Mathematics on a
Casio 9860/CG20/CG50

Volume 2: Calculus

Chapters 9—-15

ththth

& ' 0G204L fx-C650AU
o o 3
: 3 @ _[F1)/[F2]:Move cross section

t | “
F . T - =y~ 1 X=0.5 T WeS®  CROSS X

i FILE JBSPY 3 eyl > )l

5 f d V. & 6
5

5
[DOWN)VIEW-X VIEW-Y) VIEW-2I0%G

RAAARL
- ....... < -

- =
b
90006
7 ) 8 ) o N
o 2
e e
DO

0" " o L0 ] - Jo] o fexel
I-'"-'-‘=—_-.'|--i-"‘-"’

Peter McIntyre

School of Science
UNSW Canberra

2023



Contents

9 Functions and their Graphs 1
9.1 Introduction . . . . . . . . . L 1
9.1.1 Setting up for graphing . . . . . . .. ... 1
9.1.2 Australian Curriculum . . . . . .. ... ... oL 2

9.2 Functions . . . . . . . 2
9.2.1 Definition . . . . . ... 2
9.2.2 Intervals, domains and ranges . . . . . . . . .. .. ... ... 4
9.2.3 Basic transformations . . . . .. ... L 6
9.2.4 C(lassifications, combinations of functions . . . . . . . . . ... ... .. 7
9.2.5 Zeros of a function . . . .. ... Lo 13

9.3 Some useful and interesting functions . . . . . . .. ... L. 14
9.3.1 Exponential and logarithmic functions . . . . ... ... .. ... ... 14
9.3.2 Greatest-integer function . . . . . ... ... L. 15
9.3.3 Least-integer function . . . . . ... ... 0L 15
9.3.4 Periodic functions . . . . .. ..o 16

9.4 Exercises . . . . . ..o 18
9.5 Solutions to the exercises . . . . . . . . . ..o 20
9.6 Doing and saving the graphs . . . . . . . ... oo 30
10 Graph and Calculus Operations 32
10.1 Introduction . . . . . . . . .. 32
10.1.1 Australian Curriculum . . . . . . . .. ... 32
10.1.2 Graphics calculators and Calculus . . . . . . .. ... ... ... .... 32

10.2 Setting up . . . . . . . 33
10.3 Graph operations . . . . . . . .. L 34
10.3.1 Graph f(z)=sin(2z) for O<x<m . . . . . . . .. ... .. ... ... 34
10.3.2 Estimate f(1) . . . . . . . 35
10.3.3 Solve sin(2z)=05for 0 <oz <m. . . . . . ..o 36
10.3.4 Find the value of the first positive maximum of f(x)=3sin(z?) . ... 37

10.4 Calculus operations . . . . . . . . ... 38
10.4.1 Estimate f'(1) . . . . . . . . 38
10.4.2 Estimate f”(1) . . . . . .. 38

10.4.3 Graphing derivative functions . . . . . . . .. ... L. 39



10.4.4 Estimate/ sin(2z)dx . . ..o 39
0

10.4.5 Graphing definite integrals . . . . . . . .. ..o 39

10.5 Activities . . . . .. 40
10.5.1 A classic problem . . . . . . ... 40
10.5.2 The best shape foracan . . . . . . ... .. .. ... ... ... .... 43
10.5.3 Slopeofagraph. . . . . . . . . . ... 48
10.5.4 Discovering the derivative by exploration . . . . . . . . ... ... ... 50
10.5.5 Derivatives and the shape of a graph . . . . . . ... .. ... ... .. 52
10.5.6 Graphing derivatives and anti-derivatives . . . . . . . .. ... ... .. 55

11 Numerical Integration 58
11.1 Introduction . . . . . . . . . . 58
11.1.1 Auwstralian Curriculum . . . . . . . ... ... 58

11.2 Methods and programs . . . . . . . . . ... 59
11.2.1 Geometric methods . . . . . . . . . ..o 59
11.2.2 Gauss quadrature . . . . . . . . ..o 62

11.3 Comparison of methods . . . . . . . . . . .. ... Lo 63
11.4 Activities . . . . . . L 64
11.4.1 Rectangles, area and the definite integral . . . . . . . . . ... .. ... 64
11.4.2 Approximating definite integrals . . . . . . . . .. ... ... L. 66

12 Taylor Series 75
12.1 Introduction . . . . . . . . L 75
12.2 Approximating functions . . . . . . . .. ... 75
12.2.1 Linear approximation . . . . . . . . . . . ... Lo 75
12.2.2 Quadratic approximation . . . . . . .. ..o 76

12.3 Taylor polynomials . . . . . . . . .. ... 78
12.3.1 Centred at z=0. . . . . . . . . .. 78
1232 Centred at x=c . . . . . . . . .. 80

12.4 Taylor series . . . . . . . . L 82
1241 Centred at x=0. . . . . . . . . .. 82
124.2 Centred at z=c . . . . . . . . .. 84
12.4.3 A neat method . . . . . . .. .. 85

12.5 Interval of convergence . . . . . . . . ... oL 85

12.6 Problems . . . . . . . 87



12.7 Solutions . . . . . . . 91

12.7.1 Solutions to the exercises . . . . . . . . .. ... oL 91
12.7.2 Solutions to the problems . . . . . . ... .. ... 0oL 103

13 Differential Equations 119
13.1 Introduction . . . . . . . . L 119
13.1.1 Why solve differential equations? . . . . . . . .. ... ... ... ... 119
13.1.2 Why graphics calculators? . . . . . . . .. ... 0oL 119
13.1.3 Modelling with differential equations . . . . . . . .. . ... ... ... 119

13.2 First-order DEs . . . . . . . . .. 121
13.2.1 Solving DEs: A graphical method — slope fields . . . . . ... ... .. 121
13.2.2 Solving DEs: Numerical methods . . . . . ... ... ... ... .... 123
13.2.3 Systemsof DEs . . . . .. ..o 129

13.3 Second-order DEs . . . . . . . .. 133
13.3.1 Theory . . . . . . . o 133
13.3.2 Example: Pendulum motion . . . . . . . .. ... . 133
13.3.3 Example: Damped oscillations . . . . . . .. .. ... ... 136
13.3.4 Exercises . . . . . . .. 137

13.4 Solutions to exercises . . . . . . . . ... 138
13.5 Appendix: Calculator programs . . . . . . . . . . . .. ... ... ... 147
13.5.1 First-order DE solvers . . . . . . . . . . .. ... ... 147
13.5.2 Coupled first-order/second-order DE solvers . . . . ... .. ... ... 147

14 Population Modelling 2 148
14.1 Logisticmodel . . . . . . . . . Lo 148
14.1.1 Mathematical background . . . . . . . .. .. ... 0oL 148
14.1.2 Logistic problem . . . . . . . ... oo 149

14.2 Discrete logistic model . . . . . . . ..o 149
14.2.1 Exercise: Bacteria. . . . . . . . . ... Lo 149
14.2.2 Exercise: Kangaroo management . . . . . .. ... . ... ... .... 150
14.2.3 LOGISTIC program: Bacteria and kangaroos . . . . . . . . . ... ... 152

14.3 SIR epidemic model . . . . . . . . ..o 153
14.3.1 Introduction to epidemic modelling . . . . . . . .. ... ... ... .. 153
14.3.2 Discrete SIR model . . . . . . . . ..o 154
14.3.3 Sequence graphing of the discrete SIR model . . . . . . . ... ... .. 155

14.3.4 Case study: On a Pacificisland . . . . ... .. .. ... ... .. ... 156



14.3.5 Exercise: Age distribution of trees in a forest . . . . . . .. .. ... .. 157

14.4 Solutions . . . . . . . . L 158
14.4.1 Logistic problem . . . . . . . . .. ... 158
14.4.2 Discrete logistic model . . . . . . . ... oo 159
14.4.3 Case study: On a Pacificisland . . . . .. .. .. ... ... ... ... 162
14.4.4 Age distribution of trees in a forest . . . . . . .. ... L. 163

15 Programming and Program Information 165

15.1 Programming . . . . . . . ... Lo 165

15.2 Why use programs? . . . . . . . . ..o 165

15.3 Copying programs . . . . . . . . . . .. 166
15.3.1 From the website . . . . . . . . . ... o 166
15.3.2 From another calculator . . . . . . . ... ... 0oL 168

15.4 Programs . . . . . . .. 169
15.4.1 Activities for Years 9and 10 . . . . . . . . . .. ..o 169
15.4.2 Differential equations . . . . . . .. ... 170
15.4.3 Numerical integration . . . . . . . . . . . .. ... oL 170
15.4.4 Population modelling . . . . . . . . ... oL 171
15.4.5 Other programs . . . . . . . . . . .. 171

Mathematics on a Casio 9860/CG20/CG50

Volume 1 of this book contains the basic topics: Graphics Calculators and Mathematics;
Getting Started; Coordinate Geometry; Inequalities and Linear Programming; Fitting Curves
to Data — Calculator Functions; Population Modelling 1 — Exzponential Growth; Financial
Mathematics 1 — Compound Interest; and Probability and Statistics 1 — Descriptive Statistics.

Volume 1 Supplement: Activities for Years 9 and 10 contains extra activities for
Coordinate Geometry and Probability and Statistics 1.

Volume 3 of this book contains more advanced topics, relevant to students and teachers of
Specialist Mathematics and first-year university Mathematics courses. The topics in Volume
3 are: Sequences and Series; Probability and Statistics 2 — Probability Distributions and Hy-
pothesis Testing; Matrices and Vectors; Population Modelling 3: Matrixz Models; Financial
Mathematics 2 — TVM Calculations; and Complex Numbers.

Calculator versions

The Casio graphics calculator models CG20 AU and CG50 AU are basically the same as the
9860 used here (except for a higher-resolution colour screen). This is probably true of all
Casio graphics calculators one level below the ClassPad. There may be minor differences in
how the screen looks and in the menus but they all do the same calculations.

Calculations, screenshots and figures were done on a Casio fx-9860G AU PLUS. The calculator
programs were also written on this calculator, and converted to run on the other calculators.
The programs are available at www.canberramaths.org.au under Resources.
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Mathematics with a Graphics Calculator: Casio cfz-9850G PLUS by Barry Kissane.! This
book is a real bible on everything a graphics calculator can do and how to do it. A must-have
for teachers of Years 10—-12 using Casio calculators. Still very relevant but sadly now hard
to find. Happily, a new electronic version is on the horizon.

Meanwhile, a shorter version (no Finance) is in Learning Mathematics with Graphics Calcu-
lators by Barry Kissane and Marian Kemp, available at www.canberramaths.org.au Resources
Graphics Calculators in the Articles folder.

! Mathematics with a Graphics Calculator: Casio cfr-9850G PLUS by Barry Kissane. The Mathematical
Association of Western Australia, 2003, ISBN 1876583 24 X.



9 FUNCTIONS AND THEIR GRAPHS

9 Functions and their Graphs

9.1 Introduction

9.1.1 Setting up for graphing
Press for GRAPH mode. Press [SET UP| (|SHIFT | MENU]).
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Grarkh Func E

Input/Output: In Linear mode, commands are typed on one line, with arguments in brack-
ets. In Math mode, the calculator tries to display commands in mathematical notation, with
small boxes in the relevant positions for the inputs. Linear is used here.

Draw Type: Connect means graphs are a continuous line whereas Plot provides a set of
points (those calculated) which are not connected. Connect is better in most cases.

Graph Func: On means the equation of the function is displayed while its graph is being
drawn. Harmless, so leave On.

Simul Graph: On means that, if two or more functions are being drawn, they will be drawn
simultaneously; Off means they are drawn sequentially. Unless you are simulating a race,
leave set on Off.

Derivative: On means that, when a graph is being traced, (an approximation to) the value
of the derivative at a point will be displayed as well as the function value. Leave Off unless
required.

Hrale tRad T
ComFler Mode:Real
Coord f 0K

Angle: Rad (radians) is the appropriate setting for Mathematics.
Coord: On means the coordinates of the cursor wil be displayed when tracing a graph.
Axes: On means Cartesion axes will be drawn on plots where appropriate.

Display: Fixz allows you to set the number of decimal places in numerical output; useful in
financial calculations where the numbers are in dollars and cents. Sci displays all numbers in
scientific notation. Norm1 displays numbers smaller than 0.01 in scientific notation, Norm2
numbers smaller than 0.000000001 (107?). Toggle between the two with . Eng displays
numbers similar to scientific notation but adjusted so that the exponent is always a multiple
of 3. Norm1 preferred unless you like counting zeros.

1



9.2  Functions 9 FUNCTIONS AND THEIR GRAPHS

9.1.2 Australian Curriculum

References are given here to the corresponding topics in the Australian Curriculum. Specific
references are given to the texts Nelson Senior Maths Methods 11 (NSM11) and Nelson Senior
Maths Methods 12 (NSM12) used in the ACT.

The material here in Sections 2—5 is directly relevant to the topic Functions and graphs,
Chapter 4 in NSM11.

Section 9.3.1 here on exponential and logarithmic functions is relevent to part of the topic
Derivatives, exponential and trigonometric functions, Chapter 1 in NSM12, and to the topic
Logarithmic functions, Chapter 7 in NSM12.

Section 9.3.4 here on periodic functions is relevent to the topic Trigonometric functions and
graphs, Chapter 6 in NSM11.

9.2 Functions

Many common relationships involve two variables in such a way that the value of one of the
variables depends on the value of the other. Consider the relationship between the area of
a circle A and its radius r. This can be expressed by the equation A = 7r?: the value of
A depends on the value of . We call A the dependent variable and r the independent
variable.

Of particular interest are relationships in which to every value of the independent variable
there corresponds one and only one value of the dependent variable. We call this type of
correspondence a function.

9.2.1 Definition

A function f from a set X into a set Y is a corresondence that assigns to each element z
in X exactly one element y in Y. We call y the image of x under f, and denote it by f(z).
The domain of f is the set X, and the range of f consists of all images of elements in X.

If, to each value in its range, there corresponds
exactly one value in its domain, the function is
said to be one-to-one. Moreover, if the range
of f consists of all of Y, the function is called
onto.

Remark: To begin with we work only with functions whose domains and ranges are sets of
real numbers. We call such functions real-valued functions of a real variable.

Functions can be specified in a variety of ways. One way is an equation involving the de-
pendent and independent variables. To evaluate a function described by an equation, we
generally isolate the dependent variable on the left-hand side of the equation.



9.2  Functions 9 FUNCTIONS AND THEIR GRAPHS

For example, the equation x+2y=1, written as

_1—95
y=73

)

describes y as a function of x, and we can write this function as

This functional notation has the advantage of clearly identifying the dependent variable as
f(z) while at the same time providing a name f’ for the function. The symbol f(z) is read
as ‘f of . To denote the value of the dependent variable when = = a, we use the symbol
f(a). For example, the value of f when x=3 is

A=y =5 =-1

In an equation that defines a function, the role of the variable x is simply that of a placeholder.
For example, the function

f(z) =22 — 4 +1
can be described by the form
fFOy=20)*—4()+1,

where parentheses are used instead of x. Therefore, to evaluate f(—2), we simply place —2
in each set of parentheses:

f(=2) =2(=2) —4(-2) + 1 =2(4) + 8+ 1 =1T.

Remark: Although we generally use f as a convenient function name and x as the indepen-
dent variable, we can use any symbols. For example, the following equations all define the
same function:

fx) = 2 40 +7
t) = 2 —4t+7

g(s) = s*—4s+7.

Example 1 FEvaluating a function

For the function f(z)=12%—4x+7, evaluate

(a) f(3a).

We begin by writing the equation for f in the form
FO) = () =40)+7.
Then, f(3a) = (3a)> —4(3a)+7 = 9a®> —12a + 7.

(b) f(b—1)
f(b=1) = (b=1)2—4(b—1)+7 = V¥*—2b+1—4b+4+7 = b*—6b+ 12.
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(z+Az) — f(x)
Az ‘
This one takes a bit longer.

(0)

flx+Az) — f(2) (z+Az)* —4(z+Az) +7) — (22 — 4z 4+ 7)

Az Az
420+ (Ax)? —de — AN+ T — 2P+ 4 — T
Az
_ 2zAz+ (Az)? — 4Nz
Az
= 2x—4+ Aux.

Exercises 1(a)—(f); 3(a)—(e) (Section 9.4)

9.2.2 Intervals, domains and ranges

Let a<b. Then z lies in the open interval (a,b) if a <x <b. x lies in the closed interval
[a,b] if a<x<b. (a,b] means a <z <b; [a,b) means a<x <b.

The domain of a function may be explicitly described together with the function, or it may
be implied by the equation used to define the function. The implied domain is the set of all
real numbers for which the equation is defined. For example, the function

1

f(x):x2 , 4<r<5b

—4
has the explicitly defined domain {z : 4 < z < 5}. On the other hand, the function

had the implied domain {x : x # £2}.

Another common type of implied domain is that used to avoid even roots of negative numbers.
For example, the function f(x)=+/z+2 has the implied domain {z : x> —2}.

Example 2 Finding the domain and range of a function

Determine the domain and range of the function f defined by f(z)=+vz—1.

vx—1 is not defined for x—1<0, that is for x <1, Wl=liE-12
so we must have x > 1. Therefore, the domain is
the interval [1, 00).

To find the range, we observe that f(x) is never
negative. Moreover, as x takes on the various val- |

ues in the domain, f(z) takes on all non-negative |u=g v=l

numbers. The range therefore is [0, 00). V-Window [0, 5, 1]x [=1, 4, 1]
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Example 3 A function defined by more than one formula

f(w):{ z—1 ifzx>1

1—x fz<l1

As f is defined for x>1 and x <1, the domain
of the function is the set of all real numbers We=tdin—1aaCnall
(—00,00). For x > 1, the function behaves as
in the previous example. For x <1, 1—z is pos-
itive, and therefore the range of the function
is the interval [0,00). The graph of the func-
tion helps verify our conclusions. A function u=g ) y=|
defined in several parts, like this one, is called
a piecewise function.

V-Window [-2,4, 1] x[—-0.5, 3, 1]

Remember that the graph of the function y= f(z) consists of all points (z, f(x)), where x is
the directed distance from the y axis and f(x) the directed distance from the = axis.

By definition of a function f, there is exactly one y value for each x value in the domain of
f. Tt follows that a vertical line can intersect the graph of a function at most once. This
provides us with a convenient visual test for functions. For example, in the left-hand figure
below, the graph is not that of a function because a vertical line intersects the graph twice.

= ] -

‘_'_"""'—--_.______—-______h‘;-y> B \ \__9 /

] “_1 ® 2 | :_1 + 7 + 3:
Not a function of z A function of z A function of z

Vertical-line test for functions

Exercise 5 (Section 9.4)
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9 FUNCTIONS AND THEIR GRAPHS

9.2.3 Basic transformations

Functional notation lends itself well to describing transformation of graphs in the plane. Some

families of graphs all have the same basic shape. For example, consider the graph of y=x~,

2

as shown below left. Compare this graph with the other graphs. The graph of y=2? is shown
as a thin dotted line in these.

2 IE i
i_3 t t t v t 3:
Y=¥2-2
I_3 “_3
Original graph Vertical shift downward
13
Y
| ya(Re2)2
| e TR
=3 X
171 11
Vertical shift upwards Horizontal shift to the left
3] T3
=
g |

Horizontal shift to the right

. Y=(R-1)241

=3

13

" 3

Reflection in x axis, vertical, horizontal shifts

¥=(-¥-1)2+1

-3

Vertical, horizontal shifts, reflection in y axis
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Each of the graphs above is a transformation of the graph of y=22. The three basic types
of transformations involved in these seven graphs are: (1) horizontal shifts; (2) vertical shifts;
and (3) reflections.

Basic types of transformations (¢>0)

Original graph y=f(z)
Horizontal shift ¢ units to the right y=f(z—c)
Horizontal shift ¢ units to the left — y=f(z+c)
Vertical shift ¢ units downward y=f(z)—c
Vertical shift ¢ units upward y=f(x)+c
Reflection about the z axis y=—f(x)
Reflection about the y axis y=f(—x)

9.2.4 Classifications and combinations of functions

The modern notion of a function is due to the efforts of many different mathematicians who
lived in the seventeenth and eighteenth centuries. Of particular note was Leonhard Fuler
(1707-1783), to whom we are indebted for the functional notation y = f(x). The modern
definition of a function was given by the German mathematician Peter Gustav Dirichlet
(1805-1859). Dirichlet made many contributions to Mathematics and, together with Cauchy,
Riemann and Weierstrauss, developed much of the rigour present in Calculus today.

By the end of the eighteenth century, mathematicians and scientists had concluded that
most real-world phenomena can be represented by mathematical models taken from a basic
collection of functions called elementary functions. Elementary functions are divided into
three categories: (1) algebraic; (2) trigonometric; and (3) logarithmic and exponential.

Power functions

Power functions are of the form f(z) = axz®, where a and b are constants. The first few of
these with b zero or a positive integer (a = 1) are well-known: f(z) = 2% =1, a constant;
f(x)=x'=z, a linear function; f(z)=x? a quadratic function; f(x)=1z3, a cubic function;
and so on; all have domain (—o00,00). The figure below shows the graphs of these functions.
The graphs of all of them, except the first, pass through the origin.

V-Window [—3,3,1]x[~1,2, 1]

Power functions with exponent b an even integer are even functions (Section 9.2.4), with range
[0, 00) (except z°), those with b an odd integer are odd functions, with range (—oo, 00).

If b is a fraction, say b=c/d, roots of numbers come into play: f(z)==z1 = /¢, that is f(z)
is the dth root of z°.
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For example, f(z)=x2 =/, f(z)=x3 =/22. The graph of f(z)=x5 has a cusp at z=0.

WMl=m™C2+30

: 1
n=l =1

V-Window [—3,3,1]x[—1,2, 1]

The graph of f(x) s — J/x has a vertical point of inflection at x=0.

Y1=p™01+32

n=l Y=l

V-Window [—3,3,1] x[—2,2,1]

Polynomial functions
The most common type of elementary function is a polynomial function.

Definition  polynomaial function

Let n be a non-negative integer. The function
f(2) = apx™ 4 ap_12" " + -+ agx® + a1 + ag

is called a polynomial function of degree n. The numbers a;, =0, ...,n are called coef-
ficients, with a,, #0 the leading coefficient and ay the constant term of the polynomial
function.

Remark: It is common practice to use subscript notation for coefficients of general polyno-
mial functions but, for polynomial functions of low degree, we often use the following simpler
forms.

Zeroth degree f(z)=a constant
First degree f(z)=ax+b linear
Second degree f(x)=ax*+br+c quadratic
Third degree  f(z)=az®+br?*+cx+d cubic

Although the graph of a polynomial function can have several turns, eventually the graph will
rise or fall without bound as x moves to the left or right. Whether the graph eventually rises
or falls is determined by the function’s degree (odd or even) and by the sign of the leading
coefficient, as indicated in the figures below.
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Leading-coefficient test for polynomial functions

Note that this test only determines the ultimate behaviour of the graphs, i.e. as x — 4o00.

a, >0 a, <0

UPTOTHELEFT UP TO THE RIGHT

/

\.i/ _'\__/ | 1 DOHWNTO THERIGHT
DOHN 'Ill:l THE LEFT

Polynomial functions of even degree

a, >0 a, <0

| UPTOTHELEFT

UP TO THE RIGHT ‘

DOWNTOTHELEFT T DOWN TO THE RIGHT\

Polynomial functions of odd degree

Rational functions

Just as a rational number is the quotient of two integers, a rational function is the quotient
of two polynomials. Specifically, a function f is rational if it has the form

where P and () are polynomials.

Polynomial functions and rational functions are two examples of a larger class of functions
called algebraic functions. An algebraic function is one that can be expressed in terms of
finitely many sums, differences, multiples, quotients and radicals (roots) involving z". For
example, the following functions are algebraic:

1
VT 1

Functions that are not algebraic are called transcendental.

flx)=+vVz+1 and g(z)=z+
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Combinations of functions

Two functions can be combined in various ways to create new functions. For example, if
f(z)=22-3 and g(z)=2>+1,

we can form the functions

fl@)+g(x) = (2-3)+ (2°+1) = 2°+2z+2 sum
f(x) —g(x) = (20-3) — (2*+1) = —2*+2x—4 difference
f(z)g(x) = (2z—3)(2*+1) = 22° —32° +22-3 product
f(z) 2r—3 '
9(2) = 2211 quotient

Composite functions
Two functions can be combined in yet another way to form what is called a composite function.
Definition  composite function

Let f and g be functions such that the range of ¢ is the domain of f. The function given by
fog(x) = f(g(x)) is called the composite of [ with g.
It is important to realise that the composite of f with ¢ may not be equal to the composite

of g with f. This is illustrated in the following example.

Example 4 Composition of functions

Given f(z)=2z—3 and g(z)=z*+1, find f(g(z)) and g(f(z)).
flg(x)) = 2(g9(x)) =3 = 2(2?+1) -3 = 22> — 1.
g(f() = (f@) +1 = (20-3)2+1 = 422 — 12z + 10.
Note: f(g(z)) # g(f(2)), i.e. fog# gof.

Exercises 1(g), (h); 3(f)—(i) (Section 9.4)

Even and odd functions

A function is even if its graph is symmetric with respect to the y axis; a function is odd if its
graph is symmetric ‘with respect to the origin’.

The algebraic equivalents, and a means for testing functions, are given in the following
Definition even and odd functions

The function y= f(z) is even if f(—xz)=f(z).

The function y= f(x) is odd if f(—z)=—f(z).

Remarks: Except for trivial cases such as f(x) =0, the graph of a function cannot have

symmetry with respect to the x axis, as it then fails the vertical-line test for the graph of a
function.

10
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Example 5 FEven and odd functions

Determine algebraically whether the following functions are even, odd or neither. Graph the
function to confirm your answer.

(a) f(x)=a3—u.

This function is odd because

f(=2) = (—2)® = (—2) = —2* + 2 = —(2*—2) = —f(2).

W1=m"3-n

(b) fa)=a>+1.
This function is even because f(—z) = (—z)* +1=2*>+1= f(x).

Wl=mE+1

n=1 y=g

(c) f(z)=x+1.

This function is neither even nor odd because

f(=a) = (~2) + 1= —a+ 1 # f(x) or — f(a).

Y1=n+l

Most functions are neither even nor odd.

11
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Any function can always be split into an even part and an odd part:

f@) = 2(f@+fn) + 5 (F@) i) = gla) + ha).

2 2
Then,
g(—z) = %(f(—x)—kf(a:)) = g(x), so g is even, and
h(—z) = %(f(—x)—f(x)) _ —%(f(x)—f(—x)) — h(z), sohisodd.

For example, if f(z)=x+1, then g(x)=1 and h(z)==z.

Exercise 6 (Section 9.4)

Monotonic functions

f(z) increases (strictly) monotonically in an interval (a,b) if x; < xe = f(x1) < f(xq) for
all pairs of numbers x1,x in (a,b). For example, f(x) =+/z is a (strictly) monotonically
increasing function on the interval [0, co).

Y1={x Wl=-x

H= ¥=1 H=1 == |

f(z) decreases (strictly) monotonically in an interval (a,b) if x; <zo = f(x1) > f(x2). For
example, y=—x is a (strictly) monotonically decreasing function on the interval (—oo, 00).

Absolute value
The absolute value of g(x) or mod g(z), written |g(z)|, is defined as

Cf g) i g() 20
wwn—{_y@)ﬁ g(a) < 0.

In graphing absolute-value functions, the key point is the x value at which g(z) = 0; the
defintion of the function is different either side of this value.

Example 6

Sketch the graph of f(z) = |z| for —2<x <2.

Here, f(z)=0 when 2 =0. Then f(z)=—z for —2<x <0 and f(z) =2 for 0 <z <2. The
left-hand part of the graph of |f(x)l, i.e. f(x)=—=x, is just the graph of f(x)=x reflected in
the z axis.

PTO
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This provides a general method for plotting absolute values: plot the whole function, then
reflect the part of the function below the x axis in the z axis.

Y1=Abs (K

V-Window [—4,4, 1] x [~2,2, 1]
The dotted line is y=x. Abs is the calculator function for absolute value. The graph here is
called piecewise linear because each part of it is linear.

n=1 |

Example 7
Sketch the graph of f(z) = |2z—1] for —2<z<2.

The cross-over here is when 22 —1=0, i.e. =2%. Then f(z)=—(22—1) for —2<z <3 and

f(z)=2x—1 for § <z <2. The left-hand part of the graph, z <3, again is just the graph of

f(z)=2x—1 reflected in the = axis. The dotted line in the figure is y=2z—1.

Y1=Ab=z (Zx-12

u=l V=1

V-Window [-2,3, 1] x[—1.5,2,1]

9.2.5 Zeros of a function

When the graph of a function crosses the x axis (the value of the function is zero), we say
that the function has a zero at that point. For example, the function f(z)=2%—4z+3 has a
zero at =1, as f(1)=0, and at =3, as f(3)=0.

W1=pE—dx+3 Wl=pe—dx+3

dw | e w oS
SN | [TF

=l Y= H=3 Y=0

RoaT

Zeros of a function

Algebraically, we find the zeros of a function by setting f(z) =0 and solving for z. For the
example here, we have
w? —4r+3 = 0.

~(z=1)(z=3) = 0 factorise the quadratic.

. x = 1lor3.

Alternatively, use the quadratic formula to find the zeros.

13
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9.3 Some useful and interesting functions

9.3.1 Exponential and logarithmic functions

The general exponential function is of the form f(x) = ab®, where a and b are constants.
Compare these with power functions in Section 9.2.4.

Thel exponential functions f(z) = 5" (top curve), f(z) = 3" (middle curve) and f(z) = 2"
(bottom curve) are shown in the figure below. All exponential functions pass through the
point (0,1).

W1=3"R

n=0.15 ¥=3. 343101525

V-Window [—1,2,1]x[~1,5, 1]

Exponential functions occur frequently in modelling. Unless the model involves a discrete
process such as bacteria dividing, for which f(z)=2" is an obvious choice, the exponential
function f(z)=ae’® is often used, where e=2.7182818.... This function represents growth
when b is positive, decay when b is negative.?

Y=g*i- 1 Yopoy

V-Window [-2,2,1]x[~1,7, 1]

Logarithmic functions occur sometimes in their own right but often because they are inverses
of the corresponding exponential fuctions: e” and In(x) are inverses, so that

In(z)

e =g and In(e”) = 2.

The graphs of e” and In(x) are reflections of each other in the graph of y = x, as are all
functions and their inverses.

V-Window [—3.5,8.5,1] x[—1,5,1]

2f(z)=e" has a unique place in Calculus, being the only function which is its own derivative.

14
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9.3.2 Greatest-integer function

The greatest-integer function or floor function |z is defined to be the greatest integer
less than or equal to x. If x =1, then |z =1; if 2 = 1.2, then |z =1, etc. The graph of
the greatest-integer function is montonic increasing and piecewise. The left-hand end of each
interval is a closed circle (included), the right-hand end an open circle (not included).

n=1 =1

V-Window [—4,4, 1] x [—4, 4, 1]

9.3.3 Least-integer function

The least-integer function or ceiling function [z is defined to be the least integer greater
than or equal to z. If z =1, then [z =1; if x = 1.2, then [z =2, etc. The graph of the
least-integer function is also montonic increasing and piecewise. The right-hand end of each
interval is a closed circle (included), the left-hand end an open circle (not included).

tH]| y=|

V-Window [—4,4, 1] x[—4, 4, 1]

Examples of the greatest-integer function and least-integer function occur frequently in prac-
tice. In computing using integer arithmetic, the number 5.67 would be truncated to 5, an
example of the greatest-integer function, The height of a staircase is an example of the least-
integer function, and so are postal charges: e.g. letters up to 20g cost $1, letters over 20 g
and up to 50 g cost $1.50, etc.

15
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9 FUNCTIONS AND THEIR GRAPHS

Example 8

Sketch the graph of f(z)=x|x for —2<x <2.

|z is constant between integers, so that f(z) is a series of straight-line segments of different
slopes. The left-hand end of each interval is a closed circle (included), the right-hand end an

open circle (not included).

-2 | =2| 4
—15|-2] 3
-1 | -1 1
—05] -1/ 05
0 0 0
0.5 0 0
1 1 1
1.5 1 1.5
2 2 4

9.3.4 Periodic functions

Example 9

Sketch the graph of f(z)=x— |z for —3<x<3.

x lz | z—|x
-3 -3 0
=275 | =3 0.25
—2.5 -3 0.5
—-2.25| -3 0.75
—2 —2 0
—1.75| -2 0.25
—1.5 —2 0.5
—125| =2 0.75
—1 —1 0
—-0.75 | -1 0.25
—0.5 —1 0.5
—-0.25| -1 0.75
0 0 0

____d_-"’

L M Ak
ar

n=l.5 ¥=0
V-Window [—2,2,1]x[-0.5,5,1]

= L i o Fal Fal

4=0.5 vz0.5
V-Window [—3,3, 1] x [~0.25,1.25, 1]

This is an example of a periodic function, one that repeats itself at regular intervals.
Mathematically, f(z+a)= f(z), where the constant a is called the period. The function z—|x
has period 1. The trigonometric functions sin(z), cos(z) and tan(z) are periodic functions
with period 27 (figures over the page; Radian mode; View Window TRIG).

16
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'-.’1=5‘:/r_‘|\\}=: V}\ ﬁ H’l;iclf " m ﬁ
ity ¥ | Ll b

EANE.
TR

n=d. IUI592654  Y=0

tan(z) has vertical asymptotes at odd multiples of 7/2.

Example 10
Sketch the graph of f(z) for —3 <x <3, where

B T 0<z<«1
TE=V st forall s

r | f(=)
-1 0
—0.75 | 0.25
—0.5 | 0.5
—0.25 | 0.75 :,'}:
0.25 | 0.25 < < = 2 2 2
0.5 0.5 n=0.5 ¥=0.5
0.75 | 0.75 V-Window [—3,3, 1] x [~0.25,1.25, 1]
1 0
1.25 | 0.25 This is the same as Example 9, which shows that there
1.5 0.5 may be more than one way of expressing a function.
1.75 | 0.75

Exercise 4(b)  (Section 9.4)
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9.4 Exercises

Solutions in Section 9.5

1. If f(z) = ij and g(x) = iifg find
(a) f(2) (e) g(s)
(b) £(0) (f) f(tan(9))
(c) f(x?) (g) f(g(x))
(d) g(t) (h) g(f(x))

2. Sketch the graph of the following functions. Check with your calculator. If the domain
is not stated, assume the maximum possible domain.

(a)yza (f) y=[2% —2<2<2
(b) y=|z—1]+1 221 1
__* ! a1 "
(c)y—x2+1 (8) flz) s
(o=le 803y y = apy
(e) y=z+|z, —2<x<2
3. If f(x) = |z| and g(z) = 22, find
(a) f(=1)
(b) ¢(2) (f) f(g(x))
(©) f(2?) (8) o(f(x)
(d) g(cos(t)) (h) f(z+y)
(1) f(g(z+y)
(e) g(i) )

4. Sketch the following functions. Check with your calculator.
(a) f(z) = |z+1]+ [2z—1|; —2<z<2.

Hint: Consider the x values at which each term in the function equals 0. Either use
these values to draw up a table of function values or work out the expression for the
function in each of three intervals of the x axis.

(b) f(z) =2% 0<z<1land f(z+1) = f(z) for all x. Plot the function for —2<xz <2.

PTO
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calculator if necessary.

(a) flx) = (—1)}

1
(b) f(z) = (1—2)} ® /) =1
(¢) flz) = a? (h) f(z) = z—2|
(@) flay = 4" @) f(a)=
e) f(z) = (9—22)2 )
@I ==
(£) f(x) = (2522}

. Determine algebraically if the following functions are even, odd or neither.

your answer by graphing the function, using your calculator if necessary.

(a) f(z) = 4-a? (d) f(x) = 142
(b) f(x) =4 (e) f(z) = dv—a?
(c) f(z) = x(4—2?) (f) f(z) = v5 Hint: 1t — (xa)%

19

5. Find the range and domain of the following functions. Sketch their graphs, using your

Confirm
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9.5 Solutions to the exercises

1. If f(z) = :Ui—i and g(z) = Ztg’
(a) £(2) =3
(b) £(0) = -1
() flo?) = 5
(@) o) = 7
(€) gls) = T
tan(f)+1

(f) f(tan(@)) = W

(g) More complicated!

(h) Again, a bit of algebra.

g(f(x) = g
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2. Sketch the graph of the following functions. Check with your calculator. If the domain
is not stated, assume the maximum possible domain.

—

(a) y = ﬁ Y1=X= (X-1)

V-Window [-2,6, 1] x[—4,4,1]

Domain all z except x = 1. Note the horizontal asymptote at y =1 and the vertical
asymptote at x=1.

b)y=|z—1]+1 Y1=Abs(X-1)+1 Abs is in the NUM menu

V-Window [—3,4, 1] x[—-0.5,4, 1]

Domain all z.

x
241

(c)y= Y1=X+(X2+1)

V-Window [—4, 4, 1]x[~1,1,0.5]

Domain all z.
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(d) y=|z, —3<z<3 Y1=Int(X) Int is in the NUM menu

V-Window [—3,3, 1] x[-3,3,1]

Domain all . The left-hand end of each line interval is included (closed circle), the
right-hand end is not (open circle).

(e) y=a+|z, —2<x<2 Y1=X+Int(X)

—

/]
71

V-Window [—2,2, 1] x [—4, 4, 1]

Domain all . The left-hand end of each line interval is included (closed circle), the
right-hand end is not (open circle).

(f) y = 2%, —2<2<2 Y1 =Int(X?)

V-Window [-2,2,1]x[—1,4,1]

Domain all . The end of each line interval closer to the y axis is included (closed circle),
the other end is not (open circle).
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() f(z) =

just plot Y1=(X?—1) + (X—1); Trace to X=1.

=

V-Window [-2,3,1] x[—2,4,1]

Domain all x. The first part of the function has a hole discontinuity at x =1; the second
part ‘fills in” that hole to make the function a continuous straight line.

(h) y = zlz|

Y1 =X Abs(X)

e

V-Window [—2,2, 1] x[—4,4,1]

Domain all . The part of the curve with 2 >0 is just the graph of y =x?; the part with

<0 is the graph of y=—2?

3. If f(x) = |z| and g(z) = 22,

, that is the graph of y = 22 reflected in the z axis.

(f) f(g(x))

(8) 9(f(2))
here, fog =gof

(h) flz+y) = [z+y|

(i) f(9(z+y)) = la+yl = (z+y)?

= @) = lo? =
= gl

i
j2]) = |=f* = 2

23
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4. Sketch the following functions. Check with your calculator.
(a) f(x) = |z+1| + |22—1|; —2<2<2 Y1=Abs(X+1)+ Abs(2X—1)
Algebraically: the first term is 0 at x=—1, the second at == % Therefore, divide the
x axis into three intervals: —2<r<—1; —1l<x< %; and %<x<2.
For —2<z<—1, |2+1|=—2—1 and |22—1|=—22+1, so that f(z) = —a—1—22+1 = —3z.
For —1<z <3, |z+1|=2+1 and |22—1|=—22+1, so that f(z) = 2+1 —2z+1 = —z+2.
For 1 <z <2, |[z+1|=z+1 and [2z—1|=2z—1, so that f(z) = z+1+ 2z—1 = 3z.
Check by plotting these three functions against the plot of Y1 = Abs(X+1) + Abs(2X—1).

¥=F(X)

: < y=Re2

V-Window [—2,2,1]x[—0.5,6, 1]
Domain all x. A piecewise-linear function.

(b)f(z) =2% 0<z<1land f(z+1) = f(z) for all z. Plot the function for —2<z <2.

Plot the basic function y = 2% on the interval 0 < x < 1, then repeat the graph at x
intervals of 1.

V-Window [—2,2,1]x[0,1.2,0.5]

Domain all . This is a periodic function of period 1. The left-hand end of each part of
the graph is included (closed circle), the right-hand end is not (open circle).

You could also use the PERIODIC program with Y1 =XA2, PERIOD 1, PHASE SHIFT
0. Change the V-Window after the graph has been plotted, press [6]to replot
the graph.
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5. Find the range and domain of the following functions. Sketch their graphs, using your
calculator when necessary.

(a) f(z) = (z—1)2  Y1=/(X=1) or Y1 = (X=1)A(1/2)

Domain [1, 00); range [0, 00).

V-Window [0, 5,1] %[0, 2, 1]

(b) f(z) = (1-2)>  Y1=/(1-X)

Domain (—oo0, 1]; range [0, 00).

A

V-Window [—3,2,1]x[0,2,1]

(c) f(z) =22 Y1 =X?

The basic parabola. Domain (—o0, 00); range [0, o).

V-Window [-3, 3,1] %0, 10, 1]

25
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(d) f(z) =4—2a? Y1 =4-X2

A head-up parabola. Domain (—o0, 00); range (—oo, 4].

V-Window [—3,3, 1] x[-5,5,1]

(€) flx) = (9-2%)>  Y1=/(9-X?)

A semi-circle, centre the origin, radius 3. Domain [—3, 3]; range [0, 3].

V-Window [—4,4,1]x[~0.7,4.2, 1]

(f) f(z) = (25—a2)2 Y1=/(25—X2)

A semi-circle, centre the origin, radius 5. Domain [—5, 5]; range [0, 5].

V-Window [—5.5,5.5,1] x[~0.7,6.2, 1]
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(g) f(x) = i‘ Y1=1=+Abs X

|z

Domain (—o00,0), (0,00); range (0, 00).

V-Window [—3,3,1] %0, 6, 1]
Vertical asymptote at x=0.

(h) f(z) = |z—2| Y1 = Abs (X-2)

Domain (—o00,00); range [0, 00).

N

V-Window [—1,5, 1] x0, 4, 1]

(i) f(x):% Y1=Abs X+X

Domain (—o00,0), (0,00); range —1, 1.

V-Window [=2,2,1]x[~2,2, 1]
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() fla) = (@=4)}  Y1=/(X2~4)

Domain (—o0, —2], [2, 00); range [0, 00).

V-Window [—3,3,1]x[0,2,1]

6. Determine algebraically if the following functions are even, odd or neither. Confirm
your answer by graphing the function, using your calculator if necessary.

(a) f(z) =4 — 22 Y1=4-X?
f(—=z) = 4—(—2)* = 4—2°> = f(z). An even function.

/TN

V-Window [—3,3,1] x[-5,5,1]

(b) f(x) =23 Y1=X"3
f(—=x) = (-x)> = —2> = —f(x). An odd function.

1/
/

V-Window [-2,2, 1] x[—4,4,1]
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(c) f(z) = z(4—2?) Y1=X(4-X?)
f(—=2) = (—2)(4—(-2)?) = —x(4—2*) = —f(z). An odd function.

\
A

V-Window [—3,3,1]x [—4, 4, 1]

(—x)®> = 1—2a® # f(x) or —f(x). Neither even nor odd.

¥

V-Window [-2,2, 1] x[—4,4,1]

(e) f(z) = 4z — 22 Y1=4X—X?
f(=z) = 4(—2)—(-2)*> = —dx —2* # f(x) or —f(x). Neither even nor odd.

V-Window [—2, 6, 1] x [—-10, 5, 2]
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3 Y1=X"(2/3)
r) = ()5,

(
(—x)2)% = (22)s = 23 = f(x). An even function.

V-Window [—3,3,1] %0, 2, 1]

9.6 Doing and saving the graphs

Casio 9860

I used Casio FA-124 (PC only) to capture the screens.?

Start FA-124.

Connect your calculator to a computer using the USB cable; press for screen capture and

as instructed.

Generate the figure (graph or diagram) on your calculator.

Click on the small camera icon on the left-hand screen of FA-124 (the sixth icon of nine). You
will get a window on your computer saying Screen Capturing .. ..

Press |SHIFT || 7| (CAPTURE) on your calculator and the screen should be transferred to your
computer.

Press File, then Save As to save the screen as a .bmp file to wherever you want to save it.

Casio CG20/50

Download the Screen Receiver (PC and Mac) from edu.casio.com/forteachers/er/software,
install and open it. In the Help menu at the top of the screen, there is the manaul; this tells
you how it all works. You can save the figure as .jpg or .png (open Preferences in the File
menu).

Cropping the figure

On a PC, if you want to crop the figure or save the file as something other than a .bmp file,
open the file with (Microsoft) Paint (right click on the file name and select Open with).

To crop the figure, click on the down arrowhead under Image, then the down arrowhead under
Select and on Rectangular selection. With the cursor, starting at a corner of the part of the
figure you wish to retain, pull out a box to cover the rest of it. Click on the Crop icon (top
right-hand corner of the Image box).

3If you have the original Utilities CD that came with the calculator, use this. Otherwise, FA-124 is
available at edu.casio.com/forteachers/er/software. Download the manual there and read the part about
installing FA-124 on your particular operating system. Good luck!
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Save the figure by clicking on the down arrow in the box to the left of Home. You can also
save it at this stage as a .jpg file or various other types.

On a Mac, open the saved figure with Preview, click on Tools and make sure Automatic
Selection or Rectangular Selection is ticked. Pull out a box with the cursor around the part
you want, then click on the Crop command in Tools to crop the figure. Save it as usual.

You can also Export (File menu) the figure in a different format using Preview.
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10 Graph and Calculus Operations

10.1 Introduction
10.1.1 Australian Curriculum

References are given here to the corresponding topics in the Australian Curriculum. Specific
references are given to the texts Nelson Senior Maths Methods 11 (NSM11) and Nelson Senior
Maths Methods 12 (NSM12) used in the ACT.

The material here in Sections 10.4 and 4.3—4.7 is generally relevant to the topics Rates of
change (Chapter 10 in NSM11), Properties of derivatives (Chapter 10 in NSM11), Applications
of derivatives (Chapter 12 in NSM11), Applications of derivatives (Chapter 3 in NSM12), and
Integration and areas (Chapter 4 in NSM12).

10.1.2 Graphics calculators and Calculus

Graphics calculators lend themselves very nicely to demonstrating the important visual as-
pects of Calculus, graphs of functions, tangent lines, areas under curves, etc, without the
off-putting effort required to do these by hand. They can also calculate numerically (approx-
imate) many of the quantities that arise — derivatives and definite integrals, maximum and
minimum values, etc.*

They can be used at a number of levels.
e As a sophisticated scientific calculator with many built-in functions.
e As a basic graph plotter — what does the graph of y = e* look like?

e As an advanced graph plotter able to plot Cartesian, parametric, polar and sequence
graphs.

e To investigate ‘what if’ questions, for example what happens if you change the param-
eters a and b in the equation y = ax®+b?

e To do (numerically) many of the basic calculations in Calculus, such as finding the slope
at a point on a graph, definite integrals, maxima and minima, solutions of equations,
intersection points of graphs (simultaneous equations), etc.

e To illustrate graphically, perhaps by way of a program, some of the concepts of Calculus.
Two examples are showing how a secant line tends to a tangent line in the appropriate
limit and how we can approximate the area under a graph by the areas of some rectan-
gles. With sufficient ingenuity, almost anything can be done here, the only limitation
being the small screen of the calculator.

e To automate, using the built-in operations or programs, some of the calculations that
arise in Calculus and other areas of Mathematics: numerical integration methods; fitting
curves to data points; statistical functions for organising, analysing and displaying data;
probability calculations; matrices; and so on.

4There are, of course, ‘calculators’ that go even further and do things symbolically — CAS calculators
such as the Casio ClassPad.

32



10.2  Setting up 10 GRAPH AND CALCULUS OPERATIONS

10.2 Setting up
Press for GRAPH mode. Press |[SET UP| (|SHIFT| MENU]).

nFUL-UuLFul
Daw | »Fe
Ineq TxrFe

Dual Scres
Simyl Grar
Derivative

[Math[Cine

I3

Grrarh Func E

Input/Output: In Linear mode, commands are typed on one line, with arguments in brack-
ets. In Math mode, the calculator tries to display commands in mathematical notation, with
small boxes in the relevant positions for the inputs.

Linear is used here.

Draw Type: Connect means graphs are a continuous line whereas Plot provides a set of
points (those calculated) which are not connected. Connect is better in most cases.

Graph Func: On means the equation of the function is displayed while its graph is being
drawn. Harmless, so leave On.

Simul Graph: On means that, if two or more functions are being drawn, they will be drawn
simultaneously; Off means they are drawn sequentially. Unless you are simulating a race,
leave set on Off.

Derivative: On means that, when a graph is being traced, (an approximation to) the value
of the derivative at a point will be displayed as well as the function value. Leave Off unless
required.

Hrale tRad T

Angle: Rad (radians) is the appropriate setting for Mathematics.
Coord: On means the coordinates of the cursor wil be displayed when tracing a graph.
Axes: On means Cartesion axes will be drawn on plots where appropriate.

Display: Fix allows you to set the number of decimal places in numerical output; useful in
financial calculations where the numbers are in dollars and cents. Sci displays all numbers in
scientific notation. Norm1 displays numbers smaller than 0.01 in scientific notation, Norm2
numbers smaller than 0.000000001 (10~%). Toggle between the two with . Eng displays
numbers similar to scientific notation but adjusted so that the exponent is always a multiple
of 3.

Norm1 preferred unless you like counting zeros.
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10.3 Graph operations

10.3.1 Graph f(x)=sin(2z) for 0<x <7

e Press [5]: set Y1 =sin 2X and press

|[EXE]|. The independent variable X is the Er"fph Func:v'=
key in the fourth row of keys. IIII3: [—]
Note the highlighted = sign, which means v [—1
the function will be plotted when you press EE E:%
[IDRAW|. Use [F1] (SEL) to toggle the func- [ZELC THFE XS TVL NG HER [T
tion off/on.
e Press (V-Window): specify the
viewing window.
— For X, suitable values here are:
Xmin=0 Xmax=7  Xscale=0.5.
Press or the down arrow to move
between values, including the last.
7 is |SHIFT||[EXP .
Xscale is the dist.ance bet\.iveen tick HicuAiaden
marks on the X axis (cosmetic only: 0 :
gives no tick marks). EEEIE; B S
dol.  18,B8249332T7
— Suitable Y values are: Ymin=—1.4 '-.’m?r'u s-1.4
_ _ max 1.4
Ymax=14 Yscale=0.5. [T TRIEETD D [
— Note the difference between the subtract
key [—] and the change-sign key .
— Press to return to the Graph Func
screen.
e Press (DRAW): graph the function. \_/
Yi==in 2=x
e Press (Trace): move the cursor along the
graph with the left/right arrows; the coordi-
nates of the point on the graph are shown at ‘\_/
the bottom (and at the point on a CG50).
H=1.570196321  ¥=0
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10.3.2 Estimate f(1)

e On the GRAPH screen

— Press to redraw the graph if neces-
sary.

— Press (G-Solv) ()

(Y-CAL). Yi=sin 24

Type the X value, [1][EXE], to move to I/_l[h\

the desired point on the graph. Note the
coordinates at the bottom of the screen. l \‘ /
"

f=CHL
f=0.3909291U2EH

Alternatively, use the left/right arrows
to move the cursor along the curve in
(but note the problem that arises
when trying to reach X=1). The up and
down arrows move between functions if
there is more than one graphed.

[ On the RUN screen .Ill I: 1 :I E- 9@929?4268
Type in [Y][1](1) [EXE].
Y is | VARS||F4]|F1].
You can’t just type the letter . Y I F Xt ve] X |
e On the TABLE screen Table Setiins
"
— Set the table ‘window’ using (SET): .
Start =0, End =2, Step = 1; EESFL; %
press after each.
Press to return to Table Func.
Vl==in 2=k
i ¥l
0 0
e Press (TABL). Use the arrow keys to [ | TELEH
move around the table. e llISh
A, 9892974268

[ForH [P P [EDTT G-CoH [6-FL

-

Answer: f(1)=0.90930, rounded to 5 significant digits.
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10.3.3 Solve sin(2z)=0.5 for 0 < x < 7

e On the GRAPH screen

— Graph Y1 and Y2 = 0.5.

— Use ISCT, | F5]in the[ G-Solv| menu. The

calculator will find the first intersection;

Yil==sin 2=x
press the right arrow to find further in- Y2=H.5
tersections (the second one is shown in SO
the figure). 5
Note that, because the right-hand side ISECT
of the equation here is a constant, we #=1.308936939  ¥=0.5

could have used X-CAL in the

menu. The intersection method here can
be used no matter what the right-hand
side.

e On the EQUATION screen

— Use the Equation Solver: |F3]|.
se the Fquation Solver Eaicin TWeA.S
Enter the equation as H=2

sin2X = 0.5 EF‘F‘EF:EE +EE

and press |[EXE|. Enter a guess for X

(this will determine which of the two pos- I
sible values you find), press and

(SOLV) . Press to repeat the cal- Eqizin 2%=0.5

culation with a different guess. Lf%:é- %95995939

You can also use the Lower and Upper Fat=8.5

bounds to narrow down the search.

e Answer: the curves intersect at x = 0.26180 REFT
(Guess: X=0) and x=1.3090 (Guess: X =2),
both rounded to 5 significant digits.

Note: The graphical method has the advantage that you can see not only the solution you
are looking for but also any other nearby solutions that may confuse the Equation Solver.
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10.3.4 Find the value of the first positive maximum of f(z)=3sin(x?)

e On the GRAPH screen |MENU
— Set Y1=3sin X2. Turn off or delete

all other functions. Set a of

[—7/4, 7, 1]x[—4,4, 1] and plot the func-

tion. Y1=3=in =KE
— Select MAX in the menu. The [_/ﬁ\ /-\\I
calculator will find the first (local) max- T
imum from the left on the screen. Press [ \_/(
) . MAK
the right arrow to find successive max- ¥=1.25331UlB8 %=3

ima until you reach the one you want.

— Press and type 2X? on

the RUN screen. You should recognise
the first 6 digits of the number.

e On the RUN screen

— FMax (Y1,1,1.5).

FMax: (CALC) [F2]. ﬁr«lim

Y: (GRPH) [F1]. L5)

The last two inputs are the bounds for

the search. 1.253314

e Answer: the maximum value f(z)=3 occurs
at x=1.2533, rounded to 5 significant digits.

Again the graphical method has the advantage that you can see not only the (local) maximum
you are looking for but also any other nearby maxima that may confuse MAX.

The operations ROOT, MIN and Y-ICPT work in the same way as MAX.
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10.4 Calculus operations

Set f(x)=sin(2x).

10.4.1 Estimate f’(1)

InFUuL-OuLrFutiLinear
Draw TrFe :Connect

Ihea TwFre AN
e On the GRAPH screen Grarh Func 0k
— Press [SET UP] ([SHIFT|[MENU]) and Dusl oo ae s

set Derivative On. Press |EXIT|.

— Press to redraw the graph.
— Press and use the arrow keys to :
Wl==sin Zx

move the cursor along the curve; the
value of the derivative is shown at each I/_l[h\
point. Type in an X value, then \\\

to go to a particular X value.

on | 2ff

d-dii=- 0. 832
n=l f=0.3909291U2EH

e On the RUN screen

— d/dx(Y1,1).
d/dx: [OPTN][F2] (CALC) [F2]. TR
x 2
Y:|[VARS (GRPH) [F1]. . -B.8322936731
: ; X dedxisin 28.12
Or just type in the function. -A, 8327936731

o Answer: f'(1)=—0.83229, rounded to 5 sig-
nificant digits. solne]diddidsd ¢ di BoluH]
e Accuracy: can be adjusted in d/dz by an op-

tional third argument, though it is not clear
exactly how or if this works.

10.4.2 Estimate f”(1)

e On the RUN screen

— d?/dx? (Y1, 1).

& (caLe) [F2). T EEALD
Y: (GRPH) [F1]. Alterna- dEdeElisir;S:?ElE?%Eg?E?
tively, just type in the function. 3. E37189TAT

o Answer: f"(1)=-3.637, rounded to 4 signif-
icant digits. olvefaldbitdd J ot FoluH]
e Accuracy: can be adjusted by an optional

third argument, though it is not clear exactly
how or if this works.
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10.4.3 Graphing derivative functions

See Section 10.5.6.

10.4.4 Estimate/ sin(2x) dx
0

e On the GRAPH screen
— Press to redraw the graph.
— Select [ du: |G-Solv|[F6][F3].

Type in the lower and upper integration
limits, followed each time by |[EXE|. Al-
ternatively, move the cursor respectively LoLIER=0 UFFER=3. IUIS

to the lower and upper integration lim- rdw=0
its when prompted, followed each time

by [EXE].

e On the RUN screen
— [ (Y1, 0, n).
I ™) LTS
[: [OPTN]|[F4]|F4] ([dz). A

Y: (GRPH) [F1].

o Answer: / sin(2z) dx = 0.
0

v e Ixeve] X

e Accuracy: can supposedly be adjusted in [ dx
by an optional fourth argument.

10.4.5 Graphing definite integrals
See Section 10.5.6.
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10.5 Activities

10.5.1 A classic problem

A hare and tortoise compete in a one-kilometre race. The distance each competitor has
travelled from the starting point is given by a formula. In time ¢ minutes, the distance in
metres travelled by the hare is given by H(t)=23(2\/t++/t), while the distance in metres
travelled by the tortoise is given by T(t)=100t4250+/%.

Press (GRAPH) and enter the formulas for H and 7" in Y1 and Y2 respectively.

You have to use X () as the independent variable. The cube root is .

Set your View Window (|SHIFT ) so that the two graphs will go from the bottom left
to the top right of the screen. Hints: The race takes about 5 minutes. How far is the race?

If you select Simul Graph On in the |SET UP | menu of your calculator before graphing, you

will get a real-time view of the race.

Answer the following questions, writing down the steps you took.

() and, in [G-Solv|, ISCT (intersection), Y-CAL (find y given 2) and X-CAL (find

x given y) will be helpful. Press the right arrow after an ISCT operation to find further values.

You may need to increase Ymaz or ZOOM IN before using ISCT or X-CAL in Questions 2 and
3 so that the function formulas do not obscure the point you are interested in.

1. Who gets to the halfway point first? How long does it takes them? Verify your answer
algebraically.

2. What is the time and distance at which the two runners are neck and neck?

3. Who wins the race, by what time margin and by what distance margin?
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Notes for teachers

The questions in this version have been written in general terms deliberately for a good class.
For a less-advanced class, students may need to be led a little through each question. For
example: What equation do we need to solve to answer this question? What does this mean
about the graphs of each side of the equation? How do we solve this equation on the calculator?

and so on.

Press (GRAPH) and put the equation
for the hare in Y1 and that for the tortoise in Y2.
You might like to discuss with the class how to write
the formulas in a suitable form for the calculator.
Time t becomes X on the calculator.

Then set the View Window: discuss first with the
class what each axis represents and suitable scales.
The Y scale is the distance run in metres, so that
0<Y <1000.

To avoid function labels and coordinates hiding rel-
evant points on the graphs, we increase Ymax to
1300 and decrease Ymin to —200. The winner is
the competitor whose graph first reaches Y =1000
(assuming Simul Graph On), shown by the horizon-
tal line. Yscl is 100 here.

The time (X) scale has to be guessed. The race
takes a little under 5 minutes, so 0 < X <5 gives a

good view.
Press | EXIT | to return to the Graph Func screen.

1. Press (DRAW), then (Trace): use the
up/down arrows to see which graph is which.

The hare clearly reaches the halfway point
(500m) first. Note that we cannot Trace to
the exact point.

To find more accurately how long the hare
took, solve H(t) = 500 for t using X-CAL
(’G—Solv\ | F6 | ]F2\) Select the appropriate
curve (Y1) using the up/down arrow keys and

press .

Type in the Y value (500) and press [EXE].

Grarkh Func Y=
NV1ESEA-3xC 2 H+ = [—]
YVeR1EEE+2SE [—1]
Y 3816866 [—1
Ve [—1
[E=WCEL JTYFESTYL X HEHETETT
Liew Window

max

=cale 1

dot @.83963253
Ymin =-EEE

max = 1.3EAH

[IHIT |F:I [ETD B

InFut-OutrutiLinear
Draw Trre :Connect
Inea Trre :And
Grarkh Func 0k
Dual Screen =0ff1

e-lvallve = UR

ERE

Y1=000+3x 2+ 360

n=0.9920634821 Y=U9H.232525

Y1=38RA+3x (M m+3T R

n=-CHL

n=l ¥=500

The value for ¢ is 1 minute, a value we can confirm algebraically to be exact by substi-
tuting t=1 into the equation for the hare. Note that it is easy to verify that t=1 is a
solution, but tricky to solve H (t)=>500 algebraically (it turns into a cubic equation).

The hare reaches the halfway point first in a time of 1 minute.
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2. To find when they are neck and neck, we have
to solve H(t)=T(t), that is find the intersec-
tion (ISCT) of Y1 and Y2 (algebraically, this
turns into a quartic equation).

We obtain ¢t =4.53 minutes and a distance of
985 m, both rounded to 3 significant digits.

The hare and tortoise are neck and neck after about 4.53 minutes or about 4 minutes

32 seconds, 985 metres from the start.

3. To find the winner, we have to determine the
time at which each competitor reaches the fin-
ish (1000 m).

Using X-CAL on the appropriate curves, we
find that the hare finishes at t =4.681 minutes
and the tortoise finishes at t=4.624 minutes.

To find the distance margin, calculate H(4.624), the position of the hare when the
tortoise finishes, using Y-CAL: H(4.624) =994.45 m, rounded to five significant digits.

The tortoise wins the race by a margin of 0.057 minutes or 3.42 seconds. The distance

margin s 5.55 m.
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10.5.2 The best shape for a can

When manufacturers are designing their packaging, they must keep in mind the amount of
product that has to fit inside and the amount of material it will take to make the package.
Consider the humble soft-drink can. The standard volume is 375mL or 375 cm?®. Any number
of cans can be designed that will hold this volume of liquid, but they will vary in shape and
therefore in the amount of material needed to make the can (and therefore cost).

The formula for the volume of a cylinder (measured here in cm?) in terms of radius r and

height A (both measured in c¢m), is

V = mr?h.

Rearrange the volume formula to make h the subject and let the volume be 375 cm?.

h:

Then press | EXIT | twice.

Press (TABL).

Press | MENU (TABLE) and enter the formula for h as Y1, with X to represent the radius r.
As a check, enter the volume formula: Y2 =7X?Y1(X) Y1 is |[VARS||F4]|F1] [1].

You may get ERROR for Y1 and Y2 if X =20 is in your table. Why?

Let’s specify which X values we want.

Press (FORM) to go back to the formula,
press (SET) and set Start =1, End =10
and Step=1.

Press and then again.

Do you get the correct value for the volume
in Y27

Write down the formula for the surface area
of a cylinder, including the ends.

The surface area determines the amount of
material needed to make the can. Why?
Press and enter the formula for surface
area in Y2 in terms of X (radius) and Y1
(height).

SA =

View the table of values again. What do you
notice about the values of the surface area?
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Press [F1], then and set a new starting value and a smaller step to find the minimum
surface area and corresponding radius (radius accurate to 1 decimal place).

minimum surface area = radius =

Now graph the surface area as a function of radius: press | MENU (GRAPH), set a

V-Window ([SHIFT][F3]) of [0,12.6,2]x[—150, 1000, 100] and press [EXIT|. Turn off Y1

by pressing [F1]. Press (DRAW) to plot the graph.

Draw your graph here with scales on the axes.

Use () and the cursor to find an approximate value for the minimum.

Write down your values for the radius, height, ratio of height to radius, surface area and
circumference of the can when the surface area is a minimum.

How does this compare with a soft-drink can? Why might there be differences?
How does the theory fit with the shapes of other cans?
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Notes for teachers

There are similar maximum/minimum activities to suit all levels of Years 9 and 10. The
activities all follow the same outline as this particular one. This way of doing the problem al-
lows for numeric, graphic and sometimes algebraic approaches. Algebraic approaches without
Calculus usually rely on the function to be minimised /maximised being a quadratic, which is
not the case here.®

Before you start this activity, you might like to discuss with the class the different shapes of
cans one finds on a supermarket shelf (bring in a few examples). Are they just scaled versions
of each other? To quantify the shape, measure the ratio of height to radius for different cans.
This should be the same if they are scaled versions. What range of values of h/r do you find?

The question then arises: What is the reason for the manufacturer choosing a particular

shape? This activity explores one possible explanation, that of minimising the amount of
metal used to make a can.

The total volume of the metal, assuming the walls are of uniform thickness, is just the surface
area times the thickness. Minimum surface area therefore means minimum volume of metal.
The height of the cylinder is given by Y1 =375 < (7X?), where X is the radius r.

As a check, enter the volume formula Y2 =7X?Y1(X). The (X) with Y1 is not necessary but
it emphasises that Y1 is a function of X.

Press (TABL). Note that Y2=2375 (except at X =0) as expected.

Table Func %=
YIB3TSECmKeE ) — i il 2
YEmHEY 1 CHD [—1] B | 15.36 a1s
2 39.8ul 315
: — [ 3 13.262 3151
EE E—% U 1.4E03 a1s {
[ESmOEL JTYPEJZTYLISE T JIGED [Forr WP AP [EDIT G-CoH [G-FLT

If your table starts at X =0, you will see no value for Y1 at X=0. This is because we are
trying to divide by 0. This causes no value to be shown for Y2 as well, because Y2 is written
in terms of Y1. This will only happen of course if the table starts at X =0. We correct it by
starting the table at X=1 (in SET).

The surface area of a cylinder, including the ends, is given by

SA = 2mr® + 2nrh = 27r(r + h).
If you substitute for h, you find that
SA = 2mr? + @,
,

so the function is not a quadratic. For the purposes of graphing the function though, it is
easier to leave h in the formula, so that we set the surface area Y2=2rX(X+Y1) (figures
over the page).

5T’ve included the exact results from Calculus below so this activity can be incorporated into a Calculus
class too.
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akble Func Y=
1B3T3+Cmse [—]1] o il L=
ZEZmACR+Y1 2 [—1] I 119.36 156.238
_FI 2 259.8U1 4Oo.13
: — [ 3 13.262 EII:IE.EI-I“
EE E—% U n.uUs03 268.03 y
ESMIDEL JTYPELSTYLESE T JEGED [Fokr ISP FIP [E0IT B-CoH [G-FLT

Look at the table of values again. What do you notice about the values of the surface area?
The surface area decreases, then increases as the radius increases. There is a (local) minimum.

With Start =3, End =5 and Step =0.1 (below left), we find, on scrolling down, a radius of
3.9 cm for a minimum surface area of 287.9 cm?, both values rounded to 1 decimal place.

gable Setting H’2=21:E:H'1H-Il—|l"||'13-
3.1 H.71892 2EE.1I
Starti3 3.8 H.2E63 26H.04
End &5 3.9 1.8Y7H
[ STep fW.1 | 4 1.u503_28H.03
2T7. 2743483
[Fokr &P CIP [E0IT B-Col [G-FLT

Now graph the surface area Y2 as a function of radius using a V-Window of [0, 12.6, 2] x
[—150, 1000, 100]. Use and the cursor to find the minimum surface area.

Wa=Zma Cn+Yl

n=3.9 Y=cH7. B743une

Note that, because of the choice of V-Window values, the cursor increments in steps of 0.1,
so that eventually you will reach X =23.9, and it will be clear that the answer is 3.9, not 3.8
or 4.0. With a different choice for Xmax, the X values in Trace will not be nice numbers.

Again, we obtain a value of r = 3.9cm for the radius, giving a minimum surface area of
287.9 cm?, both values rounded (and accurate) to 1 decimal place.

If your students have sufficiently developed Calculus skills, they could prove algebraically that

the global minimum lies at 7= {/375/27 /3.9, with a corresponding height h= ¢/1500/7~7.8.
More generally, for a given volume V| it is not too hard to show that h=2r (height = diameter)
for minimum surface area.

Collecting our results so far and calculating several more, we have (to 1 decimal place)

radius 7=3.9cm height h="7.8 cm ratio h/r=2

surface area = 287.9 cm? circumference = 24.6 cm
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Does it matter if the radius is not the exact minimum value? (follow-up)

If the radius varies by say 5%, 10%, etc from the minimum value, by what percentage does
the surface area and therefore cost change? Alternatively, by how much does the radius need
to change from its minimum value to make the surface area change by 5%? by 10%? Use
the calculator graph and Trace. Discuss the difference between a flat minimum and a sharply
pointed one.

How does this compare with a soft-drink can? Why might there be differences? How does the
theory fit with the shapes of other cans?

Standard soft-drink cans have a radius of 3.25 cm and a height of 13 cm, so that h/r=4. The
surface area is about 332 cm? and circumference 20.4 cm.

Clearly, considerations other than minimum surface area are involved. These might be what
circumference is comfortable for the average human hand, the wastage of material when
cutting the ends and the cost of making the joins.

The article The Best Shape for a Tin Can by P.L.Roe, either in The Mathematical Gazette
75, 472 (1991) or reprinted in The College Mathematics Journal 24, 233 (1993)¢ goes into why
there might be differences between the theory here and the actual values. A good example of
mathematical modelling.

6search for it online or look at canberramaths.org.au Resources Graphics Calculators Articles
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10.5.3 Slope of a graph

The program DIFFQPLT” illustrates graphically how the difference quotient (the slope of the
secant line) approaches the derivative (the slope of the tangent line) at a point on a graph.

Ergph Func %=

e Put the function f(z)=e" in Y1 ( ) '.'3:

We wish to find the slope of the graph of f at xt=1. E% E:%
e Run the program: press , scroll down FIMDS DIFFEREMCE

to DIFFQPLT and press [F1]. T TR
e Set X =1 and AX =2, pressing after each. :>1=:=‘?'

The program will plot the function for
1 < X < 14+AX, with a small box at X=1.

dri=g

[ERE] FOF
SECAMT LIME

e Press to see the secant line and its slope. g

SECAMT ILOFE
I+ H.BEH3IBEETSUT

e Keep pressing to repeat the process, but
with AX reduced each time by a factor of 10. The

box in the lower left-hand corner shows the area
that will be graphed at the next step. HEXT. ..

e When you've finished, select QUIT from the menu. %’?‘lﬂ_

SECAMT ZLOFE
I 3.008175U171

As we ZOOM IN more and more, the graph of f becomes straighter and straighter, so that it
looks more and more like its tangent. The secant line, for which we can calculate the slope,
approaches the tangent, so that the slope of the secant line is, for small enough AX, a good
approximation to the slope of the tangent. Try the program with other functions in Y1.

Tavailable at canberramaths.org.au under Resources
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A convincing demonstration that even a nasty curve becomes straight if you magnify it enough
(local linearity), provided the function is differentiable

Plot the graph of sin(20X) (Radian mode), using a V-Window of [0, 5, 1] x[—1,1.5,0.5]. Put
the cursor on one of the peaks and successively ZOOM IN ( ) at the maximum. The
sharp peak eventually looks like a (horizontal) straight line (the tangent to the curve). The
function is differentiable there.

A contrasting function on which to try the same process is y=1—(z—1)%/5.
ZOOM IN successively at the peak. Is this function differentiable at t=17¢

What about y=|z| (Abs X) at z=0? Abs is[OPTN|[F6][F4] (NUM) [F1].
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10.5.4 Discovering the derivative by exploration

Modified from: Judy Broadwin, Discovering the derivative by exploration, TI1-82/83 Activ-
ities for Calculus, TT Web site.

We put several different functions f(z) in Y1 and try to discover their derivatives using the
difference quotient
fle+h) - f(z)

D =
Q L

where h is a small number. We know that the derivative is the limit of DQ as h — 0.

e Store 0.0001 in memory H: 0.0001 [=]|ALPHA |[H|[EXE].

e Enter the difference quotient into Y2 ([MENU][5]) (watch brackets!):
Y2 = (Y1(X+H)-Y1(X))/H.

Y is in the [VARS| GRPH menu. You can’t just type the letter [ Y].
e Turn off Y2 by pressing [SEL].

Exploration 1: Discover the derivative of f(x)=¢"

Grarh Func %=
Y1Ba™H [—1]
Ne=oYlou+H -Y1on[—

Yo F—y
serYi=e R ESMEL JTVPE L5 1YL g ME T
Set the to [-1,2,1)x[-1,5,1].
Press |EXIT |, then (DRAW) and (Trace) . Yi=a K

n=l.5 I Y=l.BUBT2 1271

W2=0N1 CR+HI Y1 G 2 +H

Then turn off Y1 and graph Y2. What do you see?

n=l.5 I ¥=1.BUBEO3TI

. Ya=Y2+Y1
Turn off Y2, set Y3=Y2-+Y1 and graph it.
What do you see?
What is a e’? i
dz
n=b.5 ¥=1.000050002
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Exploration 2: Discover the derivative of f(x)=sin(x)

Set Y1 =sin X.
Turn Y1 off and Y2 on.

Press | V-Window | |[F2] (TRIG), then
and [F6| (DRAW)..

Describe the graph of Y2.

Do you recognise the function?

Can you describe the relationship between the graph of the function and the graph of its

difference quotient?

Set Y3 =cos X.
Compare Y2 and Y3 using | TABLE] (’MENU\ )

In SET, set Start =0, End=5 and Step = 1.

Why are the two functions not identical?

Exploration 3: Discover the derivative of f(x)=In(x)

Set Y1=1In X and turn it off. Leave Y2 on.

In SET, set Start =0, End =10 and Step =1.

Press (TABL).

Can you guess the derivative of In(x)?

51

2= CR+HI Y1 G 2 +H

i £
R VALV

‘f=0.99999959383

Ya=iN 1 Cx+H =100 2+H
" va E|

[ ?Eﬁ?ﬁ%u.guﬂ

2 -0.UIE -0.UlE

3 -0.969 -0.9849

H. 5402682314

[Forr [P P [EDIT fG-CoH [G-FLT

L
BT ERROR
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10.5.5 Derivatives and the shape of a graph

From: This is I.T. Graphics-calculator activities for upper-secondary students by Pat Forster,
Alan Cadby and Gary Young, AAMT, 1998.

This investigation is to help you understand how the first and second derivatives of an equation
can tell you the shape of its graph. You will also learn some new terminology to describe
graphs.

1. Copy from your calculator the graph of y=>5x?—22° for —1 <z <2, —10<y <10. Put
scales on your graph.

Y

2. Find and enter the equations for the first and second derivatives of y = 522 —2x° into
your calculator as Y2 and Y3. Look at the values of these derivatives for different values
of x using the calculator’s table of values as follows.

Press (7], then (SET) and set Start =—1; End =2 and Step=0.2.

Then press |[EXIT | and [F6| (TABL).

(a) Use a red pen and put plus signs (+) along the sections of your graph above where
dy/dx is positive. Similarly, put minus signs (—) and zero (0), where appropriate.

(b) Using a different-coloured pen, mark where d*y/dz? is +, — or zero. (Scroll up the
table in the X column.)

(c) The points on a graph where dy/dz = 0 are called stationary points. Fill in the
table below.

Type of d 2
. . . Y Y
stationary point | Co-ordinates | — (+,—,0) | — (+, —, 0)
dx dx?

Maximum

Minimum
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3. (a)

(b)

(d)

2
Sections of a graph where d—z is positive are described as concave up.
x

2

Yy . . .
If Tz 18 negative the curve is concave down.
x

For what values of x is your graph concave up? ...........cccco
For what values of z is your graph concave down? ...............cccccc
Is the graph at the maximum point concave up or concave down? ..............ccccceunn...

Is the graph at the minimum point concave up or concave doOwn? ...........cccccceeeuvenn.

A point at which a curve is concave down (d?y/dz? negative) on one side and
concave up (d?y/dx? positive) on the other side, or vice versa, is called a point of
inflection. The sign of the second derivative must change as we pass through a
point of inflection because the graph changes concavity.

Use the table of values to find the point of inflection of the function here: change
Start, End and Step to zoom in on the zero of Y3. Why do we look for a zero? Is
this zero a point of inflection? Write its co-ordinates on your graph.

Is =0 a point of inflection of the function y=x*? Give reasons.

Points of inflection can be the steepest section of a graph — look at the graph of
y=+v/x—1 at x =1. They can also be stationary points (graph is horizontal) —
look at the graph of y=23+1 at  =0. However, in general, the slope at a point
of inflection can be any value.

Put a cross on the points of inflection in each of the following two graphs. Is the
point of inflection in either graph a stationary point?
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4. Sketch a graph with the given properties.

A

L 4

(a) Endpoints (—2,1) and (7,6).
d2
(b) Stationary point at (1, —5) where d_z; is positive.
x
2

d
(c) Stationary point at (3,2) where d_a:gé =0.
d2 d2 2
(d) d—gj‘z:O at (2,—1), d_a,z is negative between x=2 and x =3, and d—x‘z is

positive for x> 3.

(e) Classify the points in (b)—(d) as a maximum, minimum or point of inflection.

(f) For what values of z is the curve concave up?
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10.5.6 Graphing derivatives and anti-derivatives

Based on: How do you graph derivatives and anti-derivatives? by John Maloney, Eightysome-
thing! 7(1), 1997.

Here are two questions to challenge your students’ understanding of the concepts of derivative
and anti-derivative.

Question 1: The figure shows graphs of a func-
tion, its derivative and its second derivative. Which
curve is which?

Question 2: The figure shows graphs of a function,
its derivative and an anti-derivative. Which curve
18 which?

Let’s investigate how to graph a function, and its first two derivatives. Press |[SET UP| and
make sure that the Func Type is Y= and that Angle is Rad.

'Y==in 2&

Press : set Y1 =sin 2X.
Set to [0, 7, 1] x [~5.5, 5.5, 1. B e S S

Press [EXIT|, then (DRAW) and (Trace).

n=1.5701863217 Y=0

Graphing derivatives

To graph the first derivative, set Y2=d/dx (Y1, X).
d/dx is |[OPTN||[F2||[F1]; Y is [VARS|[F4]|F1].

Y2=d dx Y1, R

Y1 is the function we are differentiating and the
X is the value at which we wish to calculate the _,-"’d_—

derivative — this value is set by the grapher as it . .
plots successive points on the graph. M—"‘-—-q}:-—-"#;
Press to store Y2, move the cursor to Y1 and  |u-|.gqp1eg3an  y=-2

press to turn it off, then press to plot the
graph of Y2.
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Ya=de dxedYla kD

Set Y3=d?/dx? (Y1,X) for the second derivative [ /7\

of Y1. d2/dx? is (CALC) [F2].

n=1.570196327 Y=0

With Y1, Y2 and Y3 turned on, you should obtain the graph of the first question above.
Students, of course, must use the relationship between a function and its derivative to answer
the question.

Graphing an anti-derivative

To plot an anti-derivative of Y1, set Y4= [dx (Y1,0,X).
[dx is [OPTN||F2]|[F3]; Y is [ VARS||F4]|F1].

Y1 is the function we are integrating,® 0 and X are the integration limits, with the value of
X set by the grapher as it plots successive points on the graph.

The function we are plotting is therefore, in proper math notation, y(x)= / sin(2t) dt, with
t a dummy integration variable.” 0

Yad=ri¥1.8. 52

Turn off Y2 and Y3, set Ymin=—2.5, Ymax =2 and

n=1.510196321  ¥=I

Note: The lower integration limit 0 is arbitrary. Change it to other numbers to show students
that a function has (infinitely) many (related) anti-derivatives. The one graphed here is the
one that passes through the origin.

With Y1, Y2 and Y4 turned on, you should obtain the graph of the second question above.

The Chain Rule

With Y1 =sin 2X, set
Y5=X2
Y6=Y1(Y5)
Y7=d/dx(Y1,Y5)xd/dx(Y5, X)
Y8=d/dx(Y6, X).

Plot and compare the graphs of Y7 and Y8 using a V-Window of [—3, 3, 1] x[—12,12,4]. Use
and the up/down arrows to identify the two curves. Explain what you see.

8We could have put the function in directly as sin 2X. The advantage of the way we have set up the
functions Y2—-Y4 is that we can see the derivatives and anti-derivative of whatever function is in Y1.

9Casio calculators only allow X to be the variable. Here it plays two different roles: as a (dummy)
integration variable; and as the independent variable (and integration limit) of the function y(x).
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Answers to the questions

Question 1  One possible answer

Curve 3 is initially positive, so that it cannot be the derivative of either Curve 1 or Curve 2,
both of which have negative slopes initially. Therefore, Curve 3 must be the function.

The initial slope of Curve 3 is positive, so that Curve 1, which is initially negative, cannot
be the first derivative of Curve 3. Therefore, Curve 2, which is initially positive, must be the
first derivative of Curve 3.

Curve 1, initially negative, must be the derivative of Curve 2, and therefore the second
derivative of Curve 3.

Question 2 One possible answer

Curve 3 cannot be the derivative of either Curve 1 or Curve 2 because it does not pass through
zero when either of these curves has a maximum /minimum. Therefore, Curve 3 must be either
the function or an anti-derivative.

If Curve 3 were the function, Curve 2 could be its derivative (although its behaviour at either
end doesn’t look correct), but Curve 1 could not be an anti-derivative because it is decreasing
initially, whereas the anti-derivative of (positive) Curve 3 must be increasing. Therefore,
Curve 2 must be the function and Curve 3 an anti-derivative.

The anti-derivative of Curve 2 must increase where Curve 2 is positive and decrease where
Curve 2 is negative. Curve 3 has these properties. Because the area of Curve 2 below the z
axis is equal to the area above the = axis, the final y value of Curve 3 must be equal to its
initial y value.

Curve 1 must therefore be the derivative of Curve 2. Check: when Curve 2 has a maximum
or minimum, Curve 1 is zero; where Curve 2 is increasing, Curve 1 is positive; where Curve
2 is decreasing, Curve 1 is negative.
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11 Numerical Integration

11.1 Introduction

Finding the area under a curve was one of the challenges and triumphs of Calculus. Starting
with rectangles under and touching the curve, the sum of the areas of these rectangles, known
as a Riemann sum, approximates the area under the curve. The limit of the Riemann sums
as the number of rectagles tends to infinity and the width of the rectangles tends to zero is
known as the definite integral. The Fundamental Theorem of Calculus allows this definite
integral to be found exactly in terms of the anti-derivative of the function being integrated.

However, in some cases, the anti-derivative cannot be found or is very complicated. Going
back one step to the rectangles, and calculating the sum of their areas with more and more,
thinner and thinner rectangles gives us a simple approximation to the integral and some
idea of the error in the approximation; this is known as the Left-endpoint Rule if the top
left-hand corner of each rectangle touches the curve, the Right-endpoint Rule if the top
right-hand corner of each rectangle touches the curve and the Midpoint Rule if the middle
of the top of each rectangle lies on the curve.

One finds, however, that many rectangles are needed to find the integral to any degree of ac-
curacy in most cases, and looks to methods that converge faster. Rather than approximating
the function on each sub-interval (rectangle base) by a horizontal straight line (the top of
the rectangle), a polynomial of degree 0, we can try approximating the function by a general
straight line, a polynomial of degree 1, giving the Trapezoidal Rule, or by a parabola ap-
proximating the function over two sub-intervals, a polynomial of degree 2, giving Simpson’s
Rule. Simpson’s Rule is the workhorse of numerical integration in many cases.

To improve on Simpson’s Rule, we move away from a geometric approach; Numerical Analysis
gives us methods such as Gauss quadrature, which are significantly more accurate than Simp-
son’s Rule for the same number of function evaluations but they still calculate a weighted
sum of function values.

All these methods are easy to implement on a graphics calculator; a simple program in all
cases allows us to vary easily the number of sub-intervals/function evaluations so that the
error can be quantified. That is the subject here. Without a program, the hand calculations
for even the simplest method are too lengthy to allow any sort of meaningful use (especially
in knowing accuaracy) or exploration.

11.1.1 Australian Curriculum

The material here is relevant to the topic Integration and areas, Chapter 4 in Nelson Senior
Maths Methods 12, used in the ACT.
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11.2 Methods and programs

The numerical-integration methods here all calculate approximations to the definite integral

[ rwya )

11.2.1 Geometric methods

These methods rely on the geometric fact that the definite integral, Eq. (1), is equal to the
(signed) area between the graph of the function f and the z axis, between x=a and x =b.

The integration interval [a, b] is partitioned (divided) by N-+1 equally spaced points into N
sub-intervals each of length h, where h=(b — a)/N. The function is then approximated by a
polynomial of order 0, 1 or 2 on each sub-interval.

Left- and Right-Endpoint Rules

Here rectangles, with bases the sub-intervals of width A, are drawn with the top left-hand
corner of each rectangle touching the graph of f (Left-Endpoint Rule) or the top right-hand
corner of each rectangle touching the graph of f (Right-Endpoint Rule), as shown in the
figures below with 4 rectangles/sub-intervals. The integral is approximated by the sum of the
(signed) areas of the N rectangles.

Left-Endpoint Rule Right-Endpoint Rule

Another way of looking at this is that the function is approximated on each sub-interval by
a horizontal straight line, i.e. a polynomial of degree 0. Clearly, the larger the number of
rectangles N (and the smaller h), the better the approximation on each sub-interval and for
the integral.

This is the basic method, and gives rise to Riemann sums (the sum of the (signed) rectangle
areas) and the definition of the definite integral as the limit of the sum of the areas of the
rectangles as N — oo and h — 0.

Program: NINTGRPH draws the rectangles for the Left-Endpoint Rule or Right-Endpoint
Rule and calculates the sum of their areas as an approximation to the integral of the function
in Y1 over a given integration range. You specify the number of rectangles/sub-intervals N.

Program: NUMINT calculates and displays (without graphics) the approximations to the
integral of Y1 over a specified integration range using the Left- and Right-endpoint Rules
with N (specified) rectangles/sub-intervals.

Activity 1 (Section 11.4.1) goes into more detail on the Left- and Right-Endpoint Rules.
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Midpoint Rule

The same as the Left- and Right-Endpoint Rules but the midpoint of the top of each rectangle
lies on the the graph of f, as shown in the figure below with 4 rectangles/sub-intervals. Again,
the integral is approximated by the sum of the (signed) areas of the N rectangles. In general,
this is more accurate than the Left- and Right-Endpoint Rules for a given N.

.__,-r'lf C—

/

Here, the function is also approximated on each sub-interval by a horizontal straight line, a
polynomial of degree 0.

Midpoint Rule

Program: NINTGRPH draws the rectangles for the Midpoint Rule and calculates the sum of
their areas as an approximation to the integral of the function in Y1 over a given integration
range. You specify the number of rectangles/sub-intervals N.

Program: NUMINT calculates and displays (without graphics) the approximation to the
integral of Y1 over a specified integration range using the Midpoint Rule with N (specified)
rectangles/sub-intervals.

Trapezoidal Rule

Here, a straight line joins the points on the graph of f corresponding to each endpoint of a sub-
interval, giving a trapezium, as shown in the figure below with 4 trapeziums/sub-intervals.
The integral is approximated by the sum of the (signed) areas of the N trapeziums. The
Trapezoidal Rule is the mean of the Left- and Right-Endpoint Rules.

Trapezoidal Rule

Here, the function is approximated on each sub-interval by a straight line, a polynomial of
degree 1.

Program: NINTGRPH draws the trapeziums and calculates the sum of their (signed) areas
as an approximation to the integral of the function in Y1 over a given integration range. You
specify the number of sub-intervals (trapeziums) N.

Program: NUMINT calculates and displays (without graphics) the approximation to the
integral of Y1 over a specified integration range using the Trapezoidal Rule with N (specified)
trapeziums/sub-intervals.
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Simpson’s Rule

Here, a parabola or quadratic function, a polynomial of degree 2, is fitted to 3 points on
the graph of the function corresponding to the endpoints of two adjacent sub-intervals. The
integral is then approximated by the sum of the (signed) areas between the N /2 parabolas
and the x axis. The number N of sub-intervals must therefore be even. Simpson’s Rule is, in
general, more accurate than the methods above for a given (even) number of sub-intervals.

Simpson’s Rule showing two parabolas over 4 sub-intervals

Program: NINTGRPH draws the parabolas and calculates the sum of their areas as an
approximation to the integral of the function in Y1 over a given integration range. You
specify the number of sub-intervals N. If N is odd, the programs uses N+1.

Program: NUMINT calculates and displays (without graphics) the approximation to the
integral of Y1 over a specified integration range using Simpson’s Rule with 2N sub-intervals
to ensure an even number.

Activity 2 (Section 11.4.2) goes into more detail about and compares the Left-Endpoint
Rule, the Trapezoidal Rule and Simpson’s Rule.

PTO
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11.2.2 Gauss quadrature

Unlike the geometric methods of Section 11.2.1, Gauss quadrature methods do not have a
simple geometric interpretation. The term Gauss quadrature covers several methods in which
a definite integral is approximated as the weighted sum of n function values, with the weights
w; and the x values at which the function is evaluated z; specified for a given method and
a given order n;'* the x; are not evenly spaced, in general, unlike in the geometric methods.
The geometric methods above also fit into this category because their formulas follow the
same format.

Reference: Hooper, M, Dharmasena, V and Cui, M., Ezploring Gaussian quadrature with
students: Part 1 — A forgotten idea, Australian Senior Maths Journal, 32 (2), 23-31 (2021).

Theory

The basic Gauss quadrature sum is of the form
1 n
/ f(x)dz ~ sz‘f(xi),
-1 i=1

where the w; are the specified weights, the x; the specified x values at which the function is
evaluated and n the number of these points (the order of the method).

For the general integral, a change of variables gives

b b—a — b—a b+a
/a f(l’) dr ~ Tzzlwzf<71’2+7) .

Gauss-Legendre quadrature
Here the w; and x; are related to the Legendre functions P,. The x; for Gauss-Legendre
quadrature of order n are the zeros of P,: P,(x;)=0. The weights z; are given by
2(1—22)
— .
(nPo-1(;))
Program: GLQUAD calculates the Gauss-Legendre quadrature of orders 9 and 11 for the
function in Y1 over the interval [A, B], where you specify A and B. Comparison of the two

results gives you some idea of the accuracy. The residual can be added to the first value to
give an answer to 14 digits. This is a non-adaptive algorithm with a fixed number of points.

Ww; =

GAUSS-LEGENDRE IMT?H ORDER 9:

OF %1 FROM A TO B d.9058421 26056
Yi=a™( -2 RESIDIUAL:
H=" -4, 36TZe-11
5] OrRDER 11:
E=7 . 9682421 26856
4 - DiszsF -

Gauss-Legendre quadrature of orders 9 and 11

10These can be obtained from a number of sources. I used the website keisan.casio.com under Professional/
Numerical integration. This website also does the calculations.
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Calculator numerical integrator [dx

From the RUN screen, press | OPTN||CALC]|F4|for [dx.

The numerical-integration command is of the form

[(f(X),a,b,tol]).

X is always the variable we are integrating the function f with respect to, a and b are the
integration limits and the optional argument tol is the tolerance. The default value is 107°.

Here, we are integrating f(X) =Xe ™ between X =0 and X =4.

Time™=-x.8;4)
A. 9024218856

Solue]d/dcpiidz] -4y FoluH]

As usual, Casio gives no indication of the method used — it is almost certainly some type of
adaptive Gauss quadrature — or how the tolerance works; you just have to trust the results.
To be fair, whatever the method, it seems to be very accurate.

If in doubt, try a range of values for the tolerance, usually decreasing negative powers of 10,
to see if there is any change in the digits you are interested in although, in my experience,
changing the tolerance does not seem to make any difference, even with nastier functions.

11.3 Comparison of methods

4
The table below gives values for / xe”* dz using the different methods with 11 points (func-
0

tion evaluations). Values are rounded to 6 significant digits.

LER | 0.879810
RER | 0.909115
MID | 0.915361
TRP | 0.894462
SIM | 0.908006
GLE | 0.908422
[dx | 0.908422

The exact answer is 1—5e~*=0.908422 to 6 significant digits. Unrounded, this answer and
the last two in the table differ only in the 14th decimal place.
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11.4 Activities
11.4.1 Rectangles, area and the definite integral

The program NINTGRPH illustrates graphically how the area under a graph can be approx-
imated by the areas of rectangles. As the number of rectangles covering the area increases,
we obtain a better approximation to the area.

1
We approximate / e” dx by drawing rectangles (the sum of the areas is a Riemann sum).
0

Press and put the function f(z)=e” in Y1.
Set a of [0,1,0.2] x[0,3,1].
Press [B], scroll down to NINTGRPH and press to start the program.

Set the integration limits A=0 and B=1.
Set the number of sub-intervals/rectangles N =5.

Choose the Left-Endpoint Rule (LER in the table below). The program will plot the
function and draw in 5 rectangles, each rectangle touching the curve at its top-left
corner. In this case, the area of the rectangles clearly underestimates the area under
the graph.

Press to see the area of the rectangles as an approximation to the area under the
graph.

Press and set N =5 again, but this time choose the Right-Endpoint Rule (RER).
Now we obtain an overestimate of the area under the curve.

Repeat the above steps, doubling the number of rectangles each time. Fill in the table
below, rounding your answers to 3 decimal places.!!

N LER RER MEAN

)
10
20
40
80

1
Your best estimate: / e’ dx ~
0

e When you’ve had enough, select QUIT in the RULE menu.

" The mean of the two estimates is equivalent to the Trapezoidal-Rule approximation to the area, a more
accurate approximation for a given N than either the Left- or Right-Endpoint Rules.
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Notes for teachers

Answers rounded to 3 decimal places.

- — — T
. ——
Left-Endpoint Rule Right-Endpoint Rule
N LER RER MEAN
) 1.552 1.896 1.724
10 1.664 1.806 1.720
20 1.676 1.762 1.719
40 1.697 1.740 1.718
80 1.708 1.729 1.718

Best estimate is 1.718 from the MEAN column. The fact that two successive values give
1.718 indicates that this is probably the exact answer rounded to 3 decimal places. MEAN is

equivalent to the Midpoint Rule.

The exact answer is e—1=1.718 rounded to 3 decimal places.

65



11.4  Activities 11 NUMERICAL INTEGRATION

11.4.2 Approximating definite integrals

Modified from an UNSW Canberra Maths lab, which is itself based on a lab in Resources for
Calculus, Volume 1: Learning by Discovery, Anita Solow, editor, Mathematical Association
of America Note 26, 1993.

In this lab, we shall be comparing several numerical approximations to
1
/ (5x'—32°+1) dx
0

with the exact answer obtained by algebraic integration. This will give us a feel for some of
the methods of numerical integration, which we can then use for any function, including those
which cannot be integrated algebraically.

Question 1  Algebraic integration — the exact answer

What is the exact value of this integral? You may not realise it, but you are using the
Fundamental Theorem of Calculus to do this definite integral exactly.

Question 2 The Left-Endpoint Rule

One approach to numerical integration is to approximate the definite integral of y= f(x) with
a < x < b by the areas of a number of rectangles under the curve. If the top left-hand corner
of each rectangle touches the curve, we have the Left-Endpoint Rule; if the top right-hand
corner of each rectangle touches the curve, we have the Right-Endpoint Rule.

As the number of rectangles in the interval [a, b] gets larger and larger (covering the integration
range a <z <b with more and more rectangles), both rules give numbers closer and closer to
the definite integral (exact answer).

(a) On Figure 1 (at the end of this Lab), sketch and shade in the rectangles for the Left-
Endpoint-Rule approximation to the definite integral f; f(z) dz with 4 rectangles.
Note: The function in Figure 1 is not the function in Question 1.

(b) Using your sketch in (a), explain why the Left-Endpoint Rule with 4 rectangles approx-
imates the area under the graph as

h(f(wo)+f (1) + f(22)+f(3)),
where zo=a, x4=>0 and the width of each rectangle is h=(b—a)/4.

(c) Use the NINTGRPH program (instructions over) to estimate f01(5x4—3x2+1) dx using
the Left-Endpoint Rule with the number of rectangles N =4.

A suitable View Window is [0, 1, 0.1]x[0, 3, 0.5]. Note that the integrand here is positive,
so that the definite integral corresponds to the area under the graph of f.

(d) Now use NINTGRPH, doubling N until two successive answers for the Left-Endpoint
Rule are the same when rounded to 2 decimal places. Write down the N value of the
first of these two answers.
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Question 3  The Trapezoidal Rule

The Left-Endpoint and Right-Endpoint Rules approximate the area under a function by
rectangles. In many cases, for example the function in Figure 1 with the rectangles you drew
in, this is not a good approximation. We get a better approximation by using trapeziums:
both top corners of each trapezium touch the curve.

(a) On Figure 2 (at the end of this Lab), draw and shade in 4 trapeziums (N =4), the total

area of which approximates the definite integral f; f(x)dx.

The area of the trapezium in Figure 3 is h(r+s)/2. To
see this result, split the trapezium into two regions — a
triangle and a rectangle.

h
Figure 3

(b) Using your sketch in (a) and Figure 3, explain why the Trapezoidal Rule with 4 trapez-
iums approximates the area under the graph as

h

§(f(x0) +2f (1) + 2f (22) + f(23)),
where z9g=a, v4=0 and the width of each trapezium is h=(b—a)/4.

(c) Evaluate Ty, the Trapezoidal Rule with 4 trapeziums, as an estimate of the integral
f01(5x4—3a:2+1) dx using the NINTGRPH program.
How does this result compare with the Left-endpoint result and the exact answer?

(d) Now use NINTGRPH, doubling N, the number of trapeziums, until two successive an-

swers for the Trapezoidal Rule are the same when rounded to 2 decimal places. Write
down the N value of the first of these two answers.

Compare it with the Left-Endpoint value.

Question 4  Simpson’s Rule

A picture of Simpson’s Rule with 4 sub-divisions of the integration range is given in Figure
4 (at the end of this Lab). We want to estimate the area under the solid curve. We do this
by fitting a parabola to each set of 3 successive points on the graph, covering 2 sub-intervals,
and adding up the areas under the parabolas.

The dashed line in Figure 4 shows two parabolas: one through (z, f(zo)), (z1, f(21)) and
(Iz,f(xz)); the other through (xz,f(%)); ($3;f($3)) and ($47f(x4))-

(a) On Figure 4, shade the area calculated by Simpson’s Rule as an approximation to the
definite integral fab f(z) dx with two parabolas.

(b) Evaluate Sy, Simpson’s Rule with 4 sub-intervals covering the integration interval, as
an estimate of f01(5x4—3x2+1) dx using NINTGRPH.

Compare your result with those from Questions 1-3.
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(c) Now use the NINTGRPH program, doubling N, the number of sub-intervals, until two
successive answers for Simpson’s Rule are the same when rounded to 2 decimal places.
Write down the N value of the first of these two answers.

Compare it with the values from Questions 2 and 3.

Question 5  Comparing the methods

Repeat your first (N =4) and last calculations above for the three methods, this time keeping
5 decimal places. Put them in a summary table, together with the A value and the absolute
value of the error |E| for each entry (you know the exact answer).

The NUMINT program (no graphics) might be faster for this but note the N for Simpson’s
Rule (instructions below).

If |E| = kh™, where k is a constant, find m for each method. Hint: Use the two sets of
values of h and the corresponding errors to write down two equations for k£ and m; divide
one equation by the other to obtain an equation for m. You’ll need natural logs to isolate m.
Hint: We are looking for integer values.

How many times do you have to double N in each method to increase the accuracy by a factor
of 107

What conclusions can you draw from your results regarding the different methods for esti-
mating the definite integral? Which method would you choose to use? Why?

Programs

B
These programs calculate approximate values for / f(X) dX.
A

The number N is an input to the program.

NINTGRPH approximates the integral using the Left-Endpoint Rule, the Right-Endpoint
Rule, the Trapezoidal Rule or Simpson’s Rule with N sub-intervals covering the interval
[A,B] (N+1 if N is odd, for Simpson’s Rule), and draws the corresponding approximations to
the function on each sub-interval.

NUMINT (no graphics) approximates the integral using the Left-Endpoint Rule (L), the
Right-Endpoint Rule (R), the Trapezoidal Rule (T) and the Midpoint Rule (M), all with N
sub-intervals, and Simpson’s Rule (S) with 2N sub-intervals to ensure an even number
of sub-intervals.

Use: Type the function to be integrated into Y1.

e For NINTGRPH, first set a suitable View Window to display the function. Run the
program and follow the prompts. Make sure B > A otherwise things get mixed up.
Press after the graph is plotted to see the numerical approximation to the integral,
and again to do a new plot. When you've finished, select QUIT in the RULE menu.

e For NUMINT, run the program and follow the prompts. Press repeatedly to obtain
the respective answers, and finally to input a different number N of sub-intervals. A
negative number of sub-intervals stops the program.
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Numerical Integration Lab Figures

Figure 1: Left-Endpoint Rule

y

Figure 2: Trapezoidal Rule

y

Figure 4: Simpson’s Rule

y
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Notes for teachers

Question 1  Algebraic integration — the exact answer

1 1
/ (5x*—32*+1)dz = [:v5—m3—|—x} = 1
0 0

Question 2 The Left-Endpoint Rule

(a) On Figure 1, draw and shade in the rectangles for the Left-Endpoint-Rule approximation
to the definite integral fab f(z) dx with 4 rectangles.

Done here with the function in Question 1 using the NINTGRPH program (no shading).
The horizontal lines (tops of the rectangles) are the approximations to the function f
on each sub-interval.

V-Window [0,1,0.1] x [0, 3, 0.5]

(b) Using your sketch in (a), explain why the Left-Endpoint Rule with 4 rectangles approx-
imates the area under the graph as

h(f (zo)+f (1) +f(x2)+ f(x3)),

where xg=a, r4=> and the width of each rectangle is h=(b—a)/4.
The formula is just the sum of the areas of the four rectangles in (a) with A factored

out.

c) Use the NINTGRPH program to estimate "(524—322+1) da using the Left-Endpoint
0
Rule with the number of rectangles N =4.

A suitable V-Window is [0, 1,0.1] %[0, 3,0.5].

Note that the integrand here is positive, so that the definite integral corresponds to the
area under the graph of f.

See the figure in (a).
1
The Left-Endpoint Rule with N =4 gives / (52! —32°+1) dx =~ 0.822.
0
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(d) Now use NINTGRPH, doubling N until two successive answers from the Left-Endpoint
Rule are the same when rounded to 2 decimal places. Write down the N value of the
first of these two answers.

N | LER
4 | 0.82
8 | 0.89
16 | 0.94
32 | 097
64 | 0.98
128 | 0.99
256 | 1.00
512 | 1.00

The required N value is therefore 256. The last two values are the same as the exact
answer rounded to 2 decimal places.

Question 3  The Trapezoidal Rule

(a) On Figure 2, draw and shade in the 4 trapeziums (N=4), the total area of which

b
approximates the definite integral / f(z)dx.

Again done here with the function in Question 1 but without shading. The straight lines
(tops of the trapeziums) are the approximations to the function f on each sub-interval.

V-Window [0, 1,0.1] x [0, 3, 0.5]

(b) Using your sketch in (a) and Figure 3, explain why the Trapezoidal Rule with 4 trapez-
iums approximates the area under the graph as

(o) 425 a0)+ 22 42 ) £ 0).

where xg=a, r4=>0 and the width of each trapezium is h=(b—a)/4.

The total area of the 4 trapeziums, each of width A is, using the given formula,

f(0) + f(x1) +hf($1)+f($2) +hf($2)+f($3) +hf($3)+f(ff4)
2 2 2 2

= g(f($0> + 2hf(£l?1) + th(xQ) + 2hf<l’3) + hf(l’4))

h
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(c)

(d)

Evaluate T}, the Trapezoidal Rule with 4 trapeziums, as an estimate of the definite
integral f01(5x4—3:62+1) dz using NINTGRPH.
How does this result compare with the Left-Endpoint result and the exact answer?

See the figure in (a). T, = 1.07, considerably closer to the exact answer 1 than the
Left-Endpoint Rule value with N =4 of 0.82.

Now use NINTGRPH, doubling N, the number of trapeziums, until two successive an-
swers are the same when rounded to 2 decimal places. Write down the N value of the
first of these two answers. Compare it with the rectangle N value.

N | TRAP
4 1.07
8 1.02
16 1.00
32 1.00

The required N value is therefore 16, compared with the much larger value of 256 for
the Left-Endpoint Rule. The last two values are the same as the exact answer rounded
to 2 decimal places.

Question 4  Simpson’s Rule

(a) On Figure 4, shade the area calculated by Simpson’s Rule as an approximation to the

definite integral fab f(x)dx.

Shade below the dotted curves.

1
(b) Evaluate Sy, Simpson’s Rule with 4 sub-intervals, as an estimate of / (52*—32%+1) dx
0

(Simpson’s Rule) using NINTGRPH.

The dotted lines in the figure are the two parabolas, which are the approximations to
the function on each pair of sub-intervals.

V-Window [0,1,0.1]x [0, 3,0.5]

Compare your result with those from Questions 1-3.

S, =1.003, considerably closer to the exact answer 1 than the other two values.
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(c) Now use NINTGRPH, doubling the number N of sub-intervals each time, until two
successive answers are the same when rounded to 2 decimal places. Write down the N
value of the first of these two answers. Compare it with the rectangle and trapezium

values.
N | SIMP
4 1.00
8 1.00

The required N value is therefore 4, compared with 16 for the Trapezoidal Rule and the
much larger value of 256 for the Left-Endpoint Rule. The two values here are the same
as the exact answer rounded to 2 decimal places.

Question 5  Comparing the methods

If |[E|=kh™, where k is a constant, find m for each method.

|E| in the table below is the difference between Value and 1, the exact answer.

Summary table

Method N h Value (5DP) | |E| (5DP)

Left Endpoint | 4 0.25 0.82227 0.17773
Left Endpoint | 256 | 0.0039 0.99611 0.00389
Trapezoidal 4 0.25 1.07227 0.07227
Trapezoidal | 16 | 0.0625 1.00455 0.00455
Simpson 4 0.25 1.00260 0.00260

Simpson 8 | 0.125 1.00016 0.00016

Assume error |E|=kh™, where k is a constant. Therefore, if we have values Ey, hy, Ey and

hy for a method, &_h_in_ ﬁ m
Ey, hp \hy)

Taking natural logs of both sides and solving for m, we have
n (i)
()

Substituting in the two values for E and h for each method, we get m ~ 1 for the Left-
Endpoint Rule, m =~ 2 for the Trapezoidal Rule and m = 4 for Simpson’s Rule.

m =

How many times do you have to double N in each method to improve the accuracy by a factor
of 107

If you double N, you halve h. Therefore, for the Left-Endpoint Rule, you reduce the error by
0.5, i.e. you reduce the error by a factor of 2. For the Trapezoidal Rule, you reduce the error
by 0.52, i.e. you reduce the error by a factor of 4. For Simpson’s Rule, you reduce the error
by 0.5%, i.e. you reduce the error by a factor of 16.
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To achieve an improvement in accuracy of 1 decimal place, you have to reduce the error by a
factor of 10: therefore you have to double N (halve h) four times ( 23 =8 < 10; 2* =16 > 10)
using the Left-Endpoint Rule, twice (4% =16 > 10) for the Trapezoidal Rule and only once
(16'=16>10) for Simpson’s Rule.

What conclusions can you draw from your results regarding the different methods for estimat-
ing the definite integral? Which method would you choose to use? Why?

For a given N or h, Simpson’s Rule gives the most accurate approximation to the definite
integral. To calculate an approximation to a given accuracy, it will therefore be the fastest of
the three methods.
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12 TAYLOR SERIES

12 Taylor Series

12.1 Introduction

Values of polynomial functions can be found by performing a finite number of additions and
multiplications but other special functions such as In(z), €*, cos (z) and tan (x) cannot be
evaluated as easily. Many functions can be approximated by polynomials, and the polynomial,
instead of the original function, can be used for computations when the difference between
the actual function and the polynomial approximation is sufficiently small. Calculators and
computers use polynomials of some sort to calculate values of special functions.

Graphics calculators are ideal for this topic because they show the result graphically of all the
algebra in calculating the Taylor polynomials and how the polynomials converge or otherwise
to the function they are approximating. The interval of convergence of a series can also
usually be found from the graphs.

The exercises and problems here go from the basic calculation up to several interesting ap-
proximate models for physical phenomena.

12.2 Approximating functions by polynomials

Various methods can be employed to approximate a given function by polynomials. One of
the most widely used is the method of Taylor polynomials, named in honour of the English
mathematician Brook Taylor (1685—1731), who introduced them in 1715. Taylor polynomials
about z = 0 are also called Maclaurin polynomials after the Scottish mathematician Colin
Maclaurin (1698 -1746), who made extensive use of this special case of Taylor series in the
18th century.

12.2.1 Linear approximation

The tangent line at a point on the curve of a function is a linear approzimation to the function
at that point; it has the same value and the same first derivative (slope) there as the function.

Example 1: Find the equation of the tangent line (graph L in the figure below) as a linear
approximation to f(x)=e” near x=0

Use the tangent-line approximation to estimate e%!.

Compare with the calculator value (presumably reasonably accurate).

Wl=e™h

=0 ' =

V-Window [~2,2,1]x[—0.5,3, 1]
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The function

f(0)=¢e"=1. f'(x)=e", so that f'(0) = 1.

The linear approximation

The general equation of a straight line is y(x) = ag + a1z, where ag and a; are constants.

The tangent has the same value as f at © = 0. Therefore,

y(0) = ap = £(0) = 1.

The tangent has the same slope as the graph of f at x = 0: y/(z) = a;. Therefore,

y(0) =ar = f(0)=1

The equation of the tangent and the linear approximation to f(x) =e* centred at z =0 is
then
y(x) =1+x.

Therefore, f(0.1) = %! ~ y(0.1) = 1.1.
The exact value is f(0.1) = ¢*! = 1.105, to four significant digits.

12.2.2 Quadratic approximation

Suppose we want a more accurate way of approximating f(x)=e" near x=0. We will require
that, at =0, the curve f(x)=¢e" and the approximating curve have the same value, the same
first derivative (slope) and also the same rate of bending (concavity), that is the same second
derivative.

The simplest type of function we might use for this approximation is a quadratic, with general

formula!?

Py(x) = ao + mz + axa?, (1)

where we must determine the values of ag, a; and as to fit the quadratic to our function.

At =0 we want P, and f to have the same value, so we want

P(0) = f(0). (2)
We want P, and f to have the same first derivative at x=0, so

Py(0) = f(0). (3)
and we also want P, and f to have the same second derivative at x=0, so

Py(0) = f"(0). (4)

These three conditions will determine ag, a; and as.

From Eq. (1),
P(0) = ay = f(0) from Eq. (2).
ap = f(0).

12P for polynomial, 2 for degree 2. The linear approximation in Example 1 is P ().
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Differentiating Eq. (1),

a = f(0)
Continuing,
Py(z) = 2a
 PJ(0) = 2a, = f"(0) from Eq. (4).
1
0
Loy = —f2( )
Therefore,
Py(xz) = ap + a1z + asx?
"
0
= 50 + for+ 00

This is a quadratic approximation to any function f centred at x = 0, provided that the
function has finite first and second derivatives at x=0.

Exercise 1 Solutions to the Exercises are on page 91.

(a) Use the general result above to find the quadratic approximation (graph Q in the figure
below) to f(z)=e" centred at x=0.

Vi=e™h

n=0 =1

V-Window [-2,2,1]x[-0.5, 3,1]

(b) Use the approximation to estimate e*!. Compare with the calculator value and P;(0.1)
(Example 1).
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12.3 Taylor polynomials

12.3.1 Centred at =0

As a rule, over a given interval the quadratic function will be a better approximation than
the linear function. However, the figure on page 77 shows that even though we have matched
up the function and the quadratic in terms of their values, slopes and concavity at the point
x=0, they still bend away from one another for = well away from x=0. We can improve this
by using approximating polynomials of higher degree.

Suppose that we want to approximate a function f(z) near =0 by a polynomial of degree
n, that is,

f(z) = Py(z) = ag + a17 + asx® + asz® + agaz® + - + ap_12" " 4 apa”. (5)

We now need to find the values of the constants ag, a1, ..., a,. To do this, we require that
the values of the function and all of its n derivatives agree with those of the polynomial at
the point x = 0. Polynomials which have this property are called Taylor polynomials, in
this case Taylor polynomials centred at x=0.

Taylor polynomial of degree n for f(x) centred at =0

" " (n)
f@@) = Pu(x) = f(0) + f'(0)x + fz—(O) + 1 3@ PERTI nfm

Note: P,(z) is just P,_1(x) plus an extra term in z".

Example 2: Use the general formula to find the nth-degree Taylor polynomial centred at
r=0 for f(z)=¢e".

For f(x)=e", f(0) and all the derivatives evaluated at 0 are equal to 1. Therefore,

2 3 n ”Ik

i T T
=0

Plot f and Py~ P, on your calculator. Y in the function names is | VARS||GRPH]|F1].

Wl=ety

EF?PH Func Y=

SEY 2+ [—1]
GEY 3+mE 2 [—1]
2BY [—1]
==k | [—1

d4pI=31
e o 3 -
ZEL TYPESSTYL A MEMI T u=l Y=g."1IB2HB 1828

wiZ s i

V-Window [—3,3,1]x[~2,4,1]
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Use each polynomial to approximate e’2, and compare with the calculator value. Underline
the digits that are correct in each approximate value.

From the calculator, e%2=1.221403 to 7 significant digits.

Exercise 2: Derive the result in the box on the previous page.
Hint: Repeat and extend the process begun in Section 12.2.2; but starting with Eq. (5) for
P, instead of Eq. (1) for P,.

Once you have established a pattern in the coefficients, you may write :, then the nth term.

Exercise 3: Find the Taylor polynomials centred at =0 for f(x)=sin(x), up to degree 11
(look for a pattern in the first few coefficients).

Plot P, and P; on the relevant graphs below; the window is [—6, 6, 1] x[—4, 4, 1].

Use each polynomial up to Pj; to approximate sin(0.2), and compare with the calculator
value. Underline the digits that are correct in each approximate value.

Fi

" FIH
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12.3.2 Centred at z=c¢

If instead of approximating a function f(z) near =0, we want to approximate it near some
large x = ¢, for the functions considered so far we would probably need a large number of
terms in the Taylor polynomial about x =0 to give an accurate approximation at x =c; the
further ¢ is from the origin, the more terms would be required. It makes more sense to use
the Taylor polynomial centred at x=c.

Suppose we know the values of f and its derivatives at x =c. We want to find a polynomial
P,(x) which is a good approximation to f(z) for values of = close to c.

As the expression (z—c) tells us how close z is to ¢, we use it to construct the polynomials
approximating f at z=c. We write our general polynomial as

P.(z) = ap + ay(w—c) + az(x—c)® + - + ap(z—0c)".

If we require the derivatives of the approximating polynomial and the original function to
agree at r=c, we get the following result.

Taylor polynomial of degree n for f(x) centred at x=c

e " e (n) c
L e e &

(x—c)"

Example 3: Construct the Taylor polynomials centred at =1 for f(z)=In(x) up to degree
5.

/) S () TAUCY) 1)

Ps(z) = f(1)+ f'(1) (z—1) + ST (m—1)2+T (x—1)° + o (z—1)*+ =] (x—1)°.
fla) =) f(1)=0
Pla)=~ =1
flay=-5  f0)=-1
)= =2
@) =2 ) =6
@) =2 O =2
Pox) = (1) % (z—1)* + % (z—1)* - % (z—1)' + 25—j1 (z—1)°
o (33—21)2 @-31)3 B (ac—41)4 (x—51)5
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Plot f and P, — P5 on your calculator using a window [—1,4, 1] x[—4,4, 1].

Yi=1lm ¥

Use the successive polynomials to approximate In(1.2), and compare with the calculator value.
Underline the digits that are correct in each approximate value.

From the calculator, In(0.2) =0.1823215568 to 10 significant digits.
In(1.2) ~ P(1.2) = 0.2.

In(1.2) = P(1.2) = 0.18.
In(1.2) ~ P3(1.2) = 0.1826.
In(1.2) ~ Py(1.2) = 0.18226.
In(1.2) =~ P5(1.2) = 0.1823306.

1
Exercise 4: Find the fifth-degree Taylor polynomial for f(z)=— centred at z=3.
x

Plot f and P, — P5 on your calculator using a window [0, 10, 1] x [-2, 2, 1].
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12.4 Taylor series

12.4.1 Centred at =0

We have seen how to approximate a function near a point by Taylor polynomials.

Example 4: The first few Taylor polynomials for f(z)=cos(x) centred at x=0 are

cos(z) =~ Py(z) = 1

cos(z) = Py(z) = 1— %

cos(z) ~ Py(r) = 1- Z_T + Z_?

cos(z) ~ Ps(z) = 1_§+Z_?_§
cos(z) ~ Ix(z) = 1- x_Q T $_4 x_6 + $_8'

2l " 41 6l 8!

Note the ~ sign. Each polynomial is a better approximation to cos(x) than the previous one.

EF?PH Func Y=

SEYE-mE2 | C
GEY I+x g+ | C
YoEYd-RTEEE E

]
]
YeBYS+ 22 ]
[EEL TYPEJSTYL A MEMI T

V-Window [0,9, 1] x[-2,2,1]

We are therefore tempted to write

2 2t 2% o8

cos(x)zl—a—f—z—a_Fg_...,

indicating that the cosine function is equal to this “infinite-degree” polynomial. Note the =
sign. This infinite sum is called the Taylor series for cos(z), centred at =0.

Note that cos(z) and the P,(z) here are all even functions: they are symmetric about the y
axis.
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What do we mean by such an infinite sum? You may already have some intuition about
what it means, for it can be interpreted in exactly the same way we interpret a more familiar
statement like

1
3= 0.333333 - - - .

This means that 1/3 is the limit of successive finite decimals 0.3, 0.33, 0.333, 0.3333, . ...

Similarly, for any x, the value of cos(z) is the limit of the values of successive finite Taylor
polynomials. We say that the Taylor series converges to cos(x) for all z, because for all z,
the values

PO(I)7 Pl(x)7 PQ(I)v e ’Pn(x)v e

converge (get closer and closer to) to the value cos (z) as n — oc.

For example, at x=1,

R) = 1
P(1) = 05

Pi(1) = 05416
Ps(1) = 0.54027
Py(1) = 0.5403025794
Puo(1) = 0.5403023028

Pig(1) = 0.54030230586815

cos(1) = 0.54030230586184 (to 14 significant digits),

and thus we see that P, (1) gets closer and closer to cos(1) as n — oc.

Some common Taylor series centred at x =0
For all z,
23 25 27 29 21
i = S B L
sinfr) = @ -ty oty Gy T
22 4 26 28 2
cos(r) = 1 — — — - = — = . —-1)" .
(@) ST TR D gt
c 2 3 4 25 "
e = +£L‘+a+§+z+§+"'+m+"'

In the last two series, the first term corresponds to n=0. Note that 0!=1 by definition.
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12.4.2 Centred at z=c¢

Any function f, all of whose derivatives exist at x =c, has a Taylor series centred at = =c.
Assuming that the series converges to f(x), we have the following result,

Taylor series for f(x) centred at x = ¢

f"(c)
2!

f(l’) :f<C)+f,<C)(.CL'—C>—|— (x—c)2_|_..._|_

Example 5: Find the Taylor series centred at x=1 for f(z)=e".

As f'()=f(x), we have f(1)=f'(1)=f"(1)= f"(1) = fD(1) =...=e.

Therefore,
e’ = f(1)+f’(1)(x—1)+%(!U(x—l)2+%(!l)<x—1)3+---+f(:!(l)(a:—l)u
— e+ e(z—1) + %(:5—1)2 + %(x—1)3+---+%(m—1)”+...
R R

Ye=¥o+e"lix-12"4+41

[l |

n=d ¥=".362013285

V-Window [—0.5,2.5,1] x[~1, 10, 1]

The cursor is on P;.

Exercise 5: Find the Taylor series centred at x=m/2 for f(x)=cos(z).
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12.4.3 A neat method
Example 6: Find the Taylor series for f(z)=e*" about z=0.

We have, from the box on page 83,

s _ 1 x? x3 x* xd° x" _oox"
e = +I+§+§+Z+a+”'+m+"'—zom.

Therefore, replacing x with 22,

4 6 8 10 2n oo 9In
®? _ 2 , ¥ o r T oY T
e T T TR R e s _Z%n!'

Clearly, this method is quicker than the standard method (see Exercise 7). Keep an eye out
for other cases, especially if the standard method looks complicated.

sin(t)

Exercise 6: Find the Taylor series for f(t)= centred at t=0.

Exercise 7: Use the standard method to find the first three non-zero terms in the Taylor
series for f(x) —¢*” centred at £=0. Plot together with f.

12.5 Interval of convergence

Example 7: Let’s look at the graph of f(z)=1/(14x?) and its successive Taylor polynomials
centred at x=0 (below center),

Puz)=1—2 42" —af +.. . £2™

with n =2, 4, 6, 8, 10, 12, 14, 16, 200, 202. As the graphs of all the functions are symmetric
about the y axis (why is this?), we only draw the them for positive x. There is also a vertical
line drawn at x=1.

Grarh Func Y= i H=1
= P T YY)

2=nE C
2tn"d E
L

4—rg
S+ 1" e
ESMOEL JTVPESS T LIGHENITTT

SBY
48Y
2BY
==k

]
]
]
1

V-Window [0, 1.5,0.5] x [—0.4,2,0.5]

It appears that the graphs of the Taylor polynomials P,(x) approach the graph of 1/(1+x?)
(the bold curve) very nicely as long as x <1. If x >1, it looks like there is no convergence,
no matter how many terms in the Taylor series we add. In fact, when z >1, the larger the n,
the worse the approximation P, is to the function.
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We can therefore write

1
1422

=1-2+z* -2+ for |z| <1,

where the restriction on x is essential if we want to use the = sign.

We say that the interval —1 <z <1 is the interval of convergence (IC) of the Taylor series
for 1/(1+2?) centred at x=0.

Some Taylor series, such as those for sin(x), cos(x) and e, converge for all values of x, that
is their IC is (—o00, 00). Other Taylor series, such as those for 1/(1+2?) and In(x), have finite
ICs.

Exercise 8: From the Taylor polynomials for f(z)=In(z) centred at x =1 in Example 3,
write down the Taylor series and determine its IC by graphing the function and its first few
Taylor polynomials.

Check by evaluating P,(1.2) and P,(2.2) for the first few values of n and comparing them
with the values of In(1.2) and In(2.2).

centred at x =0 and determine its IC.

1
Exercise 9: Find the Taylor series for f(z)= .

Exercise 10: Find the Taylor series for the function

{ cos(z) |r| <m

-1 |z| > 7

()

centred at x=0. What is its IC?

Plot the function as Y1=cos(X)(abs(X)< m) —1(abs(X)> 7). The logical expressions in
brackets evaluate to 1 if the expression is true and 0 if the expression is false.

Exercise 11
(a) Find the Taylor series and its IC for In(1+x) centred at z=0.

(b) The Taylor series for In(x) about =1 has an IC of 0 <x <2 (see Example 3), the series
for f(z) =1In(1+x) about =0 an IC of —1 <x < 1. Neither is therefore suitable for
finding In(x) over its whole domain z > 0.

1
Find the Taylor series centred at =0 for f(z) =1In (1—1—_33) and its 1C.
—x
Hint: use a log law and previous results.

1+x

(c) As z ranges across the IC you found in (b), what values does g(x)= 1 take?

(d) Hence write out an algorithm to find the natural log of any number x> 0.

Plot the difference between In(z) and Ps(x), and the difference between In(z) and Pyo(z),
for 0 <2 <20.
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12.6 Problems

Solutions to the problems are on page 103.

When the function is given, check your answer by plotting the function and the Taylor poly-
nomial(s).

1.

2.

Find the Taylor polynomials of degree n=2,3,4, centred at =0, for f(z)=+1+z.

Find the Taylor polynomials of degree n=3,4, centred at x=0, for
f(x) = arctan(z) = tan~!(z). Note that f'(z) = 1/(1+2z?).

. Find the Taylor polynomials of degree n=2,3,4, centred at x=0, for

. Suppose a function f(z) is approximated by the sixth-degree Taylor polynomial centred

at 1=0: Ps(x) = 3z — 4a® + 525,
Give the value of (a) £(0); (b) £(0); (c) f7(0); (d) f®(0); (e) f©(0).

. Suppose that g is a function which has continuous derivatives, and that g(5)=3, ¢'(5) =

-2, ¢"(5)=1 and ¢"(5)=-3.

(a) What is the Taylor polynomial of degree 2 centred at =5 for g7
What is the Taylor polynomial of degree 3 centred at x=>5 for g?

(b) Use the two polynomials that you found in (a) to approximate g(4.9).

. Suppose Py(x) =a+bx+cx? is the second-degree Taylor polynomial, centred at x =0,

for a function f.

What can you say about the signs of a, b and ¢ if f has the graph given below?

V__
X

'Ilr’ - ]

PTO
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7.

8.

10.

11.

12.

(a) Find the Taylor polynomial of degree 3 centred at x =0 for

roodt
sinh1(z) = / .
(z) e
Remember the Second Fundamental Theorem of Calculus?

(b) Hence estimate sinh™'(0.25).

Check your estimate using the sinh™! function in your calculator'® and/or using
numerical integration. How accurate is the estimate?

(c) For what values of z is the approximation accurate to within 0.17

(a) Integrate the series for sin(t)/t (Exercise 6, Section 12.4.3) term by term, including
the general term, to find the Taylor series centred at x = 0 for the sine-integral

function
X : t
Si(z) —/ sin(?) dt.
0

t

(b) How many terms of the series do you need to take to give an estimate for Si(0.25)
accurate to 8 significant digits?
Hint: Check the approximation from successive Taylor polynomials.

Check your value using numerical integration.

. The Taylor series of f(z)=2z%€"", centred at =0, is (Section 12.4.3)

) L 20 2t 210
T+ +§+§+Z+”"
. d 2 CC2 d6 2 :I,‘2
Use the Taylor series to find — (a: e ) and — (1’ e )
dx =0 dxb =0

Show how you can use the Taylor approximation for sin(z)/x centred at =0 (Exercise

6) to explain why sin(z)
lim

z—0 X

=1.

By graphing f and several of its Taylor polynomials, estimate the interval of convergence

Vit

of the Taylor series, centred at x =0, for f(z)=

Hint: Question 3 might be useful here.

By looking at the Taylor series about x = 0 for each function, decide which of the

functions
1

f(0) =1+sin(6), g(0) =€, h(0) = T,

is largest and which is smallest for small positive 6.
Plot the functions using a suitable to check your answer.

Bginh~! is in the menu.
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13.

14.

Force due to gravity

When a body is near the surface of the Earth, we usually assume that the force due to
gravity on the body is a constant F'=mg, where m is the mass of the body and ¢ is the
acceleration due to gravity at sea level. For a body at a distance h above the surface of
the Earth, a more accurate expression for the gravitational force on the body is
R2
F(h) = 297
(R+h)?

where R is the radius of the Earth. We will consider the situation in which the body is
not too far from the surface of the Earth, so that h is much smaller than R (h<<R).

(a) Express F' as mg multiplied by a series in z=h/R.
(b) Show that F reduces to the Newtonian form F'=mg when z<<1.

(c) The first-order correction to the approximation F'=mg is obtained by taking the
linear term in the series, but no higher terms. How far can you go above the

Earth’s surface before the first-order correction changes the approximation F'=mg
by more than 10%? Take R=6400km.

Answer: 320 km.

Special Relativity

In Einstein’s Theory of Special Relativity, the mass of an object moving with velocity

v is
m(v) = 1o

V1=v2/c?

where my=m(0) is the mass of the object when at rest and c¢ is the speed of light. The
kinetic energy of the object is the difference between its total energy at velocity v and

its energy at rest:
K@) = m(v)c® — moc®.

(a) Use a Taylor series for K to investigate the behaviour of the kinetic energy at non-
relativistic velocities. To begin, find the first three non-zero terms in the Taylor
series for K in terms of z=(v/c)? about z=0.

(b) Using your calculator, draw the graph of the exact K/mgoc? against z = (v/c)?,
showing asymptotes.

(c) Show that when v << ¢, the expression for K agrees with classical Newtonian
Physics: K (v)=3mgv?.

(d) The second-order correction to the approximation K & 1mgv? is obtained by taking
the next term in the series, but no higher terms. Use it to estimate the change in

an object’s kinetic energy for v=3440m/s (Mach 10). Take c=3x10%m/s.
Answer: 9.9x107%
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15.  Physical Chemistry

The potential energy V' of two gas molecules separated by a distance r is given by

6 12
r r
where V) and ry are positive constants.

(a) Show that the global minimum of V', V'=—V;, occurs when r=ry.
(b) Sketch V/V; versus r/rg for 0.8<r/ro<1.2.
(c) The force F between the molecules is given by F'=—dV/dr. Derive the expression

for the force and draw a graph of F / (}f—g) against r/rg.

(d) We note that a positive F' represents a repulsive force; a negative F represents an
attractive force. Is F repulsive or attractive when r =ry? What does this mean
physically?

(e) Qualitatively, what happens if the molecules start with r =7y and are pulled slightly
further apart?

(f) Qualitatively, what happens if the molecules start with » = ry and are pushed
slightly closer together?

(g) The above expression for the force between the gas molecules is rather complicated
and therefore not very useful. A Taylor series can help us develop a quantitative
understanding of the nature of the force between the gas molecules when they are
not too far from the equilibrium configuation. To do this, first write V' as a Taylor
series in z=r/ry centred at x=1, retaining up to the quadratic term.

(h) Differentiate this result to find a series representation for the force F.

(i) By discarding all except the first non-zero term in this series, describe how the
force between the atoms depends on the displacement from the equilibrium when
that displacement is small.

() Thus, for small displacements from the equilibrium, what sort of motion results?
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12.7 Solutions

12.7.1 Solutions to the exercises

Exercise 1

(a) Use the general result for Taylor polynomials to find the quadratic approximation (graph
Q in the figure below) to f(x)=e€" near z=0.

Vi=e™hk

w=0 Y=1

V-Window [2,2,1]x[<0.5, 3,1]

The quadratic approximation to a function f near =0 is

0
0,

Py(z) = f(0) + f(0) = +

For f(z) =e*, f(0) = f(0) = f"(0) = 1, so that the quadratic approximation to
f(z)=e" near =0 is

1
P2(I)=1+x+§x2.

(b) Use the approximation to estimate €®!. Compare with the calculator value and P;(0.1)
(Example 1).

01 ~ Py(0.1) = 1.105.
1~ P(0.1) = 1.1,
From the calculator, €®!=1.1052 to 5 significant digits.
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Exercise 2: Derive the general result for a Taylor polynomial of degree n centred at x=0.

Hint: Repeat and extend the process begun in Section 12.2.2; but starting with Eq. (5) for
P, instead of Eq. (1) for P,.

Once you have established a pattern in the coefficients, you may write : and then the nth
term.

We have from Eq. (5)

P.(z) = ap + ez + apx® +azx® + agxt + - + ap 2™ 4 apa™ (6)

From Eq. (6),
Pa(0) = ag = f(0).
.oayg = f(O)

Differentiating Eq. (6),

P/(r) = a; + 2ax + 3azz® + dag2® + -+ .
. P(0) = a = f'(0).
~a = f(0).
P!/(z) = 2ay + 6azx + 12a42° + ---
. P/0) = 2a, = f"(0).
/"(0) f"(0)

" a2 ey = .

2 2!

P"(x) = 6as + 24asx + ---
. P"0) = 6az = f"(0).
o _ o

.oaz = = .

6 3!

PW(z) = 24ay + ---
. PW0) = 24ay = f9(0).
F(0) F9(0)

Loy = = .

24 4]
(n)
The pattern is emerging: a, = f '(0)
n!
Therefore,
" 0 " 0 (n) 0
Pu(x) = f(0) + f'(0)z + fz_(')xz N f3(| ) 4 fn'( ) n
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Exercise 3: Find the Taylor polynomials centred at x =0 for f(x)=sin(z) up to degree 11
(look for a pattern in the first few coefficients).

The general formula for the 11th-degree Taylor polynomial centred at =0 for a function f

18
" " (11)
P = £+ FO) 4 L SO0y SO

f(z) =sin(z)  f(0) =0.

f(@) = cos()  f(0)=1.

f"(x) = —sin(z)  f"(0)=0

f"(x) = —cos(z)  f7(0) = -

fW() =sin(z)  fD(0)=0

The pattern then repeats. Therefore, all the even powers of = have coefficient 0, all the odd
powers coefficient +1.

Therefore, the Taylor polynomial of degree 11 centred at =0 for f(x)=sin(z) is

373 .T5 LE7 x9 .CCH

Pule) =e =g+ -7t o

This contains all the other Taylor polynomials up to degree 11.

Plot P; and P; on the relevant graphs. The window for the graphs here is [—6, 6, 1] x [—4, 4, 1].

| F3
LR | . V=5nRn ®

Use each polynomial to approximate sin(0.2), and compare with the calculator value.
Underline the digits that are correct in each approximate value.

Py(xz) =0 for all . P, for even n is the same as P, ;.

From the calculator, sin(0.2)=0.19866933080494 to 14 significant digits.
sin(0.2) ~ P,(0.2) = 0.2.

sin(0.2) ~ P3(0.2) = 0.198666.

sin(0.2) ~ P5(0.2) = 0.198669333.
sin(0.2) ~ P;(0.2) = 0.1986693308.
sin(0.2) & Py(0.2) = 0.19866933080635.
sin(0.2) & Py1(0.2) = 0.19866933080494.
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1
Exercise 4: Find the fifth-degree Taylor polynomial for f(z)=— centred at z=3.
x

f"3) f"3) AG) AC)

Ps(x) = f(3)+ f'(3) (—3) + o (z—3)% + = (z—3)%+ 1 (z—3) 3 (x—3)°.
o =1 f@) =5
Pa)=—  F®)= g
O (O 1
)= ) = =
=2 jee=A-2
O@) =~ O = =
P B O o M e e S i
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Exercise 5: Find the Taylor series centred at x=m/2 for f(x)=cos(z).

f,”(ﬂ'/2)
3!

f"(m/2)

. (o=m/2)* +

(z—7/2)* +

fl@) = f(@/2) + f'(7)2) (x—7/2) +

f(z) = cos(x) f(m/2) =0.
f() = =sin(z)  f'(7/2) = -
f"(x) = — cos(x) f'(m/2) =0.
1" (x) = sin(z) f"(7/2) =1.
fO(x) = cos(x)  fW(n/2) =0.

The pattern then repeats. Therefore, all the even powers of x—7/2 have coefficient 0, all the
odd powers coefficient +1.

Therefore, the Taylor series centred at x=m/2 for f(x)=cos(z) is

cos(z) = —(z—m/2) 1 (m—;/2) B (x—;/2) n (96—;/2) _

> o (x—m/2)2 1
= 2_(=1) (2n—i)! '

n=1

VoA (R ET

EP§Ph Func

- _:r[+
H'EE"-'2+'1H— /
Y48Y3- 'iH

-/

|5EL DEL JTYPES3TYLJGHEMITTT f=U. UE305E=3 ¥=-0.2105U4BEyne

MM

W e
R R
i

o Lo T T

V-Window [—7 /2,37 /2,7/2]x[—1.4,1.4,0.5]
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in(?
Exercise 6: Find the Taylor series for f(t)= sin(?) centred at t=0.
From the box on page 83,
. t3 t5 t7 . t?’rl-‘rl
sin(t) = t—g—l—ﬁ—ﬁ—i—---—k(—l) (2n+1)!+
sin(t) Ul A A t2n
— 1 - — 4 = 4 (=1
i gt ot otV g Tt
Ya=Yd-RTEET !

Ergph Func i%=

YiEYS-KEEE ] C
Y4EY I+ 45 C
EE?"H—H“E+? ! E
|5E.L DEL JTYPESSTYL NGHENITT n=1.904161305 Y¥=0.49553155933

V-Window [—2,2,1]x[0,1.2,0.5]

]
]
]
1

Exercise 7: Use the standard method to find the first three non-zero terms in the Taylor
series centred at £=0 for f(z)=e"".

" " (4)
Pw) = £0)+ Oz + T g2 SO0 g0 TEO

f(ac)ze””2 f(0)=1.

f(z) = 2ze*” f(0)=0.

fl(x) =2e" + 422  f7(0) =2.

f"(x) = 8xe®” + (2+4a?) - 2ze”” f"(0) = 0.

FO(x) = (12+4242%)e” + (102+82%) - 2z¢*”  fD(0) = 12,

4

R

Note that f(z)=e*" and Py(x) are even functions: Taylor polynomials/series centred at =0
of even (odd) functions only contain even (odd) powers of x.

Plot together with f.

YES1HHE N 52

n=l. 154TEI905  Y=3.22255282

V-Window [0,1.5,0.5] x[—1,4,1]
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Exercise 8: From the Taylor polynomials for f(z) = In(z) centred at x = 1 in Example
3, write down the Taylor series and determine its interval of convergence by graphing the
function and its first few Taylor polynomials.

(x—1)? (2=17° (@-1* (z—1)

] — o—1-— _
n(z) v 5 T3 5 °
- @D
;( ) -

V-Window [—1,4, 1] x [-4,4,1]

The interval of convergence, from the graph, is 0 <z <2.

Check by evaluating P,(1.2) and P,(2.2) for the first few values of n and comparing them
with the values of In(1.2) and In(2.2).

In(1.2) = 0.1823216 and In(2.2) = 0.7884574

Po(1.2) | P.(2.2)
0.2 1.2
0.18 0.48

0.1826 1.056
0.18226 | 0.5376
0.1823306 | 1.035264
converges | diverges

G w N RS
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1
Exercise 9: Find the Taylor series centred at x =0 for f(x)= ]

and determine its interval
of convergence.

" (n)
F@) = FO) + FOr+ L0y 7O

2! n!
@) == fO)=1
‘f@):(ljxﬁ Fo)y=1
f%@_(12p £(0)=2=2
f"(x) ﬁf@4 £"(0) =6 = 3!
fO(z) = (1%;)5 FD(0) = 24 = 4l
fO(z) = (11_22)6 FO(0) = 120 = 51,
L fl@) = 1zttt = ix”
=0

Yi=1+C1-4¥0

- “ a
L
I I u
YoEYd+R "3 f*
YEEYS+R "4

[EEAMOEL JTYPELSTVL NHEMIITTT H=l.5 y=-2

V-Window [—2,3,1] x [—10, 14, 5]

EP§PH Func

YIEYS+E
Y48Y . 5+sE

f(z) =1/(1—=x) has an infinite discontinuity at x = 1. The graphs of the first few Taylor
polynomials show that the fit to f is good for —1 <x <1, and improves as the degree of the
polynomial increases. However, the polynomials clearly diverge from f outside that interval,
particularly obvious for the second branch of f at x> 1. This is the interval of convergence
of the Taylor series centred at x=0 for f(z)=1/(1—x).
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Exercise 10: Find the Taylor series for the function

flx) = {w“@\ﬂgw

-1 |z| > 7
centred at x=0.

The Taylor series for f is the same as the Taylor series for cos(z), because the series is centred
on x=0, at which f(x)=cos(z).

2 4 6 8 2n

o 2n
n=0

(2n)!

2l "4l 6l 8l (2n)!

What is its interval of convergence?

The interval of convergence for the function f here is —m <z <, whereas the series for cos(z)
converges for all z.

‘W=co= xiAbs x<mi—-1CH

Pl TN
N

Grarh Func =?

VE=1 [
T VR E
[

Yo=Yd+u g+ |
Ye=Yo-K"6+h ! !
[EEAMOEL JTYPELSTVL Nk EMIITET ¥=3. 141592654 'Y=-1

V-Window [—6,6,1]x [—1.4,1.4,0.5]
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Exercise 11

(a) Find the Taylor series and its interval of convergence for In(1+z) about x=0.

f(2) =In(l+z)  f(0)=0

1
f’(l’):H—x f(0)=1
1
@)= f@=-1
n 2 " _
@) = s 10 =2=2
6
FO@) =~ 10 =—6= -3
24
FO) (2) = e fP0) =24 = 4!
Therefore,
" " ) (5)
In(l1+z) = f(0)+ f(0)z + fz—(,o)x? ! 3<,O> z® + f(44|(0) w4l 55,(0) i
_ R S L A
A U
_ - _1\n—1 x_n
= nz:l( n

The graphs of f(z)=In(14+z) and P, — P5 are plotted in the figure below.

Wl=1n Cl+a

._____.,_%

: ™

] V=0

SMOEL JTYPESSTYLKGHEMITTT ]

V-Window [—1.5,2,1]x[—4, 3,1]

The Taylor series for In(1+x) about =0 is therefore Z(—l)"‘1

"
n
n=1

From the graph, the interval of convergence is —1 <z <1.
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(b) The Taylor series for In(z) about =1 has an interval of convergence of 0 <x <2 (see
Example 3). The Taylor series for f(z)=In(1+x) about =0 in (a) has an interval of
convergence of —1 <x <1. Neither is therefore suitable for finding the natural log of all
z in the domain of In(x), z>0.

Find the Taylor series for the function

fo) = ()

1—x

and its interval of convergence. Hint: use a log law and previous results.

From (a),
2 xd at oAb
n(l4z) = ¢ — — + 2 2 0% 0 qcp<l
n(l+z) x 5+ 3 7t 3 + x
= Z(—l)"flx— —l<z<l.
n=1 n

- In(l—2) = (—z) — (—x)Q N (_x)i% (—x)4 . (_x)5

1
. In (ﬂ) = In(1+z) — In(1—2) log law

1—=x
x2+x3 x4+x5+ ler<l
= z—-4+ -4 —1l<z
2 '3 4 5
72 3 r? x°
S — .. —l<z<l1
< S e e S > v
1.3 5
= 2r +2— + 2— + —1l<zxl
3 5
o0 xn
= 2 — —
Z - l<z<l1
n=1,3,5,...
o0 ka—l
= 22%_1 —l<z<l (n=2k-1).
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(c) As x ranges across the interval of convergence you found in (a), what range of

x
take?

values does g(x)= .

W1=01l+x2+01—x0

n=-1 ¥=0

V-Window [—1.1,1,0.5] x [—4, 20, 5]

1
R above shows that for —1<z<1, 0 < g(z) = 1+—$ < 00, that
—x —x

1
The graph y= |

is g takes all values greater than 0.

Hence, given some number a >0, we can find an z, —1 <z <1, such that g(x)=a. Then,
using the series above we can find In(a) for all a>0.

(d) Hence write out an algorithm to find the natural log of any number x> 0.

It 1+—x:a,thenac: a
1—2 a

T Hence, from our series above,

<a_1>2k‘—1

= 1

(@) = 2) L a0
k=1

Replacing a by a general variable z in the series above, we have our final result, a series
for the natural log of all positive numbers,

—_— >0.
—1 z

(x_1>2k’—1
=\ z+1
In(z) = 22 oF

k=1
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12.7.2 Solutions to the problems

1. Find the Taylor polynomials of degree n=2, 3,4, centred at =0, for f(x)=+/1+z.

fl@) = Vite = (1+2)'2  f(0) =1

1@ = s 0=3

1@ = g F0=-1
'@ = s f'0=F
@) =~ 100 =1

Therefore, using the general formula,

R = £O) + Fo)z + L1
1 1 22
_ 1 _1 2
= 1 + 2x 8:(: .
///0
P3<£L’) = Pz()—l—f3—<')$3
33
= Pty
_ 1, 1 3
= 1+ 2:U 895 + 16
(4)
Py(z) = Py(x) + / 4'(()) 4
15 z*
= B
_ 1 1o 1 35 5 4
= 1+2x 8x +16x =L
Y= 01+
Grarh Func |
VIR ]
Y4BYI-RE+8 [—]
"|'SE"|'4+H“3—1E~ [—]
YeEYS-Sx™d+-128 [—]
EEMOEL JTVYPESSTYL N EMITET w=0 Y=

V-Window [—1,2,1]x[0,2.5, 1]
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2. Find the Taylor polynomials of degree n=3,4, centred at =0, for

f(x) = arctan(z) = tan=*(z).

f(x) = arctan(z) f(0)=o0.

f@) = 5 SO=1

(@) = ‘<1+2—> 7(0) = 0.

S = _(1+2:c2)2 " (1?;)3 /10 = =2

fog = S, 6w 482° 0y =0

(1422)3 (1422)3 (I+422)
Therefore, using the general formula,

LU O

Py(x) = Py(x) = [f(0) + f'(0) o U g
= x—2§—?
= x — lxg
3
‘=Lan! =

H [:] . i -
Y4 [—1]
Y5 [—] ';2::,,#”H" m\
YiE - [—1] ]
EEMOEL JTYPE]STYL N EMI [T u=0 Y=0

V-Window [—2,2,1]x[~1.5,1.5, 1]
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3. Find the Taylor polynomials of degree n = 2, 3,4, centred at =0, for

1
_ b = (1 1/2 0)=1
1 1
/ _ ! - __
@) = ~garam SO=-3
3 3
" . " _°
15 15
" _ " _ _
105 105
(4) _ (4) _
@ = Gape SO =T5
Therefore, using the general formula,
1
0
Bx) = FO)+ O+ T2
1 3
=1 - = 2
2t T axal”
1 3
= 1- = ~ 2%
21’ + 81’
nn
0
_ 15 3
= P 8x 3"
1 3 5
- 1 - = .2 Y 3.
SR R T
“) (0
105
= P 4
3() + o ”
1 3 5 35
= 1 = = 2 _ 2,38 20 A
SR R TR T T
Y=1+TC1+50
[—1]
[—1]
[—1] _
: [—1] ] LT
SHSMOEL JTYPESSTYL NMEMI T u=0 Y=1

V-Window [—1,2,1]x[—1,4, 1]
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4. Suppose a function f(x) is approximated by the sixth-degree Taylor polynomial centred
at 1=0
Ps(z) = 3z — 42° + 5a°, (7)

Give the value of (a) f(0); (b) f'(0); (c) f"(0); (d) fF(0); (e) f©(0).
The general formula for P is

" m (4) (5)
PO O 10 100 O

(a) Setting =0 in Egs. (7) and (8) gives Ps(0)=f(0)=0.

Fo(z) = f(0) + f(0)

(b) Differentiating Eq. (7) and setting v =0 gives F;(0)=3.
Differentiating Eq. (8) and setting z=0 gives P(0)= f'(0).
Therefore, f'(0)=3.

(c) Differentiating Eq. (7) twice more and setting 2 =0 gives P;’(0)=—24.
Differentiating Eq. (8) twice more and setting z=0 gives
Fg"(0)=f"(0).

Therefore, f”(0)=—24.

Continuing this process, we have
(d) F9(0)=F(0)=0, and
(e) f©(0)=P(0)=3600.

5. Suppose ¢ is a function which has continuous derivatives, and that g(5)=3, ¢'(5) =—2,
g"(5)=1, ¢""(5)=-3.

(a) What is the Taylor polynomial of degree 2 centred at =5 for g7
What is the Taylor polynomial of degree 3 centred at x=>5 for g?

9'G) s

Pyz) = 9(5) + g (5)(z=5) + =;

= 3 — 2(z—5) + %@—5)2.

) = B) + L sy

= 3 — 2(x—5) + %(z—5)2 - %(x—5)3.

(b) Use the two polynomials that you found in (a) to approximate g(4.9).

9(4.9) ~ P5(4.9) = 3.205.
9(4.9) ~ P5(4.9) = 3.2055.
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6. Suppose P(r) = a + bxr + 22 is the second-degree Taylor polynomial centred at =0
for a function f.

What can you say about the signs of a, b and c if f has the graph given below?

V__
X

.'lllr’ . ]
/

We know f(0)=P5(0)=a. From the graph, f(0)>0, so that a is positive.

Similarly, f'(0) = P5(0) =b. The slope of the graph at x =0 is positive, so that b is
positive.

f"(0)=Pj(0)=2c. The graph of f is concave down at =0, so that f” is negative and
therefore ¢ is negative.

7. (a) Find the Taylor polynomial of degree 3 centred at x =0 for

roodt
sinh '(z) = / .
( ) o V142

f(z) = f(0) =1 Second Fundamental Theorem of Calculus.

f”(%’) _ f”(O) —0.

(1+22)57

" o 21:2 —1 " _

B = 10+ e+ Ly L0
3
= 0+2+0— %
23
= I — g
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Grarh Func &%=

Y3 [—]
Yq: [—]
Yot [—]
Yi! [—]1

SEL Tl [ORALS
V-Window [-2,2, 1] x[~2,2,1]

(b) Hence estimate sinh™*(0.25). Check your estimate using the sinh~! function in
your calculator and/or using numerical integration. How accurate is the estimate?
P5(0.25)=0.247396 (6SD).
sinh™'(0.25) = 0.247466 (6 SD), using either the calculator sinh~! function or nu-
merical integration.

The error in Py is 7x107°.

(c) For what values of x is the approximation accurate to within 0.17?

Plot the graph of [sinh™'(z)— Ps(x)| and use intersect to find where this function
is equal to 0.1.

Ya=Abs c¥1-Yao

Yd4=0. r

\'h —/ IZECT

n=1.1HEBIBE5T Y¥=0Oa |

When —1.189 <z <1.189 (4SD), the error in Pj is less than 0.1.
8. (a) Integrate the series for sin(t)/t (Exercise 5) term by term, including the general

term, to find the Taylor series centred at x=0 for the sine-integral function

Si(z) = /Ox%dt.

t

t
z 2 6 $2n
— 1 — 4+ — .o (=1 o) dt
/0< CTRET TR S s e T )
23 x° z’ g
— -

Cnil) ot
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(b) How many terms of the series do you need to take to give an estimate for Si(0.25)
accurate to 8 significant digits?

Evaluating the successive Taylor-polynomial approximations, P, (0.25), to Si(0.25),

we obtain
n | P,(0.25)
1 | 0.25000000
3 10.24913194
5 | 0.24913357
7 1 0.24913357

Therefore, because P5(0.25) = P;(0.25) to 8 significant digits, P5(0.25)=0.24913357
is accurate to 8 significant digits.

Check your value using numerical integration.

The numerical integrator on a 9860 gives Si(0.25) =0.2491335703 (all displayed
digits), confirming the answer above.

9. The Taylor series centred at x=0 for f(z) = z2¢*" is

6 1'8 $10

Pt Ty
2l " 3l T4l

d
Use the Taylor series to find o (xzer)
x

=0

Differentiating the series term by term, we have
d
—<x2em2> = 2 + 42° + .-,

giving

CdS
Flnd%(re >

=0

Differentiating the series term by term to find the sixth derivative, we have

d_6(2x2> _ 6, 876543,

A6 xre 5 + 3] S
giving
& o, 6!

=0
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10.

11.

Show how you can use the Taylor approximation for sin(z)/x centred at x =0 (Exercise
6) to explain why

lim S0 _
x—0 €T
From Exercise 6, for x near 0,
sin(z) 23
~ 1 — —.
x 3!

Letting x — 0, we obtain the result.

By graphing f and several of its Taylor polynomials, estimate the interval of convergence

itz

of the Taylor series centred at x=0 for f(z)=

From Question 3,

1 3 ) 35
P4(ZE) =1- 51’ + gZL’Q — EIS + @.ZA.

Wl=1+T01+450

L ™y

n=0 V=1

V-Window [—1.5,2,1]x[~1,5,1]

The divergence of the polynomials for x greater than about 1 is reasonably obvious, but
it is not so clear at x=—1. However, the interval of convergence is always symmetrical
about the point at which the polynomials are centred (x=0 here).

We could also argue in this case that, as f is undefined for x <—1, any polynomial (all
of which are defined for x <—1) cannot converge to f for x<—1.

The interval of convergence is —1 <z <1.
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12. By looking at the Taylor series about x = 0 for each function, decide which of the
functions

1

f(0)=1+sin(0), g®) =€,  n) = —

is largest and which is smallest for small positive 6.

Using the given series for sin(f) and €’, and the standard Taylor-series method for

1 .
1-20
93
fO) = 140 - =+
2 63
g0) = 1+ 0+5 + & +

h() = (1—20)"Y2

362
= 140+ 5+

Comparing the third term in each series, we see that f(6) < ¢(f) < h(f) for small
positive 6.

Plot the functions using a suitable to check your answer.

V-Window [0,0.5,0.1] x[1,2,0.5]

The plot verifies the algebraic result.
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13.

Force due to gravity

When a body is near the surface of the Earth, we usually assume that the force due to
gravity on the body is a constant mg, where m is the mass of the body and ¢ is the
acceleration due to gravity at sea level. For a body at a distance h above the surface of
the Earth, a more accurate expression for the gravitational force on the body is

mgR?
(R+h)?’

F(h)

where R is the radius of the Earth. We will consider the situation in which the body is
not too far from the surface of the Earth, so that h is much smaller than R (h<<R).

(a) Express F' as mg multiplied by a series in z=h/R.
Let z=h/R. Then,

mgR?

Fh) = (R+h)2

R2
= mg _—

(R+h)?

Find the Taylor series for g(z)=(1+z)"2 about z=0.
g(x) = (1+2)=*  g(0) =1.

g(@) ==201+2)"  ¢(0)=-2.
g"(x) =6(1+x)~"  ¢"(0) =6.

62
Then (14+2) 2 =1 =20+~ 4 = 1= 20+ 30+ ...,

Therefore,

2h h\?
F = 1-2 324+ ...) = 1—-——1+3(= ]
mg( r+3r° + ) mg( R+ (R) + )

112



12.7 Solutions 12 TAYLOR SERIES

(b)

(c)

Show that F' reduces to the Newtonian form F'=mg when xr << 1.

When z=h/R<<1, we can neglect all but the first term of the series above. This
gives directly F'=mg.

The first-order correction to the approximation F'=mg is obtained by taking the
linear term in the series, but no higher terms. How far can you go above the
Earth’s surface before the first-order correction changes the approximation F'=mg
by more than 10%? Take R=6400 km.
2h/R  2h

1 R

2h
For this correction to be 10%, we require 0 =0.1, giving h=0.05R=320.

The ratio of the first-order term to the zeroth-order term is

Therefore, we can go up to 320 km above the Earth’s surface before the first-order
correction is 10%.

PTO

113



12.7 Solutions 12 TAYLOR SERIES

14.  Special Relativity
In Einstein’s Theory of Special Relativity, the mass of an object moving with velocity
v is
m(v) = ——%
V1—v?/c?

where mo=m/(0) is the mass of the object when at rest and c is the speed of light. The
kinetic energy of the object is the difference between its total energy at velocity v and

its energy at rest:

K@) = m(v)c® — moc®.

(a) Use a Taylor series for K to investigate the behaviour of the kinetic energy at non-

relativistic velocities. To begin, find the first three non-zero terms in the Taylor
series for K in terms of z=(v/c)? about z=0.

K(m) = mc® — moc?

 K(z) = mOCQ((l—x)_1/2—1) r=(v/c)?

Find the Taylor series for g(z) = (
g(z) = (1-2)"2 =1 ¢(0) =0.

(1—z)=3/2 1
g'(x) = — g'(0) = 7
3(1—x)=5/2 3
g//<x) — ( 4) g//(O) — Z
15(1—2)~7/2 15
" n
7)== 9"(0) = -
Therefore,
(z) 1_|_i’>a:2_|_15$3jL 1+32+53+
x = —XI _— PR cee = —1 - —
g 2" T 41 T gl 2" T 3§ 16
Therefore,
K(z) = myc® lx+§x2+—x3+
“\27 "8 16
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(b) Using your calculator, draw the graph of the exact K/mgoc? against z = (v/c)?,

(c)

(d)

showing asymptotes.

K@) = mc® — myct
K m ]
moc2  mo
B 1
V1=v2/c?
1
= — 1.
1—x

Graphing K (x)/moc? against z, we get
‘Yi=1+l1-x2-1

n=0.873015873 %¥=I.BO0BEU30Y

V-Window [0, 1,0.5] x [—0.8,4, 1]

This function has a vertical asymptote at x=1.

Also shown is the Taylor-series approximation up to the term in z3=(v/c)S.

Show that when v << ¢, the expression for K agrees with classical Newtonian
Physics: K(v) = $mov®.

If v<<e¢, we can take just the first term in the series, giving

1 rvy\2 1
K(v) = moc2-§<z> = §m002.

The second-order correction to the approximation K ~ %mOUQ is obtained by taking
the next term in the series, but no higher terms. Use it to estimate the change in
an object’s kinetic energy for v=3440m/s (Mach 10). Take c=3x10%m/s.

Koxme (5 ()5 ()
— %mozﬂ (1 + 2 (%>2> .

3 2
When v=3440, the second-order term, 1 (E> ~9.9x107M.
c

In percentage terms, the (relativistic) correction for Mach 10, due to the second-
order term, is 9.9x107° %, a very small number.
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15.  Physical Chemistry

The potential energy V' of two gas molecules separated by a distance r is given by

7oy 6 rax 12
r r
where V) and ry are positive constants.

(a) Show that the global minimum of V', V' =—1}, occurs when r=r.

vor = (2(2) - (1)),

with domain > 0. The global minimum, if it exists, lies at a critical point.

a = (0 e

- (o (- (2)).

Therefore, dV/dr is defined for all » > 0 and is 0 when r = ry.

Critical point: 'V (rg) = —Vy < 0.
‘Endpoint’: Asr — 0,V — oo.
‘Endpoint’: Asr — oo, V — 0.

Therefore, the global minimum V =—Vj occurs when r=r.
(b) Sketch V/V, versus r/rg for 0.8 <r/rg<1.2.
L))
Vo r r
Set Y1=1/X12— 2/X5 where X=1/ry .
M1=1+x"12-2+0"5

: MIM
n=l V=-1

V-Window [0.8,1.2,0.1] x [~2, 3, 1]
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(c) The force, F', between the molecules is given by F'=—dV/dr. Derive the expression

for the force and draw a graph of F / ()/—8) against r/rg.

av
Fr) =~
_ 12Vore  /7o\® 70\ )
= - <7> (1— <?> >, using the result from (a).

= ) ().

Set Yo=—12/XA7(1-1/XA6): X=r/r,.
W1=-12+0"TRO1-1+5"6D

T

n=l1 =0

V-Window [0.8,1.2,0.1] x[—5,5, 1]

(d) We note that a positive F' represents a repulsive force; a negative I represents an
attractive force. Is F repulsive or attractive when r = r,? What does this mean
physically?

At r=ry, F=0. The force is neither attractive nor repulsive: the molecules are in
equilibrium.

(e) Qualitatively, what happens if the molecules start with r =7y and are pulled slightly
further apart?

If the molecules are pulled apart, » becomes slightly greater than ry and so the
force is negative (attractive): the molecules are pulled back together, towards
equilibrium.

(f) Qualitatively, what happens if the molecules start with r = ry and are pushed
slightly closer together?

If the molecules are pushed together, » becomes slightly less than ry and so the force
is positive (repulsive): the molecules are forced apart, back towards equilibrium.

117



12.7 Solutions 12 TAYLOR SERIES

(g)

(h)

(i)

§))

The above expression for the force between the gas molecules is rather complicated
and therefore not very useful. A Taylor series can help us develop a quantitative
understanding of the nature of the force between the gas molecules when they are
not too far from the equilibrium configuation. To do this, first write V' as a Taylor
series in x=r/ry centred at =1, retaining up to the quadratic term.

Write V =—V5(227% — z712), where z=r/r.

Find the Taylor series about z=1 (r=r) for g(x) = 2279 — 712,

g(x) =200 —2712  g(1)=1.
g(r)=—1227" + 122713 g (1) =0.
g"(z) = 84x78 — 1562~ ¢"(1) = —72.

Therefore,
gz) = 1 — 72(5‘0;21)2 + o= 1 = 36(x—1)> + -+ .
Therefore,
Vo= V(1 -36(z—1)2+---) = —%(1—36(T2§°)2+~-).

Differentiate this result to find a series representation for the force F'.

d 2(r— 2 —
F 4 V0<_M+...> _ _T2W(r=r)

- T 2 2
dr i U

By discarding all except the first non-zero term in this series, describe how the
force between the atoms depends on the displacement from the equilibrium when
that displacement is small.

If r>rg, F is negative, i.e. attractive. If r <ry, F' is positive, i.e. repulsive. This
is what we found graphically in (e) and (f).

Thus, for small displacements from the equilibrium, what sort of motion results?

The motion is always back towards the equilibrium position r=rg, which is there-
fore a (locally) stable equilibrium.
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13 DIFFERENTIAL EQUATIONS

13 Differential Equations
Graphical and Numerical Methods

13.1 Introduction

The material here is based on my lecture notes for a first-year university Calculus course at
UNSW Canberra. It goes beyond the ‘how do I do this?’ of some of the other material in the
book in that it provides more context and modelling examples.

13.1.1 Why solve differential equations?

Perhaps the most important of all the applications of Calculus is to differential
equations. When physical scientists or engineers use Calculus, more often than not
it is to analyze a differential equation that has arisen in the process of modelling
some phenomenon that they are studying.
Although it is often impossible to find an explicit formula for the solution of a
differential equation, we will see that graphical and numerical approaches provide
the needed information.
James Stewart
Calculus: Concepts and Contexts

13.1.2 Why graphics calculators?

Graphics calculators are a relatively cheap and easy-to-use way of implementing the graphical
and numerical approaches referred to by James Stewart above. The programs for slope fields
and Euler’s Method are relatively simple and easy to relate to hand calculations. Both are
also a good introduction to simple coding. Once you have drawn one or two slope fields or
done several Euler calculations by hand, the advantages of a program become obvious. Any
meaningful form of modelling without programs is impossible.

Euler’s Method is a good introduction to numerical differential-equation solvers, their geomet-
ric basis and the important idea of accuracy. More-sophisticated methods are just elaborations
of Euler’s Method; an understanding of the basis of Euler’s Method gives one intuition for
the other methods and the general approach.

13.1.3 Modelling with differential equations

Scientists and engineers (and demographers, epidemiologists, economists, financial modellers,
etc) use differential equations (DEs) in their modelling. That involves capturing the most
important aspects of the system being modelled in a set of equations, solving the equations
somehow and relating the findings back to the system. Here are some common models result-
ing in first-order DEs.

Population dynamics

In the absence of limiting factors, such as lack of food, biological populations tend to grow at
a rate proportional to the total population, that is
dP(t)
Cdt
where P(t) is the population at time ¢ and k, the growth rate, is the constant of proportionality.
Limiting factors, the presence of predators and other complexities can be added to the model
to make it more realistic.

kP(1),
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Other processes leading to a similar DE are radioactive decay, change of air pressure with
height, compound interest, absorption of light and electrical circuits without capacitors.

Heating and cooling
Newton’s Law of Cooling (and Heating)

The rate of change of the temperature T of a cooling body with time ¢ is proportional to the
difference between the temperature of the body and that of its surroundings, T,. Mathemat-
ically, this is written as
dT'(t)
dt
where k is the proportionality constant.

= —k(T(t)-T,),

Other processes leading to a similar DE are mixing of substances in tanks, concentration of
drugs in the body and simple learning models.

Projectile motion

Newton’s Second Law of Motion:

mass X acceleration = sum of forces acting on the body.

v
Acceleration is the time rate of change of velocity I The DE which describes a simple

model of a body falling under gravity with air resistance (drag) is

where m is the mass and v the velocity of the body, k is the coefficient of air resistance and
n is a constant that depends on the speed and the size of the body. mg is the gravitational
force and kv™ the drag or air-resistance force.
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13.2 First-order DEs

13.2.1 Solving DEs: A graphical method — slope fields

The slope field of a first-order DE is a grid of short line segments on the Cartesian (xy)
plane, with the slope of the line segment at a particular point being the slope of the (unique)
solution to the DE that passes through that point; this slope is given by the DE. Slope fields
are useful in showing the global behaviour of solutions to a DE and require no knowledge of
methods of solving DEs.

Before the ready availability of graphics, slope fields had to be drawn by hand, an easy
but time-consuming process. The use of isoclines, lines of equal slope, helped a little but
no-one was going to draw many slope fields. With the use of a relatively simple program,
graphics calculators can draw slope fields quickly and accurately. By changing the calculator
V-Window, you can examine particular regions of the solutions in greater detail or ‘zoom out’
for the big picture.

The calculator program SLPFIELD draws a slope field for a DE in the form
aY
dX

Use: Press and enter the function f(X,Y), the RHS of the DE, into Y1. This
function will not be graphed (and cannot if it contains Y) but is evaluated by the program
at each grid point to find the derivative/slope there.

Choose a suitable | V-Window |, press [MENU |[B], select and run the SLPFIELD program.

Example: Plot the slope field for the differential equation

= f(X)Y).

dy _
dr

over the region —4<r <4, —4<y<4.

Sketch the curve of the solution of the DE that passes through the point (0,0), that through
(1,0) and that through (2,0).

Set YI=X-Y and a of [—4,4,1]x [—4,4,1].

Grarh Func 4= Liew Window
Yi18--Y [—1] ammin -
E_FI max =4

: — scales]
Y [—1] dot. 18, B5349285
i =] i ——
[EEMOEL JTYPELSTYL N MEMIITTT IHIT [TRIG[STD

PTO
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Run the program to give the slope field below left. This shows three different types of solutions:
concave-up solutions in most of three of the four quadrants; concave-down solutions in most
of the fourth quadrant; and what looks like a straight-line solution running from bottom left
to top right and separating the other two types.

L T T T A R A
R I R et
LR R R R A A i e
LT T e It
NN I — oy
.hl_'.\'\'\.\_'\'\-\_-\-\--\__l—-l-'- _.-"._."__."

Following the slope lines, draw the solution curves that pass through (0,0), through (1,0)
and through (2,0) (above right).

One way to do this is generate the slope field on your calculator, download the screenshot to
your computer using FA-124 or ScreenReceiver (see Section 9.6) and print it out so you can

draw in the solutions.!*

You can plot solutions on the slope field using one of the DE solvers in the next section
(as in the figure above right); just delete the ClrGraph'® command near the start of the
relevant program. If you also change S—L-Normal to S—L-Thick ( SET UP]|F6| M [F2]),
the solution curve will be easier to see on the slope field.

To plot the exact (algebraic) solution on the slope field, save the slope field as a PICT'®and
set this as the background in [SET UP|. Plot the exact solution as usual.

Exercises

Solutions in Section 13.4.

d
1. Sketch a slope field for the differential equation d_y =y — 2x.
x

Then use it to sketch the solution curve that passes through the point (1,0).
Use a V-Window [—3,3, 1] x[-2,2,1].

d
2. Sketch a slope field for the differential equation d—y = —xy.
x

Then use it to sketch the solution curve that passes through the point (1,0).

d
3. Sketch a slope field for the differential equation d_y =2—y.
x

Then use it to sketch three representative solution curves, i.e. curves showing the dif-
ferent types of behaviour of the solutions.

Use a V-Window [0, 3, 1] x [0, 4.5, 1].

4From the FA-124 File menu: Print Properties Page Setup Scaled 300 OK OK.
5To put it back in, IPRGM ‘ | CLR‘ Grph |.
16Press after the slope field has been plotted.
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13.2.2 Solving DEs: Numerical methods

Euler’s Method

Rather than trying to follow the slope lines in a slope field in drawing an approximate solution
curve, it would seem to make sense to draw in the necessary slope lines as we go. This simple

idea is the basis of Euler’s Method.

The method

Example Using Fuler’s Method — a simple case

Use Euler’s Method to plot an approximation to the solution y(x) of the initial-value problem

dy _

9 —9) = 4.
o =2 y(—2)

Take —2 <z < 2.

This is a simple case that can be done easily algebraically; we use it here to understand Euler’s
Method. The exact (algebraic) answer can be used as a check.

We are going to construct an approximate solution to this initial-value problem. The solution

curve will consist of a number of slope lines joined end to end.

In drawing the slope lines, we need to specify how long they are to be. The shorter they are,
the smoother the curve and the closer the approximate curve will be to the exact one, but
the more calculations we shall have to do.

It turns out to be easier to specify not the length of the slope line, but the change in z from
one end of the slope line to the other.

In drawing a slope line, we start at a given point (x¢,yo), and draw in the slope line of slope
m, calculated at the point (zg,yo) from the DE. By definition, m=Ay/Axz.

Along the slope line, if # changes by a given amount called the step length h=Ax, the change
in y is given by Ay=mAx=mbh.

The next point on our approximate curve is then (x1,y;) = (zo+h, yo+mh).

In effect, we are approximating the solution curve on the interval xo <z <xg+h by a linear
function, the tangent to the curve at (zo, yo)-

To continue, we repeat the whole process starting now at the new point (x1,y;).

For our example, we start with a step length A =0.5. The starting point for our example is
the initial condition (zg,yo)=(—2,4).

PTO
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The EULER1 program

As with slope fields, this calculation is tedious by hand, but is easily programmed, as in the
EULERI1 program. To use this program, first write the DE in terms of the calculator variables
X (independent variable) and Y (dependent variable), as we did for SLPFIELD:

dY

& = f(X,Y)

e Press and set Y1 =the RHS of the DE: in this example Y1 =2X.

Grarh Func Y= Liew Window
Y182 [—1] wmmin -
iE?]IIIIIIIIIIIIF:!I max 2

: —_ =cales ]
Yd: [—1] dot. 18.83174683
i =] it ——
(ESWOEL JTYPESSTYL N HERI T IHIT [TRIG|STD

e Set the variables to suitable values (so we see the whole graph):
[—2,2,1] x[—2,4,1] is about right here.
The initial X value gives Xmin.

As with plotting graphs, you have to experiment a bit with the Y V-Window, but the
initial Y value helps.

The two steps above are the same as for SLPFIELD.

e Run the EULERI program.

Enter the initial point, (X0, Y0)=(—2,4) here; the step H, here 0.5; and press [EXE].
The calculator should then draw in the whole curve from Xmin to Xmax.

| -

—

5
2
)

[ I S e
-0

e Press |SHIFT to redisplay the graph if you wish.

e Press to go to the menu where you can choose to enter a new H value, a new
initial point or one of several other options.

HEXT. ..

“?i

Lo T i

—_H

—[TZE

=L
Ar-
A
T
m=
I
i p]

Nk

e Select |5| (QUIT) to stop the program.
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Exercise Changing the step length

Try some smaller H values, say 0.1, 0.01. The value 0.5 in the example is relatively large.
What do you observe? Solutions in Section 13.4.

Notes
e Intuitively, as h gets smaller, the approximation to the solution y(z) gets better.

If you magnify a differentiable function sufficiently at any point, it looks like a straight
line, the tangent line at that point. Therefore approximating the function y on each
subinterval [z, 2+ h] by a straight line should become more and more accurate as h
(the width of a subinterval) gets smaller.

e In the limit A — 0, the approrimate solution generated by Euler’s Method tends to the
ezxact solution y.

e We can get closer and closer to the exact solution by taking A smaller and smaller, but
as you have observed, it takes the calculator longer and longer to do the calculations.

e Ultimately we are limited in our accuracy by round-off error. If h is too small, the
number of digits carried by the calculator (14) will not be sufficient to generate an
accurate answer. Therefore all numerical solutions are approximations to the exact
solution.

Exercise Changing the initial point

Now experiment with different initial Y values. Take H=0.1. What do you observe?
Solutions in Section 13.4.

It’s a good idea to clear the graphs (menu item) or stop the program and restart it at this
point, otherwise the screen gets cluttered.

Notes

e In the example above, we know the general solution of the DE is y = 2?+C, where C'is a
constant. Different initial points will give different C' values, hence generating a family
of parallel curves displaced from one another along the y axis, as you should have found
in the exercise above.

e The value of C' is determined by specifying a point on the curve, here the initial point
(=2,4): y(-2)=4 => 4=(-2*+C=4+C = C=0.

The particular solution is then y=22. Compare with the Euler approximations.

Example Numerical calculations using Fuler’s Method
Find y(2) if
y(2) a2

o= and y(1)=3

Set Y1=2Y/X; set the to [1,2,0.5]x [~2,12,2].

Note: Xmin should be set to the initial z value X0, so Xmin=1 here.

If we set up the so that Xmazx is the X value of the point we want, pressing

after the graph is plotted will display the required Y value.
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Note: There has to be an integral number of step lengths H between Xmin/X0 and Xmax
for the Y value at Xmax to be displayed.

Run EULER1 with X0=1 and Y0 =3 (the initial condition), and step length'” H=0.1 to see
what the solution looks like.

Press to display the last values of X and Y calculated (menu option 3).

Exercise: Calculate y(2) in this manner, reducing H in powers of 10. Round values to 4
decimal places and enter them in the table below. Solutions in Section 13.4.

H y(2)
0.1 11.4545
0.01

0.001

What’s the best estimate for y(2) from EULER1?

Round off the last two y values (whose H values differ by a factor of 10) until they are the
same. That tells you the exact y value (in most cases), accurate to that number of digits.

Here the two y values are 11.9406 and 11.9940. We have to round these back to 2 significant
digits before they are the same.

Hence, from these calculations, y(2) =12, accurate to 2 significant digits.

Euler’s Method is equivalent to the Left-Endpoint Rule for numerical integration.

Modified Euler’s Method

The program MODEULRI uses the modified Euler or Heun Method. The slope of the slope
line it draws at each step is the average of the slopes at each end of the line that would be
drawn using Euler’s Method. You run MODEULRI the same way you run EULERI.

The ME1CALC version of the program just calculates the final values (no plots); you have to
specify the final X value XF.

MODEULRI is more accurate than EULER1 for a given H value, and therefore produces
an answer accurate to a given number of significant digits faster than EULER1 does. The
modified Euler’s Method is equivalent to the Trapezoidal Rule for numerical integration.

Exercise: Use MODEULRI1 (or ME1ICALC) to complete the table below, finding y(2) if

dy 2y
1= y(1)
H y(2)
0.1 11.9600
0.01
0.001

What’s your best estimate for y(2) from MODEULR1? How many significant digits?

Solutions in Section 13.4.

"H=0.1 gives 10 steps from Xmin to Xmax, a reasonable number of steps to start with.
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How accurate are our answers?

If two consecutive values in a column in the table (with H values differing by a factor of 10)
are the same when rounded to n significant digits, we can be reasonably sure that this is the
exact answer, accurate to n significant digits.

Therefore, comparing the last two answers in each table:
EULERI: y(2)=12, accurate to 2 significant digits.
MODEULRI: y(2)=12.000, accurate to 5 significant digits.

The numbers generated by Euler’s Method appear to converge, albeit slowly, as H becomes
smaller. When H =0.001, the calculation takes a long time (it has to do 1000 steps), and the
result is still only accurate to 2 significant digits. If we wanted a value of y for z larger than
2, we would have to take still smaller step sizes to achieve the same accuracy.

Therefore, although in principle we can achieve any given accuracy using Euler’s Method by
taking a small enough step size (providing round-off error does not become significant), the
time taken to do the calculations can become large.

We then look to methods that converge faster, such as the modified Euler’s Method (MODEULR1).
For graphing and numerical purposes over not-too-large ranges of x, however, EULERL1 is OK.

Computer packages such as Matlab use fancier methods, such as the Runge-Kutta methods,
but the basic idea is the same. In fact, most numerical DE solvers use fancier versions of
Euler’s Method;!® if you understand it, you will have a good grasp of the others.

Exercises

Solutions in Section 13.4.
d
1. Consider the differential equation d_y = x — y, with initial condition y(0) = 1.
x

(a) Use the EULER1 program to find y(0.4) accurate to 2 significant digits.'® Set up
a table of values of y(0.4) versus H, like in the exercises above.

(b) How do you know each answer in (a) is accurate to 2 significant digits?
(c) Use MODEULRI or ME1CALC to find y(0.4) accurate to 4 significant digits.
(d) The exact solution to the DE for which y(0)=1 is

ylx) = = — 1 + 2e 7.

How does the error in using EULER1 to calculate y(0.4) vary with H in this case?
You may need to calculate y(0.4) for a few more H values and keep more digits.
Add a column to your table for the error in using Euler’s Method.

What return in improved accuracy does Fuler’s Method give for the increased work
caused by reducing the step size H by a factor of 107

What about the modified Euler’s Method?

Begsentially, they use a weighted average of values of the derivative/slope at various x values as the slope

of the line to the next point
YRounded to 2 significant digits is not the same as accurate to 2 significant digits.
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2. (a) Find P(3) and P(12), accurate to 3 significant digits, if P(0) = 1 and
dP
— = 03¢ P,
dt
Hint: Use MODEULRI1 or ME1CALC; write the DE in calculator variables; set up
a table of P(3) and P(12) vs H to determine when you have reached the required
accuracy.
(b) What is the approximate value of P(t) as t — 00?
3. (a) Use Euler's Method to find y(2,) accurate to 3 significant digits, if el and
r
y(1)=0.
(b) What step length H do you need in MODEULR1 or ME1ICALC to obtain an answer
accurate to 5 significant digits?
4. (a) Find y(1.5) accurate to 3 significant digits for the initial-value problem

(b)

y + tan(z)y = cos®(z) y(0) = —1

using MODEULR1 or ME1CALC. Is your calculator in RADIAN mode?

The algebraic (exact) solution to the initial-value problem here (on the interval
0<z<m/2)is y(r) = sin(x) cos(z) — cos(z) . Use this to check that your answer
to (a) is indeed accurate to 3 significant digits.

128



13.2  First-order DEs 13 DIFFERENTIAL EQUATIONS

13.2.3 Systems of DEs

Two coupled first-order DEs

Both Euler’s and modified Euler’s Methods are easily adapted to systems of differential equa-
tions. The modified Euler’s Method in this case is related to Euler’s Method exactly as it
was for a single first-order DE. Again, the modified Euler’s Method is the better method to
use because it gives a better accuracy for a given step size.

We illustrate the modified Euler’s Method using the MODEULR2 program with the following

simple example.

Example: Solve the following system of coupled differential equations numerically, subject
to the given initial conditions.

dl’l

W = —I + X9 (1)
dx
d—; = 21 (2)

Plot the solution curves x;(t) and z5(t) for 0 <t <2.

Find z1(2) and z2(2) accurate to 3 significant digits.

Using the MODEULR2 program?

MODEULR2 does for a system of two first-order differential equations what MODEULR1 did
for a single first-order differential equation. It too works for a system in which the right-hand
sides of the DEs are non-linear.
MODEULR2 assumes a system of first-order DEs of the form

dU

av
d_X =Y1 (X, U, V) ﬁ =Y (X, [J7 V), (3)

that is independent variable X, dependent variables U and V.

We therefore have to translate the differential equations in our problem to calculator vari-
ables X, U, V.

The right-hand side of the first DE, Eq. (1), is stored in Y1 on the calculator in terms of U
and V; the right-hand side of the second DE, Eq. (2), in Y2.

U and V are just generated by and .

PTO

2OME2CALC just calculates the final values (no plots).
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Step 1: Convert from problem variables to calculator variables

Comparing Egs. (1) and (2) with the calculator equations, Eq. (3), we see that, in this case,

t— X z1 — U T9 — V.

Therefore (using the correct minus on your calculator),

dry dU
% = —X1 + 29 — d_X = —-U+ V. Set Y1=-U+ V.
ds dV
V= _— Uiew Window
[—]1] max
E_Hl scales ]
. —_ dol.  f@,.81587381
E—% Y/min = -
- max .
[ZEC (3% WTI? BT I8 [okat | | [THIT TRIG[ZTO

Step 2: Set the V-Window for the solution
We need to tell the program the range of X () values for which we want the solution. We do

this by setting the variables.

For this problem, set the V-Window to [0,2,1] x [—1,5,1]. Thus, we are solving the DEs
for time t =0 to time ¢t =2, as stated in the problem. The Y (U and V) range is found by
experimenting and taking into account the initial conditions.

Step 3: Running the program
Now run MODEULR2.

MODEULERZ 3
Ua=7
: G
ZeaUIT ya=
H="7
&, 1

Choose TIME PLOT.2!

Set X0 = 0.

Set UOU=0 U0 = z,(0) =0.

Set VO =1 V0 = x(0) = 1.

Set STEP H =0.1 initially to give a reasonable number of steps between t=0 and ¢ =2.

Graph U(X), that is z1(t) in this case (figure over the page).

21 A phase plot is V vs U.
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The program then plots an (approximate) modified Euler solution for the system.

GRAFH R

Pressing after the graph has been plotted gives a range of options: new H; new X0,
U0 and VO0; displaying the final point; plotting the other solution V/U; clearing the graphs
before continuing; changing to a phase plot; and quitting (below left).

Step 4: The results

Press |3] to see the final (approximate) values calculated (below right).??

HERT. . . "= 5
1:HEW H L=
2:HEW =E.E. LA 2449114294
L=
: .
S : MORE 4. 91rleBo4s

How accurate is the solution?
We proceed exactly as we did with MODEULRI.

We write down the (approximate) values, given by the program, for z1(2) (U) and z5(2) (V)
with a step size of H=0.1 in the table below. Then repeat with H=0.01 and, in this case to
achieve the desired accuracy, H=0.001 (have a think while this one is running).

The figure below shows the graphs of both U (bottom curve) and V for the three H values.
The graphs for all three H values are close, the graphs for H=0.01 and H=0.001 almost
indistinguishable.

[ LICHT LR
H | x:(2) | z2(2) [
0.1 2.45 4.92

0.01 2.46 4.93

0.001 | 2.46 4.93

We conclude from the values in the table that x;(2)=2.46 and 25(2)=4.93, both accurate to
3 significant digits.

22You only have to plot one of U or V to see all the calculated values.
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Exercises

1. Plot the solutions to the following system on 0<x <2, with initial conditions y;(0) =8

and y»(0)=2:
d
P oy 4 3yp + 1267
dx
dys
2y~ Ay
d Y1 Y2

Find y;(2) and y2(2) accurate to 4 significant digits.

2. Let up(t) be the amount (mass) of a drug in the blood plasma at time ¢ days, and let
uz(t) be the amount in the tissue (organs in the body) for certain positive rate constants
k., ky and k.. The following equations model the process in which the drug enters the
plasma at rate g(t), moves between the plasma and the tissue, and is excreted from the

plasma:
d
_:;tp = —]{ijP — ]’CEUP + kauT + g(t)
d

Consider the case in which k, =4, k,=2, k.=3 and ¢(¢) =0, giving equations

d
% = —5Up+4UT
d
% = 2up — daur.

Suppose the initial conditions are up(0) =1 and ur(0) =0: a dose of 1 unit of a drug
is injected into the plasma or bloodstream at time ¢ =0, with none in the tissue. Plot
up(t) and ur(t) on the interval 0 < ¢ < 2 and comment: do these make sense for the
amount of drug in the plasma and tissue?

From Section 6.1 of Differential Equations: A Toolbox for Modeling the World by Kurt
Bryan, SIMIODE, Cornwall, New York.
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13.3 Second-order DEs

13.3.1 Theory

We convert a second-order DE to two coupled first-order DEs by defining a new dependent
variable. If the second-order DE is

d*u du
T2 +a% +bu = f(2),
let du
v dx (4)
2
Then, dv = d_u’ and the second-order DE becomes
dr  dx?
d
é Fav +bu = f(x), (5)

a first-order system of two coupled DEs in dependent variables u and v that we can solve
numerically with, for example, MODEULR2. This is a general method.

13.3.2 Example: Pendulum motion

The DE describing pendulum motion is?3

d*0 g .

PR sin(6), (6)
where 6 gives the angle from the vertical, positive in the an-
ticlockwise direction, ¢ is the gravitational acceleration con-

stant and L the length of the pendulum.

This DE is non-linear in the dependent variable # because of
the sin(#) term, and cannot be solved algebraically.

We convert our second-order, non-linear differential equation into a pair of coupled, first-order,
non-linear differential equations.

do
Let the pendulum angular velocity be v = e This defines a new variable v=uv(t).

Differentiating both sides of this equation with respect to t gives the angular acceleration
dv  d*0
— = 3 (7)
dt  dt

Substitute Eq. (7) into Eq. (6). We then have the system of two two coupled first-order
(non-linear) DEs

df

% = v, (8>
dv g .

- = I sin(6). 9)

23This equation follows directly from Newton’s Second Law for a body moving in a circular arc with u= L6,
or from energy conservation.
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We can now use MODEULR2 on these two DEs,; as described in Section 13.2.3, page 129. This
program assumes coupled first-order DEs of the form

dU av
x - Y1(X,U,V) X

We translate the DEs in the problem to calculator variables X, U, V. Remember that the
right-hand side of the first DE, Eq. (8), is stored (in terms of X, U, V) in Y1 on the calculator,
the right-hand side of the second DE, Eq. (9), in Y2.

= Y2(X,U, V).

Example: Plot the graph of 6(¢), the solution of the pendulum equation

d*0

or, as a first-order system,
do dv
7 =V o 0sin(#),

on the interval 0 <t < 2.5 seconds, given §(0)=7/12rad and v(0)=6'(0)=0 (rad/s).

Find 6(2.5) and v(2.5) accurate to 3 decimal places.

In practical terms, we are pulling the pendulum out to an angle of 7/12 radians to the right
(0 positive), and letting it go from rest: v(0)=0.

Step 1: Convert from problem variables to calculator variables

Comparing the pendulum equations with the calculator equations, we see that, in this case,

t—X 0 —U v = @ — V.
dt
Thus,
do dU
il — X \Y Set Y1 =V
% = —10sin(d) — Z—X = —10sin(U). Set Y2 = —10sin U.

Note: Y1 =YV for all second-order DEs that we solve using MODEULR2. Y2 will be different
for different second-order DEs.

Step 2: Set the V-Window for the solution

We need to tell the program the range of times for which we want the solution. We do this
by setting the V-Window variables.

For this problem, set the V-Window to [0, 2.5, 1] x [—0.5, 0.5, 0.1]. Note that X0=Xmin=0.
Thus, we are solving the DEs for time t=0s to time t=2.5s.

The Y range is suggested by the initial condition §(0)=7/12~0.26, and from experimenting.
Of course, you should always be in Radians.
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Step 3: Running the program
Now run MODEULR2.

e Choose TIME PLOT.

e Set X0=0.

e Set U0=m/12 U0=6(0)=m/12.

Set VO=0  VO=uv(0)=6'(0)=0.

Start with a step size H=0.1.

Choose the graph of U(X), that is 6(t).

Step 4: Converging to the solution

The program then generates an approximate solution to the pendulum equations using the
modified Euler’s Method. As always, we determine accuracy by reducing the step size H in
powers of 10.

The table below shows the MODEULR2 values for #(2.5) and v(2.5) =6'(2.5) for step sizes H
of 0.1, 0.01 and 0.001.

The graphs for H=0.1 and 0.01 in the figure below are almost indistinguishable. However,
for an accuracy of 3 decimal places in the numerical values, we need the results for H=0.001.

UiHy

“\\ /"“\ H | 6(2.5) | v(2.5)
. 0.1 | —0.038 | —0.842

\\___,.'/ 0.01 | —0.005 | —0.825
0.001 | —0.005 | —0.825

V-Window [0,2.5,1] x[—0.5,0.5,0.1]

Conclusion: On the interval 0 <t < 2.5, a step size of 0.01 gives a good approximation to
the graph of the exact answer, which looks periodic.

From the table, #(2.5) = —0.005rad, that is slightly to the left of the equilibrium (vertical)
position, and v(2.5) = —0.825rad/s, that is moving to the left, both values accurate to 3
decimal places.
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13.3.3 Example: Damped oscillations

Example: Use MODEULR to sketch a reasonably accurate solution 6(t) to the initial-value
problem for a pendulum,
d*0  db

=3 T o + 10sin(0) = 0 6(0)=7/12 ¢'(0) =0,

on the interval 0 <t < 2.5 seconds by first converting the second-order DE to two coupled
first-order DEs.

What appears to be happening to the oscillations as t increases? What is different about this
DE compared to the one in the previous example that might account for this?

What is the position of the pendulum (radians), and how fast and in what direction is it
swinging, at t=2.5s? Find values accurate to 2 decimal places.

Let 50
— = o 1
o v (10)
Therefore,
d*0 _dv
a2 dt’

The second-order DE then becomes

% + v + 10sin(#) = 0 or
d
d_: = —v — 10sin(6). (11)

Equations (10) and (11) are coupled first-order non-linear DEs, non-linear because of the
sin(6).

The corresponding calculator equations are (t —X; 0 ->U; v— V)

Z—E =V and Z—X = —V — 10sin U.
Set Y1=V and Y2=—-V—10sin(U).
Careful with the different — signs on your calculator.
The initial conditions are U0 = 7 /12 and V0 =0.
A suitable V-Window is [0, 2.5, 0.5] x[—0.3,0.35, 0.1].

Run MODEULR2, TIME PLOT, with H=0.1 and 0.01, from which we conclude that H=0.1
gives a reasonably accurate graph. The two graphs (over the page) are almost indistinguish-
able.
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UiHy

\ H [0(2.5) | v(2.5)
. e 0.1 | 0.007 | —0.232
\.‘___.,-"r 0.01 | 0.017 | —0.239

0.001 | 0.017 | —0.239

V-Window [0, 2.5,0.5] x [—0.3, 0.35, 0.1]

The amplitude of the oscillations is decreasing with time because the DE now contains a
damping term df/dt.

At t=2.5s, the pendulum is 0.02rad to the right of its equilibrium position (positive 6 value),
swinging to the left (negative v value) at a rate of 0.24rad/s; all values are accurate to 2
decimal places.

13.3.4 Exercises

Convert each second-order equation into an equivalent system of first-order DEs with initial
conditions. Plot the solutions to each DE on 0 <2 <2 and find u(2) accurate to 4 significant
digits.

d*u _du

1. w+5£—l—4u:0, u(0) =7, «/(0) =5.

2. 2u” 4 2cos(u') +u =sin(t), u(0) =3, v'(0)=—1.

137



13.4 Solutions to exercises 13 DIFFERENTIAL EQUATIONS

13.4 Solutions to exercises

Exercises page 122

d
1. Sketch a slopefield for the differential equation d—y =y — 2x.
x

Then use it to sketch the solution curve that passes through the point (1,0).
Use a V-Window of [—3,3,1] x[-2,2,1].

— " ™ e = ="
— i e e

d
2. Sketch a slopefield for the differential equation d_y = —xy.
x

Then use it to sketch the solution curve that passes through the point (1,0).

O

T T o o e ] e o e e T ", e
Bty "a—'-‘--'-":?ﬂ(-:"?-_
R

£
L A A
L R T N i

V-Window [—3,3,1]x[~2,2,1]

d
3. Sketch a slopefield for the differential equation d_y =2—y.
x

Then use it to sketch three representative solution curves, i.e. curves showing the dif-
ferent types of behaviour of the solutions. Use a V-Window |0, 3, 1] x [0, 4.5, 1].
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= e

The horizontal line y=2 is a solution of the DE
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Exercise Changing the step length page 125

Try some smaller H values, say 0.1, 0.01. The value 0.5 in the example is relatively large.
What do you observe?

The curves appear to be converging to some final curve as H is decreased. In fact, the curve
for H=0.01 is almost indistinguishable from the exact curve, y=x2. However, the smaller H,
the longer the program takes to run.

Exercise Changing the initial point page 125

Now experiment with different initial Y values. Take H=0.1. What do you observe?

A whole series of parallel curves, one for each initial Y value.

Exercise page 126

Use EULERI to calculate y(2), reducing H in powers of 10. Round values to 4 decimal places
and enter them in the table.

H y(2)
0.1 11.4545

0.01 11.9406
0.001 11.9940
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Exercise page 126

Use MODEULR1 or ME1CALC to complete the table below. What’s your best estimate for
y(2) from MODEULR1? How many significant digits?

H y(2)
0.1 11.9600

0.01 11.9996
0.001 12.0000

Round the last two values until they agree: y(2)=12.000, accurate to 5 significant digits.

Exercises

page 127

d
1. Consider the differential equation d_y = x — y, with initial condition y(0) = 1.
T

(a) Use EULERI to find y(0.4) accurate to 2 significant digits.

(b)

(c)

H | y(0.4)
0.1 | 0.7122
0.01 | 0.7379
0.001 | 0.7404

The values in the table for H=0.01 and H=0.001 are both 0.74 when rounded to
2 significant digits. Therefore, accurate to 2 significant digits, y(0.4)=0.74.
How do you know each answer in (a) is accurate to 2 significant digits?

We continue reducing the step length h in powers of 10 until two successive answers
are the same to the required accuracy, that is when rounded to 2 significant digits.

We know that the approximate answers tend to the exact answer as h — 0, so we
can be reasonably confident that, if successive answers obtained with h reduced by
a factor of 10 are the same to 2 significant digits, this is the exact answer accurate
to 2 significant digits.

Use MODEULRI1 or ME1CALC to find y(0.4) accurate to 4 significant digits.

H | y(0.4)
0.1 | 0.7416
0.01 | 0.7406
0.001 | 0.7406

The values in the table for H=0.01 and H=0.001 are both 0.7406. Therefore,
accurate to 4 significant digits, y(0.4) =0.7406.
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(d)

2. (a)

The exact solution to the DE for which y(0)=1 is
ylx) = = — 1 4 27,

How does the error in using EULERI to calculate y(0.4) vary with H in this case?
You may need to calculate y(0.4) for a few more H values and keep more digits.
What return in improved accuracy does Fuler’s Method give for the increased work
caused by reducing the step size H by a factor of 10?7 What about the modified
Euler’s Method?

Calculating y(0.4) from EULER1 and MODEULR1 or ME1CALC, and the corre-
sponding errors (error = exact — approx) gives, all rounded to 5 decimal places,

H EULER1 | Error | MODEULRI1 Error

0.1 0.71220 | 0.02844 0.74160 —0.00096
0.01 0.73794 | 0.00270 0.74065 —0.00001
0.001 0.74037 | 0.00027 0.74064 0

0.0001 | 0.74061 | 0.00003

We can see that for each reduction of H by a factor of 10 (meaning the calculator
has to do 10x more calculations), we achieve a reduction in the error by a factor
of about 10 using EULERI, and by a factor of about 100 using MODEULRI.

For this reason, Euler’s Method is a first-order method (error reduction 10'),

whereas the modified Euler’s Method is a second-order method (error reduction
10%).

Find P(3) and P(12), accurate to 3 significant digits, if P(0)=1 and
dP

— = 03¢ %P,
dt ¢

In calculator variables, the DE is
dYy 2
—— =037y,
ax

Set Y1=0.3¢"(—0.1X?)Y, V-Windows of [0, 3, 1]x[—0.3, 3, 1] and [0, 12, 2]x[—0.3, 3, 1],
respectively. Run MODEULR1 or ME1CALC with X0=0, YO =1 and reducing step
lengths H. The table below shows the results.
H | P(3) | P(12)
1 1.97 2.30
0.1 | 1.99 2.32
0.01 | 1.99 2.32

Therefore, accurate to 3 significant digits, P(3)=1.99 and P(12)=2.32.
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(b)

3. (a)

(b)

4. (a)

(b)

What is the approximate value of P(t) as t — oo?

The graph of P(t) looks to have levelled out at P~2.32: this is the approximate
limiting value as t — oc.

d 1

Use Euler’s Method to approximate y(2) if d_y = — and y(1) = 0 accurate to 3
r x

significant digits.

H | y(2)
0.1 |o0.7188
0.01 | 0.6956

0.001 | 0.6934
0.0001 | 0.6932

Therefore, y(2)=0.693, accurate to 3 significant digits.

What step length do you need in MODEULR1 or ME1CALC to obtain an answer
accurate to 5 significant digits?

H | y(2)
0.1 |0.69377
0.01 | 0.69315

0.001 | 0.69315

A step length of 0.01 gives an answer accurate to 5 significant digits, verified by
using a step length of 0.001.

Find y(1.5) accurate to 3 significant digits for the initial-value problem
Y + tan(z)y = cos?(z) y(0) = —1
using MODEULRI1 or MEICALC. In calculator variables, the DE is
x= " tan(X)Y + cos(X)?.
Set Y1 =—tan(X)Y + cos(X)? and a V-Window of [0,1.5,0.5]x[—1,0.15,0.2]. Run
MODEULRI1 with X0=0, YO= —1 and reducing H.
H y(1.5)
0.1 —2.37x1073
0.01 | —1.88x107*

0.001 | —1.77x107*
0.0001 | —1.77x1074

Therefore, accurate to 3 significant digits, y(1.5)=—1.77x10~%.

The solution to the initial-value problem above is y(z)=sin(z) cos(x)—cos(z) (on
the interval 0 < x < 7/2). Use this to check that your answer to (a) is indeed
accurate to 3 significant digits.

From the exact solution,
y(1.5) = sin(1.5) cos(1.5) — cos(1.5) = —1.77x 1074,
rounded to 3 significant digits, in agreement with MODEULRI.
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Exercises page 132

1. Plot the solutions to the following system on 0<x <2, with initial conditions y;(0) =8

and y»(0)=2:
dys
dx
dys
dx

= —2y; + 3y + 12€”

=y — 4y,

Find y;(2) and y»(2) accurate to 4 significant digits.

Here, x — X; y; —U; yo —V. The equations in calculator variables are then

dU
dX
av
dX
The initial conditions are U0 =8, VO =2.

= —2U+3V +12¢"X

= U—4V.

Running MODEULR2 gives the following graphs of y;(¢) (top) and ().

[ LCHD W

—I—'_'_'_

V-Window [0, 2, 1] x [0, 40, 5]

The values for y;(2) are given below.

H

y1(2)

0.1
0.01
0.001

37.420
37.351
37.351

Therefore, y;(2) = 37.35, accurate to 4 significant digits. From the same calculations,
y2(2) =7.524, accurate to 4 significant digits.
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2. Let up(t) be the amount (mass) of a drug in the blood plasma at time ¢ days, and let
uz(t) be the amount in the tissue (organs in the body) for certain positive rate constants
kg, ky and k.. The following equations model the process in which the drug enters the
plasma at rate g(t), moves between the plasma and the tissue, and is excreted from the

plasma:
duP
_dt = —kbU,p - keUP + kaUT + g(t)
d

Consider the case in which k, =4, k,=2, k.=3 and ¢(¢)=0, giving equations

d
% = —5Up—|—4UT
d
% = 2Up—4UT.

Suppose the initial conditions are up(0) =1 and up(0) =0: a dose of 1 unit of a drug
is injected into the plasma or bloodstream at time t =0, with none in the tissue. Plot
up(t) and ur(t) on the interval 0 < ¢ < 2 and comment: do these make sense for the
amount of drug in the plasma and tissue?

Here, t — X; up —U; ur —V. The equations in calculator variables are then

dU
_ = — 4
X 5U + 4V
av
— = 2U —4V.
X U -4V

The initial conditions are U=1, V(0=0.
Running MODEULR2 gives the following graphs of up(t) (top) and up(t).

j LICHY UCHD

V-Window [0, 2,1] %[0, 1, 0.5]

The graphs make sense. The intial drug in the plasma is lost to the tissue or excreted.
Although some comes back from the tissue, it is always less than the amount lost, so
the amount of the drug in the plasma always decreases.

The drug in the tissue increases from zero as it receives drug from the plasma. However,
this amount decreases as the drug is excreted, and eventually the amount of drug in the
tissue reaches a maximum, then decreases.
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Exercises page 137

Convert each second-order equation into an equivalent system of first-order DEs with initial
conditions. Plot the solutions to each DE on 0 <2 <2 and find u(2) accurate to 4 significant
digits.

d*u  _du
du
Let m =v. Then, the second-order DE becomes
dv
%—1—51}—1-416:0, u(0) =7, v(0) = 5,
or
d
d—: = —5v—du u(0) =7, v(0) = 5.

Here, t —+ X; u —U; v —V. The equations in calculator variables are then
dU
dX
A%
dX

The initial conditions are U(0) =7, V(0) =5.

Running MODEULR2 gives the following graph of u(t).

=V

= —5U —4V.

[ LK

V-Window [0, 2, 1] x [0, 10, 1]

The values for u(2) are given below.

H u(2)
0.1 |0.27534
0.01 | 0.26319

0.001 | 0.26308
0.0001 | 0.26308

Therefore, u(2)=0.2631, accurate to 4 significant digits.
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2. 2u” 4 2cos(u) +u =sin(t), u(0) =3, v/'(0)=—1.
du

Let i =v. Then, the second-order DE becomes
dv :
2% +2cos(v) +u =sin(t), u(0) =3, v(0) =—1,
or
dv

i cos(v) — 0.5u + 0.5sin(t) u(0) =3, v(0) = —1.

Here, t — X; u —U; v —V. The equations in calculator variables are then
dU
dX
dv
dX

The initial conditions are U0 =3, VO=—1.

Running MODEULR2 gives the following graph of u(t).

-V

= —0.5U — cos(V) + 0.5sin(X).

[ LI

V-Window [0,2,1] x[—1,4, 1]

The values for u(2) are given below.

H u(2)
0.1 | —0.32823
0.01 | —0.32714
0.001 | —0.32714

Therefore, u(2)=—0.3271, accurate to 4 significant digits.
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13.5 Appendix: Calculator programs

These are available at canberramaths.org.au under Resources.

13.5.1 First-order DE solvers

SLPFIELD

Plots slope fields. Instructions for use on page 121.

EULER1

Uses Euler’'s Method to plot approximate solutions to a DE; also gives final values. Instruc-
tions for use on page 124.

MODEULR1/ME1CALC

Uses the modified Euler’s Method to plot approximate solutions to a DE; also gives final
values. Instructions for use on page 126.

ME1CALC just calculates the final values (no plots); you have to specify the final X value
XF.

13.5.2 Coupled first-order/second-order DE solvers

MODEULR2/ME2CALC

Uses the modified Fuler’s Method to plot approximate solutions to two coupled first-order
DEs or a second-order DE; also gives final values. Instructions for use on page 129.

ME2CALC just calculates the final values (no plots); you have to specify the final X value XF.
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14 Population Modelling 2
Logistic and Epidemic Models

14.1 Logistic model

The logistic model arose from an attempt by Verhulst to come up with a more realistic
population model than Malthus’ exponential model (see Population Modelling 1 in Volume 1
of this book). He reasoned that no organism grows without bound, otherwise the Earth would
be covered in this organism. Restrictions to growth are imposed by the need for food and
space, so that the growth rate k, assumed constant in the exponential model, must decrease
as the population increases. Verhulst chose the simplest such form for the growth rate, a
linear decrease with population P: k = a—bP, where a and b are constants. This led to
the so-called logistic curves (see Section 14.1.1 below), which start out like exponentials but
eventually saturate or tend asymptotically to a constant value.

14.1.1 Mathematical background
This section briefly outlines the steps to the logistic model in terms of differential equations.

You can skip down to Solution if you haven’t covered/encountered differential equations.

The assumption that the (instantaneous) rate of change (increase or decrease) in a population
P(t) at time t is proportional to the population at that time gives rise to the exponential
differential equation

P
= = kP
dt ’

where the constant k is the growth (or decay) rate. Solutions are of the form P(t) = Pye*’,
where Py=P(0) is the initial population.

Putting the Verhulst growth rate k =a— 0P, where a and b are positive constants, into the
exponential differential equation above, re-arranging and renaming some constants gives the

logistic differential equation
dP P
— =kP|1——
dt ( K ) ’

where it turns out that K is the maximum sustainable population or carrying capacity.

Solution: The solution to the logistic differential equation is

K Eekt

Eekt—1’

where E=PF,/(Py— K), with Py=P(0) the initial population (F,# K).
If Py=K, the solution is P(t)= K, a constant or equilibrium solution. P(¢)=0 is the other

equilibrium solution but not of great interest in population modelling other than acknowledg-
ing that it makes sense. Some logistic curves P(t) are shown below.

P(t) = (1)

LOGISTIC CURVES

Logistic curves are close to exponential for small ¢ but,
instead of increasing indefinitely like the exponentials,
they level out and approach the constant value K asymp-
totically. Curves starting above the carrying capacity K
decrease down to it asymptotically.
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14.1.2 Logistic problem

Exercise: A population P(t) of fish in a pond is modelled by Eq. (1) with £=2.5 and carrying
capacity K =100. Time ¢ is measured in weeks. Initially there are 10 fish in the pond.

1. Write down the formula for P(t) and graph it for 0 <t <5.
2. How many fish are there after 1 week?
3. How long does it take the fish population to reach 807

4. How many fish are there after a long time?

Solutions to this problem are in Section 14.4.1.

14.2 Discrete logistic model

Here we use a discrete version of the Verhulst or logistic model, called the discrete logistic
model, to predict the growth of a population of bacteria or kangaroos. In a discrete model,
time goes in steps rather than being continuous, as it was in previous models. The model is
in the form of a difference equation which tells you how to calculate the population after the
next time step, P, 1, if you know the population P, now:

Pn+1 :APn(l_Pn)a (2>

where A is a constant

14.2.1 Exercise: Bacteria

In this model, P, is a measure of the population (in millions of bacteria) at the end of the nth
hour and A is a number that depends on how fast the bacteria reproduce. For our calculations,
we take A=2 and the starting population Fy=0.1.

To calculate P;, the population after 1 hour, put n=0 and Py=0.1 in Eq. (2):
P, =2Py(1-P) =2 x 0.1 x (1-0.1) = 0.18.
To calculate P,, the population after the second hour, put n=1 in Eq. (2):
Py =2P(1-P,) =2 x 0.18 x (1—0.18) = 0.2952,

and so on. After a few more steps (hours), you should find the population stabilises at a
particular number. What is the number?

Calculator Hint

To speed up this process, on a calculator, type:

0.1 — |[ALPHA||[P||EXE] store the starting population in memory P;
2P(1-P) — evaluate Eq. (2) and store the result back in P.

This will give you the next value for P. If you now keep pressing |[EXE|, the calculator will
repeatedly execute the last line to give successive values for P.

149



14.2  Discrete logistic model 14 POPULATION MODELLING 2

Next let A=3.2 and keep FPy=0.1:
0.1 — [ALPHA|[P]|[EXE];
3.2P(1-P) — [P|[EXE];

and keep pressing .

You'll need to run the population for about 18 (model) hours this time before it settles down.
What happens here? Draw a plot of population versus time.

Now try A=3.8 and Py=0.1. This one is weird! The population varies wildly between 0.1 and
1, with no hope of prediction. Plot this one too. You've discovered chaos (the mathematical
version). What happens with other values of A and Py?

Solutions to the above are in Section 14.4.2.

Sequence grapher: Can be used to graph values of P, vs n. The LOGISTIC program
(Section 14.2.3) sets this up for you for the bacteria here and for the kangaroos in the next
section.

14.2.2 Exercise: Kangaroo management

Part of an UNSW Canberra Maths Lab adapted from Stimulating Mathematical Interest with
Dynamical Systems by M.B. Durkin, The Maths Teacher 89, 242-24 (1996).

You are hired by the State Forestry Department, with your main task to assist in the man-
agement of the kangaroo population in a remote forest called Hamt Reserve. The possibility
of culling of kangaroos in the reserve is under consideration.

The kangaroo population in the reserve is given by the discrete logistic model, a difference
equation, Poii = 1.8P, — 0.8(P,)2 (3)

where P, is the number of kangaroos in the reserve at the end of year n in tens of thousands,
i.e. one unit of P equals 10, 000 kangaroos. At the end of 2005, there were 8000 kangaroos in
the reserve (Py=0.8).

The first task

As a training exercise, management asks you to model and report on a scenario containing
several events that would affect the kangaroo population.

Write a short report on the outcome of the following scenario. The report should include a
mathematical analysis with calculations, tables and/or graphs to substantiate your conclusions.

The scenario

e [f there are no natural disasters in 2006, what is the kangaroo population at the end of
20067 Do this and the following calculations manually (without a program) using Eq.

(3)‘24

e Unfortunately, at the end of 2006, there is a short but fatal outbreak of the dreaded
rootoxis which kills around 4000 kangaroos. What is the population of kangaroos at the
end of 20077 When does the kangaroo population recover to more than 9000 kangaroos
if are no more natural disasters?

24 Calculator hint: As in Section 14.2.1, store the initial population in memory P and repeatedly execute
the calculation 1.8P — 0.8P? — P by pressing the required number of times.
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e Following the rootoxis epidemic, on Christmas Day 2008 there is a forest fire in a nearby
forest which results in 2000 kangaroos from that forest migrating into Hamt Reserve.
What is the population of kangaroos in Hamt Reserve at the end of 20097

e After these two events, there are no more natural disasters. What is the kangaroo
population after a long time? The number here is the limiting capacity or maximum
sustainable population of the reserve.

Effect of culling

Impressed by your previous report, management has now put you in charge of undertaking
a feasibility study into whether culling of kangaroos is necessary/desirable in Hamt Reserve.
Your analysis will be a crucial factor in the decision-making process.

Write a report addressing the following questions. Again, a mathematical analysis including
calculations, tables and/or graphs is required to substantiate your conclusions. Add an execu-
tive summary for your boss, summarising your findings and making suitable recommendations.

1. What is the modified form of Eq. (3) if H kangaroo units are culled each year?

We assume here, for simplicity, that all the kangaroos are killed close to the end of the
year, otherwise the killing of the female kangaroos in particular would affect the number
of births and deaths, and consequently the growth rate.

2. What would happen if 720 kangaroos were culled each year (H =0.072), a value used in
a nearby reserve? Assume the initial population is that given above for the year 2005,
FPy=0.8. What is the long-term population?

What if the initial population were Py=0.37 FPy=0.0957

3. What would happen if 2400 kangaroos were culled each year (H =0.24)7? Assume again
that Py=0.8. What is the long-term population?
What if the initial population were Py=17 Fy=1.57

4. What about H=0.27 It turns out® that this is the largest number of kangaroos which
could be culled annually without the kangaroos dying out in Hamt Reserve. Note that

the initial population must be larger than 0.5. What is the long-term population in this
case?

Solutions to the above are in Section 14.4.2.

ZExperiment and see — the LOGISTIC program, next section, might help.
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14.2.3 LOGISTIC program: Bacteria and kangaroos
Available at canberramaths.org.au under Resources.

Sets up the graphics for a population of bacteria obeying the discrete logistic equation (Section
14.2.1) or for a population of kangaroos obeying the discrete logistic equation with culling
(Section 14.2.2).

Use: Run the program. Select BACTERIA or KANGAROOS by pressing the appropriate

number and .

For BACTERIA, the program sets up the sequence a,; = Aa,(1—a,), with starting values
A=2 and ap=0.1 (below left).

FEES= MEHML 2 ...
an+1=Hant1l—-anl

Fe: THELE. THEH
STAETIMG LALLES F3: GEAFH cEXIT>
A=2 an=H.1 Fl: CHAMGE A OF H
_ F3: CHAHGE FAMGE: ap
= Dispi= [EXE] AFTEE A CHAHMGE

Pressing gives the screen above right, essentially the commands for generating tables
and graphs in RECUR mode ( MENU ) The program has now finished.

Pressing | MENU as directed gives the standard RECUR screen below

Recur=iaon
= N4t _dnar
i1 — B  o.
Ch+1: [—1 | 018
£ O.28952
3 0. UIEBI o
SEL+SJDEL JTYPEJNAvdSE T NG FEIDEL [WEE [-CoH [G-FLT

Pressing | TABL | gives a table of values of the sequence (above right). From this screen,
pressing | G-CON | gives a line graph of population versus cycle number (time) (below
left). (Trace) has been pressed and the cursor moved to n=10.

an+1=2antl-an an+1=3.63ant1l—-an

AL
ar

I I
n=10 4=0.5 n=" 4=0. 62212386

Press twice to return to the main Recursion screen. Here you can change the value of
A. Press (SET) to change the value of ay or the table range.

A=3.65 in the figure above right.
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For KANGAROOS, the program sets up the sequence a, 1 =1.8a,—0.8a2—H , with the starting
value for the harvesting rate H=0 and ay=0.8 (below left).

an+1=1.8an—H8.2ant-H
STARTIHG WALLES
H=H

aop=H.5

- DisFp -

You then proceed as for BACTERIA to generate a table or graph, and to change the values
of H in the formula or aq in SET.

14.3 SIR epidemic model

14.3.1 Introduction to epidemic modelling

Based on www.stat.columbia.edu/~regina/research/notes123.pdf.

The modelling of infectious diseases is a tool that is used to study the mechanisms by which
diseases spread, to predict the future course of an outbreak and to evaluate strategies to
control an epidemic.

Infectious agents have had decisive influences on the history of mankind. Fourteenth-century
Black Death took the lives of about a third of Europe’s population at the time. Thucydides
described the Plague of Athens (430428 BC): 1,050 of 4,000 soldiers on an expedition died
of a disease. He gave a detailed account of symptoms, some so horrendous that the last one
— amnesia — seems a blessing (Bailey, 1975). An interesting feature of this account is that
there was no mention of person-to-person contagion, which we now suspect with most new
diseases; it was not until the 19th century that this was beginning to be discussed.

The practical use of epidemic models relies heavily on the assumptions underlying the models.
A reasonable model does not have to include all possible effects but should incorporate the
main mechanisms that influence disease propagation in the simplest possible fashion. Great
care should be taken before epidemic models are used for prediction of real phenomena. How-
ever, even simple models should, and often do, pose important questions about the underlying
mechanisms of infection spread and possible means of control of the disease or epidemic.

The classical papers by Kermack and McKendrick (1927, 1932, 1933) have had a major
influence on the development of mathematical models for disease spread, and are still relevant
in many epidemic situations. The first of these papers laid out a foundation for modelling
infections which confer complete immunity after recovery (or, in the case of lethal diseases,
death). If infected individuals are introduced into a large population, a basic problem is to
describe the spread of the infection within the population as a function of time. One of the
most important questions is whether the epidemic comes to an end only when all the initially
susceptible individuals have contracted the disease or if some interplay of infectivity, recovery
and mortality factors may result in epidemic “die out”, with many susceptibles still present
in the unaffected population.

In their first paper, Kermack and McKendrick started with the assumption that all members of
the community were initially equally susceptible to the disease, and that complete immunity
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was conferred after the infection. The population was divided into three distinct classes:
susceptibles S, healthy individuals who can catch the disease; infecteds I, those who have the
disease and can transmit it; and removed R, individuals who have had the disease and are
now immune to the infection (or removed from further propagation of the disease by some
other means). Schematically, the individual goes through consecutive states S—I—R; such
models are often called SIR models.

Bailey, NTJ (1975). The Mathematical Theory of Infectious Diseases and its Applications. 2nd ed.,
Hafner Press, NY.

Ethier, SN & Kurtz, TG (1986). Markov Processes. Characterization and Convergence. Wiley, NY.
Kermack, WO & McKendrick, AG (1927). Contributions to the mathematical theory of epidemics,
i. Proc. R. Soc. Edinb.: A Mathematics 115, 700-721.

Kermack, WO & McKendrick, AG (1932). Contributions to the mathematical theory of epidemics
ii — the problem of endemicity. Proc. R. Soc. Edinb.: A Mathematics 138, 55-83.

Kermack, WO & McKendrick, AG (1933). Contributions to the mathematical theory of epidemics
iii — further studies of the problem of endemicity. Proc. R. Soc. Edinb.: A Mathematics 141, 94-122.

14.3.2 Discrete SIR model

In the SIR model, the population is divided into three categories, susceptible, infected
and removed, with S, I and R being the respective numbers in each, functions of time in
days. Susceptible persons can catch the disease; infected persons are infectious and can there-
fore transmit the disease to susceptibles; removed persons have recovered, are then assumed
immune to the disease and cannot spread it.

The discrete SIR model is the difference equations?®

Iy, = I, + BS,I, — al, (2)

where S,,, I,, and R, are, respectively, the numbers of susceptible persons, infected persons
and recovered persons after n time intervals; o (the recovery rate) and § (the transmission
rate) are positive constants. The time interval here is 1 day.

BSpl, in Eq. (1) is the number of new infections per day. These people move to the infected
category, thereby decreasing S in Eq. (1) and increasing I in Eq. (2).

55,1, models the transmission of the disease. The expression here is one of several possible
choices. It is called the Law of Mass Action, which states that the rate of new cases is
proportional to the product of S,, and [,,. Transmission occurs when an infected meets a
susceptible, so intuitively, transmission should depend somehow on the numbers of each. In
this form, the number of contacts each individual makes per day is assumed to be large in a
large population, and small in a small population.

People recover from the disease according to the third term on the RHS of Eq. (2), and move
to the removed category. Assuming all in R are alive, no equation term represents births or
deaths in this simplified SIR model. Infectious diseases such as influenza spread rapidly, then
‘burn out’ over a period of weeks or months. Natural births and deaths in the population can
therefore be ignored on this timescale.

26See Section 14.2 for other examples.
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14.3.3 Sequence graphing of the discrete SIR model

The 9860/CG20/CG50 has three built-in sequences a,

b and ¢ . To access them, press [8], then

(TYPE) and [F2]. The left-hand sides of the three se-
quences should then be the n+1 terms. The right-hand
sides will vary from those shown.

Recursion
dr+1=amn
br+1=bn

Cr+1=Ch

SEL+SJOEL JTYPEJN An dSE T [

In calculator terms, the SIR model is
(S—=a;I—bR—c;a— A; §— B)

pi1 = an(l—an)
bust = bp(1+Ba,—A)
Cnt1 = Cn_l'Abn

Recursiaon
an+1Bant 1-Bbrl
br+1Bbrt 1 +Ban—H2

[—]
[—]

SEL+SJOEL JTYPEIN AndSE T I

Press |[EXIT| and |F5] (SET). Start =0 means we start
with Sy and Ip; S; is the S value after 1 day, etc.
Start by plotting 50 points, End =50, running the sys-
tem through 50 days. We must also set Xmax to 50 in

for the plots. This value may need to be

changed once we know the duration of the epidemic.

Table Setlina
Starti

End :5H

Ao 1195

bo 5

C.o 5]

|-E|-:-i-E||

n+1

The initial conditions are contained in ag, by and cg.

The next step is to choose a |[V-Window|. Press [SHIFT and set the values as shown

below. N =200 is the maximum value for S, so Ymax must be at least 200. The values shown
for Ymin amd Ymax allow the sequence name at the top and sequence point at the bottom
in Trace to be displayed without obscuring the graphs. Yscl=50.

Liew Windaow

max

scalei5

dot.  1@.39682539
Y/min 1-35

marx =238

[THIT [TRIG[ZTD

Finally, store the values of @ and  in memories A and B

to do this.

respectively. You will need to press

Press | MENU to return to the Recursion screen, | TABL | to display the table of values and
(G-CON) to plot the graphs. Use to explore the values.

br+i1=brnC1+Ban—A>

n=1Y

bk=52. 00532803

Adjust End in SET and Xmax in so that the
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14.3.4 Case study: On a Pacific island

The population on an idyllic Pacific island is stable at N =200. The birth and death rates
are small, and can be ignored. The island’s post office employs five people,?” who are all
clustered around when a Christmas hamper is opened for customs inspection. Unfortunately
the white powder in the hamper is not artificial snow. Within a day, during which the workers
mix as usual with other persons on the island, all five workers are infected with a severe and
mysterious virus.

You are the only person on the island with some knowledge of epidemiology, gained from
Maths in Year 12. The island’s Chief Medical Officer needs to know how many people might
need to be treated for the virus and whether to call for emergency hospital facilities. The
island’s hospital can cope with at most 50 patients at any one time. The CMO asks for your
help in predicting the course of the epidemic.

Based on the post-office experience, you assume that the incubation period is less than a

day, and can be ignored. The mean infectious period, 1/a in the SIR model, needs to be
estimated, as does f3.

1. Based on other viruses, you take the mean infectious period, 1/, to be 5 days and the
transmission parameter §=0.0025. Draw graphs (time plots) of S,, and I,, vs n (time
in days). Details of how to do this are in the Appendix, Section 14.3.3.

e What is the approximate duration of the epidemic (I < 1)? How many persons don’t
catch the disease?

e When will the peak of infection occur according to the discrete model? Will the hospital
cope?

e Show, from the equation for I above, that the theoretical maximum value?® of I in the
discrete model occurs when S=a/f.

Compare this value with the value you obtained from your graph. Use to do
this. Why might not these values be exactly the same?

2. After a week you have some actual data. You find that the mean infectious period is
actually 4 days, not 5, and that 7(8)=30 and S(8)=140. Experiment with different
to find the value that gives Is=30.

Hint: For each 3 value, use either a graph and [trace] or |table|?” (easier) to find Ig until
you obtain the actual value (or as close as possible).

When you have found the right g value, use the model to predict how many days it
will take before the disease dies out and when the peak of infection will occur. Will the
hospital be able to cope according to this model? How many people will avoid catching
the disease?

Solutions in Section 14.4.5.

2"The island’s economy is based around issuing stamps, banking and processing asylum seekers.

28 At a maximum or minimum, there is no change in I, so that I,,.1 = I,,. This corresponds to the condition
dI/dt =0 in the continuous case.

29gee the end of the Appendix
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14.3.5 Exercise: Age distribution of trees in a forest

This is a similar problem to the discrete SIR model, and can be solved in a similar manner
using difference equations and the Sequence grapher.

The population of trees in a forest is split into four age groups: b, is the number of baby
trees (0—15 years old) at time-point n; y, the number of young trees (1630 years); m,, the
number of middle-aged trees (3145 years old); and o, the number of old trees (more than
45 years old).

The time step for our difference equations is 15 years.

In order to simplify the model we make the following assumptions:
A. a certain percentage of trees in each age group dies in each time interval;

B. surviving trees age into the next age group each time step. Old trees remain old trees
(or die);

C. dead trees are replaced by an equal number of baby trees.

Define «;, 3, 7, ¢ as the fraction of dead trees in the respective age groups in each time interval.
Then, the difference-equation model is

boy1 = ab, + By, +ym, + do, (Assumption C) (4)
Ynt1 = (1—a)b, (Assumptions A, B) (5)
Mpr1 = (1=08)yn (Assumptions A, B) (6)
Oont1 = (1=y)my,+ (1=9)o, (Assumptions A, B). (7)

1. If the population of trees in time interval n is N = b, + vy, + m, + 0,, show that
the population stays the same size after one more time step, and so by induction the
population of trees is a constant N.

This means that we only need solve Egs. (1)—(3).

2. Three initial conditions are needed in order to fully solve these difference equations.
Assume all baby trees initially.
Take «=0.2, 5=0.5, v=0.3, §=0.2 and N =1000.

Set up Egs. (1)—(3) with the given parameter values and initial conditions on your
calculator. See Section 14.3.3 if you don’t know how to do this.

Run the difference-equation model through 10 cycles (150 years) and plot the results.
Do the individual populations appear to be stabilising?

Solutions in Section 14.4.4.
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14.4 Solutions
14.4.1 Logistic problem

1. Write down the formula for P(t) and graph it for 0 <t <5.

Y1=188e"0( 2, SR+ 0+e™]
Py=10 and K =100, so E:PD/(PO—K):—%.
After a little algebra,
10062'5t
P(t) = O ozst (8) |
te -] Y=51.5120B8514

V-Window [0, 5, 1] x [-20, 120, 10]
2. How many fish are there after 1 week?

Read directly from your graph using (as in the figure above).
Algebraically, the number of fish after 1 week is, from Eq. (8),

100e? .
P(1) = o1 57.5 to 3 digits

There are 57 or 58 fish in the pond after 1 week.
3. How long does it take the fish population to reach 807
You can do this from your graph of P(t) by graphing y =80, and finding its intersection

(ISCT in [G-Solv]) with P(#).

Be™ (2, Sra-09+em ]

IZECT

#n=1.433401575  ‘Y=80

V-Window [0, 5, 1] x [-20, 120, 10]

Algebraically, we need to solve P(t)=80. Therefore, from Eq. (8),

100e%5

9+62'5t = 80,
62.5t

§i;?§§5 = 0.8.

et = 0.8(9+ ).

L 0.2 = T2
et = 36
In(36
Lt o= n2(5) — 143 to 3 digits.

It takes about 1.43 weeks or about 10 days for the fish population to reach 80.
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4. How many fish are there after a long time?

You can do this from your graph of P(t) by tracing along it and remembering what K
means.

Y1=188e™ (2, JK 1+ +e™

%=U, 93063452 | ¥=959.5959591003

Algebraically, multiplying numerator and denominator of Eq. (8) by e25¢,

100e25¢ 100

P(t) = = .
(*) 9 4 25t Qe—25t 4 |

Now e72% goes to 0 as t — oo, so P(t) — 100. There are 100 fish in the pond after
a long time. This is the carrying capacity or maximum sustainable population of the
pond according to the logistic model, Eq. (8).

14.4.2 Discrete logistic model

Exercise: Bacteria
For the logistic difference equation P, = AP,(1—P,):
with A=2 and starting population FPy=0.1, the population stabilises at 0.5;

an+i=2ant1l—-an

ok
ar

h=1 3=ﬂ-5

V-Window [0, 10, 1] x [—0.3, 1.2, 0.5]

with A=3.2 and Py=0.1, eventually the population alternates between 0.513 and 0.799;

an+1=3. 2antl-anl

n=19 4=0. 1934300232

V-Window [0, 30,5]x[~0.3,1.2,0.5]
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with A=3.8 and Py =0.1, the population varies wildly between 0.1 and 1, with no hope of
prediction. This one is weird! You’ve discovered mathematical chaos.

an+1=3.8anll-an

|
n=13 4=0.9370B09195

V-Window [0, 30, 5] x [—-0.3,1.2,0.5]
What happens with other values of A and Py?

Exercise: Kangaroo management

The calculation of the population P, can be done manually on a calculator (following the
calculator hint in the question) or using the sequence grapher ( MENU ) The LOGISTIC
program (Section 14.2.3) sets up the sequence grapher for the problem here.

We have the logistic difference equation for the kangaroo population
P = 18P, — 0.8(P,)?,

with Py=0.8 corresponding to the (end of) year 2005.

Using this and incorporating the rootoxis outbreak in 2006 by subtracting 0.4 (4000 kangaroos)
from the 2006 population, we have the following number of kangaroos in subsequent years.

Year | n P, Number of kangaroos
2005 | O 0.8 8000
2006 | 1 | 0.928—0.4=0.528 5280
2007 | 2 0.7274 7274
2008 | 3 0.8860 8860
2009 | 4 0.9668 9668

The number of kangaroos has recovered to 9668 by the end of the year 2009. If we include
the migration of 2000 kangaroos at the end of 2008, we have the following numbers.

Year | n P, Number of kangaroos
2008 | 3 | 0.8860+0.2=1.0860 10, 860
2009 | 4 1.0113 10,113
2010 | 5 1.0022 10,022
2011 | 6 1.0004 10,004
2012 | 7 1.0001 10,001
2013 | 8 1.0000 10,000

The population in the reserve at the end of 2009 would be 10,113. In subsequent years, the
population declines to the carrying capacity or maximum sustainable population of 10, 000,
the population after a long time.
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Effect of culling

1. If H kangaroo units are killed each year, this number is subtracted from the value for
P,.1 that we calculated above, giving the difference equation

P, =18P, —0.8(P,)* — H.

2. With H=0.072 and an initial population of 0.8 units, the long-term population will be
0.9 units or 9000 kangaroos.

an+i=1.8an-H.2an"-H. 4 an+1=1.8an-H. 3ant-H.H8
FONsd Fp=0.095
—\-d.h-\_ﬁ—
l:q 4=0. BI9EEEIY | n=l 4=0.0629569131

V-Window [0, 10, 5] x[—0.3, 1.2, 0.5]

We find that®° if the initial population is greater than 0.1 kangaroo units, the population
will tend toward a stable value of 0.9. If the initial population is less than 0.1 kangaroo
units, the population will tend to 0.

3. With H=0.24, the population will die out, no matter what the initial population.
an+1=1.8an-H.2ane-H8.2

4=0. 51281178555

=
11
un

4. With H =0.2, the long-term population will be 0.5 units or 5000 kangaroos, the max-
imum sustainable population with this level of hunting, provided that the initial pop-
ulation is greater than 5000. If the initial population is less than 5000, the population
will die out.

an+1=1.2an—-8.2an"-08.2 an+1=1.28an-B0.2an-8. 2
“E_Hﬂ1ﬂ*_h_tp=u.5
Fpo=0.5 FO=0.5
Fp=0.
n=l 4=0.E51 6365856 n=4 4=0. 2202569142

If this level of hunting were chosen, any natural disaster that killed more than a few
kangaroos after the population had levelled off at 5000 would bring the population to
below 5000, and it would therefore die out. There is no margin for error with this level
of hunting. In practice, a value for H smaller than 2000 would be chosen for the number
of kangaroos killed annually, thereby leaving a margin to allow for natural disasters.

30Theory helps a lot here, but you can reach the same conclusions by experimenting with numbers on your
calculator. Using the LOGISTIC program may help with this.

161



14.4  Solutions 14 POPULATION MODELLING 2

14.4.3 Case study: On a Pacific island

1. « = 0.2, f = 0.0025. The resulting time graph S, I and R vs n (time). The cursor is
set on the maximum [ value.

br+1=bn1+Ban—-A2

n=1U b=52. 00532803

For these values of o and /8 (using on the calculator graph):

— the maximum I, the peak of infection, of 52 occurs after 14 days. The number of
susceptibles then is 76.9;
— the epidemic lasts 44 days, with 18 persons not catching the disease;
— setting I,,.1 =1, =1" for maximum I,,, we have from Eq. (2),
' = 1"+ pBsS,I" — al”.
[*(BSn—a) = 0.
BS,—a = 0 as I* # 0 at the maximum.

Therefore, at the peak of infection (maximum 1,), we find the same theoretical
result as in the continuous case,

« 0.2

6] 0.0025
From the graph, the value of S at I,.., Day 14, is 76.9, close to the theoretical
value of 80. The error in the theoretical value is 1 day, as .S, is treated as a

continuous variable here. Note that S(13)=288.2.

2. A mean infectious period 1/a=4 gives a=0.25. We are given Sg=140, Ig=30.
The value of =0.00281 gives Sg=143.1, I3=30.0.

an+1=ant1-Bhbn

nzB  4=|43.0546371

For these values of « and 3 (again using [trace]):

— the maximum [ of 44 occurs after 13 days, with the corresponding value of S, 81.5,
again close to the theoretical value oo/f=289 (the S value on Day 14 is 93);

— the disease runs for 37 days (/37 <1);

— 25 persons (S37) avoid catching the disease.

The hospital therefore just copes.
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14.4.4 Age distribution of trees in a forest

1. If the population of trees in time interval n is N = b, + vy, + m,, + 0,, show that
the population stays the same size after one more time step, and so by induction the
population of trees is a constant N.

Adding the four equations gives
bot1 + Ynt1 + Mpt1 + 0np1 = by + Byn +ymy + 00, + (1—a)b,
+ (1=P)yn + (1=7)mn + (1=06)oy,
= by +Yn+my +o,
= N.

Therefore, the population of trees stays the same size after one more time step, and so
by induction the population of trees is a constant N.

Therefore, 0, = N — (bn+yn+mn), and we need only solve three equations.

2. Three initial conditions are needed in order to fully solve these difference equations.
Assume all baby trees initially.

Take a=0.2, =0.5, v=0.3, 6=0.2 and N =1000.

Set up Egs. (1)—(3) with the given parameter values and initial conditions on your
calculator.

Run the difference-equation model through 10 cycles (150 years) and plot the results.
Do the individual populations appear to be stabilising?

Substituting for o, in Eqgs. (1)—(3) gives
bps1 = abp+ Byn +ymn + (N — (by+yn+my))
= (a=8)b,+ (B=0)yn + (y—0)my, + 6N
Yor1 = (1=a)by,
Mps1 = (1=B)yn.

With A=«a, B=p§, C =~ and D =, and using the sequences a, b and ¢ on the
calculator, the three equations become

any1 = Aay+ Bb, + Cc, + D(N — (ap+b,+cy))
= (A-D)a,+ (B-D)b, + (C—D)c, + DN

b1 = (1_14)%

Cny1 = (1—DB)b,.

PTO
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The three equations are shown in the figure below left. We leave the parameters in as A, B,
C, D and N, as this makes it easy to change their values in further exploration of the model.

The initial conditions (all baby trees) are a0=10000, b0=0 and c0=0.

Recursion Llia Windaw
an+1BTA-Dran+B-D[—]
bn+1Ei1 A)arn [—1] max =
1A b — scaledl
daot. EA.@ATIIESAET
Y/min o -ZEA
mar 1284
SELSAOEL JTYPEJFAmd SET JRGED [THIT [TRIG[ZTD

The window has n (X) from 0 to 10 cycles and Y from 0 to 1000 trees (% a bit; above right).
Set A=0.2, B=0.5, C=0.3, D=0.2, N=1000 and graph (below left).

an+1=(A-Dran+B-Dabr+
n+l An+1 bri+1 Crh+l
13 277.9 222.U I11.286
IU 271.84 222.32 I11.8
HE 211.81 222.217 I11.1E
e IE 2717.19 222.25 |||.is|5
=g — é:eﬁa.ﬁssﬁsel . [Fort (S0P [ITFEP [WEE [-CoH [G-FLT

The three populations (table above right) appear to be stabilising at values around 278 baby
trees (a,y1), 222 young trees (b,41) and 111 middle-aged trees (c,41).

This gives 389 old trees.
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15 Programming and Program Information

15.1 Programming

To be brutally honest, if you are starting out to learn programming (coding), I recommend
strongly that you don’t do it on a Casio calculator. The programming language is clumsy,
difficult to use and the outputs not particularly user-friendly. The best device on which to
learn programming (including all computers) is a Texas Instruments TI-84, the TI equivalent
of the Casio calculators here. The book Mathematics on a TI-84/CE3' corresponding to this
book, has a chapter on programming, and there is plenty more material available.

However, if you already own a Casio calculator and wish to program, it is possible. The
many programs accompanying this book attest to this. To assist you, the Articles folder on
the website canberramaths.org.au under Resources contains one of the few helpful articles I
have seen, Basic Programming for the Casio 9850 Series of Calculators by Marty Schmude.
The 9850 was the predecessor of the 9860, and the article is still relevant to all three Casio
calculators here.

15.2 Why use programs?

While the first step in learning any new mathematical technique is doing it by hand until
you are competent and understand the proceedure, eventually doing all calculations by hand
becomes tedious, particularly if the calculation is lengthy or complex (in the general sense).
This is a barrier to the next (and more interesting) step, using the technique to explore some
mathematical entity or to model some process. This usually entails repeated calculations with
different values of the parameters of the problem; with the best will in the world, no-one is
going to do a lot of this. Much more interesting is to generate results, numbers or graphs,
that one can interpret in the context of the problem.

This is where a program comes in: it does the same steps you would do by hand, but much
much faster and probably more accurately. The program can also generate the form of output
best suited to the job. You can enter the world of what if 7 and what does this mean?. This is
the intention of the programs here, not as a black box’but as technology to do the calculations
you could do by hand.

PTO

3lalso available at canberramaths.org.au under Resources
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15.3 Copying programs

15.3.1 From the website

Download the program from the website to your computer desktop or other folder.

On a 9860
Program names are of the form name.glm or name.g2m

You will need Casio FA-124 (PC only) to transfer the program to your calculator. If you
have the original Utilities CD that came with the calculator, use this. Otherwise, FA-124 is
available at edu.casio.com/forteachers/er/software. Download the manual there and read the
part about installing FA-124 on your particular operating system. Good luck!

Start FA-124 and connect your calculator to your computer with the appropriate cord. You
will get a message on your calculator asking you what you want to do. Press for data

transfer: your screen should now say Receiving. .. .32
Select
Connection Mode
DataTrans:i [F1]
ScreenCarli [FZ]
Frodectori [F3]
screenkecy: [F4]
{gi? CASIO FA-124 - Calculator oo S
File Edit Item Link View Tool Window Help
 Caleulator o= == | | O Fa124 == = =
& ] 4 < a4
Mot Connected FA-124
-2 ) Default
-8 auspop
[j---@j react
[]--Eﬁ cmpxroot =
-3 guesslin
52 logistic
[]--Ej malthusl
[]--Eﬁ malthus2
[]--Eﬁ parabola
[]--Ej reacthnd
[j---@j slime
[]--Eﬁ worldpop
#-3) stopwtch
52 gaussjdn

Ready

On the menu at the top of the FA-124 screen (above), use Model Type in Tool to set the
calculator type if necessary and Communications in Link to specify the type of cord, usually
USB. Click on the Connect (left-hand) icon at the top of the Calculator (left-hand) half of
the FA-124 screen to connect your calculator. Then click on the + next to User! and the +
next to Program. That will list all the programs in your calculator (if any) (figure below).

321f this does not work, press | MENU | and select LINK. Make sure the correct cable is selected.
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ﬁ CASIO FA-124 - FA-124
File Edit Item Link View Tool Window Help
9 Calculator (=@ =] Erme = -
ERIE IR EE #Eﬁax|@|-|@
& Calculator ol =R
Eg Userl I []---%mﬁéault
..... Setup []...@ auspop
-(&] @GEOM -2 react
----- Alpha-Mem []---@ cmpxroot E
----- DynaMem = []---@ guesslin
8] Equation []---@ logistic
----- Financial -2 malthusl
| 8] G-Mem -2 ] malthus2
-] List []---@ parabola
| [-(&] List File | | =8 reacthnd
i &1 Matrix -2 slime i
-[&] Picture []---@ worldpop
- &] Program -2 stopwich
: []---@ gaussjdn
| BALLEXPT
| CMPXROOT
| -.[@ DIFFQPLT 2
Ready [T 4

You can read the manual about transferring programs from the computer to the calculator; I
did and was none the wiser. Here’s what seems to work for me. On the FA-124 (right) half
of the FA-124 screen, click on the + next to Default and the + next to Program. This will
list any programs in FA-124 (probably none to start with) (figure below).

Right clicking on a program in this half of the screen gives you the option of deleting it.

Gft CASIO FA-124 - FA-12¢ = e

File Edit Iem Link View Tool Window Help

%) Calculator (=@ =] | & ra12e == 2= N
ERELIERED BRI
@ Calculator o~ ;lu 4 -
58 User | | | &89 Defautt I
..... Setup Alpha-Mem
6] @GEOM £{&] Program
----- Alpha-Mem AUSPOP E
..... DynaMem c -[d] BALLEXPT
@8] Equation CMPXROOT =
..... Financial DIFFQPLT
-8 G-Mem . EIGENVS
m-(8] List -[§) EIGENVAL
@1-(&] List File L @] EULERL
F-(&] Matrix -.[§) Gauss b
- 8] Picture ..[§) GUESSLIN —
£1.(&] Program .[§) NSTVEL
§) AUSPOP [§) MALTHUS
-.[d] MELCALC
-.[#] ME2CALC
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Ready |—’_’_’_ A

Drag the program icon from your desktop (or other folder) onto the FA-124 (right-hand) half
of the FA-124 screen; the program name should then appear there. Then drag the program
name from the right half to the left half of the screen; the program name should then appear
there and be on your calculator.

Dragging a program from left to right stores it on your computer; you can then delete it from
your calculator if you wish or drag it on to the desktop and store it in a place of your choosing.
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On a CG20/50
Program names are of the form name.g3m.

Connect your calculator to your computer with the USB cord. Select USB Flash (F1) on
your calculator. You will then get a ‘Tips’ screen alternating with a ‘Caution’ screen on your
calculator.3?

More importantly, a folder should appear on your computer desktop (on a Mac, this is called
‘Untitled’); this contains all that is in your calculator memory. Open the folder, click on the
arrowhead next to @MainMem, then that next to PROGRAM. Any programs (.g3m) on your
calculator will be listed here.

You can copy programs to your desktop by dragging the name onto the desktop; conversely,
you copy programs into the calculator by dragging them from the desktop into PROGRAM. If
PROGRAM does not exist when you start, dragging a program into @MainMem is supposed
to create it.

Remove the directory from your desktop before disconnecting the calculator. The calculator
memory will then update.

15.3.2 From another calculator

Both calculators need to be in LINK, E in the MAIN MENU. Set the cable type to either USB

or 3Pin cable using | CABL| and Capture to Memory using (the figure below shows
S.Capt not Memory because I am doing a screen capture for this figure). Wakeup is Off on

my calculator.

Communicalion

Cable Trre : LUSE
Wakeur t0ff
CarLure t5.Cart

TRAHJ R CRELJJARECAPT

The receiver presses and waits.
The transmitter presses [TRAN], (Main Memory) and again (Select).

Select Data Twre

Fl:Main Memor:»
Fz:Storaae Memor:»

MAIEHER]

Select Trans Trre

Fl:Select
Fz:Current.

LRHT,

331f this does not work, press | MENU | and select LINK. Make sure the correct cable is selected.
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Scroll down to <PROGRAM> and press [EXE].

224
o
2588

37268 Bwhtes Free
TEAH ZEL |ALL

TEAH

You should then see a list of the programs on your calculator.
Use to select individual programs or to select all of them.
Then press [TRAN| and |F1] to transmit the programs.

15.4 Programs

Note: The programs listed here were all written on a 9860 (.glm form), then copied directly
to a CG50 (.g3m form); the process seems to carry out the necessary modifications of the
programs to allow for the higher-resolution screen of the CG50 (and presumably the CG20).

Both forms of the programs are provided in the Casio Programs folder.

15.4.1 Activities for Years 9 and 10
Used in activities in the ACT910PROGS folder. Programs are in that folder.

GUESSLIN — guess equation of graphed straight line

Displays a straight line with random slope and Y intercept. You have to guess these values.
The calculator keeps score.

Used in Guess My Line. Details of the program are given there.

PARABOLA — guess equation of a graphed parabola

Displays a parabola with random coefficients. You have to guess these coefficients. The
calculator keeps score. Used in Parabolic Aerobics. Details are given there.

REACT — reaction times

The program measures reaction times in different scenarios. Used in Reaction Times and
Statistics. Details of the program are given there.

REACTHND — reaction times
The program measures reaction times using left and right hands.

Used in Reaction Times and Statistics. Details of the program are given there.

SLIME — simulates a projectile shot straight up
Used in Alien Attack. Details of the program are given there.
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15.4.2 Differential equations

Used in Differential Equations in this volume. Details are given there. Programs are in the
DIFFEQNS folder.

SLPFIELD
Plots slope fields.

EULER1

Uses Euler’s Method to plot approximate solutions to a DE; also gives final values.

MODEULR1/ME1CALC

Uses the modified Euler’s Method to plot approximate solutions to a DE; also gives final
values. ME1ICALC just calculates the final values (no plots).

MODEULR2/ME2CALC

Uses the modified Euler’s Method to plot approximate solutions to two coupled first-order
DEs or a second-order DE; also gives final values. ME2CALC just calculates the final values
(no plots).

15.4.3 Numerical integration

Use in Numerical Integration in this volume. Details are given there.

B
The programs calculate approximate values for / f(X)dX.
A

NINTGRPH

Approximates the integral using the Left-Endpoint Rule, the Right-Endpoint Rule, the Trape-
zoidal Rule, the Midpoint Rule and Simpson’s Rule with N sub-divisions (N+1 if N is odd,
for Simpson’s Rule), and draws the corresponding approximations to the function on each
subinterval.

NUMINT

Approximates the integral using the Left (L) and Right (R) Endpoint Rules, the Trapezoidal
Rule (T) and the Midpoint Rule (M), all with N sub-divisions, and Simpson’s Rule (S)
with 2N sub-divisions (to ensure an even number of sub-intervals).

GLQUAD

Gauss-Legendre quadrature (integration) of orders 9 and 11.
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15.4.4 Population modelling

Programs are in the POPN folder.

The programs AUSPOP, MALTHUS and WORLDPOP are meant to be used by teachers as
a class demonstration or to show teachers the sorts of activities students could do with the
data and the implications thereof.

The other programs are tools for use in particular population models

AUSPOP — Australian population 1906 —1996

Used in Population Modelling 1 in Volume 1. Details are given there.

Fits exponential, logistic and Australian Bureau of Statistics (ABS) curves to the population
data and allows the models to be used for extrapolation into the future.

LOGISTIC — populations of bacteria or kangaroos

Used in Population Modelling 2 in this volume. Details are given there.

Sets up the graphics for a population of bacteria obeying the discrete logistic equation or for
a population of kangaroos obeying the discrete logistic equation with hunting.

MALTHUS — models the US population 1790 —1990

Used in Population Modelling 1 in Volume 1. Details are given there.

Fits an exponential curve to the population for 1790 —-1830, the years for which Malthus had
data, and exponential and logistic curves to the population for 1790—1990. It also allows the
models to be used for extrapolation into the future.

POP — matrix muliplication

Used in Population Modelling 3 in Volume 3. Details are given there.

WORLDPOP — world population 1940—-2000
Used in Population Modelling 1 in Volume 1. Details are given there.

Fits exponential, logistic and US Bureau of Statistics (USBS) curves to the population data
and allows the models to be used for extrapolation into the future.

15.4.5 Other programs

CMPXROOT — roots of complex numbers
Used in Complex Numbers in Volume 3. Details are given there.

Displays the rectangular values (X,Y) and plots the Nth roots of the complex number A + iB.

DIFFQPLT — local linearity

Used in Graph and Calculus Operations in this volume. Details are given there.

EIGENYV5 — eigenvalues and eigenvectors of a matrix

Used in Matrixz and Vector Operations in Volume 3. Details are given there.
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GAUSS — Gauss and Gauss-Jordan reduction

Used in Matriz and Vector Operations in Volume 3. Details are given there.

PERIODIC — draws periodic functions

A periodic function is one whose graph over some interval, the period, is repeated over all
other such intervals. Used in Functions and their Graphs in this volume. Details are given
there.

VECTOR — vector operations

Calculates scalar multiple, dot product, norm and projection for vectors of arbitrary length;
cross product and triple scalar product for three-dimensional vectors. Used in Matriz and
Vector Operations in Volume 3. Details are given there.
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