =2
Besz=2 =gt == ol

— If f(z) is a ratio of two polynomials p(z) and ¢(z) then the residue at z = z, is

also found as
Resz:zgp(z) _ p/(zo)
Q(z) q (Zo)
provided ¢'(z,) # 0. If q(2,) = 0, then this is the only way.

- If

Ifm=1

and if m > 2 then
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— Let two functions p and 1 be analytic at a point z,, and suppose that p(zg) # 0.
If q has zeros of order m at zy then the quotient p(z)/q(z) has a pole of order m
there.

— if F has a simple pole at z = Zj, then

Res(F,z) = lim (z — 20) f(20)

i
— 20
— if F has a simple of order k at z = Zj, then

. dkfl
(o= 1)1 A0, ok

Res(F, zy) = (z — 20)" f(20)

— A branch point is not a simple pole.
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Im

A2 = A2|V2 el T [AZ = 72|72l 772

/N g=0 ] y=20" 0\ N
A0 =2 7:0@/ ¢

|)\i{ _ )\2‘1/'2 ol 0/, _‘)\% _ )\2‘1/2 ei(w‘“)/z

(8 - 22

Figure 23: Branch cut of (A} — A?)%/2 (case 1) in the complex X plane.

Im

A2 = 2|V el T |AZ = 22|/2 1072

11 I
v =27 2 Y=
9:7{‘ 9:0
/N /-\ e
y=0 -\ \)\lj'yzﬂ
0=m 0 0 =2rm
111 v

‘)\f _ )\2|l/2 ei (w+0)/2 _|/\% _ /\2‘1/2 ei ('r+0)/2

(A2 =A%)/

Figure 24: Argument values of (\? — )\2)% along the real axis when |Re(\)| > A; (case 1).
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Im

Iy

Re
-k -k A1 j\_)T\/
3

Figure 25: Integration contour of I;""(u) for case 1 (Ju| < k) when ky,, kp, > k and ky, # k.

[
m@Zp

R
A
; / RezZ)
\

Figure 26: Figure for Laplace inverse.

Im(Z)

S=2
—

C Re(Z)

Figure 27: Example for Laplace inverse.
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