Basic Complex
Integration 26.4

% Introduction

Complex variable techniques have been used in a wide variety of areas of engineering. This has
been particularly true in areas such as electromagnetic field theory, fluid dynamics, aerodynamics
and elasticity. With the rapid developments in computer technology and the consequential use of
sophisticated algorithms for analysis and design in engineering there has been, in recent years, less
emphasis on the use of complex variable techniques and a shift towards numerical techniques applied
directly to the underlying full partial differential equations which model the situation. However it
is useful to have an analytical solution, possibly for an idealized model in order to develop a better
understanding of the solution and to develop confidence in numerical estimates for the solution of
more sophisticated models.

The design of aerofoil sections for aircraft is an area where the theory was developed using complex
variable techniques. Throughout engineering, transforms defined as complex integrals in one form or
another play a major role in analysis and design. The use of complex variable techniques allows us
to develop criteria for the stability of systems.

e be able to carry out integration of simple \
real-valued functions

% PrereqHISIteS e be familiar with the basic ideas of functions

Before starting this Section you should . .. of a complex variable

e be familiar with line integrals /

Q Learning Outcomes .

On completion you should be able to ...

understand the concept of complex integrals
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1. Complex integrals

If f(2) is a single-valued, continuous function in some region R in the complex plane then we define
the integral of f(z) along a path C in R (see Figure 7) as

/Cf(z)dz—/o(ujLiv)(dx—i-idy).
Y
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R

Figure 7
Here we have written f(z) and dz in real and imaginary parts:
f(z) =u+iv and dz=dz+idy.

Then we can separate the integral into real and imaginary parts as

/Cf(z)dz:/C(udx—vdy)—l—i/c(vdx—l—udy).

We often interpret real integrals in terms of area; now we define complex integrals in terms of line
integrals over paths in the complex plane. The line integrals are evaluated as described in HELM 29.

Example 10

Obtain the complex integral:

/zdz
c

where C'is the straight line path from z =1+ ito 2z = 3 4+ i. See Figure 8.
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Solution

Here, since y is constant (y = 1) along the given path then z = z + i, implying that v = z and
v = 1. Also, as y is constant, dy = 0.

Therefore,
/zdz = /(udx—vdy)—i—i/(vdm—l—udy)
c c c
3 3
= /xdm+i/ ldx
1 1
2], i,
= |—= i|x
21 1

_ (g_%)+i(3—1):4+2i.

Evaluate / z dz where (' is the straight line path from z =3 +ito z = 3+ 3i.
C1

First obtain expressions for u, v, dx and dy by finding an appropriate expression for z along the path:

Your solution

Answer

Along the path z = 3 + iy, implying that v = 3 and v = y. Also dz = 0 + idy.

Now find limits on y:

Your solution

Answer

The limits on y are: y=1toy = 3.

Now evaluate the integral:

Your solution
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Answer

/zdz = /(uda:—vdy)+i/(vdw+udy)
Cq C1 Cq

3 3
= / —ydy~|—i/ 3dy
1 1

- L) e

Evaluate / z dz where (5 is the straight line path from z =1+ito z = 3 + 3i.
C2

Your solution

Answer
We first need to find the equation of the line C5 in the Argand plane.

We note that both points lie on the line ¥ = x so the complex equation of the straight line is
z=z+ir gving u=zxandv=2z Also dz=dx+idx=(1+1i)dz.

/zdz:/(asdx—a:dw)—i-i/(a:dac—i—xd:z:).
Co Co Co

:i/@@xd@

Next, we see that the limits on x are x = 1 to x = 3. We are now in a position to evaluate the
integral:

3 3
/zdz:i/ 2xdx:ilx2] =i(9—1)=8i
Cs 1 1

Note that this result is the sum of the integrals along C' and ;. You might have expected this.

A more intricate example now follows.
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Example 11

Evaluate 22 dz where C} is that part of the unit circle going anticlockwise from
C1
the point z = 1 to the point z = i. See Figure 9.

Y
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Figure 9

Solution

First, note that 22 = (x+iy)? = 2* — y* + 2xyi and dz = dz +i dy giving

/ 2 dr = {(@® —y?)do — 2zydy} +i | {2zydx + (2* — y*)dy}.
Ch Ch C1

This is obtained by simply expressing the integral in real and imaginary parts. These integrals cannot
be evaluated in this form since y and x are related. Instead we re-write them in terms of the single
variable 6.
Note that on the unit circle: = =cosf, y =sinf sothat dxr = —sinfdf and dy = cosf df.
The expressions (2 — y?) and 2xy can be expressed in terms of 26 since

22 —y? = cos’ 0 — sin? 0 = cos 26 2xy = 2 cosfsin § = sin 26.

Now as the point z moves from z = 1 to z = i along the path () the parameter 6 changes from
fd=0to 6= g Hence,

f(z)dz = /2 {—cos?&sinﬁd@—sin29cos€d9}+i/2 {—sin20sin 0 df + cos 20 cos 6 db} .
Cq 0 0

We can simplify these daunting-looking integrals by using the trigonometric identities:
sin(A + B) = sin A cos B + cos Asin B and cos(A+ B) = cos Acos B — sin Asin B.
We obtain (choosing A = 26 and B = 6 in both expressions):
— cos 20 sin 0 — sin 26 cos @ = —(sin 6 cos 20 + cos 0 sin 20) = — sin 3.
Also —sin 260 sin 6 + cos 26 cos 6 = cos 36.
Now we can complete the evaluation of our integral:

f(z)de = /2(—sin39)d9+i/zcos39d9

Ch 0 0

= |:%COS39:|O +i Esini&@}o :(O—%)+i(—1—0) :—l—éiz—l(l—i—i).
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In the last Task we integrated z? over a given path. We had to perform some intricate mathematics
to get the value. It would be convenient if there was a simpler way to obtain the value of such
complex integrals. This is explored in the following Tasks.

BAL
Evaluate [—zg]
3

1

Your solution

Answer

1
We obtain —5(1 + i) again, which is the same result as from the previous Task.

It would seem that, by carrying out an analogue of real integration (simply integrating the function
and substituting in the limits) we can obtain the answer much more easily. Is this coincidence?

If you return to the first Task of this Section you will note:

T

1
= S{9+18i-9-1-2i+1}

1
= —(16i) =S8i
2( I) |7
the result we obtained earlier.
We shall investigate these ‘coincidences’ in Section 26.5.

As a variation on this example, suppose that the path (' is the entire circumference of the unit circle
travelled in an anti-clockwise direction. The limits are # = 0 and # = 27. Hence

27 2
f(z)dz = / (—sin30)do + i / cos 30 df
0 0

1 27 1 27
= {— cos 39] +i [— sin 39}
3 0 3 0

C

= (5 +i0-0)=0

Is there an underlying reason for this result? (We shall see in Section 26.5.)

Another technique for evaluating integrals taken around the unit circle is shown in the next example,
in which we need to evaluate

1 . L
—dz where C is the unit circle.
C V4

Note the use of f since we have a closed path; we could have used this notation earlier.
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1 . L
—dz where C'is the unit circle.

First show that a point z on the unit circle can be written z = €' and hence find dz in terms of :

Your solution

Answer
On the unit circle a point (z,y) is such that x = cosf), y =sinf and hence z = cosf+isinf
which, using De Moivre's theorem, can be seen to be z = €.

dz 0

Then ¥ =ie" sothat dz=ie"dob.

: 1
Now evaluate the integral j{ —dz.
o R

Your solution

Answer

1 2 1 ] 27
f —dz = / —ie"df = / idf = 2mi.
cz o € 0

We now quote one of the most important results in complex integration which incorporates the last
result.

Q Key Point 1

If n is an integer and C'is the circle centre z = zy and radius r, that is, it has equation  |z—z| =7
then

7{ dz [ 0, n#l
c(z—2z)n | 27, n=1

Note that the result is independent of the value of r.
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Engineering Example 1

Two-dimensional fluid flow

Introduction

Functions of a complex variable find a very elegant application in the mathematical treatment of
two-dimensional fluid flow.

Problem in words
Find the forces and moments due to fluid flowing past a cylinder.
Mathematical statement of the problem

Figure 10 shows a cross section of a cylinder (not necessarily circular), whose boundary is C', placed
in a steady non-viscous flow of an ideal fluid; the flow takes place in planes parallel to the xy plane.
The cylinder is out of the plane of the paper. The flow of the fluid exerts forces and turning moments
upon the cylinder. Let X,Y be the components, in the x and y directions respectively, of the force
on the cylinder and let M be the anticlockwise moment (on the cylinder) about the orgin.

Figure 10

Blasius' theorem (which we shall not prove) states that

1 dw\ > 1 dw\ 2
X —iY Zij{C(dz) dz and e{ ijl{cz<dz) dz}

where Re denotes the real part, p is the (constant) density of the fluid and w = w+ v is the complex
potential (see Section 261) for the flow. Both p and w are presumed known.
Mathematical analysis

We shall find XY and M if the cylinder has a circular cross section and the boundary is specified
by |z| = a. Let the flow be a uniform stream with speed U.

Now, using a standard result, the complex potential describing this situation is:

2 d 2 d 2 2a2 4
w=U[-+% so that Wovl1-%)and (&) =122 12,
z dz 22 dz 22 24

Using Key Point 1 with 25 =0 :

: 1 dw 1., 20>  at
X—lY:?p]{C(E) dz:ilpU]{(l—?—F;)dz: so X=Y=
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—2a%U?

d 2 202 4
Also, z(d—w) =U? (z _ + a—). The only term to contribute to M is
z

z z 23
Again using Key Point 1, this leads to —47wa?U?i and this has zero real part. Hence M = 0, also.
Interpretation

The implication is that no net force or moment acts on the cylinder. This is not so in practice. The
discrepancy arises from neglecting the viscosity of the fluid.

Exercises

1. Obtain the integral / z dz along the straight-line paths
c

(a) from 2 =2 +2ito 2 =5+ 2i
(b) from z =5+ 2i to z =5 + bi

(c) from z =2+ 2ito z =5+ 5i

2. Find /(,z2 + z) dz where C'is the part of the unit circle going anti-clockwise from the point

c
z =1 to the point z = i.

3. Find 7{ f(2) dz where C'is the circle |z — zy| = r for the cases
c

(a) f(z) = ; 2o =1
1
(b) f(z):m, zp=1
1 .
(C) f(Z):m, Z()Zl—l—l
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Answers

1. (a) Here y is constant along the given path z = x + 2i so that u = x and v = 2. Also
dy = 0. Thus

5 5
/ zdz = /(udm —ody) + i / (vdx 4+ udy) = / xdr + i/ 2dx
c c c 2 2

227° > 95 4 21
- | il22] = (=2 = 2)4+i(10 — 4) = == +6i.
{2}24—'{42 (2 2)+|( ) 2+ |

(b) Here dt =0, v=vy, wu=25. Thus

5 5
/ZdZ = / (—y)dy+i/ 5dy
c 2 2

215 5
Y . 25 4 . 21 .
- |-Z Byl = (=22 + 2)+i(25 - 10) = —— + 15i.
[ QL%-l[yL ( 2+2)—|—|( ) 2—|- i

(c) z=z+izx, u=z, v=21, dz=(1+1i)dx, so

T

215
/ zdz = /(xdx — zdx) + i/(xda: + zdz) = i/ 2xdr = 2i {—1 = 21i.
c c c c 21,

Note that the result in (c) is the sum of the results in (a) and (b).

A2 1, #0011 4 1
2. 2 dr= =+ =G4+ )= (+2)=—= — -i.
/C(z +2)dz {3+2L (3|+2) (3+2) 3 3
3. Using Key Point 1 we have (a) 0, (b) 0, (c) 2i.
Note that in all cases the result is independent of r.
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