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178 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

two forms side by side to fully appreciate their significance. To understand the differential
(microscopic) view, one must fully understand the integral (macroscopic) view (see Figs. 5.5
and 5.6 on pp. 257 and 258).

4.1 The beginning of modern mathematics

As shown in Fig. 1.2 (p. 13), mathematics as we know it today began in the 16th to 18th cen-
turies, arguably starting with Galileo, Descartes, Fermat, Newton, the Bernoulli family, and
most important Euler. Galileo was formidable because of his fame, fortune, and “successful”
stance against the powerful Catholic establishment. His creativity in scientific circles was cer-
tainly well known due to his many skills and accomplishments. Descartes and Fermat were at
the forefront of merging algebra and geometry. While Fermat kept meticulous notebooks, he
did not publish and tended to be secretive. Thus Descartes’s contributions were more widely
acknowledged, though not necessarily deeper.

Regarding the development of calculus, much was yet to be developed by Newton and Leib-
niz using term-by-term integration of functions based on Taylor series representation. This was
a powerful technique but, as stated earlier, incomplete because the Taylor series can represent
only single-valued functions within the RoC. More important, Newton (and others) failed to
recognize (i.e., rejected) the powerful generalization to complex—analytic functions. The first
major breakthrough was Newton’s publication of Principia (1687), and the second was by Rie-
mann (1851), advised by Gauss but possibly more influenced by Cauchy.

Following both Galileo’s and Newton’s lead, the secretive and introverted behavior of the
typical mathematician dramatically changed with the Bernoulli family (Fig. 3.1, p. 74). The
oldest brother Jacob taught his much younger brother Johann, who then taught his son Daniel.
But Johann’s star pupil was Leonhard Euler. Euler first mastered all the tools and then published
with a prolifically previously unknown.

Euler and the circular functions: Euler’s first major task was to understand the family of
analytic circular functions (e*, sin(z), cos(z), and log(z)), a task begun by the Bernoulli family.
Euler sought relationships among these many functions, some of which may not be thought of
as being related, such as the log and sin functions. The connection that may “easily” be made
is through their complex Taylor series representation (Eq. 3.2.9, p. 95). By the manipulation
of the analytic series representations, the relationship between e” and sin(z) and cos(z) was
precisely captured with the equation

v = cos(w) + gsin(w) 4.1.1)

and its analytic inverse (Greenberg, 1988, p. 1135)

tan’l(z):iln =2 =l 1=2 . (4.1.2)
29 13+ =2 2 1+2y

Exercise #/
Starting from Eq. 4.1.1, derive Eq. 4.1.2.
Solution: We let z(w) = tanw; then
sinw e — e e — 1

#{w) = tan(w) = cosw  Jemtew | Jemiyl @.1.3)
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Gamma function, 307
Gauss’s law, 257, 266

Gauss, CFA vs. GCD, 348
Gauss, GCD vs. CFA, 348
¢0d, 264

gradient V(), 262

greatest common divisor, 345
Green, 277

gyrator, 323

Hankel function, 247

Helmholtz, 260

Helmholtz portrait, 261

Helmholtz’s decomposition theorem, 259-261
Helmholtz’s decomposition: see FTVC , 259
Helmholtz, Hermann von, 277, 311

Hilbert space, see vector space, 241

horn equation, 240-242, 247, 251, 256

horn equation, derivation, 331

horn, conical, 250

horn, exponential, 250

horn, uniform, 247

Hunt, Fredrick, 277

Huygens, 240

Huygens principle, 254

Hydrogen spectrum, 339

impedance, light, 265

impulse response, 286
incompressible, 260

integral definition of V x h(x), 258
integral definition of V-d(x), 257
integral definition of V¢(x), 255
integration by parts, 242
integration, half, 302
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irrotational, 260, 261

Kirchhoff’s portrait, 261
Kirchhoff, Gustav, 311

Lamb, Willis, 277

Laplace transforms: Table III, 302
Laplacian V2, 240, 262
Laplacian, vector: V2, 264
Lec20: zeta function, Euler, 309
Lec20: zeta function, Riemann, 309
light, speed of, 265

Lighthill, James, 277

linearity: P2, 323

Lord Rayleigh, 277

Lorentz force, 269

Maxwell’s equation: matrix form, 266

Maxwell’s equations, 264, 265, 267

Maxwell’s equations, potential solutions, 270

Maxwell’s equations: d’ Alembert solution, 268

Maxwell’s equations: variable names and units,
265

Maxwell’s matrix wave equation, 268

ME: Maxwell’s equations, 266

modal-analysis, 241

modulo, 285

monic polynomial, 285

Morse, Phillip, 277

network postulates, 323

networks, algebraic, 324

Newton, 240

Norton parameters, 267

NOVA, fusion experiment, 269

Number theory, 349, 351

Nyquist sampling, 252

Nyquist sampling of lumped-element models,
252

Nyquist, Harry, 252

Olson, Harry, 277
order, derivatives, 285

passive, 325

passive: P3, 323

Periodic < discrete, 329
periodic <> discrete: P11, 323
Physical examples, 239, 247, 248
Pipes, L.A., 277
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180 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

This property of the area as an integral over an interval, depending on only the end points,
has important consequences in physics in terms of conservation of energy, allowing for impor-
tant generalizations. For example, as long as x € R, we can let F(y) € C with no loss of
generality, due to the linear Postulate P1 of the integral (see p. 162).

4.2.1 The fundamental theorem of real calculus
If f(x) is analytic (Eq. 3.2.8, p. 94), then

F(z) = —f(z) (422)
is an exact real differential. It follows that F'(z) is analytic. This is known as the fundamental
theorem of (real) calculus (FTC). Thus Eq. 4.2.2 may be viewed as an exact real differential.
This is easily shown by evaluating

starting from the antiderivative, Eq. 4.2.1. If f(z) is not analytic then the limit may not exist,
so this is a necessary condition.

There are many important variations on this very basic theorem (see Table 4.1). For ex-
ample, the limits could depend on time. Also when we take Fourier transforms, the integrand
depends on both time ¢ € R and frequency w € R via a complex exponential “kernel” function
et ¢ C, which is analytic in both ¢ and w.

4.2.2 The fundamental theorem of complex calculus (Sec. 4.2.1)

The fundamental theorem of complex calculus (FTCC) states (Greenberg, 1988, p. 1197) that
for any complex—analytic function F'(s) € C with s = 0 + wy € C,

s

Fs) = Fls) = F(O)C. 42.3)

So

Equations 4.2.1 and 4.2.3 differ because the path of the integral is complex. Thus the line
integral is over s € C rather than a real integral over x € R. The FTCC states that the integral
depends on only the end points, since

F(s) = —f(s). (4.2.4)

ds
Comparing exact differentials, Eq. 4.1.5 (FTCC) and Eq. 4.2.2 (FTC), we see that f(s) € C
must be complex—analytic and have a Taylor series in powers in s € C. It follows that F'(s) is
also complex—analytic.

Complex—analytic functions: The definition of a complex—analytic function F(s) of s € C
is that the function may be expanded in a Taylor series (Eq. 3.2.20, p. 102) about an expansion
point s, € C. This definition follows the same logic as the FTC. Thus we need a definition for
the coefficients ¢, € C, which most naturally follow from Taylor’s formula

1 dr

A (4.2.5)

s=50

Cn =
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182 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

You may wonder what would happen if we took a derivative at 45°. To do this we only
need to multiply the function by ¢/"/*. But doing so will not change the derivative. Thus we
may take the derivative in any direction by multiplying by ¢%?, and the CR conditions will not
change.

The CR conditions are necessary so that the integral of Z(s), and thus its derivative, is
independent of the path, expressed in terms of conditions on the real and imaginary parts of Z.
This is a very strong condition on Z(s), which follows assuming that Z(s) may be written as a
Taylor series in s:

1,
Z(s) = Zo+ Zys + §Z25Z +ey 4.2.7)

where Z,, € C are complex constants given by the Taylor series formula (Eq. 4.2.5). As with
the real Taylor series, there is the convergence condition that |s| < 1, called the radius of
convergence (RoC). This is an important generalization of the region of convergence (RoC) for
real s = x.

Every function that may be expressed as a Taylor series in s — s, about point s, € C
is said to be complex—analytic at s,. This series, which is single-valued, is said to converge
within a radius of convergence (RoC). This highly restrictive condition has significant physical
consequences. For example, every impedance function Z(s) obeys the CR conditions over large
regions of the s plane, including the entire right half s plane (RHP) (¢ > 0). This condition is
summarized by the Brune condition R{Z(c > 0)} > 0, or alternatively £Z(s) < Zs

When the CR conditions are generalized to volume integrals, this is called either Gauss’s
Law or Green’s theorem, which is used in the solution of boundary value problems in engineer-
ing and physics (Kusse and Westwig, 2010).

We may merge these equations into a pair of second-order equations by taking a second
round of partials. Specifically, eliminating the real part R(c,w) of Eq. 4.2.6 gives

O*R(o,w)  9*X(o,w) 02X (0,w)

dodw 0w 2o (CR-3) (4.2.8)

which may be written compactly as V2X (o, w) = 0. Eliminating the imaginary part gives

X (o,w) _ 0?R(0,w) _ 7(923(0',0.))‘ (CR-4) 42.9)

dwdo 0%c 0w

which may be written as V2R(o,w) = 0.

In summary, for a function Z(s) to be complex—analytic, the derivative dZ/ds must be
independent of direction (path), which requires that the real and imaginary parts of the function
obey Laplace’s equation; that is,

VR(o,w) =0 and V2X(o,w)=0. (4.2.10)

Equations CR-1 and CR-2 are easy to work with because they are first-order, but the in-
tuition behind them best follows from the properties of Laplace’s equation (Eq. 4.2.10). Note
two facts: (1) the derivative of a complex—analytic function is independent of its direction, and
(2) the real and imaginary parts of the function obey Laplace’s equation. Such relationships are
known as harmonic functions.

As we shall see in the next few sections, complex—analytic functions must be smooth, since
every analytic function may be differentiated an infinite number of times (the complex Taylor
series) within the RoC. The magnitude must attain its maximum and minimum on the boundary.
For example, when you stretch a rubber sheet over a jagged frame, the height of the rubber sheet
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184 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

4.3 Problems DE-1

4.3.1 Topics of this homework:

Complex numbers and functions (ordering and algebra), complex power series, fundamental
theorem of calculus (real and complex); Cauchy-Riemann conditions, multivalued functions
(branch cuts and Riemann sheets)

4.3.2 Complex Power Series

Problem # [: In each case derive (e.g., using Taylor’s formula) the power
series of w(s) about s = 0 and give the RoC of your series. If the power series
doesn’t exist, state why! Hint: In some cases, you can derive the series by
relating the function to another function for which you already know the power
series at s = 0.

—1.1:1/(1 - s)
- 1.2:1/(1 = %)
~ 13 1)(1+ ).
_14:1)s
- 1.5:1/(1— s
Problem # 2: Consider the function w(s) = 1/s

— 2.1: Expand this function as a power series about s = 1. Hint: Let
1/s=1/1-14s)=1/(1—(1—3s)).

—2.2: What is the RoC?
—2.3: Expand w(s) = 1/s as a power series in s~ = 1/s about s™! = 1.

— 2.4: What is the RoC?
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186 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

— 5.2: Merge the CR equations to show that u and v obey Laplace’s equa-
tions.

Viu(o,w)=0 and Vu(o,w)=0.

—5.3: What can you conclude?

Problem # 6: Apply the CR equations to the following functions. State for
which values of s = o + iw the CR conditions do or do not hold (e.g., where the
function F(s) is or is not analytic). Hint: Review where CR-1 and CR-2 hold.

-6.1: F(s)=¢*

-6.2: F(s)=1/s

4.3.4 Branch cuts and Riemann sheets
Problem # 7: Consider the function w*(z) = z. This function can also be
written as wi(2) = /Z4. Assume z = re? and w(z) = pe¥ = \/re®/2,

— 7.1: How many Riemann sheets do you need in the domain (z) and the
range (w) to fully represent this function as single-valued?

— 7.2: Indicate (e.g., using a sketch) how the sheet(s) in the domain map to
the sheet(s) in the range.

—7.3: Use zviz.mto plot the positive and negative square roots ++/z and
—+/z. Describe what you see.

— 7.4: Where does zviz.mplace the branch cut for this function?
— 7.5: Must the branch cut necessarily be in this location?

Problem # 8: Consider the function w(z) = log(z). As in Problem 7, let
2 =re®” and w(z) = pe’.

— 8.1: Describe with a sketch and then discuss the branch cut for f(z).
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188 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

4.4 Complex-analytic Brune admittance

It is rarely stated that the variable that we are integrating over, either x (space) or ¢ (time), is
real (z,¢ € R), since that fact is implicit, due to the physical nature of the formulation of the
integral. But this intuition must be refined once complex numbers are included with s € C,
where s = 0 + w).

That time and space are real variables is more than an assumption: it is a requirement that
follows from the order property. Real numbers have order. For example, if ¢ = 0 is now (the
present), then ¢ < 0 is the past and ¢ > 0 is the future. Since time and space are real (¢, x € R),
they obey this order property. To have time travel, time and space would need to be complex
(they are not), since if the space axis were complex the order property would be invalid.

Interestingly, it was shown by d’ Alembert (1747) that time and space are related by the pure
delay. To obtain a solution to the governing wave equation, which d’Alembert first proposed
for sound waves, x,t € R may be functionally combined as

(e =tEa/c,

where ¢, € R [m/s] is the wave phase velocity. The d’ Alembert solution to the wave equation,
describing waves on a string under tension, is

u(z,t) = f(t —x/co) + gt +x/c,), (4.4.1)

which describes the transverse velocity (or displacement) of two independent waves f(¢_),
9(¢+) € R on the string, which represent forward and backward traveling waves.! For example,
starting with a string at rest, if one displaces the left end, at 2 = 0, by a step function u(t), then
that step displacement will propagate to the right as u(t — x/c,), arriving at location z, [m],
at time x,/c, [s]. Before this time, the string will not move to the right of the wave-front, at
z, [m], and after ¢, [s] it will have a non-zero displacement. Since the wave equation obeys
superposition (postulate P2, p. 162), it follows that the “plane-wave” eigenfunction of the wave
equation for x, k € R are given by

Ya(x,t) = 6(t Fk-x) > kX (4.4.2)

where |k| = 27/|A| = w/c, is the wave number, |A| € R is the wavelength, and s = 0 + wj,
is the Laplace frequency.

Complex propagation function x(s): When propagation dispersion and losses are consid-
ered, we must replace the wave number jk € C having a complex—analytic vector wave number
k(s) = k.(s) + jk(s). This is known by several names: (1) the complex propagation func-
tion, (2) the dispersion relation, (3) the propagation function. Function k(s) is a subtle and
important generalization of the scalar wave number k = 27 /).

An interesting example is the exact solution to the acoustic wave equation, including vis-
cous and thermal losses, as discussed in Appendix D, where it is show that the eigenvalues are

5+26,7/5 _ (Bo£5)" = (5,)°

Co Co

Ki(s) =

with 5, € R > 0.

'd’ Alembert’s solution is valid for functions that are not differentiable, such as 6(t — x/c,).
2Recall that for lossless plane waves A f = c,, and k = 27w /\.
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190 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

When we are dealing with a transmission line (i.e., wave guides), the generalized admittance
is defined as the ratio of the flow to the force. For an electrical system (voltage ®, current ),
the input admittance looking to the right from location x is

It(z,w)
Y, (r>0,8) = —1%,
R
and looking to the left is
_ I (z,w)
Y. (z ,8) = ——~.
(7 <0.9) O (x,w)

In general these two admittances Y;= (x, s) are different.

Generalized reflectance: A function related to the generalized impedance is the reflectance
T'(s), defined as the ratio of a reflected wave to the incident wave. For the case of acoustics
(pressure P, volume velocity V),

~ V(w) B vt —y-

Yin(z,8) = TR (4.4.5)
Vvt 1V,
BB (@46)
L 1 =T(,)
=V o Tes o) (4.4.7)

When the physical system is continuous at the measurement point z, V. (z) = YV, (z) € R.
The reflectance I'(z, s) depends on the area function, the boundary conditions, or both.

There is a direct relationship between a transmission line’s area function A(z) € R, its char-
acteristic impedance Y,(z) € R, and its eigenfunctions. We shall provide specific examples
as they arise in our analysis of transmission lines (e.g., Fig. 5.3, p. 247). This was previously
discussed in Sec. 41 (p. 116).

A few papers that deal with the relationship between Y;,(s) and the area function A(x) are
Youla (1964); Sondhi and Gopinath (1971); Rasetshwane et al. (2012). However, the general
theory of this important and interesting problem is beyond the scope of this text (See homework
DE-3, Problem # 2), as well as Appendix D.

Complex-analytic I'(s) and Y;,,(s) = Z;,!(s)

When we define the complex reflectance I'(s), we make a key assumption: Even though I'(s)
is defined by the ratio of two functions of real (radian) frequency w, like the impedance, the
reflectance must be causal (Postulate P1, p. 162). That y(¢) < ['(s) and (t) <> Zin(s) =
1/Y:,(s) are causal is required by the physics.

4.4.2 Complex—analytic impedance

Conservation of energy (or power) is a cornerstone of modern physics. It may first have been
under consideration by Galileo Galilei (1564-1642) and Marin Mersenne (1588-1648). Today
the question is not whether it is true, but why. Specifically, what is the physics behind conser-
vation of energy? Surprisingly, the answer is straightforward, based on its definition and the
properties of impedance. Recall that the power is the product of the force and the flow, and
impedance is their ratio.
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L.4.3 Gauss-Lucas theorem

Of special interest is the ratio of a Diophantine monic M (s) and its derivative M (s), because
the roots of M (s) must lie just inside of the circle of roots of the monic. Assuming that
K K-1
Mg(s) = s" then Mp(s)=  ks" .
k=0 k=0

1.4.4 Roots of random events

Of particular interest is the case of Bernoulli trials having a fractional odds ration (o € [F). An
example would be o = N/M with N, M € N (positive integers), or even better N, M € P
(primes with o € I having no common factors), thus with p = N/(N + M) € I (irrational).
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192 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

Every impedance must obey conservation of energy (Postulate P3): The impedance func-
tion Z(s) has resistance R and reactance X as a function of complex frequency s = o + jw.
From the causality postulate P1, z(t < 0) = 0. Every impedance is defined by a Laplace
transform pair
2(t) < Z(s) = R(o,w) + 31X (0, w),

with R, X € R.

According to postulate P3 a system is passive if it does not contain a power source. Drawing
power from an impedance violates conservation of energy. This property is also called positive-
real, which was defined by Brune (1931b,a)

R{Z(s>0)} > 0. (4.4.10)

Positive-real systems cannot draw more power than is stored in the impedance. The region
o < 0is called the left half s plane (LHP), and the complementary region ¢ > 0 is called the
right half s plane (RHP). According to the Brune condition, the real part of every impedance
must be nonnegative (the RHP).

It is easy to construct examples of second-order poles or zeros in the RHP such that Pos-
tulate P3 is violated. Thus Postulate P3 implies that the impedance may not have more than
simple (first-order) poles and zeros, strictly in the LHP. But there is more: These poles and
zeros in the LHP must meet a minimum phase condition, a condition that is easily stated:

22(s) < Ls (4.4.11)

but difficult to prove. There seems to be no proof that second-order poles and zeros (e.g.,
second-order roots) are not allowed.® However, such roots must violate a requirement that the
poles and zeros must alternate on the ¢ = 0 axis, which follows from Postulate P3. In the
complex plane the concept of “alternate” is not defined (complex numbers cannot be ordered).
What has been proved (i.e., Foster’s reactance theorem), that says that if the poles are on the
real or imaginary axis, they must alternate, leading to simple poles and zeros (Van Valkenburg,
1964a). The restriction on poles is sufficient but not necessary, as Z(s) = 1/4/s is a positive-
real impedance but is less than a first-degree pole (Kim and Allen, 2013). The corresponding
condition in the LHP, and its proof, remains elusive (Van Valkenburg, 1964a).

For example, a series resistor 12, and capacitor C, have an impedance given by (Table 3.9,
p. 160)

C
with constants R,, C, € R > 0. In mechanics, an impedance composed of a dashpot (damper)
and a spring has the same mathematical form.
A full 2d order resonant system has an inductor, resistor, and capacitor, with an impedance
given by

Z(s) = R, + 1/sC, <> R,0(t) + lu(t) = 2(t), (4.4.12)

Z(s) sCo C, 4 ((46'”[’ + c,e{[’) = z(1), (4.4.13)

T T sC R, + 2C,M, © dl
which is a second-degree polynomial with two complex resonant frequencies s+. When R, >
0, these roots are in the LHP, with z(¢) «» Z(s).

Systems (networks) that contain many elements and transmission lines can be much more
complicated, yet still have a simple frequency-domain representation. This is the key to under-
standing how these physical systems work, as we describe next.

©As best I know, this is an open problem in network theory (Brune, 1931a; Van Valkenburg, 1964a).

4. PROPERTIES OF DIOPHANTINE POLYNOMIALS 349
1.4 Properties of Diophantine polynomials

1.4.1 Polynomials having prime roots

There is an interesting debate regarding the convergence of Newton’s method. My view is that
it always converges (Sec. 3.1.2).
The following are the coefficients of a polynomial built from prime numbers

C = [950488110; —1696103097; 1255300345; —506088300; 123054080; —18928998; 1879134; —119820; 473

Since we know the roots are prime, we may find them by factoring C(1), which gives
R =12,3,3,5,11,13,13,13,19,23],

where R= factor (950488110).
Directly finding the roots of the polynomial using Matlab/Octave’s roots (C) gives

[0.5,0.333333, 0.333333, 0.2, 0.090909, 0.076933, 0.076918, 0.076918, 0.052632, 0.043478].

These number are less than 1 because C(10)s' is normalized to 1, forcing it to be monic.
Taking the reciprocal of the roots should return the prime roots. However note the two small
errors ([12.9983, 13.0008])

[2.0,3.0,3.0,5.0,11.0,12.9983, 13.0008, 13.0008, 19.0, 23.0],

due to floating point numerical issues.

There are several alternatives to this. One is to use the continued fraction algorithm (CFA)
to find rational expansions of the roots. In Matlab the CFA is implemented with the command
rat (). For example

rat (1/0.5) = 1/2

and the fifth root gives
rat (1/0.090909) = 11.

However the 6th root fails the rats expansion
rat(1/0.076933) = 13 + 1/(-596)
and for the 7th root,
rat (1/0.076918)=0 + 1/(13 + 1/(1165)).

An interesting question remains: “Can these errors be removed by factoring out a few of
the smaller primes ([2, 3,5]), or the larger primes ([19,23])?” Since there are 3 factors of 13,
what is the effect of trying to remove that factor. Namely is there a remainder due to the near
miss, or will it factor 13 with no remainder?

This question is interesting because Newton’s method could be used to find roots, which
could then be removed using Matlab/Octave’s long division routine (decon () ). Other po-
tential options are a residue expansion, or its more power sister the vector fitting algorithm
(Matlab’s vectorfit3()).
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194 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

complex variable. The key question is “Where does the series fail to converge?” This is the
main concept behind the FTCC (Eq. 4.2.3).

The FTCC (Eq. 4.2.3) is formally the same as the FTC (Eq. 4.2.2) (Leibniz’s formula), the
key (and significant) difference being that the argument of the integrand s € C. Thus this
integration is a line integral in the complex plane. One would naturally assume that the value
of the integral depends on the path of integration. And it does, but in a subtle way, as quantified
by Cauchy’s various theorems. If the path stays in the same RoC region, then the integral is
independent of that path. If a path includes a different pole, then the integral depends on the
path, as quantified by the Cauchy residue theorem. The test is to deform the path from the
first to the second. If in that deformation the path crosses a pole, then the integral will change
(namely it will depend on the path). All of this is follows from causality.

The FTC and FTCC are clearly distinguishable yet the reasoning is the same. If F(s) =
df (s)/ds is complex—analytic [i.e., has a power series f(s) = , cs*, with f(s),ct, s € Cl,
then it may be integrated, term by term, and yet the integral does not depend on the path. At first
blush, this is sort of amazing. The key is that F'(s) and f(s) must be complex—analytic, which
means they are differentiable. This all follows from the Taylor series formula Eq. 4.2.5 (p. 180)
for the coefficients of the complex—analytic series. For Eq. 4.2.3 to hold, the derivatives must be
independent of the direction (the path), as discussed on page 181. The concept of a complex—
analytic function therefore has eminent consequences in the form of several key theorems on
complex integration, as first discovered by Cauchy in about 1820.

Role of the Complex Taylor series: The complex Taylor series generalizes the functions it
describes, with unpredictable consequences, as nicely shown by the domain-coloring diagrams
in Fig. 3.12 (p. 167), where a simple translation of the s plane by a complex number can void
the positive-real property (s — y/j) cannot be a physical impedance).

Cauchy’s of complex integration tools were first exploited in physics by Sommerfeld (1952),
to explain the onset (e.g., causal) transients in waves, as he explained in detail in Brillouin
(1960, Chap. 3).

The importance of causality: Up to 1910, when Sommerfeld first published his results using
complex—analytic signals and saddle point integration in the complex plane, the implications
of the causal wave-front were poorly understood. It would be reasonable to say that Som-
merfeld’s insight changed our understanding of wave propagation for both light and sound.
Unfortunately, in my view, his insight has never been fully appreciated, perhaps even to this
day. If you question this summary, please read Brillouin (1960, Chap. 1).

The full power of the complex—analytic function was first appreciated by Bernard Riemann
(1826-1866) in his University of Gottingen PhD thesis of 1851, under the tutelage of Gauss
(1777-1855), which drew heavily on the work of Cauchy (Fig. 3.1, page ).

The key definition of a complex—analytic function is that it has a Taylor series representa-
tion, over a region of the complex frequency plane s = o + jw, that converges in its RoC about
the expansion point, with a radius determined by the nearest pole of the function. A further
surprising feature of all analytic functions is that within the RoC, the inverse of that function
also has a complex—analytic expansion. Thus given w(s), in theory, we can determine s(w) to
any desired accuracy, critically depending on the RoC. As an example if w(s) = e* then its
inverse is s(w) = log(w). Given the right software (e.g., zviz .m), this relationship may be
made precise for every complex—analytic function.

1.2. DERIVATION OF THE CFA MATRIX 347

From the remainder formula, u; = |p/q|. Continuing with n = 2:

el= T al )

where u; = |ry/r1]. Continuing with n = 3:

ri| fus 1] [re
ro| |1 0] |rs]”’
Th—2| _ |Un 1| |rnoq
[rn,]] - [1 (J [ n } ' 1.2.1)

where u,, = [r,,_1/r,]. This terminates when r,, = 0 in the above nth step:
Tno2| _ |un 1| | Tn
Tme1| |1 O] |7, =0]"
Example: We let p = 355 and ¢ = 113, which are coprime, and set n = 1. Then Eq. [.2.1
becomes
355]  [3 1] [r
113 |1 0f |ry]|”’
since uy = 332 | = 3. Solving for the RHS gives [ro; 1] = [113;16] (355 = 113 - 3 4 16). To
find [ro; r1], we take the inverse:
r] [0 17[355
m| T 1 3| 113"
For n = 2, with the RHS from the previous step,
13| fup 1| |m
16| |1 0f|re’

since uy = [ 12| = 7. Solving for the RHS gives [r1; 2] = [16; 1] (113 = 16 - 7 + 1). It seems

we are done, but let’s go one step further.

For n = 3 we now have
16]  |ug 1| |r
1 |1 0] |rf’

since uz = || = 16. Solving for the RHS gives [r1; 73] = [1;0]. This confirms that we are
done, since ry = 0.

where uy = |r1/72].
For arbitrary n we find

Derivation of Eq. 1.2.1: Equation Eq. 1.2.1 is derived as follows: Starting from the target

z € R, we define .

T —p

e R.

p=lz] and g¢=

These two relationships for truncation and remainder allow us to write the general matrix recur-
sion relation for the CFA (Eq. 1.2.1). Given {p, ¢}, we continue with the above CFA method.

One slight problem with the above is that the output is on the right and the input on the left.
Thus we need to take the inverse of these relationships to turn this into a composition.
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196 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

6. I am not clear about the interesting case of an irrational pole (o« € I). In some cases (e.g.,
a € [F) this may be simplified with the logarithmic derivative operation, as mentioned on
page 84.

More complex topologies are being researched today, and progress is expected to accelerate
due to modern computing technology.® It is helpful to identify the physical meaning of these
more complex surfaces, to guide us in their interpretation and possible applications.’

Branch cuts:  Up to this point we have considered only poles of degree o € N of the form
1/s*. The concept of a branch cut allows us to manipulate (and visualize) multivalued functions
for which o € F. This is done by breaking each region into single-valued sheets, as shown in
Fig. 4.2 (right). The branch cut is a curve € C that separates the various single-valued sheets of
a multivalued function. The concepts of branch cuts, sheets, and the extended plane were first
devised by Riemann, as described in his thesis of 1851. It was these three mathematical and
geometrical constructions that provided deep insight into complex—analytic functions, greatly
extending the important earlier work of Cauchy (1789-1857) on the calculus of complex—
analytic functions. For an alternative helpful discussion of Riemann sheets and branch cuts,
see Boas (1987, pp. 221-25), Kusse and Westwig (2010), and Greenberg (1988).

To study the properties of mul- 2
tivalued functions and branch cuts, 2 S 7
we look at w(s) = /s and w(s) = / 7
log(s), along with their inverse gl
functions w(s) = s? and w(s) =
¢®. For uniformity we refer to the =
complex abscissa (s = o + w))
and the complex ordinate (w(s) =
u + v7). When the complex domain / - )
and range are swapped, by taking e 0 ! s : 0 ! :

o o

the 1fnvers; of a function, multival- Figure 4.2:  Here we use Cartesian coordinates in the domain
ued functions are a Con?mon anse' s = 0 + wy and polar coordinates for the range w(o,w) = |w|e?’.
quence. For example, f(t) = sin(t) The color intensity indicates the magnitude |s|, with black being
is single-valued and analytic in ¢ |s = 0| and bright (eventually white) indicating |s| — oo. Left:
. . Mapping: w(s) = s*. Right: Mapping of the principal branch from

and thus has a Taylor series. The in- ) f 2 .
N . ) —s tow(s) = —/—s (i.e., the rotated inverse of s*). This sheet was
verse function ¢(f) is multivalued. generated by rotating w by 180°. The branch cut is on the 1 = 0

The best way to explore the axis, with branch points at |w] = 0 and co. Neither of these functions

. are Brune impedances, since they violate the positive-real condition
complex mapping from the com- (gq 3.2.19, p. 102).

plex planes s — w(s) is to master
the single-valued function s = w?(s) and its double-valued inverse w(s) = \/s.

Figure 4.2 (left) shows the single-valued function w(s) = s?, and (right) one sheet of
its inverse, the double-valued mapping of w(s) = —+/—s. Single-valued functions such as
w(s) = s? are relatively straightforward. Multivalued functions require the concept of a branch
cut, defined in the image plane (also called the codomain or range). This is a technique to
render the multiple values as single-valued on each of several sheets. Each sheet is labeled in
the domain (s) plane by a sheet index k € Z, while branch points and cuts are defined in the
image (w) plane.

W=

w = -sqrt(-s)

Shttps://www.maths.ox.ac.uk/about-us/departmental-art/theory

9https://www.quantamagazine.orq/secretflinkfuncoveredfbetweenfpurefmathfandfphysicsfzo171201

Appendix I

Number theory applications

I.1 Division with rounding method

‘We want to show that the GCD for m, n, k € N (Eq. 2.4.2, p. 47) may be written in matrix form

as 0 1
m _ . m- 111
MW [1 —L;J] Mk 1D

Eq.L1.1 implements the gcd(m, n) for m > n.

This starts with & = 0, my = a, and ny = b. With this method there is no need to test
whether n,, < m,, as it is built into the procedure. The method uses the floor function |z,
which finds the integer part of z (|« ] rounds toward —o0). After each step we will see that the
value 141 < mgy1. The method terminates when ny; = 0 with ged(a, b) = My 1.

The following vectorized code is more efficient than the direct matrix method:

function n=gcd2 (a,b)
M=[abs (a);abs(b)]; %Save (a,b) in array M(2,1)

% done when M(1) = 0

while M(1) "= 0

disp (sprintf ("M(1)=%g, M(2)=
M=[M(2)-M(1)«floor (M(2)/M(1)
end %done

%g ",M(1),M(2)));
); M(1l)]; %automatically sorted

n=M(2); %GCD is M(2)

With a minor extension in the test for “end,” this code can be made to work with irrational
inputs (e.g., (nm, mm)).

This method calculates the number of times n < m must subtract from m using the floor
function. This operation is the same as the mod function.' Specifically,

m
Mgl =M = T (L1.2)

so that the output is the definition of the remainder of modular arithmetic. This would have
been obvious to anyone using an abacus, which explains why it was discovered so early.

"https://en.wikipedia.org/wiki/Modulo_operation
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The k& = 1 branch, of Zs (+180° < § < 180 + 360 = 520°) maps to Zw (on the right)
to green to blue to purple (¢ = 6/2). Note how the panel on the left matches the right half
of s (green = +90°, purple = —90°). The center panel Zw is green where /s = 180°. Thus
Zw = %45. Going around the s plane one more time gives the right most figure. w(s) is
analytic everywhere except at the branch points s = 0 and s = oo.

Moving the branch cut: Furthermore we can change Zs by 180° to move the branch cut
w = pe?? = \fre?2er™, 4.4.17)

where p = |w|,¢¥Zw, € R. The generic Cartesian coordinates are s = ¢ + wy and w(s) =
u(o,w) + v(o,w)). For single-valued functions such as w(s) = s® on the left in Fig. 4.2 there
is no branch cut, since 1) = 26. Note how the red color (§ = 0°) appears twice in this mapping.
For multivalued functions, a branch cut is required, typically along the negative v(o, w) axis
(i.e, ¢ = m), but it may be freely distorted, as seen by comparing the right panel of Fig. 4.2
with the right panel of Fig. 4.3.

Properties of the branch cut: It is important to understand that the function is analytic on
the branch cut but not at the branch points. One is free to move the branch cut (at will). It does
not need to be on a line: it could be cut in almost any connected manner, such as a spiral. The
only rule is that it must start and stop at the matching branch points, or at co, which must have
the same degree.

The location of the branch cut may be moved by rotating the s coordinate system of Fig. 4.1.
For example, w(s) = £7y/s and w(s) = £+/—s have different branch cuts, as may be verified
using the Matlab/Octave commands j*zviz (s) and zviz (-s). Every function is analytic
on the branch cut (since moving it does not change the function). If a Taylor series is formed
on the branch cut, it will describe the function on the two different sheets. Thus the complex—
analytic series (i.e., the Taylor formula, Eq. 4.2.5) does not depend on the location of a branch
cut, as it only describes the function uniquely (as a single-valued function), valid in its local
region of convergence.

The second sheet (k = 1) in Fig. 4.3 picks up at § = 7 [rads] and continues on to 7 + 27 =
3. The first sheet maps the angle of w (i.e., ¢ = Zw = 0/2) from —7/2 < ¢ < 7/2 (w =
V/re?/?). This corresponds to u = R{w(s)} > 0. The second sheet maps 7/2 < 1) < 37/2
(i.e., 90° to 270°), which is R{w} = u < 0. In summary, twice around the s plane is once
around the w(s) plane because the angle is half due to the /s.

Branch cuts emanate and terminate at branch points, defined as singularities (poles) that
can even have fractional degree, as for example 1/4/s, and terminate at one of the matching
roots, which includes the possibility of co.!” For example, suppose that in the neighborhood of
the pole, at s, the function is

w(s)
(S - so)k-’
where w, s, s, € Cand k € Q. When k = 1, s, = 0, + w, is a first-degree “simple pole,”
having degree 1 in the s plane, with residue w(s,). Typically the order and degree are positive
integers, but fractional degrees and orders are common in modern engineering applications
(Kirchhoff, 1868; Lighthill, 1978). Here we allow both the degree and the order to be fractional
(€ F). When k € F C R, k = n/m is a real reduced fraction—namely, when GCD (n, m) =1,

f(s) = (4.4.18)

!0This presumes that poles and zeros appear in pairs, one of which may be at cc.
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Solution: Starting from Eq. H.1.2 with area A(r) = A,e*™

10 amr 00 _ 1 9%
;Kﬁaem;ﬂ*gw
1 0%

0 (1) 4 2ma,(1:1) = 5 5 0 K7 P (),

which is the time-domain version of Eq. H4.6. =

Since this equation is second-order in time with constant coefficients, it has two closed-form
solutions:

PE(T) = PE(w) e enV T
= Prw)e T VITwE

with w. = mc,. The two wave amplitudes P (w) must be determined from the boundary
conditions.

Exercise #2
Shown that P*(r, w) satisfy Eq. H.4.6.
Solution: Taking partials with respect to 7,

0, PE(r,w) = <7m, F m) PE(r,w)
O PE(r,w) = (—m F \/m)z PE(r,w)
= (‘Zm2 +r2 2771\/m) PE(r,w).
Thus Eq. H.4.6 reduces to
<2m2 +K2+ 27n\/m> +2m (7771, F m) = K2
which is an identity. =
Next consider the Fourier series (or Fourier transform) of the area function,
Alr) = ape®™.
It follows from the linearity of the wave equation that the general solution of Eq. H.4.6 is
PE(r,w) = ai(w) e ™ VMR

Uk
k

Here we have combined P*(w) and ay, as coefficients a;- (w).
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1.
d. s+e
F(s)=—1
() ds s +7
Solution: J . )
F(s) = é [In(s + ) — In(s + 7)] = <S+C - SH)
The poles are at s; = —e and s, = — with respective residues of +1. m
> d 3)°
F(s)= 2 (s+3)
ds  (s+7)"
Solution:
F(s) = i (eln(s +3) +min(s + 7)) = _c + il
8) = (eln(s min(s +9)) = S5 e

There is a very important take-home message here regarding the utility of the logarithmic
derivative, which “linearizes” the fractional pole. m

F(S) _ ewlns

Solution: To simplify this expression take the log
InF(s) =Ine™* = 7lns = Ins"
Thus F(s) = s™. The only pole is s — oo. Thus the definition of the residue is to

multiply by the pole and take the limit as s — oo

i

¢y = lim = =0""1=0.
500§
L ]
4.
F(s)=n"*°

Solution: Converting to exponential format: F(s) = e™*""" « §(¢ — In). I don’t think
the pure time delay has poles. I'm not sure what this tells us about the residue.m

Log function: Next we discuss the multivalued nature of the log function. In this case there
are an infinite number of Riemann sheets, not captured by Fig. 3.14 (p. 168), which displays
only the principal sheet. However, if we look at the formula for the log function, the nature is
easily discerned. The abscissa s may be defined as multivalued, since
s = re?™Ieh,

Here we have extended the angle of s by 27k, where k is the sheet index € Z. Now we take
the log:

log(s) = log(r) + (6 + 27k);.
When k& = 0, we have the principal value sheet, which is zero when s = 1. For any other value
of k, w(s) # 0, even when r = 1, since the angle is not zero, except for the k£ = 0 sheet.

H.4. RELATIONS BETWEEN STURM-LIOUVILLE AND QUANTUM MECHANICS 341

H.3.1 Eigenmodes of the Rydberg atom

One way to think of eigenmodes is to make an analogy to a piano string or an organ pipe.
In these much simpler systems, there is an almost constant delay, say 7, due to a characteristic
length, say L = 7c¢,, such that the eigenmodes of a string are given by integer multiples of a half
wavelength v,, = nc,/2L, while the eigenmodes of the organ pipe are multiples of a quarter
wavelength. The distinction is the boundary conditions. For the string the endpoint boundary
conditions are pinned displacement (i.e., zero velocity). The organ pipe is closed at one end
and open at the other, resulting in multiples of a quarter wavelength v, = nc,/4L. In each case
v = n/7, where 7 = 2L/c, is the round-trip delay; thus v = nc,/2L. We suggest looking
at the Rydberg formula in the same way, but with very different eigenfrequencies (Eq. H.3.1).
Sommerfeld (1949, p. 201) makes a very interesting comment regarding Eq. H.3.1:

This equation reduces to a simple mathematical formula the enigma of the spectral
lines, with their finite cumulation point, the behavior of which differs so funda-
mentally from that of all mechanical systems.

H.3.2 Discussion

The Rydberg frequencies f,; (n = 1,1 = 1,...,00) has poles in the radiation impedance
(Eq. H.1.3) when ¢;( f,;) € N. Working backwards from the Rydberg formula (Eq. H.2.1), we
have solved for ¢( f,,;) indicating where this condition is valid (Eq. H.2.3). Since the reflectance
and the impedance must be causal complex—analytic functions of Laplace frequency s, we must
replace the discrete frequency f,,; with s:

2T fu = s = 0 +wy,

thereby forcing /(s) to be a complex—analytic function of s. Then the poles of the radiation
impedance must satisfy

F(Snz) — ei2nl(fm) — 1,

resulting in eigenfrequencies at f,,,.

The next step in this analysis is to determine the area function A(r) given Z,q4 (Eq. H.1.3).
To do this we must solve an integral equation for A(r), as discussed by Sondhi and Gopinath
(1971) and by Youla (1964).

Perhaps this could be done using an analytic representation for the area function,

APy = art.

H.4 Relations between Sturm-Liouville and quantum mechan-
ics

If we compare the Schrodinger equation (SE) for hydrogen with the corresponding Sturm-
Liouville equation we can begin to appreciate their differences. The QM equation for hydrogen
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202 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

Some open questions: Without the use of CT-3 it is hard to evaluate the inverse Laplace
transform of 1/s directly. For example, how do we show that the integral (Eq. 4.5.2) is zero for
negative time (or 1 for positive time)? CT-3 resolves this difficult problem by the convergence
of the integral for negative and positive times. Clearly the convergence of the integral at w — oo
plays an important role.

4.5.2 Cauchy Integral Formula and Residue Theorem

CT-2 is an important extension of CT-1, in that a pole has been explicitly represented in the
integrand at s = s,. If the pole location is outside the curve C, the result of the integral is zero,
in keeping with CT-1. When the pole is inside C, the integrand is no longer complex—analytic at
the enclosed pole. When this pole is simple, the residue theorem applies. For the related CT-3
the same result holds, except it is assumed that there are K simple poles in the function F'(s).
This requires K repeated applications of CT-2. Thus it represents a minor extension of CT-2.
When the integrand is f(s)/Px(s) where f(s) is analytic in C and Pk(s) is a polynomial of
degree K, with all of its roots s € C, then CT-3 applies.

Nonintegral degree singularities: A key point is that this theorem applies when k£ € 1,
including fractionals k € IF, but for these cases the residue is always zero, since by definition
the residue is the amplitude of the 1/s term (Boas, 1987, p. 73). Below are examples:

1. When k € F (e.g., k = 2/3), the residue of s* is zero, by definition.

2. The function 1/+/s has a zero residue (we apply the definition of the residue, Eq. 4.5.4).
3. When k # 1 € 1, the residue is, by definition, zero.

4. When k = 1, the residue is given by Eq. 4.5.4.

5. CT-1, CT-2, and CT-3 are essential when computing the inverse Laplace transform.

Summary and examples: These three CT theorems, all attributed to Cauchy, collectively are
related to the fundamental theorems of complex calculus. The general principles are:

1. In general it makes no sense (nor is there any need) to integrate through a pole; thus the
poles (or other singularities) must not lie on C.

2. CT-1 (Eq. 4.5.1) follows trivially from the fundamental theorem of complex calculus
(Eq. 4.2.3, p. 180), since if the integral is independent of the path and the path returns to
the starting point, the closed integral must be zero. Thus Eq. 4.5.1 holds when F'(s) is
complex—analytic within C'.

3. Since the real and imaginary parts of every complex—analytic function obey Laplace’s
equation (Eq. 4.2.8, p. 182), it follows that every closed integral over a Laplace field—
that is, those defined by Laplace’s equation—must be zero. In fact, this is the property
of a conservative system, corresponding to many physical systems. If a closed box has
fixed potentials on the walls, with any distribution whatsoever, and a point charge (i.e.,
an electron) is placed in the box, then a force equal to /' = ¢F is required to move that
charge, and thus work is done. However, if the point is returned to its starting location,
the net work done is zero.

H.3. EUCLID’S FORMULA AND THE RYDBERG ATOM MODEL 339

Typically one uses the reflectance phase 2w ¢( f); thus the group delay is 7(f) = —9¢(f)/0f,
which is physically interpreted here as the frequency-dependent delay from the proton to the
radius of the electron’s orbit. Thus this delay is given by

. 7] n?2 N\ n® n? 3/
() = n@f <1 coR f) "~ 2R (1 coR f) ’
which is constant for low frequencies and then rises to co as frequency approaches the Rydberg
frequency (f — c,R/n?).
One may solve Eq. H.1.1 for m, for the case of the Lyman series (n, = 1), by the use of the
following identity for the Rydberg eigenfrequencies f,,,,, which follow directly from Eq. H.1.1,
with m = n, + [ (with n,, m,l € N)

Co 1 1
wm =1 —=CR| 5 -7
f Anm “ <ng (no + 1)2)

coR 1
- () 22

Note that as | — oo, f,; == c,,R/nﬁ, which is Sommerfeld’s “finite cumulation point” [Hz]
Jrowoo for the Lyman series (n, = 1).
We can solve Eq. H.2.2 for the mode number [/n < 1 as a function of mode frequency:

2 Jui 1 .
=l Starting from Eq. H.2.2
n G TESIE arting from Eq
1 ” )
Axi/ny =1-n? (fojl? Solving for I/n
1
1+1/n)? =
i = o
l 1
) | O(fu)/2m =l=m —n, €N, (H23)
" 1-— n2%
Co

as summarized in the lower panel of Fig. H.4.

H.2.2 Finding the area function

Once the phase has been determined, we can compute the impedance using Eq. H.1.3. We may
then decompose the impedance by using the analytic continued fraction algorithm (or Cauer
synthesis), discussed in Sec. 3.8, p. 144.

H.3 Euclid’s formula and the Rydberg atom model

Fundamental to quantum mechanics is the Rydberg formula, which describes the quantized
energy levels of atoms:?

n?  m?

Unm = CoRoo 72 (i - i) , (H3.1)

3https://www.youtube.com/watch?v=e0IWPEhmMho
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204 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

4.6 Problems DE-2

4.6.1 Topics of this homework:

Integration of complex functions, Cauchy’s theorem, integral formula, residue theorem, power
series, Riemann sheets and branch cuts, inverse Laplace transforms, Quadratic forms.

Two fundamental theorems of calculus
Fundamental Theorem of Calculus (Leibniz):

According to the fundamental theorem of (real) calculus (FTC),
f@)=fla)+  F()de, (DE-2.1)

where z,a, &, F, f € R. This is an indefinite integral (since the upper limit is unspecified). It

follows that J PR
J;(:) = F(x)dr = F(x).
This justifies also calling the indefinite integral the antiderivative.
For a closed interval [a, b], the FTC is

a

b
F(x)dz = f(b) — f(a), (DE-2.2)

a

thus the integral is independent of the path from x = a to x = b.

Fundamental Theorem of Complex Calculus:

According to the fundamental theorem of complex calculus (FTCC),

J(z) = f(z0) +  F(Q)dC, (DE-2.3)

0

where zg, 2, (, f, F' € C. It follows that

df (2)

dz

= % F(¢)d¢ = F(2). (DE-2.4)

For a closed interval [s, s,], the FTCC is

s

F(Q)d¢ = f(s) = f(s0), (DE-2.5)

So

umber . thus the integral is independent of the path from z = a to x = b.

H.1. EQUATION FOR RYDBERG EIGENMODES 337

mechanics, the history of which is nicely summarized in Condon and Morse (1929).

486 nm.
434 nm )
F—F— | 410 | Baimerseries
" @
Paschen series
n=4
n=5 n=6

Figure H.3:  This diagram defines hydrogen’s allowed electron transitions, defining the Lyman (n = 1),
Balmer (n = 2), and Paschen (n = 3) series. The numbers represent the wavelengths A\ [nm] of the pho-
tons having frequencies fnm = Co/A\nm. following an electron transition from level n to m (taken from:
https://en.wikipedia.org/wiki/Hydrogen_spectral_series).

It was clear from the days of Bohr that the Rydberg formula did not follow the typical rules
of eigenspectra, so much so that Arnold Sommerfeld wrote (Sommerfeld, 1949, p. 201):

The lines of this spectrum cumulate at the limit given by the Rydberg constant
R. The adjoining continuum lies in the near ultraviolet range. Both the discrete
and the continuous spectrum are given by the Schrodinger equation. This equation
reduces to a simple mathematical formula the enigma of the spectral lines, with
their finite cumulation point, the behavior of which differs so fundamentally from
that of all mechanical systems.

H.1.2 Rydberg wave equation

The objective of this analysis is to demonstrate that one can define a classical Sturm-Liouville
model of the enigmatic Rydberg atom, by the use of the Webster horn equation

1 0 J 162
a0 EA(r)Ew(n t) = 2o

which is a one-dimensional wave equation for the electric potential ¢(r,t) propagating in a
wave guide having area A(r) as a function of the range, where r is the range variable (the axis
of wave propagation).

We shall show that given the Rydberg spectrum (Eq. H.1.1), we may accurately estimate
the electric reflectance I'(s) looking out from the origin (i.e., the proton location, as indicated
by the small red dot in Fig. H.3). The radiation impedance Z,q(s) seen by the proton is related
to the reflectance I'(s) by the relation

P(r, 1), (H.1.2)

1+T(s)
Zad(8) = ro———=. H.1.3
rad(s) ’ol_r(s) ( )
This formula is the basis of the Smith chart used in both physics and engineering studies. It
follows that once I'(s) is known (i.e., evaluated given Eq. H.1.1), the radiation impedance may
be computed. It has been shown that the area function A(r) may be found given the radiation
impedance (Sondhi and Gopinath, 1971; Youla, 1964).
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206 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

N - 1

Recall that the path of integration is the unit circle, starting and ending at
-1.

Problem # 4: FTCC and integration in the complex plane
Let the function F'(z) = ¢*, where ¢ € C is given for each question. Hint: Can you apply the
FTCC?

—4.1: For the function f(z) = ¢*, where ¢ € C is an arbitrary complex
constant, use the Cauchy-Riemann (CR) equations to show that f(z) is analytic
forall z € C.

—4.2: Find the antiderivative of F(z).
—4.3:c=1/e=1/2.7183,.. . whereCis( =0— i — 2

~44:c=2 whereCis(=0— (1+1) = 2

—4.5: ¢ = i, where the path C is an inward spiral described by z(t) = 0.99 /™!

fort=0—1t) — 0

—4.6: ¢ = €™, where 7y > 0is a real number and C is z = (1—ioo) — (1+i00).

Hint: Do you recognize this integral? If you do not, please do not spend a lot
of time trying to solve it via the “brute force” method.

4.6.2 Cauchy’s theorems CT-1, CT-2, CT-3

There are three basic definitions related to Cauchy’s integral formula. They are all related and
can greatly simplify integration in the complex plane. When a function depends on a complex
variable, we use uppercase notation, consistent with the engineering literature for the Laplace
transform.

Problem # 5: Describe the relationships between the theorems:
—5.1: CT-1 and CT-2

-5.2: CT-1 and CT-3

-5.3: CT-2 and CT-3

Appendix H
Quantum Mechanics and the WHEN

While it is clear that both Schrodinger’s equation and Dirac’s equations are highly accurate,
after about 100 years, it is not clear why. Both of these theories seem to violate classical
electromagnetics (EM), such as Ohm’s law, since they are built on energy principles rather than
electric and magnetic fields. One point I find disturbing is that QM defines a probabilistic wave
function, and appears to not be causal. These two properties are in conflict. How can the past
be probabilistic, and how can the future not be?

Here we delve into this question, by providing a classical (i.e., EM-based) derivation for
the hydrogen atom, one of the most important and obvious successes of quantum mechanics
(QM). The problem with QM is not that it fails—rather, it succeeds, without obvious basis. The
problem is that we cannot understand the basic principles, and it seems to be in contradiction
with any principles of a physical theory.

Based on the Rydberg formula, we determine the reflection coefficient, and thus the radi-
ation impedance seen by the electron, in a radial coordinate system centered on the proton.
Since the electron and proton both have spin %, their magnetic fields must attractively align,
accounting for the near-field vector potential, and complementing the far-field attraction due
to their opposite signs. As the electron and proton approach each other, due to their far-field
potential attraction, the magnetic near field becomes more attractive at close range, due to the
magnetic dipoles of the two “particles,” causing them to merge with neutral net magnetic mo-
ment and neutral charge, giving a highly stable hydrogen atom. However, given a sufficiently
strong distorting field, this highly symmetric state could be disturbed, leading to photon ra-
diation, constrained by the radial eigenstates. It seems more clear than ever that photons and
electrons are in a state of equilibrium at the outskirts of very large Rydberg atoms.'

H.1 Equation for Rydberg eigenmodes

Like every tuned resonant circuit, atoms have well-defined resonant frequencies, or eigen-
modes. Figure H.1 shows the observed radiation spectra for hydrogen. From the very be-
ginning, it has been clear that there is a pattern to these spectral lines. In 1880 Rydberg easily
fitted a formula that quantifies the observed eigen spectral lines of hydrogen in terms of the
reciprocals of the radiated wavelengths:

! = Ry (i 1>, Jom 11 (H.1.1)

A n?2 m? R m2  m?’

"https://physics.aps.org/synopsis-for/10.1103/PhysRevLett.121.,193401

335
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208 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

— 7.7: What does your result imply about the residue of the second-order
poleat s =0?

—7.8: F(s) = e®: State where the function is and is not analytic.

— 7.9: Explicitly evaluate the integral when C is the square
(O',UJ) = (1 1) - (_17 1) - (_17 _1) - (1/ _1) - (1 1)

—7.10: Evaluate the same integral using Cauchy’s theorem and/or the residue
theorem.

—711: F(s) = é,%z State where the function is and is not analytic.

— 7.12: Let C be the unit circle, defined as s = e, 0 < 0 < 2n. Evaluate
the integral using Cauchy’s theorem and/or the residue theorem.

— 7.13: Let C be a circle of radius 3, defined as s = 3¢ 0 <9 < om
Evaluate the integral using Cauchy’s theorem and/or the residue theorem.

—7.14: F(s) = #ﬁ State where the function is and is not analytic.

— 7.15: Let C be a circle of radius 3, defined as s = 3¢, 0 < 6 < 2.
Evaluate the integral using Cauchy’s theorem and/or the residue theorem.

—7.16: Let C contain the entire left half s plane. Evaluate the integral using
Cauchy’s theorem and/or the residue theorem. Do you recognize this integral ?

-7.17: F(s) = :I:ﬁ (e.g., F? = 1) State where the function is and is not
analytic.

— 7.18: This function is multivalued. How many Riemann sheets do you need
in the domain (s) and the range ( f) to fully represent this function? Indicate
(e.g., using a sketch) how the sheet(s) in the domain map to the sheet(s) in the
range.

— 7.19: Explicitly evaluate the integral %dz when C is the unit circle,
defined as s = ", 0 < 0 < 2x. Is this contour closed? State why or why not.

G.1. OVERVIEW 333

M ((z). The ratio C'/M determines the area-dependent characteristic admittance ), (z) (€ R):

o) — 1 L Ve O AW AW g
V/stiffness - mass Z(x,5) M(z) 00 MoPo  PoCo

(Campbell, 1903, 1910, 1922). The characteristic impedance is Z,.(z) = 1/Y,.(x). Based

on a physical argument, ), (z) must be positive and real; thus only the positive square root

is allowed. As long as A(x) has no jumps (is continuous), ), (z) must be the same in both

directions. It is locally determined by the isopressure surface and its volume velocity.

Radiation admittance

The radiation admittance is defined looking into a horn with no termination (infinitely long)

from the input at z = 0:
+

Y (s) = % ec. (G.1.10)

The impedance depends on the direction, with + looking to the right and — to the left.

The input admittance Y;= (z, s) is computed using the upper equation of Eq. 5.2.11 (p. 242)
for V(z, s) and then dividing by the pressure eigenfunction P=. This results in the logarithmic
derivative of P*(z, s):

V£ -1 0
Vi (x,s) = PET SM (@) or In P*(x, s).

For example, for the conical horn (last column of Table 5.2, p. 247)

YE=Y(1+c,/s7,). (G.1.11)

in

Note that ;! (, s) + Vi, (z,8) = 2Y, = 24¢r?/p,c, € R, which shows that the frequency-
dependent parts of the two admittances, being equal and opposite in sign, exactly cancel.

As the wavefront travels down the variable-area horn, there is a mismatch in the character-
istic admittance due to the change in area. This mismatch creates a reflected wave, which in the
case of the conical horn is = —c¢,/sr,. Due to conservation of volume, there is a correspond-
ing identical forward component that travels forward, equal to +c,/sr,. The sum of these two
responses to the change in area must be zero in order to conserve volume velocity.

The resulting equation for the velocity eigenfunctions is therefore
VE(x, s) = YiE(x,8) PE(x, s).

in

Propagation function x(s) The eigenfunctions of the lossless wave equation propagate as
oFRls)e

a0
where k(s) =  Z(z,5)Y(x,s) = £sv/MC. The velocity eigenfunctions V*(z, s) may be

computed from Eq. G.1.4.
From the above definitions,

P(x,s) =

K(s) = spo SAKE) s

Ab] Py G

Thus x(s) and s are the eigenvalues of the differential operations 9/dx and 9/9t on the pressure
P(z.s). See Appendix D for the inclusion of visco-thermal losses. Rydberg-Body 1
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syms s
taylor(-log(l-s),’order’,7)

—9.1: Use Octave’s taylor (-1og (1-s) ) to the seventh order, as in the
example above. Try the above Matlab/Octave commands. Give the first seven
terms of the Taylor series (confirm that Matlab/Octave agrees with the formula
derived above).

— 9.2: What is the inverse Laplace transform of this series? Consider the
series term by term.

— 9.3: The function 1/+/z has a branch point at z = 0; thus it is singular
there. Can you apply Cauchy’s integral theorem when integrating around the
unit circle?

4T 4y

— 9.4: This Matlab/Octave code computes W using Matlab’s/Octave’s

symbolic analysis package. Run the following script:

syms z

I=int (1/sqrt(z))

J = int(1/sqgrt(z),exp(-Jj*pi),exp(j*pi))
eval (J)

What answers do you get for / and J?

—9.5: Modify this code to integrate f(z) = 1/2* once around the unit circle.
What answers do you get for I and J?

— 9.6: Bessel functions can describe waves in a cylindrical geometry.
The Bessel function has a Laplace transform with a branch cut

1
VIt s?

Draw a hand sketch showing the nature of the branch cut. Hint: Use zviz.

Jo(t)u(t) <>

Appendix G

Webster horn equation derivation

G.1 Overview

In this appendix we transform the acoustic equations, Egs. 5.2.5 and 5.2.6 (p. 239), into their
equivalent integral form, Eq. 5.2.10 (p. 241). This derivation is similar (but not identical) to
that of Hanna and Slepian (1924) and Pierce (1981, p. 360).

G.1.1 Conservation of momentum

The first step is to integrate the normal component of Eq. 5.2.5 (p. 239) over the isopressure
surface S, defined by Vp = 0

- Vp(x,t)-dA = p, 0 u(x,t) - dA.
s

o s

The average pressure o(z, t) is defined by dividing by the total area:

1
o(z,t) = p(z,t)n - dA. (G.1.1)
@0 =70y P
From the definition of the gradient operator, we have
Vp = @ﬁ (G.1.2)
Ox

where 7 is a unit vector perpendicular to the isopressure surface S. Thus the left side of
Eq. 5.2.5 reduces to do(x, t)/Ox.
The integral on the right side defines the volume velocity,

v(z,t) =  u(z,t)-dA. (G.1.3)
s
Thus the integral form of Eq. 5.2.5 becomes

Po

7] 13}
750(1‘&) = ma—ty(m,t) — Z(z,s)V, (G.1.4)

where
Z(s,x) = spo/A(zx) = sM(x) (G.1.5)
and M (z) = p,/A(z) [kgm/m®] is the per-unit-length mass density of air.
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Problem # 13: Inverse transform of products:
The time-domain version of Eq. DE-2.7 may be written as the convolution of all the z(t)
factors:

2(t) = 2o(t) * 23(8) * 25(8) *x 27() * -+ Kk zp(E) * -+ -, (DE-2.8)

where * represents time convolution.

Explain what this means in physical terms. Start with two terms (e.g., z1(¢) * z2). Hint:
The input admittance of this cascade may be interpreted as the analytic continuation of {(s) by
defining a cascade of eigenfunctions with eigenvalues derived from the primes. For a discussion
of this idea see Sec. 3.2.3 and C.1.1.

Physical interpretation: Such functions may be generated in the time domain, as shown in
Fig. 3.3, using a feedback delay of T}, seconds, described by the two equations in the Fig. 3.3
with a unity feedback gain & = —1. Taking the Laplace transform of the system equation, we
see that the transfer function between the state variable ¢(t) and the input z(t) is given by (,(s),
which is an all-pole function, since

Qe 1
Vis) 1—eTh’

Q(s) = e Q(s) + V(s), or ¢y(s) = (DE-2.9)

Closing the feed-forward path gives a second transfer function Y (s) = I(s)/V (s)—namely,

I(s) 1—e=Tr

YO = g0 " 15

(DE-2.10)

If we take (t) as the current and v(t) as the voltage at the input to the transmission line, then
yp(t) <> (p(s) represents the input impedance at the input to the line. The poles and zeros of
the impedance interleave along the jw axis. By a slight modification, (,(s) may alternatively
be written as
eTo/2 4 g=sTp/2
Y,(s) = Py Rl tan(sT},/2). (DE-2.11)
Every impedance Z(s) has a corresponding reflectance function given by a Mobius trans-
formation, which may be read off of Eq. DE-2.11 as

N 1+ Z(s) _ Ty
T(s) = =70 e *r (DE-2.12)

since impedance is also related to the round-trip delay 7, on the line. The inverse Laplace
transform of I'(s) is the round-trip delay 7}, on the line

(t) = 6(t —Tp) ¢ e=*Tr. (DE-2.13)

Working in the time domain provides a key insight, as it allows us to parse out the best ana-
lytic continuation of the infinity of possible continuations that are not obvious in the frequency
domain (See Sec. 3.2.3). Transforming to the time domain is a form of analytic continuation of
((s) that depends on the assumption that Z¢*(¢) «» ((s) is one-sided in time (causal).
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Sergei Schelkunoff may have been the first to formalize this concept (Schelkunoff, 1943),
but he was not the first to use it, as exemplified by the Helmholtz resonator. George Ashley
Campbell was the first to use the concept in the important application of a wave filter, some
30 years before Schelkunoff (Campbell, 1903). These two men were 40 years apart and both
worked for the telephone company (after 1929, called AT&T Bell Labs) (Fagen, 1975).

There are alternative definitions of the QS approximation, depending on the geometric cell
structure. The alternatives are listed in Table F.1.

The quasistatic approximation: Since the velocity perpendicular to the walls of a horn must
be zero, any radial wave propagation is exponentially attenuated ((s) is real and negative, i.e.,
the propagation function (s) (Sec. 4.4, p. 189) will not describe radial wave propagation),
with a space constant of about 1 diameter. The assumption that these radial waves can be
ignored (i.e., more than 1 diameter from their source) is called the quasistatic approximation.
As the frequency is increased and once f > f. = 2¢,/), the radial wave can satisfy the zero
normal velocity wall boundary condition and therefore will not be attenuated. Thus above this
critical frequency, radial waves (also known as higher-order modes) are supported (+ becomes
imaginary). Thus for Eq. 5.2.10 (p. 241) to describe guided wave propagation, f < f.. Buteven
under this condition, the solution is not precise within a diameter (or so) of any discontinuities
(i.e., rapid variations) in the area.

Each horn, as determined by the area function A(r), has a distinct wave equation and thus
a distinct solution. Note that the area function determines the upper cutoff frequency via the
quasistatic approximation, since f. = ¢,/Ae, Ae/2 > d, and A(r) = 7(d/2)?. Thus to satisfy
the quasistatic approximation, the frequency f must be less than the cutoff frequency:

Co ™
I<f0=7 15 (E3.4)
We have discussed two alternative matrix formulations of these equations: the ABCD trans-
mission matrix, used for computation, and the impedance matrix, used when working with
experimental measurements (Pierce, 1981, Chap. 7). For each formulation, reciprocity and re-
versibility show up as different matrix symmetries, as addressed in Sec. 3.10 (p. 155) (Pierce,
1981, pp. 195-203).

Periodic <> discrete: P11  As has been shown in the discussion on the Fourier transform,
when the time (or frequency) domain response is periodic, the frequency (or time) domain is
discrete. This is a fundamental symmetry property that must always be obeyed. This is closely
related to the causal <> complex—analytic property of the Laplace and z transforms.

Summary

A transducer converts between modalities. We propose the general definitions of the eleven
system postulates that include all transduction modalities, such as electrical, mechanical, and
acoustical. It is necessary to generalize the concept of the QS approximation (Postulate P9) to
allow for guided waves.

Given the combination of the important QS approximation and these space-time, linearity,
and reciprocity properties, a rigorous definition and characterization of a system can thus be
established. It is based on a taxonomy of such materials formulated in terms of material and
physical properties and extended network postulates.
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214 CHAPTER 4. STREAM 3A: SCALAR CALCULUS
4.7 The LT and its inverse £7 !

The Laplace transform L7 take causal time functions into the complex—analytic frequency
domain s. The inverse Laplace transform £7 ' (Eq. 3.10.1, p. 156) transforms a function of
complex frequency F'(s) and returns a causal function of time f(t),

F)ult) & F(s),

where u(t) = 0 for ¢ < 0. Examples are provided in Table 3.9 (p. 160). The forward transform
is typically a relatively simple set of integrals to find F'(s). However the inverse transform is
the key to understanding this powerful tool. Here we discuss the details of finding the inverse
transform by using CT-3, and we see how the causal requirement f(¢ < 0) = 0 comes about.

As shown in Fig. 4.5, the integrand of the inverse transform is F'(s)e*! and the limits of
integration are o, F wj with g, > 0. To find the inverse using CT-3 we must close the curve
at w — oo, and specify that the integral converges. There are two ways to close the integral:
to the right o > 0 (RHP), and to the left o < 0 (LHP). But there must be some logical reason
for this choice. That logic is determined by the sign of ¢. For the integral to converge, the term
|es!| = e”" must go to zero as w — oo. Note that both ¢ and w go to co. Thus it is the interaction
between these two limits that determines how we pick the closure, RHP or LHP.

e

\

t<0; ot<0

For t < ( close in the [RHP

' t>0; ot<0
Ff)rf, > () close in the LHP

\

' Poles on LHP No Poles in RHP :

(—V Contour
\
\
\
\
N
N
N

N j
N
~
Se ~] Pl

i

Figure 4.5 When computing the LT " we must take advantage of the powerful Cauchy residue integral
theorem (CT-3). To use CT-3 we must close the integral at s — oo. Furthermore this closure integral must go to
zero as {t,o} — oo. Fort < 0, the convergence of the residue e=°" depends on ot < 0, since the product st must
have a negative real part. For convergence fort < 0, 0 > 0 so that ot < 0. Thus the integral must be close in in
the RHP. Likewise, fort > 0, o < 0, so that ot < 0. Thus the integral must be close in the LHP. Following these
guidelines based on CT-3, poles in the LHP lead to causal stable solutions, since there o < 0 and t — oo, while
poles in the RHP will lead to causal unstable solutions, each the form e“u(t).
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Rayleigh reciprocity: P6 Reciprocity is defined in terms of the unloaded output voltage that
results from an input current. Specifically (same as Eq. 3.8.6, p. 146),

) = - Y o) "33

where Ar = A(s)D(s) — B(s)C(s) = =1 for the reciprocal and antireciprocal systems,
respectively. This is best understood in terms of Eq. F.2.1. The off-diagonal coefficients z15(s)
and 2o (s) are defined as

D, B
z12(8) = — 201(8) = — .
Ui I;=0 I U,=0
When these off-diagonal elements are equal [212(s) = z21(s)], the system is said to obey
Rayleigh reciprocity. If they are opposite in sign [z12(s) = —221(s)], the system is said to be

antireciprocal. If a network has neither reciprocal nor antireciprocal characteristics, then we
denote it nonreciprocal (McMillan, 1946). The most comprehensive discussion of reciprocity,
even to this day, is that of Rayleigh (1896, Vol. I). The reciprocal case may be modeled as
an ideal transformer (Van Valkenburg, 1964a), while for the antireciprocal case the general-
ized force and flow are swapped across the two-port. An electromagnetic transducer (e.g., a
moving-coil loudspeaker or electrical motor) is antireciprocal (Kim and Allen, 2013; Beranek
and Mellow, 2012); it requires a gyrator rather than a transformer, as shown in Fig. F.1.

Reversibility: P7 A second two-port property is the reversible/nonreversible postulate. A
reversible system is invariant to the input and output impedances being swapped. This property
is defined by the input and output impedances being equal.

Referring to Eq. F.3.3, when the system is reversible, z11(s) = 222(s) or, in terms of the
transmission matrix variables, ?EZ; = Lg((j)) or simply A(s) = D(s), assuming C(s) # 0.

An example of a nonreversible system is a transformer with a turns ratio that is not 1. Also,
an ideal operational amplifier (when the power is turned on) is nonreversible due to the large
impedance difference between the input and output. Furthermore, it is active; it has a power
gain due to the current gain at constant voltage (Van Valkenburg, 1964b).

Generalizations of this lead to group theory and Noether’s theorem. These generalizations
apply to systems that have many modes, whereas quasistatics holds when they operate below
a cutoff frequency (Table F.1), meaning that, as in the case of the transmission line, there are
no propagating transverse modes. While this assumption is never exact, it leads to highly
accurate results because the nonpropagating evanescent transverse modes are attenuated over a
short distance and thus, in practice, may be ignored (Montgomery et al., 1948; Schwinger and
Saxon, 1968, Chaps. 9-11).

We extend the Carlin and Giordano postulate set to include Postulate P7, reversibility, which
was refined by Van Valkenburg (1964a). To satisfy the reversibility condition, the diagonal
components in a system’s impedance matrix must be equal. In other words, the input force and
flow are proportional to the output force and flow, respectively (i.e., Z, = 2,,).

Spatial invariance: P8 The characteristic impedance and wave number «(s,z) may be
strongly frequency- and/or spatially dependent or even be negative over some limited frequency
ranges. Due to causality, the concept of a negative group velocity must be restricted to a limited
bandwidth (Brillouin, 1960). As Einstein’s theory of relativity makes clear, all materials must
be strictly causal (Postulate P1), a view that must therefore apply to acoustics but at a very
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s =cos( w2) s = besselj(0, w2z)
2

Figure 4.6: Left: Colorized plot of w(z) = sin(z). Right: Colorized plot of w(z) = J,(z). Note the
similarity of the two functions. The first Bessel zero is at 2.405 and thus appears at 0.7655 = 2.405/m, about
1.53 times larger than the root of cos(mz) at 1/2. Other than this minor distortion of the first few roots, the two
functions are basically identical. It follows that their LT s must have similar characteristics, as documented in
Table C.2 p. 302. These colorized plots show that these two functions become the same for & = Rz > 0. The
black lines indicate where the function has a constant real part.

Along the z-axis of Fig. 4.6, cos(mz) is periodic with a period of 7. The dark spots are at
the zeros at £7/2, £37/2, . . .. Along the jy-axis, the function goes to either zero (black) or co
(white). This behavior carries the same 7 periodicity as on the = 0 line.

The last L7 example of Fig. 4.7 gives an important insight into the properties of the Hankel
function H[()l)(ﬂZ/Z), which has a branch cut along the negative real axis. On the right is the
Hankel function H(()U(wz /2), which is a mixed and distorted version of cos(7z) with the zeros
pushed downward, and ™. Note how the white and black contour lines of the colorized maps
are always perpendicular where they cross.

4.7.4 Properties of the LT

As shown in Table 3.8 of Laplace transforms, there are integral (i.e., integration, not integer)
relationships, or properties, that are helpful to identify. The first of these is a definition, not a

tation to Appdx A, | property:

F(t) ¢ F(s).

Causality: When we take the L7, the time-domain response is in lowercase (e.g., f(t)) and
the frequency-domain transform is in uppercase (e.g., F(s)). It is required, but not always
explicitly specified, that f(¢ < 0) = 0; that is, the time function must be causal, as stated by
Postulate P1 (162).

Linearity: The most basic property is the linearity (superposition) property of the L7, stated
by Postulate P2 (p. 162).

FE3. TAXONOMY OF ALGEBRAIC NETWORKS 325

property, we call it Einstein causality, which says that the delay must be proportional to the
distance x, with impulse response 6(t — x/c).

Linearity: P2 The wave properties of a system may be nonlinear. This is not restrictive, as
most physical systems are naturally nonlinear. For example, a capacitor is inherently nonlinear:
As the charge builds up on the plates of the capacitor, a stress is applied to the intermediate
dielectric due to the electrostatic force /' = ¢F. In a similar manner, an inductor is nonlinear.
Two wires carrying a current are attracted or repelled due to the force created by the flux. The
net force is the product of the two fluxes due to each current.

In summary, most physical systems are naturally nonlinear; it’s simply a matter of degree.
An important counterexample is an amplifier with negative feedback and a very large open-loop
gain. There are, therefore, many types of nonlinearity, both instantaneous types and those with
memory (e.g., hysteresis). Given the nature of Postulate P1, even an instantaneous nonlinearity
may be ruled out. The linear model is so critical for our analysis, providing fundamental
understanding, that we frequently take Postulates P1 and P2 for granted.

Passive/Active impedances: P3 This postulate is about conservation of energy and Otto
Brune’s positive-real (PR, also called physically realizable) condition that every passive im-
pedance must obey. Following on the work of his primary Ph.D. thesis advisor Wilhelm Cauer
(1900-1945) and Ernst Guillemin, along with Norbert Wiener and Vannevar Bush at MIT,
Brune mathematically characterized the properties of every PR one-port driving point imped-
ance (Brune, 1931b).

When the input resistance of the impedance is real, the system is said to be passive, which
means the system obeys conservation of energy. The real part of Z(s) is positive if and only
if the corresponding reflectance is less than 1 in magnitude. The reflectance of Z(s) is defined
as a bilinear transformation of the impedance, normalized by its surge resistance r, (Campbell,
1903):

I(s) = Z(s)—r, _ Zif 1’
Z(s)+ro  Z+1
where Z = Z /ro. The surge resistance is defined in terms of the inverse Laplace transform of
Z(s) <> z(t), which must have the form

2(t) = ro0(t) + p(1),

where p(t) = 0 for ¢ < 0. It naturally follows that v(¢) <> I'(s) is zero for negative and zero
time—namely, v(0) = 0,¢ < 0.

Given any linear PR impedance Z(s) = R(o,w) + jX (o, w) that has real part R(c,w) and
imaginary part X (o, w), the impedance is defined as being PR (Brune, 1931b) if and only if

RZ(s) = R(o > 0,w) > 0. (F3.1)

That is, the real part of any PR impedance is nonnegative everywhere in the right half-plane
(o > 0). This is a very strong condition on the complex—analytic function Z(s) of a complex
variable s. This condition is equivalent to any of the following statements (Van Valkenburg,
1964a):

1. There are no poles or zeros in the right half-plane (Z(s) may have poles and zeros on the
o = 0 axis).
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We first encountered this relationship on page 112 in the context of multiplying polynomials,
which is the same as convolving their coefficients. The parallel should be obvious. In the case
of polynomials, the convolution is discrete in the coefficients, and here it is continuous in time.
But the relationships are the same.

Time-shift property: When a function is time-shifted by time 7, the £7 is modified by
e, leading to the property
ft=T,) < e F(s).

This is easily shown by applying the definition of the L7 to a delayed time function.

Time derivative: The key to the eigenfunction analysis provided by the L7 is the transfor-
mation of a time derivative on a time function—that is,

d

(1) ¢ sF(s).

Here s is the eigenvalue corresponding to the time derivative of e*!. Given the definition of the
derivative of e* with respect to time, this definition seems trivial. Yet that definition was not
obvious to Euler. It needed to be extended to the space of the complex—analytic function e*,
which did not happen before Cauchy’s key results.

Given a differential equation of order K, the L7 results in a polynomial in s of degree
K. Tt follows that this £7 property is the cornerstone of why the £7 is so important to
scalar differential equations, as it was to the early analysis of Pell’s equation and the Fibonacci
sequence, presented in chapter 2. While the relation ¢’ = cos ) 4 7sin § was first uncovered
by Euler. By the time of his death the formula’s significance would have been clear to him.
Who first coined the terms eigenvalue and eigenfunction? The word eigen is a German word
meaning of one.

Initial and final value theorems: There are much more subtle relationships between f(t)
and F'(s) that characterize f(07) and f(t — oo), which are known as initial value theorems.
If the system under investigation has potential energy at ¢ = 0, then the voltage (velocity) need
not be zero for negative time. An example is a charged capacitor or a moving mass. These are
important concepts, but best explored in a more in-depth treatment. They are not violations of
causality.

4.7.5 Solving differential equations:

Many differential equations may be solved by assuming a power series (i.e., Taylor series)
solution of the form
ylx) =a2"  cpa”, 4.7.1)
n=0

with r € Z and coefficients ¢, € C. This method of Frobenius is quite general (Greenberg,
1988, p. 193).

Example: When a solution of this form is substituted into the differential equation, a recursion
relationship in the coefficients results. For example, if the equation is

y'(z) = Ny(x),

Appendix F

Eleven postulates of systems of algebraic
networks

Physical systems obey basic rules that follow from the physics. It is helpful to summarize these
restrictions as postulates presented in terms of a taxonomy, or categorization method, of the
fundamental properties of physical systems. Eleven of these are listed in this appendix from an
article by Kim and Allen (2013).

F.1 Representative system

A taxonomy of physical systems comes from a systematic summary of the laws of physics,
which includes at least the eleven basic network postulates, described in Sec. 3.10.

To describe the network postulates, it is helpful to start from a two-port matrix representa-
tion as discussed in Sec. 3.8 (p. 144).

—VW\——

+ ze \T zn + 1Z][0 T[] [ F
¢ b D " 3 g [ﬂ - [U 1(} [’1’*‘ u] LJ l} [—u}

 —

Figure F.1: The schematic representation of an algebraic network, defined by its two-port ABCD transmission,
that has three elements called the Hunt parameters (Hunt, 1952): Z.(s), the electrical impedance, z,,(s), the
mechanical impedance, and T'(s), the transduction coefficient matrix of an electromechanical transducer network.
The port variables are ®(f) and I(f): the frequency domain voltage and current, and F(f) and U(f): the force
and velocity (Hunt, 1952; Kim and Allen, 2013). This matrix factors the two-port model into three 2 x 2 matrices,
separating the three physical elements as matrix algebra. It is a standard impedance convention that the flows
I(f)andU(f) are defined into each port. Thus it is necessary to apply a negative sign on the velocity —U(f) so
that it has an outward flow, as required to match the next cell with its inward flow.

As shown in Fig. F.1, the two-port transmission matrix for an acoustic transducer (loud-
speaker) is characterized by the equation

] - [ Bl ] == [ # T L) e

shown as a product of three 2 x 2 matrices in the figure, with each factor representing one of
the three Hunt parameters of the loudspeaker.

This figure represents the electromechanical motor of the loudspeaker and consists of three
elements: the electrical input impedance Z.(s), a gyrator, which is similar to a transformer that
relates current to force, and the output mechanical impedance z,,(s). This circuit describes

323
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4.8 Problems DE-3

4.8.1 Topics of this homework: Brune impedance

lattice transmission line analysis

4.8.2 Brune Impedance

Problem # 1: Residue form
A Brune impedance is defined as the ratio of the force F(s) to the flow V(s) and may be
expressed in residue form as

K

Ck N(s)
Z(s) =co+ = (DE-3.1
(8)=co vy S8k Di(s) )
with
K K-1
D(s)= (s—sk) and ¢, = lim (s —sx)D(s) = (s —s,).
S—rsk
k=1 n=1

The prime on the index n’ means that n = k is not included in the product.

— 1.1: Find the Laplace transform (LT ) of a (1) spring, (2) dashpot, and (3)
mass.
Express these in terms of the force F(s) and the velocity V' (s), along with the electrical equiv-
alent impedance: (1) Hooke’s law f(t) = Kx(t), (2) dashpot resistance f(t) = Ruv(t), and (3)
Newton’s law for mass f(t) = Mdv(t)/dt.

— 1.2: Take the Laplace transform (LT) of Eq. DE-3.2 and find the total
impedance Z(s) of the mechanical circuit.
2

Mj?m(t) + R%x(t} + Kaz(t) = f(t) < (Ms* + Rs + K)X(s) = F(s).  (DE-3.2)

— 1.3: What are N (s) and D(s) (see Eq. DE-3.1)?

— 1.4: Assume that M = R = K = 1 and find the residue form of the
admittance Y (s) = 1/Z(s) (see Eq. DE-3.1) in terms of the roots sy. Hint:
Check your answer with Octave’s/Matlab’s residue command.

— 1.5: By applying Eq. 4.5.3 (page 201), find the inverse Laplace transform
(LT L). Use the residue form of the expression that you derived in question 1.4.

E.1. SUMMARY OF THE THERMODYNAMIC RELATIONS 321

SI Units

The pressure P [Pa] is a potential and the volume velocity V [kgm/m?] is a flux having power
P V. The corresponding thermal power is ) = TS where S is the entropy-rate (() is the
absorbed heat power) in Watts. Since the temperature 7" is a potential, analogous to a voltage,
then d S/dt must be a flux, analogous to the current in an electrical system.

The total internal energy of a substance is defined by the enthalpy H = PV —(), where ) =
T S is the energy due to heat and PV is the mechanical energy. If H is constant and we vary the
heat by a small amount, then 0 = 0H0Q) — 6(PV') = §Q — P6V — V§P. The thermodynamic
constant ¢, is defined as 9Q /0T p, (constant P) and ¢, is defined as 9Q /OT)| v, (constant V).

Summary and conclusions

Since PV is the acoustic power and P/ V the acoustic impedance, Q = TS is the thermal
power, thus 2y is the associated thermal impedance. What is unique about this set of equations
is that 1) they are linear in their variables, and that they must obey reciprocity, defined as either
|T]=1orz12 = 291.
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222 CHAPTER 4. STREAM 3A: SCALAR CALCULUS

The cutoff frequency obeys f.\. = ¢,. The Nyquist critical wavelength is A\. = ¢,/ f. > 2A.
Therefore the Nyquist sampling condition is
Co Co 1
< fo=—=—=——+—[rad/sec]. DE-3.4
</ SR TN Y Wivrsl i I ( )

Finally, s. = 727 f.

—3.3: Use the property of the Nyquist sampling frequency w < w. (Eq. DE-3.4)

to remove higher order powers of frequency

0
S
1+ ~1 (DE-3.5)
Sc
to determine a band-limited approximation of T (s).

Problem # 4: Now consider the cascade of N such T (s) matrices and perform
an eigenanalysis.

—4.1: Find the eigenvalues and eigenvectors of T (s) as functions of s/s..
Problem # 5: Find the velocity transferfunction Hia(s) = Va/Vi|p,_q-

—5.1: Assuming that N = 2 and F» = 0 (two half-mass problem), find the
transfer function H(s) = Va/Vi. From the results of the T matrix, find

Express H, in terms of a residue expansion.

—5.2: Find ho (t) <~ Hy (5).
—5.3: What is the input impedance Zy = Fy [V, assuming Fy = —roV3?

— 5.4: Simplify the expression for Zs as follows:

1. Assuming the characteristic impedance o = W,

2. terminate the system in r: Fy = —r¢V5 (i.e., —V5 cancels).

3. Assume higher-order frequency terms are less than 1 (|s/s.| < 1).

4. Let the number of cells N — co. Thus [s/s.|¥ = 0.
‘When a transmission line is terminated in its characteristic impedance r(, the input impedance
Z(s) = ro. Thus, when we simplify the expression for 7 (s), it should be equal to ry. Show
that this is true for this setup.

— 5.5 State the ABCD matrix relationship between the first and Nth nodes
in terms of the cell matrix. Write out the transfer function for one cell, Hy;.

—5.6: What is the velocity transfer function Hy, = Vﬁ?

E.1. SUMMARY OF THE THERMODYNAMIC RELATIONS 319

fine by four differentials (Ambaum, 2010).

du = TdS — pdv

dh= TdS+vdP
df = —SdT — Pdv
dg = —SdT + vd P.

Linear 2 x 2 systems of equations: The LCV ther-
modynamic variables are the mechanical (acoustical)
pressure P, volume velocity V and the heat variables,
temperature 7’, and entropy rate S.

The linear transmission and impedance matrices 7~
and Z relate the acoustic variables P, V to the thermo-
dynamic variables T, S in two very different ways:

Tl Pl _[A B||P Pl V| |z z2| |V
i R R ) R B RS W B 1
On the left is the transmission matrix T and on the right is the corresponding impedance matrix
Z. By inspection, the 7 and Z matrix elements are

2} .
P=0 Vis=0
,Zc =

T | .
P=0 VIs=0

V=0 V-0

T =

Sl 9=
<l <=

»l3 wly

v=0 V=0
Due to reciprocity, the determinant of 7 = 1 and 212 = 25, (Postulate P8). When using this
matrix representation, any algebra is explicit. The transmission matrix 7~ and impedance matrix
Z are related by Eq. 3.8.6, as discussed on page 146.

Summary of Maxwell relations

There are six variants on the transmission matrix (Van Valkenburg, 1964a). The most common
are the transmission 7 and the impedance Z matrices. Others, such as the admittance matrix
Y is simply the inverse of Z. But other variants are also used for special applications, such
scattering matrices.

All the matrices used in thermodynamics are reciprocal, meaning z1o = 291 or Ay = 1.
Each matrix form show reciprocity in a different way. These expressions for reciprocity were
first worked out by Maxwell, where they are called Maxwell relations (Ambaum, 2010). From
the Maxwell relations, it may be shown that the specific heat capacities are equal to ¢, = Y93 =
211/Az and ¢, = gag = 1 /22 = Az /211,

Physical meaning of the matrix elements

The utility of the 7 and Z representations are very different. The impedance matrix Z always
has a physically measurable interpretation. The diagonal elements zj1, 292 represent the input
impedance looking into the two ports, while the off-diagonal elements are transfer impedances,
related to the a transfer function between input and output fluxes and potentials. If the system
is reciprocal they are equal (212 = 291).
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224 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Vector fields: A vector field is composed of three scalar fields. For example, the electric field
used in Maxwell’s equations, e(x,t) = [E,, E,, E.|" [V/m], has three components, each a
scalar field. When the magnetic flux vector b(z) is static (Postulate P5, p. 163), the potential
o(x) [V] uniquely defines e(x, t) via the gradient,

e(x,t) = —-Vo(x,t) [V/m]. (5.1.1)

The electric force on a charge ¢ is F' = qe; thus e is proportional to the force, and when
the medium is conductive, the current density (a flow) is j,, = o,e [A/m?]. The ratio of the
potential to the flow is an impedance, so o, is a conductance.

Example: Suppose we are given the vector field in R?
a(x) = [p(x),d(x),0(x)]" [Wb/m],

where each of the three functions is a scalar field. Then a(x) = [z, zy, xyz|" is a legal vector
field that has components analytic in x.

Example: From Maxwell’s equations, the magnetic flux vector is given by
b(x,t) =V x a(z,t) [Wb/m?]. (5.1.2)

We shall see that this is always true because the magnetic charge V-b(x, t) must be 0, which
is always true in-vacuo. Feynman (1970b, pp. 14-1 to 14-3) provides an extended and helpful
tutorial on the vector potential, with many examples.

To verify that a field is a potential, we may check the units. However, a proper mathematical
definition is that the potential must be an analytic function of & and ¢, so that we can operate on
it with V() and V x (). Note that the divergence of a scalar field is not a legal vector operation.

Scalar potentials: The above discussion describes the utility of potentials for defining vector
fields (e.g., Eqs. 5.1.1 and 5.1.2). The key distinction between a potential and a scalar field
is that potentials have units and thus have a physical meaning. Scalar potentials (i.e., voltage
o(z,t) [V], temperature T'(x, t) [°C], and pressure o(x, t) [pascals]) are physical scalar fields.
All potentials are composed of scalar fields, but not all scalar fields are potentials.

For example, the § component of e, E,(x,t) = ¥ - e(x, t) [V/m], is not a potential. While
Ve, is mathematically defined as the gradient of one component of a vector field, it has no
physical meaning (as best I know).

Vector potentials: Vector potentials, like scalar potentials, are vector fields with physically
meaningful units. They are more complicated than scalar potentials because they are composed
of three scalar fields. Vector fields are composed of laminar and rotational flow, which are math-
ematically described by the fundamental theorem of vector calculus (also called Helmholtz’s
decomposition theorem). One superficial but helpful comparison is the momentum of a mass,
which may be decomposed into its forward (linear) and rotational momentum.

Since we find it is helpful to analyze problems using potentials (e.g., voltage) and then
take the gradient (i.e., voltage difference) to find the flow (i.e., current density j = oe(x,t)
[A/m?]), where o [5/m?] is the conductivity, the same logic and utility apply when we use the
vector potential to describe the magnetic flux (flow) b(x, t) (Feynman, 1970c). When operating
on a scalar potential, we use a gradient, whereas for the vector potential, we operate with the
curl (Eq. 5.1.2).

Appendix E

Thermodynamic systems

Many people find thermodynamics difficult to understand. Here we explore the reasons behind
this lack of transparency, and propose a solution. To understand the problem it is helpful to
compare the nonlinear energy-equilibrium methods used in thermodynamic, to linear imped-
ance methods, used in acoustics, mechanics and electrical circuit theory.

Acoustics, mechanics and electrical circuits are explained in terms of linear systems of
equations, such as as Kirchhoff’s and Ohm’s laws, as discussed in Appendix D. The linear
impedance formulation leads to a system of equations that is easily solved, using standard
methods of linear algebra. Thermodynamics on the other hand is formulated in terms of equi-
librium energies, resulting in a nonlinear systems of equations. This explains the difficulty in
understanding the relationships. A second issue is that these equations are frequently over-
specified.

Traditionally thermodynamics has been formulated with two types of variables, those that
are proportional to the mass, called extensive such as volume and mass, and the those that are
independent of mass, called intensive variables, such as temperature and density (Ambaum,
2010, p. 3).

A more modern and transparent notation is to work with two conjugate variables (CV),!
force density and flux. Examples of the CV force density include pressure P, temperature 7',
the Nernst potential, and electrical voltage. Fluxes CVs inclued mass flux and its area integral,
volume velocity V, heat flux, called entropy S, and electrical current.

Impedance is the ratio of CV, and the power is their product. For example, in electrical
network theory, the impedance is the voltage over the current and the power is the product.
Working with impedance always results in systems of linear equations. linear conjugate vari-
ables (LCV) are a generalization of force, the gradient of a potential, and flow. Namely the
formulation in terms of LCV simplifies the thermodynamic system of nonlinear equations.

E.1 Summary of the thermodynamic relations

To reduce the number of variables we remove mass from the system by working with specific
variables (those that are normalized by the mass). The ratio of the volume )V and mass M de-
fines the specific volume v = V/M = 1/p, where p is the density. Throughout this discussion
we shall use SI units, with V [m®], M [kgm], p = 1/v [kg/m®].

Four classical thermodynamic energies are defined:

1. internal energy u,

"https://en.wikipedia.org/wiki/Conjugate_variables_ (thermodynamics)
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226 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Gradient V():

As shown in Fig. 5.1, the gradient transforms a complex scalar field ®(z, s) € C into a vector
field (C?)

L0 0 .0 i
Vo(x,s) = (XE +y87y +ZE> D(x, s)

oo ov o0
Ox y(?y o

The gradient may also be factored into a unit vector 0, as defined in Fig. 5.1, that gives the
direction of the gradient, and the gradient’s length ||V()]|, defined in terms of the norm of
the gradient. Thus the gradient of ®(x) may be written in “polar coordinates” as V®(x) =
[|V®|| 11, which leads to the unit vector

V(@)
[Vl
Consider the paraboloid z = 1 — (2% + y?) as the potential, with isopotential circles of
constant z that have a radius of zero at z = 1 and unit radius at z = 0. The negative gradient

e(x) = —Vz(z,y) = 2(zk + yy + 02)

is L to the circles of constant radius (constant z) and thus points in the direction of the radius.

Figure 5.1:  Definition of the unit vector fi defined by
the gradient VS L to the tangent plane. A bifurcated vol-
ume defines surface S(x). At one point a tangent plane
(shaded) touches the surface. At that point the gradient
V&(x) is normalized to unit length, defining i, which is
perpendicular (1) to the shaded tangent plane.

A skier in free fall on this surface would be the first one down the hill. Normally skiers try
to stay close to the isoclines (not in the direction of the gradient) so they can stay in control. If
you ski on an isocline, you must walk, since there is no pull due to gravity. The gravitational
potential at the surface of the earth is

mM
ro

6=G

Divergence V-():

The divergence of a vector field results in a scalar field. For example, the divergence of the
electric field flux vector d(x) [C/m?] equals the scalar field charge density p(z) [C/m®]:

o . 0 a)_ (a) = OD= , 9Dy 9D

Vd“”5<xaz+y5;+zég =% Ty o

= p(x). (5.1.3)

Thus the divergence is analogous to the scalar (dot) product (e.g., a - b) between two vectors.
Recall that the voltage is the line integral of the electric field,

b b b qv
Vie) =V()= e(®)-de=- VV(z)-de=—- ——dz, (5.1.4)

a a a
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Pressure Eigen-solutions: The forwarded P_ and backward P, pressure waves propagate as
Pi(s,x) = e 7 =R (D.1.11)

where %(s) the complex conjugate of x(s), such that Rx(s) > 0. The term [3,1/s affects both
the real and imaginary parts of x(s). The real part is a frequency-dependent loss, and the
imaginary part introduces a frequency-dependent speed of sound (Mason, 1928).

D.1.2 Impact of viscous and thermal losses

Equation D.1.2 and the measured data are compared in Fig. D.1, as reproduced from Mason’s
Fig. 4, which shows that the wave speed drops from 344 m/s at 2.6 kHz to 339 m/s at 0.4 kHz,
a 1.5% reduction. At 1 kHz the loss is 1 dB/m for a 7.5-mm tube. Note that the loss and the
speed of sound vary inversely with the radius. As the radius approaches the boundary layer
thickness (i.e., the radial distance such that the loss is 1), the effect of the damping dominates
the propagation.

Cut-off frequency s,: The frequency where the lossless part equals the lossy part is defined
as k(s,) = 0, namely, /5, = —f3,, or s, = B2

To get a feeling for the magnitude of s,, let R = 0.75/2 [cm] (i.e., the average radius of the
adult ear canal). Then for R = 3.75 x 1073 [cm]

so=(1.9x 1073/3.75 x 107%)? = 1/4.

We conclude that the losses are insignificant in the audio range, since for the human ear canal,
fo=B%/m ~0.25/7 = 0.08 Hz.> This frequency represents the lower bound of the transition
from adiabatic to iso-thermal equilibrium. It should be clear that acoustic frequencies do not
actually obey the adiabatic approximation, due to the thin boundary layer. Both the real and
imaginary part of propagation function x(s), the characteristic impedance z,(s) and the speed

of sound ¢, (s) all depended on frequency in the auditory range of human hearing.

Summary: The Helmholtz-Kirchhoff theory of viscous and thermal losses results in a frequency-

dependent speed of sound that has a frequency dependence proportional to 1/,/s rather than
1/4/w (Mason, 1928, Eq. 4). This corresponds to a 2% change in the sound velocity over
the decade from 0.2 to 2 kHz (Mason, 1928, Fig. 5), in agreement with Mason’s experimental
results.

3/home/ jba/Mimosa/2C-FindLengths.16/doc.2-c_calib.14/m/MasonKappa.m
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228 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Exercise #/
If welet h = —yX + 2y + 02z, V x h = 2%, thus h has a constant rotation; when h =
0% + 09 + 222, V x h = 0 has a curl of zero and thus is irrotational.

There are simple rules that precisely govern when a vector field is rotational versus irrota-
tional, and compressible versus incompressible. These classifications are dictated by Helmholtz’s
theorem, the fundamental theorem of vector calculus (Eq. 5.6.11, p. 261).

Wedgie V A () :
A special case of the curl is the two-dimensional differential wedge products®

0, 0.

V. ANh(z,t) = H, H.

= Cy(z,s) [A/m?].

The curl is made up of three such differential wedge products.?

Laplacian V?():

The Laplacian operator V2 = V-V (Table 5.1, page 225) is defined as the divergence of the
gradient
, 0 0? 0?
a2 + Oy? + 022

Since the Laplacian does so much common work, we nickname it DoG (Div of Grad).

Starting from a scalar field, the gradient produces a vector, which is then operated on by
the divergence to take the output of the gradient back to a scalar field. Thus the Laplacian
transforms a scalar field back to a scalar field. We have seen the Laplacian before when we
defined complex—analytic functions (Eq. 4.2.8, p. 182).

A classic example of the Laplacian is a voltage scalar field ®(x) [V], which results in the
electric field vector

(.1.7)

e(z) = [E.(z), E,(x), E.(z)]" = ~V&(x) [V/m].

When this is scaled by the permittivity, we obtain the electric flux d = ¢,e [C/m?], the charge
density per unit area. Here ¢, [F/m] is the vacuum permittivity €, = 1/c,7, ~ 8.85 x 107!2
[F/m].

Taking the divergence of d results in the charge density p(z) [C/m?] at :

V-d = V2®(z) = p(x).

Thus the Laplacian of the voltage, scaled by ¢,, results in the local charge density.

Another classic example of the Laplacian is an acoustic pressure field o(x, ) [Pa], which
defines a vector force density f(z,t) = —Vo(x, t) [N/m?] (Eq. 5.2.5, p. 239). When this force
density [N/m?] is integrated over an area, the net radial force [N] is

F.=— Vo(z)dz [N]. (5.1.8)
S

’nttps://en.wikipedia.org/wiki/Triple_product#As_an_exterior_product
3This notation suggests that || V-e + 7 A e||2 = ||V-e|? + || A e||2, which is related to Helmholtz’s theorem.
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Figure D.2: Figure 5 from Mason (1928) showing the velocity of sound as a function of frequency, when
visco-thermal losses are included. Note the change in the slope around 0.8 [kHz].

Reduction of Kirchhoff’s equations to complex—analytic form: We may rewrite x and z,
in terms of j3, )
coria(s) = (B, £ V5)” (D.1.5)

The two boxed equations below provide the derivation for the reduction of Mason’s formula,
for ¢,k (w), to its complex—analytic form (Eq. D.1.5). The first step is to define 23, and ¢,k (w)—
s. The second box shows it is equal to 283,+/s. Thus x(s) is complex—analytic in the Laplace
frequency s, and following a completion of squares in /s, is given by Eq. D.1.5. The inverse
Laplace transforms of /s and 1//s are provided in Table C.2 of Appendix C and Table 3.9 of
Sect. 3.10.1.

STARTING FROM MASON (1928) cor(w): MULTIPLYING TOP AND BOTTOM ON RIGHT BY /J:
Pl P, 260 [VI@ | $\/3
coki(w) = +wil+ — cok(W) — s = =2 [ M2 4 V2 SET /7w = /e
Ccoki(w) 5 T SENGoT cok(Ww) — s N [ 7 + ]w] SET \/Jw = /s
(D.1.6) -
DEFINE VARIABLES 23, AND s = jw: = % [§ e ij] s CROSS MULTIPLY
7] s
280 280 [ s+ s } 5
Pr E =— 9 FACTOR OUT —
Coni(w) =5+ —) [ R } ®.1.7) V2 Lvi-ve g
ml 2 I L44] s s
= 9% [774] — REPLACE — = /5
THUS a1 Vs Ve
=2BoV/5
280 s
Cor(w) —s = NG [‘/“7+ ﬁ] ) TO SHOW 1+ 3 = /2j, SQUARE BOTH SIDES: 1—T+ 2) = 2.

Acoustic constants for air:  Assuming 7, = 1.4 (ratio of specific heats), p, = 1.2 [kgm/m?]
(density), a temperature of 23.5 [°C], and P, = 10° [Pa] (atmospheric pressure), the lossless
sound velocity is ¢, =  Ppno/p, = 341.57 [m/s]. By a comparison of this value of ¢, to
Fig. D.2, it is clear that this value does not agree with Mason’s measurements. Thus to agree
with his experimental results, either the ratio P,/p, or 1, = 1.4 need to be corrected. Since 2/3,
depends on 17, p, and 4, this is a good place to look for the discrepancy.

Correction for 7),:  The dimensionless constant 77, / /71 is defined as the composite thermody-
namic constant (Kirchhoff, 1868; Rayleigh, 1896)

/
o

Ho

= 1+ 5/2(n¥?—n;"?) =1.5345.
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230 CHAPTER 5. STREAM 3B: VECTOR CALCULUS
resulting in the general d’ Alembert solutions (Eq. 4.4.1 p. 188) for the spherical wave equation,
PE(r,5) = LT
. r

where k(s) = s/c,.

Exercise #2
Prove the result of the previous example by expanding Eqs. 5.1.10 and 5.1.11 using the chain
rule.

Solution: Expanding Eq. 5.1.10:

1

T.Q

%0,7'2& P = (2r + rZOT) d. P
T

2
==P,+ Por.
;

Expanding Eq. 5.1.11, we obtain
1 1
;07,,,7‘77 :;OT (P+rP,)

1
= (Pr+ Pr+1P)

2
==P,+ P
;

Thus the two are equivalent. m

Summary
The radial component of the Laplacian in spherical coordinates (Eq. 5.1.10) simplifies to

: 190 ,0 1 9?
Vio(x) = ,725’250(9:) = 7W¢g(m)

Since DoG is V? = V-V, it follows that the net force f(x) = [F,0,0]7, Eq. 5.1.8 in spherical
coordinates has a radial component F,. and angular component of zero. Thus the force across a
balloon may be approximated by a delta function across the thin sheet of stretched rubber.

We can extended the preceding example in an interesting way to the case of a rigid hose, a
rigid tube, that terminates on the right in an elastic medium (the above example of a balloon),
such as an automobile tire. On the far left let’s assume there is a pump injecting the fluid into
the rigid hose. Consider two different fluids: air and water. Air is treated as a compressible
fluid, whereas water is incompressible. However, such a classification is relative, determined
by the relative compliance of the balloon (i.e., tire) at the relatively rigid pump and hose.

This is a special case of a more general situation: When a fluid is treated as incompressible
(rigid), the speed of sound becomes infinite, and the wave equation is an invalid description. In
this case the motion is best approximated by Laplace’s equation. This represents the transition
from short to long wavelengths, from wave propagation having delay, to quasistatics, having
no delay.

This example may be modeled as either an electrical or a mechanical system. While the
two systems are very different in their physical realization, they are mathematically equivalent,
forming a perfect analog. If we take the electrical analog, the pump is a current source, injecting

Appendix D

Visco-thermal losses

D.1 Adiabatic approximation at low frequencies

Newton’s early development understandably ignored viscous and thermal losses, by assuming
iso-thermal conditions. But starting at very low frequencies, the isothermal assumption breaks
down. Modern theory, for audio frequencies, assumes the adiabatic approximation, and is
thus described by the scalar wave equation (Pierce, 1981). But it turns out that even at audio
frequencies, the adiabatic approximation is invalid. This was first shown by Kirchhoff, but was
not fully appreciated for more than a century, due to mathematical difficulties, which we now
believe can be explained, as discussed next.

Following Helmholtz (1858), as extended by Kirchhoff (1868), visco-thermal loss mecha-
nisms are related. The full theory was first worked out by Kirchhoff (1868, 1974). To under-
stand how the are related is complicated, due to both the history and the mathematics, as briefly
discussed by Pierce (1981). Both forms of damping are caused by two different, but coupled,
diffusion effects: (1) viscous effects, due to shear at the container walls, and (2) thermal effects,
due to deviations from adiabatic expansion (Kirchhoff, 1868, 1974). I believe that Einstein was
eventually involved, following his studies on Brownian motion (Einstein, 1905).'2

These two loss mechanism are restricted to a thin region called the boundary layer, which
critically depends on the square root of the Laplace frequency. A key transition region is where
the acoustic wavelength approaches the complex boundary layer thickness. When the radius of
the container (a horn) approaches the viscous boundary layer, the theory breaks down.

D.1.1 Lossy wave-guide propagation

The formulation of visco-thermal loss in air transmission was first worked out by Helmholtz
(1863a) and then extended by Kirchhoff (1868) to include thermal damping (Rayleigh, 1896,
Vol. II, p. 319). These losses are accurately represented by the complex—analytic propagation
function x(s) (Eq. D.1.5). Following his review of these theories, Crandall (1926, Appendix A),
the head of the 1926 Acoustic Research Department at that time, noted that the “Helmholtz-
Kirchhoff” theory had never been experimentally verified. Acting on Crandall’s suggestion,
Physicist Warren Mason set out to experimentally verify Kirchhoff’s 60 year old theory. Ma-
son’s analysis consumed several years (Mason, 1928).

This was a continued effort. Mason (1927) extended earlier work of Stewart’s on acoustic
transmission lines, by including viscous and thermal losses. Stewart’s acoustic theory (Stewart,

'See Ch. 3 of https://www.ks.uiuc.edu/Services/Class/PHYS498/.
’https://en.wikipedia.org/wiki/Einstein_relation_(kinetic_theory)
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232 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Cauchy’s residue theorem (p. 201) gives the final answer, which describes how the voltage
across the compliance builds exponentially with time, from zero to the final value. Given the
voltage, we can also compute the current, as a function of time. This then represents the entire
process of either blowing up a balloon, charging a capacitor, or heating water on a stove, the
difference being only the physical notation, as the math is identical.

Note that this differential equation is first-order in time, which in frequency means the
impedance has a single pole. Thus the equation for charging a capacitor or pumping up a
balloon describes a diffusion process. If we had taken the impedance of the mass of the fluid
in the hose into account, we would have a lumped-parameter model of the wave equation with
a second-order system. This is mathematically related to the homework assignment about train
cars (masses) connected by springs (Fig. 5.4, Homework DE-3, problem 2).

Example: The voltage
1
oz, t) = e "Tu(t —a/c) <> —e "% [V] (5.1.14)
S

represents one of d’Alembert’s solution (Eq. 4.4.1, p. 188) of the wave equation (Eq. 3.1.5,
p. 75) as well as an eigenfunction of the gradient operator V. From the definition of the scalar
(dot) product of two vectors (Fig. 3.4, p. 119),

KX = Kt + Kyy + k.2 = |[K]] [|2]| cos Oz,

where ||k|| = K2+ k2 +r2and [[z]| = a2+ y? + 22 are the lengths of vectors & and ,
and 6, is the angle between them. As before, s = o + w is the Laplace frequency.

To keep things simple, we let k = [k,,0, 0]” so that & - * = r,2%. We shall soon see that
[|k|| = 27/ follows from the basic relationship between a wave’s radian frequency w = 27 f
and its wavelength \:

WA = €. (5.1.15)
As the frequency increases, the wavelength becomes shorter. This key relationship may have
been first researched by Galileo in about 1564, followed by Mersenne® in about 1627 (Fig. 1.1,
p. 8).

Exercise #3
Show that Eq. 5.1.14 is an eigenfunction of the gradient operator V.
Solution: Taking the gradient of ¢(x, t) gives
Ve ™®u(t) = —Vk - xe "®ult)

=—ke "Tu(t),

or in terms of ¢(x, t),
S
Voé(x,t) = —k ¢(x,t) > ——e 7.
C
Thus ¢(x,t) is an eigenfunction of V, having the vector eigenvalue k. As before, V¢ is
proportional to the current, since ¢ is a voltage, and the ratio (i.e., the eigenvalue) may be

thought of as a mass, analogous to the impedance of a mass (or inductor). In general, the units
provide the physical interpretation of the eigenvalues and their spectra. m

3 Seenttps://www-history.mcs.st-and.ac.uk/Biographies/Mersenne.html;

“In the early 1620s, Mersenne listed Galileo among the innovators in natural philosophy whose views should be rejected.
However, by the early 1630s, less than a decade later, Mersenne had become one of Galileo’s most ardent supporters.”
(Garber, 2004)
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Example:
Filter properties: Given the function

Fls) = (s+1)(s — 1)‘
(s+2)

1. Find the minimum phase M (s) and all-pass A(s) parts. The minimum phase part has all
of its poles and zeros in the left half-plane (LHP), while the all-pass part has its poles
in the LHP and mirrored zeros in the RHP. Thus we place a removable pole zero pair
symmetrically across from the RHP zero, and then write the expression as the product,
that is F(s) = M(s) - A(s):

(s+1)(s—=1) s+1 (s+1)* s-1

F(s) = . = .
(s) (5+2) s+1  st2 s+l

Thus M (s) = % and A(s) = 55

2. Find the magnitude of M (s) Take the real part of the log of M and then the anti-log.
Thus | M| = R M)

3. Find the phase of M (s) In this case we use the imaginary part: ZM = J1n M (s)

4. Find the magnitude of A(s) 1, by definition.

5. Find the phase of A(s) ZA = S1n(A)

More questions

There are a number of question to be addressed:

1. Can we interpret the zeta function as a frequency domain quantity, and then inverse trans-
form it into the time domain?

The answer to this is yes, and the results are quite interesting.

2. Make a histogram of the entropy for the first million integers.

This is a 5 minute job in Matlab/Octave. For example:

K=1leb5; N=1:K; F=zeros(K,10);
for n=1:K;
f=factor (n);
F(n,l:1length(f))=£;
end;
hist (F);
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234 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Thus in the above examples there is a potential, the gradient of which is a force, that when
applied to the medium (an impedance) causes a flow (flux or current) proportional to that im-
pedance due to the medium, which is the ratio of the gradient of the potential to the current.
The product of the force and flow is a power.

Exercise #7
Show that the integral of Eq. 5.1.1 is an antiderivative.
Solution: We use the definition of the antiderivative given by the FTC (Eq. 4.2.2, p. 180):

z

o(x, t) — d(a,,t) = e(x,t) - dx
=— Vo(x,t) - de

o0 0 0,

=— . <xa +y67y + ZE) o(x,t) - de

’ <5(@ + }7@ + 2@> - (Xdx + ydy + 2dz)
ox dy 0z

o

T 190, 709,
= — —ar — —ay — —daz
2y O Yo dy v 2 02
== do(m,1)

- (oéw t) — (o, 1‘)) .

This may be verified by taking the gradient of both sides:

0 @
Vo(x,t) 7%‘/(1:(,. t)=-V  e(zt) dx=e(x,t).

If we apply the FTC, the antiderivative must be ¢(x, t) = E 2% + 0§ + 0Z. This same point is

made by Feynman (1970b, p. 4-1, Eq. 4.28). »

Given that the force on a charge is proportional to the gradient of the potential, this exercise
shows that the integral of the gradient depends on only the end points, the work done in moving
a charge depends on only the limits of the integral, which is the definition of a conservative field
but holds only in the ideal case where e is determined by Eq. 5.1.1—that is, the medium has
no friction (there are no other forces on the charge).

The conservative field: An important question is: When is a field conservative? A field is
conservative when the work done by the motion is independent of the path of the motion. Thus
the conservative field is related to the FTC, which states that the integral of the work depends
on only the end points.

A more complete answer must await the introduction of the fundamental theorem of vector
calculus (Eq. 5.6.11, p. 261). A few examples provide insight:

Example: The gradient of a scalar potential, such as the voltage (Eq. 5.1.1), defines the electric
field, which drives a current (flow) across a resistor (impedance). When the impedance is
infinite, the flow is zero, leading to zero power dissipation. When the impedance is lossless,
the system is conservative.
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o(t) Z5(t)

Zy(t = 1T,)

Ze(t) = aZg(n — T,) + 6(t)

Figure C.2: This feedback network is described by a time-domain difference equation with delay T, = In ..
It has an all-pole transfer causal function given by Eq. C.1.11. Physically this delay corresponds to T, [s].

Such functions may be generated in the time domain as shown in Fig. C.2, using a feedback
delay of T}, [s] as described by the equation in the figure, with a unity feedback gain o = 1,

Z(t) = Z99(t — T,) + 6(1).

Taking the Laplace transform of the system equation, we see that the transfer function between
the state variable ¢(t) and the input x(t) is given by Z'*(¢). Taking the LT, we see that ((s)
is a causal all-pole function,

-~ 1
T l—eh

G(8) = e ¢,(s) + 1(t) or ¢(s) (C.1.1D)
This is a key expression in the theory of Black Body radiation where the Black Body radiation
formula is (Allen, 2024) .

5(s) = 1 — e hs/kT

In terms of the physics, these transmission line equations are telling us that ((s) may be
decomposed into an infinite cascade of transmission lines (Eq. C.1.10), each having a unique
delay given by T;, = Inm, m; € P, the log of the primes. The input admittance of this
cascade may be interpreted as an analytic continuation of ¢(s) that defines the eigenmodes of
that cascaded impedance function.

Working in the time domain provides a key insight, as it allows us to determine the ana-
lytic continuation of the infinity of possible continuations, which may not be obvious in the
frequency domain. Transforming to the time domain is a variant of analytic continuation of
a function Z(s) «» Z*“(t) that depends on the assumption that Z*“(t) is one-sided in time
(causal). It may be helpful to compare this variant to Euler’s continuation of ((s), and later
Riemann’s classic 1851 definition of complex—analytic continuation Z(s).

Additional relationships: We need to know some important relationships provided by both
Euler and Riemann (1859) when we study ((s).
With the goal of generalizing his result, Euler extended the definition with the functional
equation
¢(s) = 2°7°! sin (%) T(1—s)¢(1—s). (C.1.12)

This seems closely related to Riemann’s time reversal symmetry properties (Bombieri, 2000),

wr ()¢ =m0 (122 o)

fix this

Move to Lec33
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236 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.2 Partial differential equations and field evolution

The three main classes of partial differential equations (PDEs) are: elliptic, parabolic, and
hyperbolic, distinguished by the order of the time derivative. These categories seem to have
little mathematical utility (the categories are labels).

5.2.1 The Laplacian V>:

In the most important case the space operator is the Laplacian V2, the definition of which
depends on the dimensionality of the waves—that is, the coordinate system being used. We
first discussed the Laplacian as a 2D operator on p. 182 where we studied complex—analytic
functions, and again on p. 225. An expression for V? for one, two, and three-dimensions was
provided as Eq. 5.1.9 (p. 229). In three dimensional rectangular coordinates, it is defined as

(see p. 228)
0? 02 lia
V()= s+ =5 + =5 | T(z). 5.2.1
@)= (g + g + 3) T@) 521)

The Laplacian operator is ubiquitous in mathematical physics, starting with simple complex—
analytic functions (Laplace’s equation) and progressing to Poisson’s equation, the diffusion
equation, and finally the wave equation. Only the wave equation results in a delay. The diffu-
sion equation “wave” has an instantaneous spread (the effective “wavefront” velocity is infinite,
yet the wavelength is long; it’s not a traveling wave).

Examples of elliptic, parabolic, and hyperbolic equations are

1. Laplace’s equation: The equation
V20(z) =0 (5.2.2)

describes, for example, the voltage inside a closed chamber that has a given voltage on
the walls or the steady-state temperature within a closed container having a specified
temperature distribution on the walls. There are no dynamics to the potential, even when
it is changing, since the potential instantaneously follows the potential on the walls.

2. Poisson’s equation: In the steady state, the diffusion equation degenerates to either Pois-
son’s or Laplace’s equation; both are classified as elliptic equations (second-order in
space, zero-order in time). As in the diffusion equation, the evolution has a wave veloc-
ity that is functionally infinite. For example,

V2i0(x,t) = p(x,t)

holds for gravitational fields or the voltage around a charge. It does not describe gravity
waves, which travel at the speed of light.

3. Fourier diffusion equation: Equation 5.2.3 describes the evolution of the scalar tempera-
ture T'(x, t) (a scalar potential), gradients of solution concentrations (i.e., ink in water),
and Brownian motion. Diffusion is first-order in time, which is categorized as parabolic
(first-order in time, second-order in space). When these equations are Laplace trans-
formed, diffusion has a single real root, resulting in a real solution (e.g., 7' € R). There
is no wavefront in the case of the diffusion equation. As soon as the source is turned on,
the field is nonzero at every point in the bounded container. As an example,

o7 (x,t)

VT (z,t) = T

sk (x, 8) (5.2.3)
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Finding the RoC of the product formula: It would be interesting to find the RoC for Py(s),
and for rigor, this question demands further investigation. To find the RoC, we need to evaluate

1\
|75 = |e=*Tk| = |e=7Tk| = (—) <1 for o>0,
Tk

where T}, = In 7. For example,

1 1 1 1 1
==l ottt R{st =0 > 0.
Ps(s) 1-— (é) + 59 + 52s + 3s {s}=0

The RoC for each root is ¢ > 0 since when o < 0.
Since 1/m, < 1forall k € N, the Taylor series of (j () is entire except at its poles. Note
that the RoC of a Taylor series in powers of 7, ° increases with .

Exercise #1
Work out the RoC for k& = 2.
Solution: The formula for the RoC is given above, which for 7, = 3 is

37 <1 for o,>0,
3) 7 <1 for o, <0,

7Sr| —

|y

where 0, is the boundary of the RoC.

Exercise #2
Show how to construct Z5'(¢) <+ (»(s) by working in the time domain.
Solution: The basic procedure for building a sieve is to sum the integers
Sp= 2t t=1.2042.2"43.22 ...,

n=1
while the sieve for the kth prime 7, is

o
Se= map Tt =1enl w2 b 224

n=1

This sum may be written in terms of the convolution with the Heaviside step function ., since

wp * e = nu = 0-ug+ 1wy +2ug + -+ kug + -+ .

Poles of (.(s)

Riemann proposed that Euler’s zeta function ((s) € C has a complex argument [first explored
by Chebyshev in 1850 (Bombieri, 2000)] that extends ((s) into the complex plane (s € C),
thus making it a complex—analytic function. Thus we might presume that ¢(s) has an inverse
Laplace transform. There seems to be very little written on this topic (Hill, 2007). We explore
this question further here.
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238 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

heat (charge) flux. In all cases Ohm’s law defines the ratio of the potential (voltage) to
the flux (current). How this happens can be understood only once the solution to the
equations has been established. The fluid has a heat capacity analogous to that of an
electrical capacitor (Kirchhoff, 1868, 1974). Sometimes the diffusion equation is called
the telegraph equation.

2. Propagation: Pressure and electromagnetic waves are described by a scalar potential
(pressure) (Eq. 3.1.3, p. 75) and a vector potential (Eq. 5.7.4, p. 268), leading to scalar and
vector wave equations. Sometimes the wave equation is called the telephone equation.

The Taylor series of f(x): Next we extend the concept of the Taylor series of one variable to
€ R®. Just as we generalized the derivative with respect to a real frequency variable w € R
to complex frequency s = 0 +w) € C, here we generalize the derivative with respect to x € R
to the vector z € R®.

Since the scalar field is analytic in «, it is a good place to start. Assuming we have carefully
defined the Taylor series (Eq. 3.2.9, p. 95) in one and two (Eq. 4.2.7, p. 182) variables, the
Taylor series of f(x) in € R? about = 0 may be defined as

3 2
f(+62) = f(z) + V() b3+~ i)

! T
2! Fel =1 (%ck@x,

dxpox; + HOT, (5.2.4)

where HOT stands for Higher Order Terms (Greenberg, 1988, p 639). From this definition, it
is clear that the gradient is the generalization of the second term in the one-dimensional Taylor
series expansion.

Summary: For every potential ¢(x,t) there exists a force density f(xz,t) = —Vo(x,t),
proportional to the potentials, that drives a generalized flow w(zx, t). If the normal components
of the force and flow are averaged over a surface, the mean force and volume flow (i.e, volume
velocity for the acoustic case) are defined. In such cases the impedance Z(s) is the net force
through the surface force over the net flow, and Gauss’s law and quasistatics (Postulate P10,
p- 163) come into play (Feynman, 1970a). We call this the generalized impedance. An example
is Z(s) = /s.

Assuming linearity (Postulate P2, p. 162), the product of the force and flow is the power,
and the ratio (force/flow) is an impedance (Table 3.2, p. 149). This impedance statement is
called Ohm’s law, Kirchhoff’s laws, Laplace’s law, or Newton’s laws. In the simplest cases,
they are all linearized (proportional) complex relationships between a force and a flow. Very
few impedance relationships are inherently linear over a large range of force or current, but
for physically useful levels, they are treated as linear. Nonlinear interactions require a more
sophisticated approach, typically involving numerical methods, working in the time domain.

In electrical circuits it is traditional to define a zero potential ground point that all voltages
use as the reference potential. The ground is a useful convention as a simplifying rule, but it
obscures the physics and obscures the fact that the voltage is not the force. Rather, the force is
the voltage difference, referenced to the ground, which is defined as zero volts. This results in
abstracting away (i.e., hiding) the difference in voltage. It seems misleading (more precisely, it
is wrong) to state Ohm’s law as the voltage over the current, since Ohm’s law actually says that
the voltage difference (i.e., voltage gradient) over the current defines an impedance (Kennelly,
1893).
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as described in his 1851 paper.! But is his definition correct? To resolve this one needs to
improve our understanding of the core definition of analytic continuation, as it relates to the
LT In the case of the geometric series the analytic continuation is the closed form expres-
sion f(s) = 1/(1 — s) which is valid for all s # 1. This is not Riemann’s definition of analytic
continuation.

This section is a beginners review of ((s), building on the developments of analytic func-
tions from Chapter 3, especially in Secs. 3.2.6, 5.4, and Fig. 5.3 p. 256. Well understood are
the locations of the poles of zeta, which depend on the prime numbers. Not so well understood
are the remaining analytic properties over the entire plane, such as the zeros of ¢(x), namely
the poles of 1/¢(s). A key function is In ((s).

Consider z = e*7, where T is the sample period at which data are taken (every 7" seconds).
For example, if 7' = 22.676 = 10°/44, 100 [ps], then the data is sampled at 44.10 [kHz]. This
is how modern digital audio works, for CD-quality music. The unit-time delay time operator
27lis

St —T) < 7.

When we deal with the Euler and Riemann zeta functions, the only sampling period that
makes sense is T = 1 [s] or 1 [Hz] (i.e., n € Z). In this case, the samples of interest are
mod(n, 7). Starting from the sieve of Eratosthenes, Euler showed that the counting numbers
n € Z, presented at a rate of one per second [1-Hz], may be uniquely reduced to multiples
of the primes. This is the basis for the fundamental theorem of arithmetic, the theorem of the
concept of the prime number, which states that every integer may be uniquely factored into a
product of prime numbers.

The zeta function The poles of the zeta function depend explicitly on the primes, which
makes it a very special function. In 1737 Euler proposed the real-valued function ((z) € R,
and = € R to prove that the number of primes is infinite (Goldstein, 1973). Euler’s definition
of ((z) € R is given by the analytic power series,

((x) = % forr >1€R. (C.1.1)

This series converges for z > 0,since R=n""<1,n>1¢€ N.?2

In 1860 Riemann extended the zeta function into the complex plane, resulting in ((s),
defined by the complex—analytic power series, identical to the Euler formula except € R has
been replaced by s € C;

ZUt) o ()= =t sttt = —= n* forR{s} =0 >1. (C.1.2)

This formula converges for ${s} > 1 (Goldstein, 1973). To determine the formula in other
regions of the s plane, we need to extend the series via analytic continuation. As it turns
out, Euler’s formulation provided detailed information about the structure of primes, going far
beyond his original goal.

Thttps://www.youtube.com/watch?v=v9nyNBLCPks
2Sanity check: For example, let n = 2 and # > 0. Then R = 27¢ < 1, where ¢ = limz — 0*. Taking the log
gives logy, R = —clogy, 2 = —¢ < 0. Sincelog R < 0, R < 1.
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240 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Figure 5.2:  Experimental setup showing a large
pipe on the left terminating at the wall containing a
small hole with a balloon, shown in green. At time
t = 0 the balloon is pricked and a pressure pulse is
released. The baffle on the left represents a semi- Y
oo long tube having a large radius compared to the
horn input diameter 2a. At time T the outbound ~ ®®® | Baffle
pressure pulse o(r,T) = §(t —x/¢c,)/r has reached
aradiusx = r —r, = ¢, 1", where r = x is the
location of the source at the throat of the horn and
r is measured from the vertex. At the throat of the
homn V /Ay = V_/A_. The term “horn” is used
for the case of scalar waves, while the term “wave-
guide” is used when speaking of EM waves. When
the propagation is constrained by a horn, or wave-
guide, the waves are “guided.”

with ¢, =  1,P,/p, being the air sound velocity, and v = /1), P,p, being the characteristic
resistance of air, assuming no visco-thermal losses.

Exercise #10
Show that Egs. 5.2.5 and 5.2.6 can be reduced to Eq. 5.2.7.
Solution: Taking the divergence of Eq. 5.2.5 gives

0
—V-Vo(z,t) = pOEVﬂ/(w, t). (5.2.8)
Note that V-V = V? (Table 5.1). Next, substituting Eq. 5.2.6 into the above equation results
in the scalar wave equation, Eq. 5.2.7, since ¢, =  1,P,/p,. m

5.2.3 The Webster horn equation (WHEN)

An important generalization of the problem of lossless plane-wave propagation in one-dimensional

uniform tubes is known as transmission line theory. As depicted in Fig. 5.2, by allowing the
area A(r) [e.g., for the conical horn A(r) = A,(r/L)* with L = 1 [m] and Ay < 47] of an
acoustical waveguide (horn) to vary along the range axis 7 (the direction of wave propagation),
we can explore general solutions to the wave equation. Classic applications of horns include
vocal tract acoustics, loudspeaker design, cochlear mechanics, quantum mechanics (e.g., the
hydrogen atom), and wave propagation in periodic media (Brillouin, 1953).

We must be more precise when defining the area A(z): The area is not the cross-sectional
area of the horn; rather it is the wavefront (isopressure) area, which is related to Gauss’ law,
since the gradient of the pressure defines the force that drives the mass flow (also called volume

velocity).
For the scalar wave equation (Eq. 5.1.9, p. 229), the Webster Laplacian is
1 0 0
Zolrt) = —— |A(r)= t). 2.
V200t) = 5o [ A5 et (529

The Webster Laplacian is based on the quasistatic approximation (Postulate P10, p. 163), which
requires that the frequency lie below the critical value f. = ¢,/2d—namely, that a half wave-
length be greater than the horn diameter d (i.e., d < A/2).” For the adult human ear canal,

"This condition may be written in several ways, the most common being ka < 1, where k = 27/ and a is
the horn radius. This may be expressed in terms of the diameter as 27"% <l,ord < A/m < X/2. Thus d < \/2
may be a more precise metric by the factor /2 =~ 1.6. This is called the half-wavelength assumption, a synonym
for the quasistatic approximation, and the Nyquist theorem (See DE-3, #2).

Appendix C

Laplace transforms L7

Laplace transforms are discussed in Sec. 3.10 (p. 155), with the definition of the £7 in Eq. 3.10.1
(p. 156). Level-I (basic) LTs are listed in Table 3.6 (p. 156).

C.1 Tables of Laplace transforms

The following tables of £7 and £7 ~! are a convenient summary of their properties and evalua-
tions for many different functions. Table 3.8 gives basic function properties such as convolution
and the properties of step functions and frequency scaling. Table C.1 provides the commands
for doing symbolic (computer algebra and calculus) transformations, which includes some un-
usual £7's and Taylor series of the I'(s) function (Graham et al., 1994), a complex—analytic
extension of the factorial. Table 3.9 gives the basic transforms typically used for more common
calculations. Table C.2 provides extended less common transforms, such as the half-derivative
and integration and Bessel functions.

These tables are available in most books on differential equations and remain a core tech-
nology for analytic methods for solving differential equations.

Table C.1: Symbolic relationships among Laplace transforms. K3 is a constant.

syms command result

syms ts p laplace (t#~1) T(p)s?

syms s ilaplace(gamma(s)) e
symssta ilaplace(exp(-a*s)/s,s,t) Heaviside(t — a)
syms Gamma s t taylor(Gamma,s,t) % —7+s (’72 + %) +

52 (Jré polygamma (2, 1) — % — %) +
SRy A4

C.1.1 L7 ! of the Riemann zeta function

The analytic properties of the zeta function ((s) have been a holy grail for mathematicians,
starting with Euler, all of whom have made their reputation on that function. For the neo-
phyte, ((s) is important because it is an analytic extension of the sieve, which is the prime
identification method. Analytic continuation of the ((s) function was first stated by Riemann,
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242 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

taken as the second conductor, to save wire). Thus the telegraph equation is best modeled by
a diffusion line. The telephone equation included loading coils, consisting of inductors placed
periodically in the wire, to increase the circuits inductance. This converted the circuit into a
true transmission line. The loading coils were introduced by the AT&T engineer and mathe-
matician George Ashley Campbell (Campbell, 1903, 1937), however they were first proposed
and promoted by Heaviside.

In acoustics, waveguides are known as horns, such as the horn connected to the first phono-
graphs from around the turn of the century (Webster, 1919). Thus the names reflect the histori-
cal development, back to a time when mathematics and its applications were related.

5.2.4 Matrix formulation of the WHEN

Newton’s laws of conservation of momentum (Eq. 5.2.5) and mass (Eq. 5.2.6) are modern
versions of Newton’s starting point for calculating the horn lowest-order plane-wave eigenmode
wave speed.

The acoustic equations for the average pressure P(r,w) and the volume velocity are derived
in Appendix G, where the pressure and particle velocity equations (Egs. G.1.4 and G.1.6) are
transformed into a 2 X 2 matrix of acoustical variables, average pressure P(r,w) and volume
velocity V(r,w):

_d[Prw]_ 0 a5 [Plr,w)
dr |:V(7‘7 w)] N "7';:7(})’0) 0 Virw)| (5.2.11)
The equations
M(r) = po/A(r) and  C(r) = A(r)/1.Fs (5.2.12)

define the per-unit-length mass and compliance of the horn (Ramo et al., 1965, p 213). The
product of P(r, s) and V(r, s) defines the acoustic power [W/m?], while their ratio defines the
horn’s admittance Y;£(r, s) = V*/ P, looking in the two directions (Pierce, 1981, p 37-41).

To obtain the Webster horn pressure equation Eq. 5.2.10 from Eq. 5.2.11, we take the partial
derivative of the top equation

PP OM(r) AL
oz =5 o V+ SMO)(’)ir
and then use the lower equation to remove 9V /dr,
P OM(r) . s?
57 s o V=sM(r)C(r)P= 2 P.

Note that ¢2 = MC = (%) . (%MH,) Inairc, = 19P,/p,-
‘We must then use the upper equation a second time to remove V:
iz 1 0A(r) 0
or? A(r)y or or

.2
P= %g??(r, 5). (5.2.13)

By use of the chain rule, equations of this form may be directly integrated, since

1 9 7]
V,P = Ma {A(r)g] P(r,s)
o ) 1 9A(r) -
—W'P(r,a)JrM o (r,s).

(5.2.14)
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Impedance is not Hermitian: By definition, when a system is Hermitian its matrix is conju-
gate symmetric
Z(s) = Z'(s),

a stronger condition than reciprocal, but not the symmetry of the Brune impedance matrix. A
reciprocal Brune impedance is symmetric (not Hermitian).
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244 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.3 Problems VC-1

5.3.1 Topics of this homework:

Vector algebra and fields in R?, gradient and scalar Laplacian operators, definitions of diver-
gence and curl, Gauss’s (divergence) and Stokes’s (curl) laws, system classification (postu-
lates).

5.3.2 Scalar fields and the V operator

Problem # I: Let T(x,y) = 22 + y be an analytic scalar temperature field in
two dimensions (single-valued € R?).

— 1.1: Find the gradient of T'(x) and make a sketch of T and the gradient.

— 1.2: Compute V*T(x) to determine whether T(x) satisfies Laplace’s
equation.

— 1.3: Sketch the iso-temperature contours at'T' = —10, 0, 10 degrees.

— 1.4: The heat flux’® is defined as J (x,y) = —k(z,y)VT, where k(x,y) is
denotes the thermal conductivity at the point (z,y). Given that k = 1 every-
where (the medium is homogeneous), plot the vector J(x,y) = —VT at x = 2,
y = 1. Be clear about the origin, direction, and length of your result.

—1.5: Find the vector L to VT (x,y)—that is, tangent to the iso-temperature
contours. Hint: Sketch it for one (x,y) point (e.g., 2,1) and then generalize.

— 1.6: The thermal resistance Ry is defined as the potential drop AT over
the magnitude of the heat flux |J|. At a single point the thermal resistance is

Ry(z,y) = =VT/|J|.
How is Ry(x, y) related to the thermal conductivity «(z,y)?

Problem # 2: Acoustic wave equation
Note: In this problem, we will work in the frequency domain.

°The heat flux is proportional to the change in temperature times the thermal conductivity  of the medium.
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A = [12; 1 1]; %define the matrix
[E,D] = eig(A); %compute the eigenvector and eigenvalue matrices

AxE-E+D %$This should be $\approx 0$, within numerical error.
ExD-D*E %This is not zero

Summary:

Thus far we have shown that for the case of Pell matrix with N = 2, the normalized eigenmatrix
and its inverse is

and the eigenmatrix is
A A 0] _[revz o0
0 A 0 1-v2|”

B.3 Symbolic analysis of Te = eA

B.3.1 The 2 x 2 transmission matrix

Here we assume

ot

c D
with Ar = 1.
The eigenvectors e, of T are

& (A-D)F [A-DE+4BC

er = (B3.1)
1

and eigenvalues are
1 S —
Ay = 5 (A+D)F (A-D)>+4BC . (B.3.2)

Thus the expression under the radical may be rewritten in terms of the determinant of 7
(i.e., A7 = AD — BC) since

(A—D)? — (A+D)? = —4AD.
The for the ABCD matrix the expression under the radical becomes
(A—D)*+4BC = A* + D* — 4AD + 4BC

= A2+ D? —4A.
Rewriting the eigenvectors and eigenvalues in terms of A7 = +1, we find
o — %[A?¥ M] (B3.3)
and .
A= Agpx (A;D)ZJFAT . (B3.4)

Note this may be further simplified since the radical is the same.
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246 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.3.5 Vector and scalar field identities

Problem # 5: Find the divergence and curl of the following vector fields:
—5.1: v =V¢, where ¢(z,y) = ze¥
-52:v=V X A, where A = 2X + yy + 22
—53:v=V x A, where A = yX + 2%y + 22

— 5.4: For any differentiable vector field V', write two vector calculus iden-
tities that are equal to zero.

— 5.5: What is the most general form a vector field may be expressed in, in
terms of scalar ® and vector A potentials?

Problem # 6: Perform the following calculations. If you can state the answer
without doing the calculation, explain why.

—6.1: Let v = sin(z)X + yy + 22. Find V - (V x v).
—6.2: Let v = sin(z)X + yy + 22. Find V x (Vy/v - v)

~6.3: Letv(z,y, 2) = V(z + y* + sin(log(2)). Find V x v(,y, 2).

5.3.6 Integral theorems

Problem # 7: For each of the following problems, in a few words, identify
either Gauss’s or Stokes’s law, define what it means, and explain the formula
that follows the question.

— 7.1: What is the name of this formula?

n-vdd= V-vdV.
v

S
— 7.2: What is the name of this formula?
(VxV)-dS= V-dR
S C
Give one important application.
— 7.3: Describe a key application of the vector identity

Vx (VxV)=V(V-V)- V.

B.2. PELL EQUATION SOLUTION EXAMPLE 295

If we divide the top row by v/ the two rows are identical, since the matrix must be singular.
Thus this matrix equation gives two identical equations. This is the price of an over-specified
equation (the singular matrix is degenerate).

We can determine each eigenvectors direction, but not their magnitudes.

Following the same procedure for A\_ = —/N, the equation for e_ is
VN N er -0
1 —VN|les|
As before, this matrix is singular. Here ¢; — v/Ne; = 0, thus the eigenvector is e~ =

¢ [V'N,1]T where c is a normalization constant.
Thus the unnormalized eigenmatrix is

eﬁefegi\/ﬁfN
Tled e |1 I

Normalization of the eigenvectors:

The constant ¢ may be determined by normalizing the eigenvectors to have unit length. Since
we cannot determine the length, we set it to 1. Thus the degeneracy may be resolved by the one
degree of freedom normalization

2
(iﬁ) FI=N+1=1/c

Thus the normalization factor to force each eigen vector to have length 1 is ¢ = 1/v/N + 1.

B.2 Pell equation solution example

Sec. 2.5.2 (p. 62) showed that the solution [z, y,,]T to Pell’s equation is given by powers of the
Pell matrix a. For N = 2, in Sec. 2.5.2 we found the explicit formula for [z, yn]T, based on
powers of the Pell matrix

a=1 B ﬂ (B.2.1)

This recursive solution to Pell’s equation (Eq. 2.5.2) is Eq. 2.5.4 (p. 62). Thus we need powers
of A, that is A", which gives an explicit expression for [z,,,y,]?. By the diagonalization of A,
its powers are simply the powers of its eigenvalues.

From Matlab/Octave with N = 2 the eigenvalues of Eq. B.2.1 are Ay = [2.4142), —0.4142))
(i.e., A+ = 15(1 & v/2)). The solution for N = 3 is shown on page 296.

Once the matrix has been diagonalized, one may compute powers of that matrix as powers
of the eigenvalues. This results in the general solution given by

LL‘n_nnl_n g1 |1
[yn]flja [0]71jeAE {0}

The eigenvalue matrix D is diagonal with the eigenvalues sorted, largest first. The Mat-
lab/Octave command [E,D]=eig (A) is helpful to find D and E given any A. As we saw

above,
1+v2 0
0 1-v2

Ao 1][ [2‘4141 0 } _

0 —0.4145
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248 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.4.1 Uniform Horn #5

The one-dimensional wave equation [A(r) = 4, = 1 [cm?]] is

thus the roots (eigenvalues) are x2 (s) = +s?/c2.

Solution: The two eigenfunctions of this equation are the two d’Alembert waves (Eq. 4.4.1,
p. 188):

o(x,t) = Pyot(t —x/c)+ Pyo (t+ (x — L)) ¢ Pge " 4 'Pae”(‘“)(“’m,

where P € C are wave amplitudes and #(s) = s/c, = jw/c s called the propagation function
(also known as the wave-evolution function, propagation constant, and wave number).

Note that for the uniform lossless horn, w/c, = 27/\ > 0. It is convenient to normalize
P¢ = land P; = 1. The characteristic admittance Y, (z) (Table 5.2) is independent of
direction. The signs must be physically chosen, with the velocity V* into the port, to ensure
that the real part ), > 0, to assure the system remains stable.

Applying the boundary conditions: The general solution in terms of the eigenvector matrix,
evaluated atz = L, is

[ Et N R
V(]") L yre—»cx _yre»c(r—L) L pa . yrc—»cL 7yT 7)6 L, A
where P{ and Py are the relative amplitudes of the two unknown eigenfunctions to be deter-

mined by the boundary conditions at x = 0, L, k = s/c, and Y, = 1/Z, = A,/ p,c.
Solving Eq. 5.4.1 for P§ and P, with determinant A = —2Y,¢~"F,we get

«P+ B —1 _yT —1 P 71 CNL _Zenb P
[ [T o S [ B

In the final step we swapped all the signs, including those on V), and moved Z, = 1/, inside
the matrix.
We can uniquely determine these two weights P}, P} given the pressure and velocity at
the boundary = = L, which is typically determined by the load impedance (Z.(s) = P/ V).
The weights may now be substituted back into Eq. 5.4.1 to determine the pressure and
velocity amplitudes at any point 0 < x < L:

P 1] e enl@=L) el —Zerl P
[V] . 2 [y,.e*” “Yereb] 1 z -V|, (543)
Setting + = 0 and multiplying these out give the final transmission matrix:
Pl 1 et el Z (eft — emrE) P
[V} 0 2 |:yr(ﬁNL —e"b) el 4 enk LVl (5:4.4)

Note that the diagonal terms are cosh x L and the off-diagonal terms are sinh x L.

Appendix B

Eigenanalysis

Eigenanalysis is ubiquitous in engineering applications. It is useful in solving differential and
difference equations, data-science applications, numerical approximation and computing, and
linear algebra applications. Typically one must take a course in linear algebra to become knowl-
edgeable in the inner workings of this method. In this appendix we intend to provide sufficient
basics to allow one to read the text.

B.1 The eigenvalue matrix (\)
Given 2 x 2 matrix a, the related matrix eigen-equation is
ae = el. (B.1.1)

Pre-multiplying by e~! diagonalizes a, resulting in the eigenvalue matrix

A=E'ae (B.1.2)
A0
_ {01 AJ , (B.1.3)
Post-multiplying by e ™! recovers a
a=elE! = [“” “12] . (B.1.4)
a2 Q22

Matrix product formula:

This last relation is the entire point of the eigenvector analysis, since it shows that any power
of a may be computed from powers of the eigenvalues. Specifically,

a"=e\"E'. (B.1.5)
For example, a? = aa = eA MAE‘I =eN’E~.
Equations B.1.1, B.1.3 and B.1.4 are the key to eigenvector analysis, and you need to mem-

orize them. You will use them repeatedly throughout this text.
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250 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.4.2 Conical horn #2

Using the conical horn area A(r) o 72 in Eq. 5.2.10, on page 241 (or Eq. 5.2.11 on page 242)
results in the spherical wave equation

2 .
Prr(r,w) + - P.(r,w) = K2 P(r,w), (5.4.7)
where £(s) = £s/c,. The eigensolutions of Eq. 5.4.7 are

eFhr

PE(r, s) =

1
St Fr/e).
e Ot F r/c)

Radiation admittance for the conical horn: The conical horn’s acoustic input admittance
Yin(r, s) at any location r is found by dividing V(r, s) by P(r, s):

+
Vo) = e =~ L P () (543)
o A »
=V(r) 1+ :7 “ % (5(25 —r/c,) £ %u(t — 7'/(:(,)) . (5.4.9)

The pressure pulse is delayed by 7/c, due to e (). As the area of the horn increases, the
pressure decreases as 1/r =1/ A(r). This results in the uniform backflow c,u(t)/r <> ¢,/sr
due to conservation of mass, and the characteristic admittance ), (r) variation with .

5.4.3 Exponential horn #3

If we define the area as A(r) = A,e?™, the eigenfunctions of the horn are
'Pi(r, w.]) — e—nw-exjm r'/(:.’ (5.4.10)

which may be shown by the substitution of P=(r, wy) into Eq. 5.2.10 (p. 241).

This case is of special interest because the radiation impedance is purely reactive below
the horn’s cutoff frequency (w < w. = mc,), as may be seen from curves 3 and 4 of Fig. 5.3
(p. 247). As a result, no energy can radiate from an open horn for w < w. because the eigen-
values

K(s) = —m:l:?j P ow=-mt 282
are purely real (this is the case of nonpropagating evanescent waves).

If we use Eq. 4.4.7 (p. 190), the input admittance is

Az

Yi(z,s) = —% (m +VmEt I‘{Z) . (5.4.11)

Kleiner (2013) gives an equivalent expression for Y;,,(z,w) given area S(z) = ™,

S(x dw? — 2
(@ m, EP—(mo)

Yi(z,w) =
(z,w) wp 2 J 2c

and impedance

e = e 1 (5]

A.3. MATRIX ALGEBRA OF SYSTEMS 291

whereas post-multiplication swaps the columns,

R

For the 3 x 2 case there are 3 - 2/2 = 3 such matrices (swap a row with the other 2, then
swap the remaining two rows).

6. Gaussian elimination (GE) operations Gy: There are three types of elementary row op-
erations, which may be performed without fundamentally altering a system of equations
(e.g. the resulting system of equations is equivalent). These operations are (1) swap rows
(e.g. using a permutation matrix), (2) scale rows, or (3) perform addition/subtraction of
two scaled rows. All such operations can be performed using matrices.

For lack of a better term, we’ll describe these as ‘Gaussian elimination’ or ‘GE’ matri-
ces.2 We will categorize any matrix that performs only elementary row operations (but
any number of them) as a ‘GE’ matrix. Therefore, a cascade of GE matrices is also a GE
matrix.

Consider the GE matrix

(a) This pre-multiplication scales and subtracts row (1) from (2) and returns it to row

2).
1 0ffa b a b
GA= [1 71] [(y ﬂ] - [u, —a b— 3] ’

The shorthand for this Gaussian elimination operation is (1) < (1) and (2) «
1 -@®).

Post-multiplication adds and scales columns.

a b 1 0 a—b b
AG:[(M ﬁ] {71 1]:[(176 d]

Here the second column is subtracted from the first, and placed in the first. The
second column is untouched. This operation is not a Gaussian elimination. There-
fore, to put Gaussian elimination operations in matrix form, we form a cascade of
pre-multiply matrices.

®

=

Here det(G) = 1, G* = I, which won’t always be true if we scale by a num-

ber greater than 1. For instance, if G = [7711 (1)] (scale and add), then we have

n-m 1

dct(G):l,G":{ ! 0].

2The term ‘elementary matrix’ may also be used to refer to a matrix that performs an elementary row opera-
tion. Typically, each elementary matrix differs from the identity matrix by a single row operation. A cascade of

elementary matrices could be used to perform Gaussian elimination.
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CHAPTER 5. STREAM 3B: VECTOR CALCULUS

When a system of lumped-element networks contains only resistors and capacitors or
resistors and inductors, the solution is a diffusion equation, which does not support prop-
agated waves. Depending on the elements in the system of equations, there can be an
overlap between a diffusion process and scalar waves, represented as transmission lines,
both modeled as lumped-element networks of 2 x 2 matrices (Eq. 3.8.1, p. 144) (Camp-
bell, 1922; Brillouin, 1953; Ramo et al., 1965).

Nyquist sampling and quasistatics: Quasistatic methods provide band-limited solu-
tions below a critical frequency f. for a much wider class of geometries, by avoiding
high-frequency cross-modes. The model of a train is depicted in Fig. 5.4, which is the
same as Fig. 4.8 (p. 221).

Example: Train-mission-line probl The mechanical mass-spring system of Fig. 5.4
is the electrical equivalent circuit. The mass is modeled as an inductor and the springs
as capacitors to ground. The velocity is analogous to a current and the force f,,(¢) to the

voltage ¢,,(t). The length of each cell is A [m].

/i f2 f fa

M M M M

M

CeT T T

A

Figure 5.4: Depiction of a train consisting of cars, treated as a mass M and linkages, treated as
springs of stiffness K or compliance C' = 1/ K. The equivalent electrical circuit is shown below the mass-
spring system, with the masses modeled by inductors (M ) and springs modeled as capacitors (C). For this
model to accurately represent a transmission line the frequency must be less than the equivalent Nyquist
frequency f.. The delay of one cell is T, = A/c,. One can measure either T, or A and ¢, = 1/vVMC.
Since \. = 24, it follows that the cutoff frequency is f. = ¢,/2A = 1/2T,. For f < f., the frequency
response is independent of frequency, thus acting as a pure delay. As the frequency is increased above f.,
the wavelength becomes shorter that the critical wavelength A\, = 2/, and the delay line becomes a lowpass
filter, strongly departing from transmission line properties. For more detailed information see the Figure
caption on p. 221.

When the wavelength A\ = ¢,/ f. is greater than twice the physical distance A between
the elements
A> A =2A [m],

the approximation is mathematically equivalent to a transmission line. As described in
DE-3, problem #2, the velocity is ¢, = 1/v/MC [m/s]. As the frequency increases, the
wavelength becomes shorter. When the frequency is equal to the critical frequency f.
the critical wavelength A\. = ¢,/f. = 2A. Above the critical frequency the quasistatic
(lumped-element) model breaks down and transitions from a delay line to a lowpass filter,
as discussed in DE-3, problem #2.

The frequency is under the control of the modeling process, since more elements may be
added to allow for higher frequencies (shorter wavelengths). If the nature of the solution
at high frequencies (f > f,) is desired, we may add more sections (make A smaller). For
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Complex power: In this special case, the complex power P(s) € R(s) is defined, in the
complex frequency domain (s), as

P(s) = I(s)V(s) = I'(s)Z(s)I(s) > p(t) [W].

The real part of the complex power must be positive. The imaginary part corresponds to avail-
able stored energy.

The case of three-dimensions is special, allowing definitions that are not easily defined in
more than three dimensions. A vector in R? labels the point having the coordinates of that
vector.

A.3.4 Matrices

When working with matrices, the role of the weights and vectors can change, depending on the
context. A useful way to view a matrix is as a set of column vectors, weighted by the elements
of the column-vector of weights multiplied from the right. For example,

wy a1y 12 a1p
app  aiz a3 o iy w. a a a
)2 21 122 l2M
Q21 Q2 Q23 - QoM .
W3 | =y |31 | 4wy | @32 | + - 4wy | B3M
N1 Gn2 GN3 o ANM
Wnm anN1 aN2 AN M
. T . L
where the weights are [uvh Way ooy W M] . Alternatively, the matrix is a set of row vectors of
weights, each of which is applied to the column vector on the right ([wy, wy, ..., Wy]T).

The determinant of a matrix is denoted as either det A or simply |A| (as in the absolute
value). The inverse of a square matrix is A~ or invA. If |A| = 0, the inverse does not exist.
AAT=A"1A.

Matlab/Octave’s notional convention for a row-vector is [a,b,c] and a column-vector is
[a; b; ¢]. A prime on a vector takes the complex conjugate transpose. To suppress the conjuga-
tion, place a period before the prime. The : argument converts the array into a column vector,
without conjugation. A tacit notation in Matlab is that vectors are columns and the index to a
vector is a row vector. Matlab defines the notation 1:4 as the “row-vector” (1,2, 3, 4], which is
unfortunate as it leads users to assume that the default vector is a row. This can lead to serious
confusion later, as Matlab’s default vector is a column. I have not found the above convention
explicitly stated, and it took me years to figure this out for myself.

When writing a complex number we shall adopt 17 to indicate /—1. Matlab/Octave allows
either 17 or 1.

Units are SI; angles are in degrees [deg] unless otherwise noted. The units for 7 are always
radians [rad]. For example sin(r), e/ = e7™/2,

A.3.5 2 X 2 complex matrices
Here are some definitions to learn:
1. Scalar: A number — for example {a,b,c, o, 8,...} € {Z,Q,I,R,C}

2. Vector: A quantity having direction as well as magnitude, often denoted by a bold letter x,
or with an arrow over the top #. In matrix notation, this is typically represented as a single

Does this discussic
long in
Appendix A?
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and a second derivative gives
Ouo(r,t) = 2 f"(r — cot) + c2g"(r + cot)
Orro(r,t) = ["(r — cot) + g"(r + cot).
From these last two equations we have the one-dimensional wave equation
p 1,
Orro(r,t) = ﬁdttg(r: t),

0

which has solutions in Eq. 5.5.1. m

Exercise #14
Assuming f(-) and g(-) are 6(-), find the Laplace transform of the solution corresponding to
the uniform horn A(z) = 1.
Solution: Using Table 3.9 (p. 160) of Laplace transforms on Eq. 5.5.1 gives
o(x,t) = 8(t — x/co) + O(t + 3 /c,) 3 75/ 4 e/, (5.5.2)

Note that the delay T}, = £x/c, depends on the range z. m

Three-dimensional d’Alembert spherical eigenfunctions: We can generalize the d’ Alembert
solution to spherical waves by changing the area function of Eq. 5.2.10 to A(r) = A,r? (see
Eq. 5.1.9, p. 229 and Table 5.2, p. 247). The radial wave equation then becomes

2 . 1 02 o
Vie(r,t) = Ewﬁ)(’vt) (5.5.3)
where
V2p(r,t) =V -V p(r,t). (5.5.4)

Multiplying by 7 (see the discussion of the conical horn in Sec. 5.4.7, p. 254) provides the
d’ Alembert wave equation solution for arbitrary forward f(-) and retrograde g(-) waveforms

ro(r,t) = f(t —r/c,) + gt +1/c,). (5.5.5)

Finally dividing by r results in the well known spherical (3D) d’ Alembert wave equation eigen-
functions (Eq. 5.5.3)

(5.5.6)

t—r/c, t o
oty = L0 :ﬂ>+m+jﬂy
This dependence on r is required for the conservation of energy for spherical waves (Allen and
Berkley, 1979).

5.6 Integral definitions of V(), V-(), Vx (), and V A ()

In Sec. 5.2, page 236, we described to two forms of wave equations, scalar and vector. Up to
now we have only discussed the scalar case. The vector wave equation describes the evolution
of a vector field, such as Maxwell’s electric field vector E(x, t).

There are two equivalent definitions for each of the four operators: differential and integral.
The integral form provides a more intuitive view of the operator, which in the limit converges
to the differential form. Following a discussion of the gradient, divergence, and curl integral
operators, we discuss these two forms.

In addition there are three fundamental vector theorems: Gauss’s law (divergence theorem),
Stokes’s law (curl theorem), and Helmholtz’s decomposition theorem. Without the use of these
fundamental vector calculus theorems, we could not understand Maxwell’s equations.
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Polar wedge product: The vector wedge product in polar coordinates is (Fig. 3.4, p. 119)
BAC =)||BJ||C| sinf € R,

where sin § € R is therefore the direction-sine between B and C'.

Complex polar vector product: From these two polar definitions and e/’ = cos 6 + 7sin 0,
B-C+3BAC=|B|-||C| e
Hence
|B-CP+|BACE =|B|*||C|* |cos® 0] + || BII* |C|I* | sin® 6] = || BI[*[|C]|*.
As described in Fig. 3.4, this relationship holds true in any vector space, of any number of
dimensions, containing vectors B and C.

In this case s = 0 + wy € C can be the Laplace frequency. Jaynes (1991) has a brilliant
insight into this type of vector product.

A.3.3 Norms of vectors

The norm of a vector is the scalar product of the vector with itself
|4 = VA A0,

forming the Euclidean length of the vector.

Euclidean distance between two points in R?:  The scalar product of the difference between
two vectors (A — B) - (A — B) is the Euclidean distance between the points they define

|A—-B|l= (a1 —b)?+ (az — by)% + (ag — b3)%.

Triangle inequality

A+ Bl = (a1 +b1)?+ (a2 + b2)? + (as + b3)? < || Al + | B]|.

In terms of a right triangle this says the the sum of the lengths of the two sides is greater to the
length of the hypotenuse, and equal when the triangle degenerates into a line.

Vector cross product: The vector product (aka cross product) A x B = || Al| || B||sin 6 is
defined between the two vectors A and B. In Cartesian coordinates

Xy 2
AXx B=detla; ay as|.
bl b2 bii
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256 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

The natural way to define the surface and volume is to place the surface on the isopotential
surfaces, forming either a cube or a pill-box-shaped volume. As the volume ||S|| goes to zero,
so must the area |S|. One must avoid irregular volumes where the area is finite as the volume
goes to zero (Greenberg, 1988, footnote p 762).

A well-known example is the potential

Q Q

O(2,y,2) = ———m—o-—== [V]
( ) 6 2+y2+22 &R

around a point charge Q [SI units of coulombs]. The constant ¢, is the permittivity [F/m?].
A second well-known example is the acoustic pressure potential around an oscillating sphere,
which has the same form (see Table 5.2, p. 247).

How does this work? To better understand what Eq. 5.6.5 means, consider a three-dimensional
Taylor series expansion (See Eq. 5.2.4, p. 238) of the potential in & about the limit point x,:

o(x) = o(x,) + Vo(x) - (x — x,) + HOT.
‘We could define the gradient using this relationship as

Vo(@,) = lim 2@ =),

T—To T —x,
For this definition to apply,  must approach x, along fi. To compute the higher-order terms
(HOT), we need the Hessian matrix.'!

The natural way to define a surface |S]| is to find the isopotential contours. The gradient
is in the direction of maximum change in the potential, thus perpendicular to the isopotential
surface. The key to the integral definition is in taking the limit. As the volume ||S|| shrinks to
zero, the HOT are small and the integral reduces to the first-order term in the Taylor expansion,
since the constant term integrates to zero. Such a construction was used in the proof of the
Webster horn equation (Appendix G, p. 331; Fig. G.1, p. 332).

One major problem with Eq. 5.6.5 is that this definition is self-referencing, since 1 is based
on the gradient. Thus the integral definition of the gradient is based on the gradient. Equation
5.6.5 is similar to the mean value theorem for the gradient.

5.6.4 Divergence: V-d = p [C/m’]

The definition of the divergence at ¢ = [z, y, z|” is (see Eq. 5.1.3)

_[oD, 9D, 9D,

V-d(z,t) = [0, 0y, 0.] - d(x,t) = or oy + 92

(1) = p(, 1),
which maps R? = R

5.6.5 Divergence and Gauss’s law

Like the gradient, the divergence of a vector field may be defined as the surface integral of a
compressible vector field in the limit as the volume enclosed by the surface goes to zero. As in

H; j = 0*(x)¢/0x;0x;, which exists if the potential is analytic in @ at @.
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A.1.6 Periodic functions

Fourier series tells us that periodic functions are discrete in frequency, with frequencies given
by nT, where T} is the sample period. The discrete 77 (DFT) is a good example. When using
the DFT, the sample period is Ty = 1/2F,,,, and the minimum and maximum frequencies are
given by Fi, = F),0./NFTwhereNFTis the size of the DFT.

This concept is captured by the Fourier series, which is a frequency expansion of a periodic
function. This concept is quite general. Periodic in frequency implies discrete in time. Periodic
and discrete in time requires periodic and discrete in frequency (the case of the DFT). The
modulo function = mod (z,y) is periodic with period y (x,y € R).

A periodic function may be conveniently indicated using double-parentheses notation. This
is sometimes known as modular arithmetic. For example,

F(@O)r = f(t) = fFE£FT)

is periodic on ¢,7" € R with a period of 7" and k£ € Z. This notation is useful when deal-
ing with Fourier series of periodic functions such as sin(f) where sin(f) = sin((0))or =
mod (sin(f), 2).

When a discrete valued (e.g., time ¢ € N) sequence is periodic with period NV € Z, we use
square brackets

fllnlly = fln] = fln £ kNJ,

with & € Z. This notation will be used with discrete-time signals that are periodic, such as the
case of the DFT.

It is common for fractions to repeat. For example 1/7=0.((142857)) where the double brack-
ets indicates this number repeats. That is 1/7=0.142857,142857,142857,142857, ....

A.2 Differential equations vs. polynomials

A polynomial has degree N defined by the largest power. A quadratic equation is degree 2, and
a cubic has degree 3. We shall indicate a polynomial by the notation
Pyn(2) =¥ +ay_12¥ 7t ag.

Itis a good practice to normalize the polynomial so that ay = 1. This will not change the roots,
defined by Eq. 3.1.7 (p. 77). The coefficient on zN_" is always the sum of the roots z,, (ay-1 =

5 zn), and ay is always their product (ap = 1’: z,). Polynomials with ay = 1 are denoted
monic polynomials. Because that is a mouthful, it is helpful to call My (s) = Py(s)/ay a
monic.

Differential equations have order (polynomials have degree). If a second-order differential

equation is Laplace transformed (Lec. 3.10, p. 155), one is left with a degree 2 polynomial. For
example,

%y(t) + b%y(t) +eylt) =a (%.L(t) + ;31‘(75)) o (A.2.1)
(s> +bs+ )Y (s) = als + B)X(s). (A2.2)

Y(s)  s+B8 _ .
m = aisz i = H(s) < h(t). (A2.3)
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258 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

5.6.6 Magnetic fields h, b
5.6.7 Integral definition of the curl: Vxh = c

The second of Maxwell’s equations is As briefly summarized on page 227, the differential
definition of the curl maps R? = R3. The curl of the magnetic field strength h(x) is the
X

current density ¢ = oe + d:

X vy 1z
Vxh=19, 9, 0.|=c [Am’].
H, H, H.
/i L dS
O n x h dS
n x
Tangent plane Vxh= lim {57} [A/m?]
U Surface (open) B,5—0 S
Lene = (Vxh)-0dS= h-dl [A]
dl B Boundary s B

Figure 5.6:  Left: The integral definition of the curl is related to that of the divergence (Eq. 5.6.7), as an
integration over the tangent to the surface, except: (1) the curl is defined as the cross-product fi x h [A/m?] of
unit vector i with the current density h (Greenberg, 1988, p 823), and (2) the surface is open, leaving a boundary
B along the open edge. As with the divergence, which leads to Gauss’s law, this definition leads to a second
fundamental theorem of vector calculus: Stokes’s law (also called the curl theorem). Right: Equations that
summarize Stokes theorem (law).

Curl and Stokes’s law: Like the gradient and divergence, the curl may be written in integral
form, allowing for the physical interpretation of its meaning:

The surface integral definition of V x h = ¢ [A/m*], where the current density
c = oe + d is perpendicular to the rotation plane of h.

Stokes’s law states that the open surface integral over the normal component of the curl of
the magnetic field strength (i - V x h [A/m?]) is equal to the line integral , h - dl along the
boundary B. As summarized in Fig. 5.6, Stokes’s law is

B

Twe=  (Vxh)-2dS

S

=  c-hdS (5.6.10)
S

I
T
S

[A].
B
That is: The line integral of H along the open surface’s boundary B is equal to the total current
enclosed L, .
In many texts the normalization (denominator under the integral) is a volume V (Greenberg,
1988, p 778,823—-4). However, because the surface is open, this volume does not exist (when
we define a volume, the surface must be closed). The definition must hold even in the limit

A.l. NUMBER SYSTEMS 283

Greek letters

Frequently Greek letters, as provided in Fig. A.1, are associated in engineering and physics with
a specific physical meaning. For example, w [rad] is the radian frequency 27 f, p [kgm/m?] is
commonly the density. ¢, ¢ are commonly used to indicate angles of a triangle, and ((s) is the
Riemann zeta function. Many of these are so well established it makes no sense to define new
terms, so we will adopt these common terms (and define them).

Likely you do not know all of these Greek letters, commonly used in mathematics. Some
of them are pronounced in strange ways. The symbol ¢ is pronounced “see,” ( is “zeta,” (3 is
“beta,” and yx is “kie” (rhymes with pie and sky). I will assume you know how to pronounce
the others, which are more phonetic in English. One advantage of learning ISTEX the pow-
erful open-source math-oriented word-processing system used to write this book, is that math
symbols are included, making then easily learned.

Table A.2: Double-bold notation for the types of numbers. (#) is a page number. Symbol with an exponent
denote the dimensionality. Thus R? represents the real plane. An exponent of 0 denotes point, e.g., 3 € CO. It is
reasonable to consider negative primes to be primes.

Symbol (p. #) | Genus Examples Counter Examples
N (24) Counting 1,2,17,3,10%® -5,0,7,-10.3, 5
P (24) Prime 2,3,17,199,23993 | 0, 1,4, 32,12
7 (25) Integer -1,0, 17, 5,-10% 12,7, V5
Q(25) Rational 2/1,3/2,1.5,1.14 V2,373 7
F (26) Fractional 1/2,7/11-:2 1/vV2
1(26) Irrational V2,373 e Vectors
R (26) Reals V2,373, ¢ 21y
C 27 Complex 1,v/25,379/3, 77 Vectors
G Gaussian integers | 3 —27€ ZUC complex integers

Double-Bold notation

Table A.2 indicates the symbol followed by a page number indication where it is discussed, and
the Genus (class) of the number type. For example, N > 0 indicates the infinite set of counting
numbers {1, 2,3, -+ }, not including zero. Starting from any counting number, you get the
next one by adding 1. Counting numbers are sometimes called the natural or cardinal numbers.

We say that a number is in the set with the notation 3 € N C R, which is read as “3 is in the
set of counting numbers, which in turn is in the set of real numbers,” or in vernacular language
“3 is a real counting number.”

Prime numbers (P C N) are taken from the counting numbers, but do not include 1.

The signed integers Z include 0 and negative integers. Rational numbers Q are historically
defined to include Z, a somewhat inconvenient definition, since the more interesting class are
the fractionals F, a subset of rationals ' € Q that exclude the integers (i.e., F L Z). This is a
useful definition because the rationals Q = Z U F are formed from the union of integers and
fractionals.

The rationals may be defined, using set notation (a very sloppy notation with an incompre-
hensible syntax), as

Q={p/1:9#0&p,qeZ},
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260 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

theorem, are the three fundamental theorems of vector calculus. Portraits of Helmholtz and
Kirchhoff are provided in Fig. 5.8 (p. 261).

Table 5.3:  The four possible classifications of scalar and vector potential fields: rotational/irrotational and com-
pressible/incompressible. Rotational fields are generated by the vector potential (e.g., A(wx,t)), while compress-
ible fields are generated by the scalar potentials (e.g., voltage ¢(x,t), velocity 1, pressure p(x,t), or temperature
T(z,t)).

Field: Compressible Incompressible
v(x,t) Vv#0 V=0
Rotational v=V¢+ Vxw v=Vxw
Vxv#0 Vector wave Eq. Lubrication theory
Vi =4 Boundary layers
Irrotational Acoustics Statics
conservative v =V V=0
Vxv =0 j Laplace’s Eq. (¢ — 00)

The four categories of linear fluid flow: The following is a summary of the four cases for
fluid flow, as shown in Table. 5.3:

1,1 Compressible, rotational fluid (general case): Vi # 0, Vxw # 0. This is wave
propagation in a medium where viscosity cannot be ignored, as in acoustics close to the
boundaries, where viscosity contributes to losses (Batchelor, 1967).

1,2 Incompressible, rotational fluid (lubrication theory): v = Vxw # 0, V- = 0, V) = 0.
In this case, the flow is dominated by the walls, while the viscosity and heat transfer
introduce shear. This is typical of lubrication theory (solenoidal fields).

2,

—

Compressible, irrotational fluid (acoustics): v = Vi, V xw = 0. Here losses (viscosity
and thermal diffusion) are small (assumed to be zero). We can define a velocity potential
1), the gradient of which gives the air particle velocity, thus v = — V). For an irrotational
fluid, V x v = 0 (Greenberg, 1988, p 826). This is the case for the conservative field,
where v - idR depends on only the end points and ;v - fidR = 0. When a fluid
may be treated as having no viscosity, it is typically assumed to be irrotational, since it
is viscosity and shear that lead to rotation (Greenberg, 1988, p 814). A fluid’s angular
velocity is 2 = %V x v = 0; thus irrotational fluids have zero angular velocity (2 = 0).

2,2 Incompressible, irrotational fluid (statics): V-v = 0 and V xv = 0; thus v = V1 and
V2 = 0. An example is water in a small space at low frequencies, where the wavelength
is long compared to the size of the container; the fluid may be treated as incompressible.
When Vxv = 0, the effects of viscosity may be ignored, as it is the viscosity that creates
the shear that leads to rotation. This is the case in modeling the cochlea, where fluid
losses are ignored and the quasistatic limit is justified.

In summary, each of these cases is an approximation that best applies in the low-frequency
limit. This is why it is called quasistatic, meaning low but not zero frequency, where the
wavelength is more than twice the diameter.

A magnetic solenoidal field is a uniform-flux field b, (x) that is generated by a solenoidal
coil and, to an excellent approximation, is uniform inside the coil, making it similar to that of

Appendix A

Notation

A.1 Number systems

The notation used in this book is defined in this appendix so that it may be quickly accessed.'
Where the definition is sketchy, page numbers are provided where these concepts are fully
explained, along with many other important and useful definitions. For example a discussion
of N may be found on page 24. Math symbols such as N may be found at the top of the index,
since they are difficult to alphabetize.

A.1.1 Units

Strangely, or not, classical mathematics, as taught today in schools, does not seem to acknowl-
edge the concept of physical units. Units seem to have been abstracted away. This makes
mathematics distinct from physics, where almost everything has units. Presumably this makes
mathematics more general (i.e., abstract). But for the engineering mind, this is not ideal, or
worse, as it necessarily means that important physical meaning, by design, has been surgically
removed. We shall use SI units whenever possible, which means this book is not not a typical
book on mathematics. Spatial coordinates are quoted in meters [m], and time in seconds [s].
Angles in degrees have no units, whereas radians have units of inverse-seconds [s~']. A com-
plete list of SI units may be found at https://physics.nist.gov/cuu/pdf/sp8ll.pdf
and in Graham et al. (1994), for a discussion of basic math notation.

When writing a complex number we shall adopt 17 to indicate /—1. Matlab/Octave allows
either 17 or 1.

Units are SI; angles are in degrees [deg] unless otherwise noted. The units for 7 are always
radians [rad]. For example sin(r), e/ = ¢77/2,

A.1.2 Notation

We use In as the log function base e, log as base 2, and 7, to indicate the kth prime (e.g.,
m = 2,79 = 3).

It is helpful to know where the letters of the alphabet are. Everyone knows the first letter is
/a/ and the last /z/, but what is the 10th or 20th letter? The table below shows that /j/ is the 10th
letter, /t/ the 20th, /o/ the 15th, and /z/ the 26th.

"https://en.wikipedia.org/wiki/List_of_mathematical_symbols_by_subject#Definition_symbols
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262 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Thus it seems a natural extension to split a vector field into independent dilation and rotation
parts.

Example: A fluid with mass and momentum can be moving along a path and independently be
rotating. These independent modes of motion correspond to different types of kinetic energy
(modes), such as translational, compressional, and rotational. Each eigenmode of vibration can
be viewed as an independent degree of freedom (DoF).

Helmholtz’s decomposition theorem (FTVC) quantifies these degrees of freedom. To prove
the construction, second-order vector identities DoC: V-V x() = 0 and CoG: VX V() = 0 may
be used to verify the FTVC. The FTVC also plays an important role when applied to Maxwell’s
equations.

Helmholtz’s decomposition theorem proof: To prove Eq. 5.6.11 we must understand how
it splits the vector field into parts. The identities have a physical meaning: Every vector field
may be split into its translational and rotational parts. If e is the electric field [V/m], ¢ is the
voltage, and a is the current induced rotational part.
To do this we need the two key vector identities that are always zero for analytic fields: the
curl of the gradient (V x V()),
VxVe(x) =0, (5.6.12)

and the divergence of the curl'® (V-Vx())
V.(Vxa)=0. (5.6.13)

These identities are easily verified by working out a few specific examples based on the defini-
tions of the three operators, gradient, divergence, and curl, or in terms of the operator’s integral
definitions (see page 254).

By applying these two identities to Helmholtz’s decomposition, we can appreciate the the-
orem’s significance. We can work backward via a physical argument that rotational momentum
(rotational energy) is independent of translational momentum. Once these forces are made
clear, the vector operations take on meaning. One might conclude that the physics is simply
related to geometry via the scalar and vector products.

Specifically, if we take the divergence of Eq. 5.6.11 and use the DoG, then

1 ;
——p=Ve=V{-V¢ +¥xals —V.Vé = —v2,
If we take the curl, then

4 0 ‘
—b=Vxe=Vx{=Vé+Vxa} = VxVxa=via- Via,

since the V X V zeros the scalar field ¢(z,y, 2).

5.6.9 Second-order operators

In addition to the first-order vector derivatives are second-order operators, the most important
being the scalar Laplacian V() = V-V/() and vector Laplacian V() = V-V/(), which operates
on vectors.'*

3Helmholtz was the first person to apply mathematics in modeling the eye and the ear (Helmholtz, 1863a).
Yhttps://en.wikipedia.org/wiki/Del_in_cylindrical_and_spherical_coordinates#Non—trivial_
calculation_rules

Appendices
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264 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

The third special vector identity
VxVxa=v*a—Va, (5.6.18)
as the difference between gOd and CoC (i.e., DoG = gOd — CoC):
V() =v2() = VxVx(). (5.6.19)

The role of gOd (v?) is commonly ignored because it is zero for the magnetic wave equation,
due to there being no magnetic charge [V-b(x,t) = 0; thus v2b(x,t) = 0]. However for the
electric vector wave equation it plays a role as a source term:

i o(@.1) = ~Ve(a.t) = —vd(r.t) =~ Vp(a.1),
€o €o
or since V-d = p,
vid(z,t) = VV-d = —Vp(z,1t).

When the charge density is inomogeneous, such as the case of a plasma (e.g., the sun), this
term plays an important role as a source term in the electric wave equation. This case needs to
be further explored through some physical examples.

Exercise #16
Show that DoG: V? and gOd: v2 differ.

Solution: Use V x Vx() to explore this relationship. If DoG and gOd were the same,
V x Vx() would be null.a

Exercise #17
What is the difference between DoG: V? and Bull-DoG: V?2?
Solution: DoG operates on scalar functions while Bull-DoG operates on vector functions.m

Discussion: It is helpful to view these two groups as playing fundamentally different roles:
utility operators V x Vx(): DoG: V(), and gOd: v2 (),
and

identity operators DoC: DoC'() = 0 and CoG: V x V()=0 (Eq. 5.6.17).

When using second-order differential operators, we must be careful with the order of oper-
ations, which can be subtle. Most of this is common sense. For example, don’t operate on a
scalar field with Vx, and don’t operate on a vector field with V.'3 DoG acts on on each vector
component V2a = V2A4,% + V?A,§ + V2A.2 (Eq. 5.6.15), which is very different from the
action of the Laplacian (DoG).

5.7 The unification of electricity and magnetism

Once you have mastered the three basic vector operations—gradient, divergence, and curl—
we are ready to appreciate Maxwell’s equations. Like the vector operations, these equations
may be written in integral or differential form. An important difference is that with Maxwell’s
equations, we are dealing with well-defined physical quantities. The scalar and vector fields
take on meaning and units. Thus, to understand these important equations, we must master

5.10. FURTHER READINGS 277

— 10.4: Find the charge density per unit area (0 = Q /A, where Q is charge
and A is area) on the surface of each plate. Hint: E = —VV, and Gauss’s law
states that ¢ D - AdS = Qenc.

— 10.5: Determine the per-unit-area capacitance C of the system.

5.9.9 Webster horn equation

Problem # 11: Horns illustrate an important generalization of the solution of
the one dimensional wave equation in regions where the properties (i.e., area
of the tube) vary along the axis of wave propagation. Classic applications of
horns are in vocal tract acoustics, loudspeaker design, cochlear mechanics,
and any case that has wave propagation. Write the formula for the Webster
horn equation, and explain the variables.

5.10 Further readings

The above concepts come straight from mathematical physics, as developed in the 17th-19th
centuries. Much of this was first developed in acoustics by Helmholtz, Stokes, and Rayleigh,
following through Green’s footsteps, as described by Rayleigh (1896). When it comes to fully
appreciating Green’s theorem and reciprocity, I have found Rayleigh (1896) to be the key ref-
erence. To repeat my reading experience, start with Brillouin (1953, 1960), followed by Som-
merfeld (1952) and Pipes (1958). Second-tier reading contains many items: Morse (1948);
Sommerfeld (1949); Morse and Feshbach (1953); Ramo et al. (1965); Feynman (1970a); Boas
(1987). A third tier might include Helmholtz (1863a); Fry (1928); Lamb (1932); Bode (1945);
Montgomery et al. (1948); Beranek (1954); Fagen (1975); Lighthill (1978); Hunt (1952); Ol-
son (1947). Other physics writings include the impressive series of mathematical-physics text
books by authors J.C. Slater, and Landau and Lifshitz.?

Successful reading of these books critically depends on what you already know. It assumes
a rudimentary (high school) level math has been mastered. You must enter the reading list at
a level that assumes you to understand the previous material. Read in the order that helps you
best understand the material. Pick topics you are intersted in, you will make progress faster.
An example that almost everyone likes is acoustics, such as loudspeakers and microphones.
Electronics is a good match for these acoustic electromechanical gagets.

Nnttps://www.amazon.com/Mechanics-Third-Course-Theoretical-Physics/dp/
0750628960
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on the field fluxes ED d and MI b. In matrix format, the ME are

i) ol 3]

0 —pe e(x,t)
,Lo ; ]at [h(w,t) (5.7.1)

o 0 —spto| | Bz, w)
0o+ 56, 0 H(z,w)|"
When the medium is conducting, J;d must be replaced by ¢ = 0,E + 9,d <> (0, + s€,)e(x,w)

where o, + s¢, is an admittance density [0/m?].
There are also two auxiliary equations:

v. m =0, {p(g))] . (5.7.2)

The top equation states conservation of charge, while the lower states that there is no magnetic
charge. When expressed in integral format, Stokes’s law follows from the curl equations and
Gauss’s law from the divergence equations.

Exercise #/8

‘When a static current is flowing in a wire in the Z direction, the magnetic flux is determined by
Stokes’s theorem (Fig. 5.6). Thus, just outside the wire we have

Tene = (Vxh)-2dlS|= h-dl [A]
s B
For this simple geometry, the current in a wire is related to h(x, t) by

Tene = h-dl = Hy2mr.
B
Here H is perpendicular to both the radius r and the direction of the current Z. Thus
— Ienc
277’

@

where hy is attenuated by 1/r (Ramo et al., 1965, Eq. 9, page 244).

Exercise #/9

Explain how Stokes’s theorem may be applied to Vxe = —b, and explain what it means. Hint:

This is the same argument given above for the current in a wire, but for the electric case.
Solution: Integrating the left side of equation Eq. 5.7.3 over an open surface results in a

voltage (emf) induced in the loop closing the boundary 3 of the surface

Gnweed = (Vxe)-0dS|= e-dl [V]. (5.1.3)
S B

The emf (electromagnetic force) is the same as the Thévenin source voltage induced by the rate

of change of the flux. Integrating Eq. 5.7.3 over the same open surface S results in the source
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5.9.5 Speed of light

Problem # 5: The speed of light in vacuo is ¢, = 1//fie€, = 3 X 108 [m/s].
The characteristic resistance in vacuo is r, = fi,/€, = 377 [€].

— 5.1: Find a formula for the in-vacuo permittivity €, and permeability in
terms of ¢, and r,. Based on your formula, what are the numeric values of €,
and (t,?

—5.2: In a few words, identify the law given by this equation, define what it
means, and explain the formula:

n-vdd= V-.vdV.
s v

5.9.6 Application of Maxwell’s equations

Problem # 6: The electric Maxwell equation is V x E = ,B, where E
is the electric field strength and B is the time rate of change of the magnetic
induction field, or simply the magnetic flux density. Consider this equation
integrated over a two-dimensional surface S, where 11 is a unit vector normal
to the surface (you may also find it useful to define the closed path C' around
the surface):
[VxE]~ﬁd$:—g B - idS.
s o s
—6.1: Apply Stokes’s theorem to the left-hand side of the equation.

Hint: view this relation in therms of the “integral forms” of the curl.

— 6.2: Consider the right-hand side of the equation. How is it related to the
magnetic flux U through the surface S?

— 6.3: Assume the right-hand side of the equation is zero. Can you relate
your answer in question 6.1 to one of Kirchhoff’s laws?

Problem # 7: The magnetic Maxwell equation is V. x H = C = J + D,
where H is the magnetic field strength, J = o E is the conductive (resistive)
current density, and the displacement current D is the time rate of change of the
electric flux density D. Here we defined a new variable C as the total current
density.

— 7.1: First consider the equation over a two-dimensional surface S'

[VxH|-4dS= [J+D]-qdS=  C-idS.
s s s

Then apply Stokes’s theorem to the left-hand side of this equation. In a sentence or two, explain
the meaning of the resulting equation. Hint: What is the right-hand side of the equation?
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268 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

Working in the frequency domain and taking the curl of both sides gives

VxVx [Z] (1) = L” ‘f)”"} Vx {Z] (1)

S€o

|0 =S| | 0 —spue| |€
T se, 0 s, 0 h
st e
=== |l
Note that su,s€, = s?/c2. If pu and € were either functions of space or time, this transformation

would not apply.
We must deal with the left hand side, which is Vx V x () = v2 () — V?(), which results in

, [E E] s [E
2 _ _ 2
vl L] - 5
Rearranging terms results in driven vector wave equations, for both e(x, t) and h(x,t)
B 2 [E 1v.D
f-5g)-- 13-

Hf & H o (5.7.4)
_1 [Vﬂ(w«ﬁ)]

€o

with the charge term Vp(, s) being the sole source of excitation. Note that if 1 and e depended
on x, the terms on the right would not be zero.

In remote outer space, where black holes and hot plasmas frequently exist (e.g., inside the
sun), this seems likely.

Recall the d’ Alembert solutions of the scalar wave equation (Eq. 4.4.1, p. 188)

e(x,t) = f(x —ct) + gz +ct),

where f and g are arbitrary vector fields and c is the wave speed. As expected, the solutions
are delayed by the speed of light.

Poynting vector: The EM power flux density P [W/m?] is perpendicular to e and h, denoted
as
P=exh [Wm?].

The corresponding EM momentum flux density M (hence ME are related to mass, thus grav-
ity) is
M =d xb=c¢,pu,e x h.
Since the speed of light is ¢, = 1/,/Jto€,, We see that
P=cEM [Wm?,

which is related to Einstein’s energy—mass equivalence formula € = mc?, as derived in a more
general complex-analytic form on p. 122.

For example, the power emitted by the sun is about 1360 [W/m?], with a radiation pressure
of 4 [uN/m?] (i.e., 4 [uPa)) (Fitzpatrick, 2008). By way of comparison, the threshold audible
acoustic pressure at the human eardrum at 1 [kHz] is 20 [pPa], which is 14 [dB] (a factor of 5)
the solar radiation pressure. Also:
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—2.3: Use the results from Eq. VC-2.1 to show that the solution to the spher-
ical wave equation is

) 10
Vio(rt) = e o(r,t) (VC-2.2)

_ft=1/0)  glttr/o)

o(rt) (VC-2.3)
—2.4: Using f(&) = sin(&)u(€) and g(€) = efu(€), write the solutions to
the spherical wave equation, where u(§) is the Heaviside step function.

—2.5: Sketch this f(&) and g(&) for several times (e.g., 0, 1, and 2 seconds),
and describe the behavior of the pressure o(r,t) as a function of time t and
radius 1.

— 2.6: What happens when the inbound wave reaches the center at r = 0?

5.9.3 Helmholtz’s formula

Every differentiable vector field may be written as the sum of a scalar potential ¢ and a vector
potential w. This relationship is best known as the fundamental theorem of vector calculus
(also called Helmholtz’s formula):

v=-V¢p+Vxw. (VC-2.4)

This formula seems to be a natural extension of the algebraic products a-b L a x b, since a-b
o |laf| || cos(#) and @ x b o ||a||||b]| sin(#), as developed in Appendix A.3.1, page 286. Thus
these orthogonal components have magnitude 1 when we take the norm, due to Euler’s identity
(cos?(0) + sin?(0) = 1).

As shown in Table 5.1 (p. 225), Helmholtz’s formula separates a vector field (i.e., v(x))
into compressible and rotational parts:

1. The rotational (e.g., angular) part is defined by the vector potential w, which requires
that V x V x w # 0. A field is irrotational (conservative) when V x v = 0, meaning that
the field v can be generated using only a scalar potential, v = V¢ (note that this is how a
conservative field is usually defined, by saying there exists some ¢ such that v = V¢).'®

2. The compressible (e.g., radial) part of a field is defined by the scalar potential ¢, which
requires that V - V¢ = V2¢ # 0. A field is incompressible (solenoidal) when V - v = 0,
meaning that the field v can be generated using only a vector potential, v = V x w.

I8 A note about the relationship between the generating function and the test: You might imagine special cases
where V x w # 0but V x V x w = 0 (or V¢ # 0 but V2 = 0). In these cases, the vector (or scalar) potential
can be recast as a scalar (or vector) potential. For example, consider a field v = V¢ +b, where b = xX+yy + 22.
Note that b can actually be generated by either a scalar potential (¢ = %[lz +y? + 2%], such that V¢, = b) ora
vector potential (wy = %[z%’c + 22§ + y?2], such that V x wy = b). We find that V x v = 0; therefore v must

be irrotational. We say this irrotational field is generated by V¢ = V(¢ + ¢1).
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270 CHAPTER 5. STREAM 3B: VECTOR CALCULUS

normally taken to be zero because taking the curl of h(¢) naturally removes any electrical
potential term due to CoG.!7 The extension makes the potential solutions symmetric so that e
and h each have electrical and magnetic excitation.

Exercise #21
Explain why some dependence on ¢(x, ) do not appear in Eq. 5.8.2 but do in 5.8.1.

Solution: For h(x,t) to depend on ¢(z,t) it must appear through the electric strength, as
e(x,t) = =V ®(x,t). But then Vxh(z,t) would mean applying CoG (i.e., VxV¢ = 0) on the
right side of the equation. Since this term would be zero; it is assumed to be zero, thus h(z, 1)
dependents on only a(z,t). To fill out the symmetry, we have added d,d(z, t) to Eq. 5.8.2, to
see what might happen in a more general case. m

Use of Helmholtz’s theorem on potential solutions: The generalized solutions to Maxwell’s
equations (Egs. 5.8.1 and 5.8.2) have been expressed in terms of EM potentials ¢(x) and a(x)
and Helmholtz’s theorem. These are solutions to Maxwell’s equations expressed in terms of
the potentials ¢(x, s) and a(z, s), as determined at the boundaries (Sommerfeld, 1952, p 146).
These relationships are invariant to certain functions added to each potential, as shown below.
They are equivalent to Maxwell’s equations following the application of V- and Vx .
Next we show that the potential equations (Eqgs. 5.8.1 and 5.8.2) are consistent with Maxwell’s

equations (Eq. 5.7.1).

ME for e(x,t): Taking the curl of Eq. 5.8.1, applying CoG = 0, and using Eq. 5.8.2, we find
that

0 p
Vxe=—-VUxVP - Vx (;—(Z
ob
=-5 (5.8.3)
recovers Maxwell’s equation for e(x) (Eq. 5.7.1).
Taking the divergence of Eq. 5.8.2 and applying DoC = 0 give Eq. 5.7.2 for b(x):

0

V-b(z) = V-Vxa(z) = 0.

ME for h(x,t): To recover Maxwell’s equation for h(x) (Eq. 5.7.1, Vx h = ¢) from the
potential equation (Eq. 5.8.2), we take the curl and use b = ¢,h (Table 5.4, p. 265):
Vxb(x) =11,V xh(x)
=VxVxa(x)
=va(z,t) — Via(z,t)

10%
=VV-a(z,t) — E?a(
oYt

- _?12 (d + v<i>) + p0d.

x,t)

7In-vacuo e, = 8.85 x 10712 [F/m?] is the capacitance, and se, is the electric compliance-density of light. The
related magnetic mass-density is the permeability 11, = 47 x 10~7 [H/m?] having an inductive impedance of sy,
[€/m]. It is helpful to think of ¢, as a capacitance per unit area and /i, as an inductance per unit area (consistent
with their units). The in-vacuo speed of light is ¢, = l/m = 3 x 10® [m/s], but is slower when traveling in
matter (Brillouin, 1960).
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This last equation may be split into two independent equations by the use of Helmholtz’s theo-
rem: 1
2
Via - £
Taking the divergence of Eq. 5.8.2 and applying DoC = 0 gives Eq. 5.7.2 (V-d = —p). Alter-
natively,

1.
a = —u,J and V-a+72fb:0A
(Jo

1
Ve o=
c2 €

which is the scalar potential wave equation driven by the charge (Sommerfeld, 1952, p 146).

Summary: In conclusion, Eq. 5.8.1, along with DoC = 0 and CoG = 0, gives Maxwell’s
Eqs. 5.7.1 and 5.7.2 for e. Likewise, Eq. 5.8.2, along with DoC = 0 and CoG = 0, gives
Maxwell’s Eqgs. 5.7.1 and 5.7.2 for h. The above derivation for H(z,t) from A and ® derives
the magnetic component of the field, expressed in terms of its vector potential, in the same way
as Eq. 5.7.1 describes e(z, t) in terms of the potentials.

‘We may view the potential equations (Eqs 5.8.1 and 5.8.2) as equivalent to Maxwell’s equa-
tions; thus they are the solutions to ME in terms of potentials.

Exercise #22
Starting with the values of the speed of light ¢, = 3 x 10® [m/s] and the characteristic resistance
of light waves r, = 377 [ohms], use the formulas ¢y = 1/\/f,€, and r, =  p1,/¢, to find

values for €, and fs,.

Solution: Squaring ¢2 = 1/p,¢, and 12 = 11,/€,, we may solve for the two unknowns:
cir? = l;ﬂ =1/ thus €, = 1/c,r, = 1073/2.998 - 377 ~ 8.85 x 102 [F/m]. Likewise,
Ho = TofCo = (377/2.998) x 1078 ~ 125.75 x 10~% [H/m]. The value of p, is defined in
international ST units as 47 x 10~7 ~ 12.566 x 10~7 [H/m)].

In conclusion, it is more productive to memorize ¢ and 7, from which ¢, and j, may be
easily derived. m

Exercise #23
Starting from Eq. 5.7.1, with j,,, = 0,e, Maxwell’s equation, including the magnetic intensity,
is 5

Vxh(@,) = jim(@,1) + 5 d(@, 1),

Find the equation for the magnetically induced current j,, (x, t).
Solution: The divergence of the curl is zero (DoC = 0),

Wﬁ(g.w = Vefim(@, ) + %p(m) =0, (5.8.4)

which is conservation of charge (i.e., Gauss’s theorem). m



