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SECTION I

1F Linear Algebra

Let V be a vector space and « : V' — V a linear map. What is the dual space V*?
If B is a finite basis of V, define what is meant by the dual basis B* of V* and prove that
B* is indeed a basis.

[No result about dimensions of dual spaces may be assumed.)

Let V = P, be the space of real polynomials of degree at most 2 and consider the
linear maps from P, to R

Show that fo, fi, fo form a basis of Py by exhibiting the basis of P» to which it is dual.
[You may assume that {1,t,t*} is a basis of P.]

2G  Analysis and Topology
Let X be a complete, non-empty, metric space and 7' : X — X. What does it mean
to say that T is a contraction? State and prove the contraction mapping theorem.

Suppose that the n'® iterate of 7' (i.e. T applied repeatedly n times), T, is a
contraction for some n > 0. Must T have a fixed point? If so, must it be unique?

3E Complex Analysis
State and prove the local maximum modulus principle. You may assume the mean
value property for holomorphic functions provided it is clearly stated.

Let D = {z € C: |z] < 1}, and suppose f : D — D is a holomorphic function
satisfying f(0) = 0. Show that if Re f(z) < Im f(z) for all z € D then f must be
constant. [You may find it helpful to consider e/ () where a is a constant to be chosen.]

4C Quantum Mechanics
A quantum particle of mass m is confined to move inside the rectangular box

{(z,y,2):0<2z<a, 0<y<b, 0<z<c}
Derive the energy eigenvalues and eigenfunctions under the assumption that ¢ < b < c.
(You need not normalize the eigenfunctions.)

What is the degeneracy of the ground state, i.e., the dimension of the eigenspace
corresponding to the lowest energy eigenvalue, and similarly for the next to lowest energy
eigenvalue (the first excited state)?

How do your conclusions change if a < b = ¢?
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5B Electromagnetism
Beginning with the Maxwell equations in vacuum, derive a wave equation for the
electric field E and show the plane wave of the following form is a solution:

EXxJ)zaRe(Eoe“kx*””>, with k-Eo =0,
where k and Eg are constant vectors. Give an expression relating w and k. Find the

corresponding plane wave solution for the magnetic field B.

Consider the specific solution

o L1
V2 V2

for which you should state the wavevector direction and the polarisation vector. Calculate
the corresponding Poynting vector S = (1/10)E x B and its time-average. Briefly explain
its meaning.

B ) costia — ),

6A Numerical Analysis
Consider the quadrature formula

1 1
/ f(x)xdx%Zaif(xi), x; € [0,1], feCo,1], (%)
0 =0
which is exact for polynomials of degree 1.

(a) For i = 0,1, find expressions for the weights a; in terms of the nodes xg, x.

(b) Define what it means for (%) to be a Gaussian quadrature, and determine the
numerical values of the nodes zg, x1 in that case.

"TH Markov Chains
Consider a Markov chain (X,),>0 on the state space {1,2,3,4} with transition
matrix
12 0 1/2 0
0 1/3 0 2/3
1/3 0 1/3 1/3
0 1/4 0 3/4

P:

(a) List the communicating classes of the chain. For each class say whether it is open or
closed.

(b) Find lim,,_, o, P™.
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SECTION II

8F Linear Algebra

Let @ be a quadratic form on a real vector space. What is the symmetric bilinear
form associated to () and why does it exist? Define what it means for a symmetric bilinear
form to be positive semi-definite and positive definite.

State and prove Sylvester’s law of inertia, stating clearly any auxiliary result on the
diagonalization of real quadratic forms that you require.

Let ¢ be a non-degenerate, symmetric bilinear form on a 2n-dimensional real vector
space V' and suppose that ¢(v,v) = 0 for all v in a k-dimensional subspace E of V. Show
that k£ < n.

Given two real quadratic forms f(z) =377, a;;ziz; and g(x) = 377, bijwiz;, let
(f,g) denote the quadratic form

(f,9)(@) =Y aibiziz;.

ij=1

Let a quadratic form *(z) = (3, liz;)* be the square of a real linear function.
Determine the rank and signature of the quadratic forms [? and (I2,s?), where s(z) =
>y siz; is another real linear function.

Deduce that if f and g are positive semi-definite quadratic forms, then so is (f, g).
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9E Groups, Rings and Modules

(a) A module M for a ring R is called irreducible if the only submodules N C M

are 0 and M.

(i) Show that a module M is irreducible if and only if for all m € M, m # 0,
the map R — M, r — rm is surjective.

(ii) Let I = {r € R | rm = 0 for all m € M}. Show that if M is irreducible,

R/I is a field.

(b) Let V' be a finite dimensional vector space over a field k, and ¢ : V. — V a

k-linear map.

A subspace W < V' is indecomposable if (W) C W, and W can not be written as
a direct sum W' @ W” with W/ £0,W" £ 0, o(W') CW', p(W") CW”

(i) State the primary decomposition theorem for modules over a Euclidean
domain, and explain how it gives a decomposition

V= @Vav

where each summand is indecomposable.

Describe the minimal polynomial and the characteristic polynomial of ¢ in
terms of this decomposition.

(ii) Now suppose k = R. List the prime ideals in R[x].

For each prime ideal I in R[z] and n > 0 write an explicit matrix A that
represents the action of x on R[x]/I"™.

0 1
-1 0
0 O
(iii) Let B = 0 0
0 O
0 0

0
0
1
0
0
0

0 0
0 0
0 0
0 0
0 -2

1/2 0

Give the explicit normal form for B : R® — RS that you have described in

part (ii).
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10G Analysis and Topology
State what it means for a function f : R™ — R™ to be differentiable at x € R”, and
define the differential D f|,. You need not establish the uniqueness of the differential.

State the inverse function theorem.

Let M = Mat(nxn) be the space of real square matrices with n rows and n columuns,
which can be identified with R™. Consider the function F : M — M given by

F(A) = AT A.
Briefly explain why F' is differentiable at A for all A € M and determine DF|4. What is
Ker DF|;?

Let O={ReM:RTR=1}and T = {B € M : BT + B = 0}, each inheriting
their topology as a subspace of M.

By considering the map A+ F(A)+A— AT — I, or otherwise, show that there exist
open sets U,V C M with I € U and 0 € V, together with a continuously differentiable
bijection ® : U — V, with continuously differentiable inverse, satisfying ®(UNQO) =V NT.

Deduce that every point in O has an open neighbourhood which is homeomorphic
to an open set in 7.

11E Geometry

(a) Define the disc model (D, ggisc) and the upper half-plane model (b, gy) for the
hyperbolic plane, and show that they are isometric.

If g = <Z Z) € SLy(R), then g induces an isometry of h. What is the matrix of

the corresponding isometry of D?

(b) Define what is meant by a hyperbolic triangle in the hyperbolic plane, its vertices,
and ideal vertices.

Let A be a hyperbolic triangle with only ideal vertices. What are its internal angles?
Compute the area of A.

Compute the area of a hyperbolic triangle with internal angles «, 5, 7.

For fixed «, B, v < 7, show that SLo(R) acts transitively on the set of triangles
with these internal angles.
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12A Complex Methods
Recall the Heaviside function

1, t=20
H(t): ’ 3 tER,
0, t<0

and recall that a function h : Ry = [0,00) — R is said to be T' > 0 periodic if
h(t+T) = h(t) for all t € Ry.

(a) Let f: Ry — R be a bounded continuous function. Show that for any real number
a >0,

LLf(t— ) H(E - a)}(s) = e F(s), s>0,
where L{f(t)}(s) = F(s) and L is the Laplace transform.

(b) Let g : Ry — R be continuous and T' > 0 periodic, and define

& = g(t), 0<t<T
T =N0, t>17

Show that i t
L{g(t)}(s) = Ligr(®)}(s)

| T s> 0.

(c) Find the Laplace transform of the periodic function h : Ry — R defined by

in(t 0Lt
h(t) = {Sm( ) . Rh(t+2m) =h(t), t>0.
0, T <

T
2

NN

t
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13C Variational Principles
The equation of motion for a bead of mass m moving without friction on a cycloidal
shaped wire is the Euler-Lagrange equation for the functional

T
Sl¢] = / (ma2(1 — cos ¢)$? — mga(l + cos qS)) dt, T >0.
0

Write down the Euler-Lagrange equation for this functional, and show it implies that
u = cos(%) satisfies
it + w?u =0, (%)

2

where w* is a positive number which you should find. [You should take m, g, a to be positive

constants.)

Using the change of dependent variable ¢ — u = (:os(%)7 define a new functional
Slu] = fOT f(u,@)dt such that S[u] = S[¢]; give a formula for f and give the Euler-
Lagrange equation for S. How is this equation related to ()7

Give the second variation functional 625 (1), where the variation functions 1 vanish
at the endpoints t = 0 and ¢t = 7. Consider the solution u(t) = Acoswt of () with fixed
endpoint conditions

u(0) = A, u(T) = AcoswT,

on the interval 0 <t < T. By considering the orthonormal collection of functions

2 . nmt
en(t) = 7 sin =,

find a number ¢, such that A coswt is a local minimizer of S if T' < o but not for 7' > t.

[Hint: you may assume all variations to be of the form n =3 2 | cpen(t), and re-
arrange and interchange sums with derivatives as needed. Observe that &, = —(nw/T)%e,.]

Part IB, Paper 4
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14D Methods
The function u(x,t) satisfies

0%u 5 0%u

@ =C w on — o0 <r <o
with 5
u(x,0) = eXp(—xQ), 8—1:(:17, 0) =0,

where x is a space coordinate and ¢ is time.
Define the spatial Fourier transform
o0 .
u(k,t) :/ u(z, t)e ke dx,
— 00

and determine the differential equation and initial conditions satisfied by u(k,t). By
solving this differential equation, determine (k,t) explicitly. Thence, by calculating an
appropriate integral, calculate u(z,t). Interpret your solution physically.
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15C Quantum Mechanics
(i) The angular momentum operators for a particle moving in three dimensional
space are

, 0
L, = —zheabcznba—wc .
Show that if f = f(r), where r? = 22 + 23 + x%, is a smooth radial function, then if m,n
are nonnegative integers X = (21 + tx2)" 2} f(r) satisfies Lgxmn = AXm,n for some X
depending on m, n which you should find. Find an analogous relation for (z1—iz2)™z% f(r).

(ii) The Hamiltonian for a particle moving in three spatial dimensions in a symmetric

harmonic potential V (z1, 22, z3) = imw?(2? + 23 + 23) = tmw?r? is

HY =

7712 <62\I/ 02U 92U

3
8‘@% + 69:% + al%) +V(3’J1,$2,.’E3)\I’, (.Tl,.Tg,{L‘g) e R°.

2m

Find the lowest eigenvalue of H and its corresponding eigenfunction Wy. Next, find all the
eigenfunctions and eigenvalues of H, and determine the degeneracy of each eigenvalue, i.e.
the dimension of the corresponding eigenspace. (You are not required to normalize the
eigenfunctions.)

Find x such that L3y = 2hx and Hy = %hwx.

[Hint: in (1) you may freely use the fact that the functions

where hy, is the Hermite polynomial of degree n, constitute a complete orthogonal set and
satisfy

1%
2 Ox2

+ %3321% =(n+ %Wm /wm(x)¢n(x)dx =0ifn#m.
Ezxplicitly, the first three Hermite polynomials are given by

ho(z) =1, hi(z) == and ho(x) = (22° —1).]
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16D Fluid Dynamics

An infinite range of hills has elevation y = n(z) = hcos kz in Cartesian coordinates
(z,y), where h and k are constants. High above the hills, the wind has uniform velocity
U = (U,0). Assume that the air flow above the hills is a laminar, potential flow
u=U-+Ve.

Without approximation, write down the equation and boundary conditions satisfied
by ¢. [Note that the vector n = (—ny, 1) is normal to the surface.]

Now assume that both hk < 1 and |V¢| < U. Describe these approximations in
physical terms.

Derive the linearised equation and boundary conditions satisfied by ¢ given these
approximations, taking care to explain all the approximations that you make.

Solve the linearised equations for ¢, and use your solution to determine the difference
in pressure between the crests and troughs of the hills, assuming that the air has uniform
density p. What is the dominant physical reason for the pressure difference in the limits
(i) kU?/g < 1 and (ii) kU?/g > 17

17H Statistics
Let Xy,...,X,, and Y7,...,Y, be independent random variables. Assume X; ~
N(A, 1) and Yj ~ N(u, 1) for each 1 <4 < m and 1 < j < n, where the constants A and p

are unknown. Let X = L 3" X; and YV = %Zyzl Y.

(a) Find the generalised likelihood ratio test of size « for Ho(a) : A= 0= pversus H fa) AU

unrestricted. Express your answer in terms of the cumulative distribution function Fj of
the Xi distribution, for a suitable k.

(b) Find the generalised likelihood ratio test of size « for H(()b) © A = [ versus Hfb) AU

unrestricted. Express your answer in terms of the cumulative distribution function ¢ of
the N(0,1) distribution.

(c) Show, regardless of the true values of A and p, that there is a positive probability that
the test from part (b) rejects H(()b) but the test from part (a) does not reject Héa).
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18H Optimisation
Given supplies (s;)1<i<m, demands (d;j)1<j<n and transport costs (¢;j)1<i<m,1<j<n,
consider the problem of minimising

Zcijmij subject to Zilfij = s; for all ¢,
4,3 j

Zmij = d; for all j,

(]

x;; = 0 for all 4, 5.
Assume that all supplies and demands are non-negative, that >, s; = y d; and that the

problem is not degenerate.

(a) Derive the dual problem. State the necessary and sufficient conditions for optimality
of the primal problem in terms of an optimal solution of the dual problem.

b) Suppose (x;;);; is a basic feasible solution of the problem. How many ordered pairs
)i
(i,7) are such that z;; > 07

(c) Explain the transportation algorithm. Your answer should include a method for
choosing an initial basic feasible solution as well as the details of the pivot step. Why
does the algorithm terminate at the optimal solution?

(d) Suppose that both the supplies (s;); and demands (d;); are integer-valued. Show that
there is an integer-valued optimal solution (z;;);;.

END OF PAPER
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