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CHAPTER 1 INTRODUCTORY TOPICS I: ALGEBRA 1

Chapter 1 Introductory Topics I: Algebra

1.1

1. (a) True (b) False. —5 is smaller than —3, so on the number line it is to the left of —3. (See Fig. 1.1.1
in the book.) (c) False. —13 is an integer, but not a natural number. (d) True. Any natural number is
rational. For example 5 = 5/1. (e) False, since 3.1415 = 31415/10000, the quotient of two integers.
(f) False. Counterexample: V2 + (—«/E) =0. (g) True. (h)True.

1.3

9. (a) Rt—D(>=2t+1) =2t(t*>=2t+1)— (> =2t+1) = 263 41>+ 2t — 1> +2t — 1 = 25 =512 +41 —1
®b) @+ D> +@—1D*-20@a+Da-1)=a>+2a+1+a*>-2a+1-2a>+2=4
© x+y+2 P =G+y+2Dx+y+2) =x@x+y+2)+yx+y+2)+zx+y+2) =
Ptxytxz+yx+ 2yt ty+ 2 =2+ 32+ 2+ 20y +2xz+2yz (d) (x—y—2)% =
(x—y—2)(x—y—z) = x2—xy—x2—xy+y>—yz—x7—yz+2%,50 (x+y+2)° = (x —y—2)? = 4xy+4xz

13. (a) a’>+4ab+4b*> = (a+2b)? using the first quadratic identity. (d) 9z%—16w? = (3z—4w)(3z+4w),

according to the difference-of-squares formula. (e) —%x2 +2xy — 5y? = —%(x2 — 10xy +25y%) =

—%(x —59)2 () a* = b* = (@ — b*)(a® + b?), using the difference-of-squares formula. Since
a*> — b*> = (a — b)(a + b), the answer in the book follows.

1.4

1 x+2 x—2 x+2—x—|—2_ 4

5. (a) : — = — = ==
x—2 x+2 x=-2)x+2) G4+2)(x-2) x=-2)x+2) x-—4

(b) Since 4x +2 = 2(2x + 1) and 4x> — 1 = (2x + 1)(2x — 1), the LCD is 2(2x + 1)(2x — 1). Then

6x+25 6x°+x—2 (6x+25Qx—1)—2(6x*+x—2)  212x—-1) 21
4x +2  4x2—1 22x + H(2x — 1) S 22x+D@2x—1)  202x+1)
© 18b2 _a +2=18b2—a(a—3b)+2(a2—9b2): a(a + 3b) __a
a>—9b> a+3b (a + 3b)(a — 3b) (a +3b)(a —3b)  a—23b
(d)i— 1 N 1 :a2—4—a(a—2)—|—8a: 265a-2) _ Sa-2
8ab 8b(a+2)  ba®—4) 8ab(a? — 4) 8ab(a? —4) ~ 4ab(a® — 4)
(e)2t—t2.( 50 2 ):t(2—t)‘ 3t :—t(t—Z). 3t :—3t2
r+2 \r—=2 -2 t+2 t-2 r+2 =2 t+2
1 1 1
(f)a(l_%)=a_§=4a—2,502—u=2—(4a—2)=4—4a=4(1—a)
0.25 1 0.25
6.(a)g_i_;_?’:2(x+1)+x—3x(x+1):2—3x2
x  x+1 x(x+1) x(x+1)
) too ot _t@-D-r@i41) =2
2041 2r—1 2t + 12t — 1) 412 — 1
3x 4x 2x — 1 _3x(x—2)+4x(x+2)—(2x—1)_7x2+1
e T x—2)(x+2) 2 _4a
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CHAPTER 1 INTRODUCTORY TOPICS I: ALGEBRA
1+1 <1+1) 1 1 (1 1) ) 2

) X oy _\x =y+x=x+y © x2 y2: x2 y2 :yz_xz
1 1 ¥ 1 i+i 1 + 1 22 XY
xy Xy Y x2  y2 PR X<y

a(y —x) _y—x
aly+x) y+x

(f) Multiply the numerator and the denominator by xy. Then the fraction reduces to

@ k- d=F-h=do (-7 =) =20 =0

n-n n? nn —1) —n? —n

1 1 1 1 u

1+xl’_q+1+xq_l’: 1+u+1+1/u:1+u+1+u

1 1 5
-1
<x—1+x2—1yx S X 42 o
2 5 S —x—=2x4+2 (x4+2E2=2x+1 (x—=1)7?
x———)x*=1)
x+1
1 1

1 1 xX*—(+h? —2xh—h*  (x+h? x> —2x—h

G+h? 22 2ath?  R2a+hr h T X2t h)?

10x2 2x

(f) Multiplying denominator and numerator by x> — 1 = (x + 1)(x — 1) yields =
plying y y
S5x(x—1) x-—1

(c¢) If u = xP~14, then

(d)

(e

1.5

5. (Needs some hints.) Multiply the denominator and the numerator by: (a) V-5 (b) V5 -3

©V34+2 Dx/y—yv/x @Vaxth+/x O1-JVx+1

7. The answers will depend on the calculator you use.

12. (a) For x = 1 the left-hand side is 4 and the right-hand side is 2. (In fact, (2%)2 = 2%2*) (b) Correct

because a?~? = a?/a? (c) Correct because a” = 1/a? (d) For x = 1 it says 5 = 1/5, which is
absurd. (e) For x = y = 1, it says that a> = 2a, which is usually wrong. (In fact, a**¥ = a*a”.)
(f) 2% - 2V = 2V VY not 2V,

1.6

3 1 3 1 3 1-22x+4 —x =17
4. (a)2 < ot has the same solutions as ot —2>0,o0r rt 2x+4) >0,0rx— >0
2x +4 2x +4 2x +4 2x + 4
A sign diagram reveals that the inequality is satisfied for —7 < x < —2. A serious error is to multiply
the inequality by 2x + 4, without assuming that 2x + 4 > 0. When multiplying with 2x + 4 when this

number is negative, the inequality sign must be reversed. (It might be a good idea to test the inequality

for some values of x. For example, for x = 0 it is not true. What about x = —57)
) L ) 120 3 . 3(160 — n) i i
(b) The inequality is equivalent to — — 1 <0,1i.e. an < 0. A sign diagram reveals that the
n n

inequality is satisfied for n < 0 and for n > 160. (Note that for n = 0 the inequality makes no sense.
For n = 160, we have equality.)

© Knut Sydsater, Arne Strgm, and Peter Hammond 2008



CHAPTER 1 INTRODUCTORY TOPICS I: ALGEBRA 3

(c) Easy: g(g —2) < Oetc. (d) Note that p> —4p +4 = (p —2)?, and the inequality reduces to
p+1
(p —2)?

(e) The inequality is equivalent to

> (. The fraction makes no sense if p = 2. The conclusion follows.

—n—-2 . —n—2-2n-28 —3n —10
—2>0,1.e. >0,or ——— >0, etc.
n+4 n—+4 n—+4

(f) See the text and use a sign diagram. (Don’t cancel X2 If you do, x = 0 appears as a false solution.)

. (a) Use a sign diagram. (b) The inequality is not satisfied for x = 1. If x # 1, it is obviously satisfied

for x +4 > 0,ie. x > —4 (because (x — 1)? is positive when x # 1). (c) Use a sign diagram.
(d) The inequality is not satisfied for x = 1/5. If x # 1/5, it is obviously satisfied for x < 1.
(e) Use a sign diagram. ((5x — DM <0ifx < 1/5,> 0ifx > 1/5.)

3x — 1 3x — 1 —(1+x%) 5. .
) > x4+ 3, —(x+3)>0, —— > 0,s0x < 0. (1 4+ x“is always positive.)
X X X
x—3 x—3 —2x(x +2) . .
(2) >2x —1lor —(2x—-1)<O0or i3 < 0. Then use a sign diagram.
X

x+3 x+3
(h) Use the hint and a sign diagram. (Actually, this problem and the next could be postponed to Section 2.3
if you have forgotten your high school algebra.) (i) Use the hint and a sign diagram.

Review Problems for Chapter 1

4.

11.

15.

16.

(@ 2x)*=2%*=16x* )27 —41=12—-1/4=1/4,50 27" =47 )"l =4

(c) Cancel the common factor 4x2yz2. (d) —(—ab>H) 3 =—=(=D3a3b 2 =a3b"?, s0
5.3 -2 6

[—(—ab¥) 3 (@h)2P = [a—3b2a'2b2P = [°b3) = a?D® (o) a _"3 “6 _ “_3 — 4
a -a a

) R e

. All are straightforward, except (c), (g), and (h): (c) -3 (ﬁ — «/6) = —3+/3/6 = —-3+3/32

=-3+43/2 (2) QT4+x+x224+xHA—-x0)=U+x4+x24+x) - A 4+x+x24+xHx=1—x*
) (1+x0)*=04+x)20+x)% =1 +2x +x2)(1 +2x + x?) as.o.

(a)and (b) areeasy. (c)ax—+ay+2x+2y =ax+2x+ay+2y = (a+2)x+(a+2)y = (a+2)(x+y)
(d) 2x% —5yz 4+ 10xz — xy = 2x> 4+ 10xz — (xy 4+ Syz) = 2x(x +52) — y(x +52) = 2x — y)(x + 52)
©p—¢*+p—qg=Pp—-qQP++(P—9) =(P—-q)(p+g+1) (f)See the answer in the book.

@) s s _s(2s+1)—s(2s—l)_ 2s

Vo1 T 1 s—D)@s+ 1) as2—1
b Cl-x 24 X 43 -(-0)x=3)-24  Tx+3) 7
3—x x+4+3 x2-9 (x —=3)(x+3) C (x—=3)(x+3) x-3
—X y—x 1

(c) Multiplying numerator and denominator by x2y? yields, = =
y2—xr o (y=x)(y+x) x4y

(a) Cancel the factor 25ab. (b) x> — y?> = (x + y)(x — y). Cancel x + y. (c) The fraction can be
(2a —3b)*  2a—3b @ dx—x* xQ-x0Q+4x)  xQ2+x)
(2a —3b)(2a +3b) ~ 2a+3b’ 4—4x+x2~ 2-x?% = 2—x

written

© Knut Sydsater, Arne Strgm, and Peter Hammond 2008
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CHAPTER 2 INTRODUCTORY TOPICS II: EQUATIONS

Chapter 2 Introductory Topics Il: Equations

2.1
3.

2.2

2.

(a) We note first that x = —3 and x = —4 both make the equation absurd. Multiplying the equation by
the common denominator, (x + 3)(x + 4), yields (x — 3)(x +4) = (x + 3)(x — 4), and thus x = 0.
(b) Multiplying by the common denominator (x — 3)(x + 3) yields 3(x + 3) — 2(x — 3) = 9, from
which we get x = —6. (c) Multiplying by the common denominator 15x (assuming that x # 0, yields
18x%2 — 75 = 10x? — 15x + 8x2, from which we get x = 5.

(a) Multiplying by the common denominator 12 yields 9y —3 —4 44y 424 = 36y, and so y = 17/23.
(b) Multiplying by 2x(x + 2) yields 8(x + 2) + 6x = 2(2x + 2) + 7x, from which we find x = —4.
2—-2z—1z2
6 (1-2(1+2)
T Multiplying by (1 — z2)(2z + 1) yields (2 — 3z)(2z + 1) = 6 — 6z%, and so z = 4.
Z
(d) Expanding the parentheses we get & — 3 — 1 + 2 — 1 4+ 2 = —1. Multiplying by the common
denominator 24 gives an equation with the solution p = 15/16.

(c) Multiplying the numerator and the denominator in the first fraction by 1 — z, leads to

b b 1/1 1
(a) Multiply both sides by abx to obtain b+a = 2abx. Hence, x = at = i—i—— =—|-4+-).
2ab 2ab  2ab 2 \a b

(b) Multiply the equation by cx + d to obtain ax + b = cAx +dA, or (a — cA)x = dA — b, and thus
x = (dA —b)/(a —cA). (c)Multiply the equation by x'/? to obtain 1 p = wx!/2, thus x'/? = p/2w,
so, by squaring each side, x = p?/4w?. (d) Multiply each side by /1 + x to obtain 1 + x 4+ ax = 0,
sox =—1/(14+a). (e) x% = bz/az, sox = +b/a. (f) We see immediately that x = 0.

(@Qax—a=Bx—b < (x—pP)x=a—b,sox =(a—>b)/(x—p).

(b) Squaring each side of ,/pg = 3q + 5 yields pg = (3q + 5)%,s0 p = (3¢ +5)?/q.
©Y=94+02(Y —20+4+0.5Y)) =94+0.2Y —4—0.1Y,500.9Y =90, and then Y = 100.
(d) Raise each side to the 4th power: KZ% %K = 0% s0 K* = 2wQ*/r, and hence K = (2w Q4/r)
(e) Multiplying numerator and denominator in the left-hand fraction by 4K '/2L3/4 leadsto 2L /K = r/w,
from whichwe get L = rK /2w. (f) Raise each side to the 4th power: 1—16 prK! <% %) = r*. Tt follows

1/3

that K~! = 32r3w/p*, so K = %p4r_3w_l.
1 1 T —1t tT

1
L@ - = — = = ,s058 = ——. (b) VKLM = B+ aL,so KLM = (B + «L)?, and
N

t T tT T —1t
so M = (B+aL)?>/KL. (c)Multiplying each side by x — z yields, x — 2y 4+ xz = 4xy — 4yz, or
(x+4y)z =4xy—x+2y,andsoz = (dxy—x+2y)/(x+4y). )V =C—-CT/N,soCT/N =C—-V
andthus 7T = N(1 —V/C).

2.3

S.

(a) See the answer in the book. (b) If the first natural number is n, then the next is n + 1, so the
requirement is that n> + (n + 1)> = 13, which reduces to 2n% +2n — 12 = 0, i.e. n> + n — 6 = 0. This
second-order equation has the solutions n = —3 and n = 2, so the two numbers are 2 and 3. (If we asked
for integer solutions, we would have —3 and —2 in addition.)

© Knut Sydseter, Arne Strgm, and Peter Hammond 2008



CHAPTER 2 INTRODUCTORY TOPICS II: EQUATIONS 5

(c) If the shortest side is x, the other is x 4+ 14, so according to Pythagoras’ Theorem (see page 633
and draw a picture), X2 4+ (x + 14)? = (34)2, or x2 + 14x — 480 = 0. The solutions are x = 16 and
x = —30, so the shortest side is 16 cm and the longest is 30 cm. (d) If the usual driving speed is x
km/h and the usual time spent is ¢ hours, then x¢ = 80. 16 minutes is 16/60 = 4/15 hours, so driving at
the speed x + 10 for r — 4/15 hours gives (x 4+ 10)(t — 4/15) = 80. From the first equation, ¢t = 80/x.
Inserting this into the second equation, we get (x + 10)(80/x — 4/15) = 80. Rearranging, we obtain
x2 4+ 10x — 3000 = 0, whose positive solution is x = 50. So his usual driving speed is 50 km/h.

2.4

4. (a) If the two numbers are x and y, then x + y = 52 and x — y = 26. Adding the two equations gives
2x = 78,s0x = 39, and then y = 52 — 39 = 13. (b) Let the cost of one chair be $x and the cost of
one table $y. Then 5x + 20y = 1800 and 2x + 3y = 420. Solving this system yields x = 120, y = 60.
(c) Units produced of B: x. Then x + %x = %x units are produced of A, and 300 - %x + 200x = 13000,
or 650x = 13000, so x = 20. Thus, 30 of quality A and 20 of quality B should be produced.

(d) If she invests $x at 15 % and $y at 20 %, then x + y = 1500 and 0.15x + 0.2y = 275. The solution
is x = 8000 and y = 2000.

2.5

2. (a) The numerator 5 + x2 is never 0, so there are no solutions. (b) The equation is obviously equivalent
x2+1+2x (x+1)2 , , ,
to B I = 0, or il =0,s0x = —1. (c) x = —1 is clearly no solution. Multiply
the equation by (x + 1)?/3. Then the denominator becomes x + 1 — %x, which is 0 for x = —3/2.
(d) Multiplying by x — 1 and rearranging yields x(2x — 1) =0, and sox =0 or x = 1/2.

3. (a) z = 0 satisfies the equation. If 7 # 0, canceling z? yields z —a = za + zb, or z(1 — (a + b)) = a. If
a + b =1 we have a contradiction. If a +b # 1,z =a/(1 — (a + b)). (b) The equation is equivalent
to(l+M)ux—y)=0,s0r=—1,u=0,orx =y. (c)u = =£1 makes the equation meaningless.
Multiplying the equation by 1 — w? yields A(1 — pu) = —A,or A2 —pn) =0,s0A =0o0r u =2.

(d) The equation is equivalent to b(1 + A)(a —2) =0,s0b =0,A = —1,0ora = 2.

Review Problems for Chapter 2
2. See Problem 2.1.3.

3. (a)x:%(y—3)+y=%y—2+y=%y—2,or%y=x+2,soy=%(x+2).
b)ax —cx=b+d,or(a—c)x =b+d,sox = (b+d)/(a —c).
() VL = Yo/AK, so squaring each side yields L = (YO/AK)z. (d)gy =m—px,soy = (m—px)/q.
(e) and (f): See the answers in the text.

5. (a) Multiply the equation by 5K /2 to obtain K'/? = 15L'/3. Squaring each side gives K = 225L2/3.
(b) Raise each side to the power 1/¢ to obtain 1 + /100 = 21t and so r = 10021/ — 1).
(©) abxg*l = p,so xé’*l = p/ab. Now raise each side to the power 1/(b — 1).
(d) Raise each side to the power —p to get (1 —A)a ™ +Ab™P =c P, orb™ =17 (c" — (1 —=1)a"").

Now raise each side to the power —1/p.

9. (a) See the answer in the text. (b) Let u = 1/x and v = 1/y. Then the system reduces to 3u + 2v = 2,
2u — 3v = 1/4, with solutionu = 1/2, v = 1/4. It follows thatx = 1/u =2and y = 1 /v = 4.
(c) See the answer in the text.

© Knut Sydseter, Arne Strgm, and Peter Hammond 2008



6 CHAPTER 3 INTRODUCTORY TOPICS II: MISCELLANEOUS

Chapter 3 Introductory Topics Il: Miscellaneous
3.1

3. (a)—(d): Look at the last term and replace n by k. Sum over k from 1 to n. (e) The coefficients are the
powers 3" forn = 1,2, 3,4, 5, so the general term is 3"x". (f) and (g) see answers in the text.
(h) This is tricky. One has to see that each term is 198 larger that the previous term. (The problem is
related to the story about Gauss on page 56.)

7. @Y ck*=c-1P+c- 22+ 4+c-n?=c?+22 4+ +n?) =cY j_ K
(b) Wrong even for n = 2: The left-hand side is (a; + @)? = al2 + 2aya; + a%, but the right-hand side
isal +aj. (c)Bothsides equal by + by + -+ by. (d) Both sides equal 5! + 5% + 53 + 5% + 5°.
(e) Both sides equal a(z,y jteeet a? (f) Wrong even for n = 2: The left-hand side is a; 4+ a;/2, but

n—1,j°
the right-hand side is (1/k)(a; + a»).

3.2

5. One does not have to use summation signs. The sumisa 4+ (a +d)+ (a+2d)+---+ (a+ (n — 1)d.
There are n terms. The sum of all the a’s is na. Therestisd(1 +2+---+n — 1). Then use formula (4).

3.3
2 4 rs \2 2 25 \2 3s \2 4s \2 22 32 4\2
L@ Seethetext. ) X205, ()" = Tal(E) + ()7 + (5)] = G + G + (9 +
G+ (&) +(E) =5+
@Y i =Y i P = dmm 4 En(4+ 1) @n+1) = 5m(m+Dn(n+1)(2n+1),
where we used (4) and (5).

m

. _ N R | 1
4. alsthemeanoftheaxsbecausea:;Z(Z Zars):;;as-

s=1 r=I1 =
To prove (), note that because a,; — a is independent of the summation index s, it is a common factor

when we sum over s, s0 Y+, (a,j — a)(asj — a) = (arj —a) Y s, (as; — a) for each r. Next, summing

over r gives
SN @y —ayay —a) = [Z(arj —a)}[Z(aW- —a)} (%)
r=1 s=1

r=1 s=1

Using the properties of sums and the definition of a;, we have
m
=1

m m
Yayy—a) =) ay— Y a=ma; —ma=m@ —a
r=1 r

r=1

Similarly, replacing r with s as the index of summation, one also has > i, (a;; — a) = m(a; — a).
Substituting these values into () then confirms ().

3.4

6. ()If () v/x —4=+x+5-9,thenalso (ii) x —4 = (v/x + 5 — 9)2, which we get by squaring both
sides in (i). Calculating the square on the right-hand side of (ii) gives +/x +5 = 5, and so x + 5 = 25,

© Knut Sydseter, Arne Strgm, and Peter Hammond 2008



CHAPTER 3 INTRODUCTORY TOPICS II: MISCELLANEOUS 7

i.e. x = 20. This shows that if x is a solution of (i), then x = 20. No other value of x can satisfy (i).
But if we check this solution, we find that with x = 20 the LHS of (i) becomes V16 = 4, and the RHS
becomes \/ﬁ —9 =5—-9= —4. Thus the LHS and the RHS are different. This means that equation (i)
actually has no solutions at all. (But note that 4> = (—4)2, i.e. the square of the LHS equals the square
of the RHS. That is how the spurious solution x = 20 managed to sneak in.)

(b) If x is a solution of (iii) v/x — 4 = 9—+/x + 5, then just as in part (a) we find that x must be a solution
of (iv) x —4 = (9 — V/x +5)% Now, (9 — v/x +5)? = (+/x + 5 — 9)2, so equation (iv) is equivalent
to equation (ii) in part (a). This means that (iv) has exactly one solution, namely x = 20. Inserting this
value of x into equation (iii), we find that x = 20 is a solution of (iii).

A geometric explanation of the results can be given with reference to the following figure.

y
Tl y=9-Vx+5
sl -
51
y=+/x4+5-9
/

Figure SM3.4.6

We see that the two solid curves in the figure have no point in common, that is, the expressions v/x — 4
and v/x + 5—9 are not equal for any value of x. (In fact, the difference v/x — 4 — (v/x + 5—9) increases
with x, so there is no point of intersection farther to the right, either.) This explains why the equation
in (a) has no solution. The dashed curve y = 9 — +/x 4 5, on the other hand, intersects y = +/x + 5 for
x = 20 (and only there), and this corresponds to the solution in part (b).

Comment: In part (a) it was necessary to check the result, because the transition from (i) to (ii) is only
an implication, not an equivalence. Similarly, it was necessary to check the result in part (b), since the
transition from (iii) to (iv) also is only an implication — at least, it is not clear that it is an equivalence.
(Afterwards, it turned out to be an equivalence, but we could not know that until we had solved the
equation.)

7. (a) Here we have “iff” since v/4 = 2. (b) It is easy to see by means of a sign diagram that x (x +3) < 0
precisely when x lies in the open interval (—3, 0). Therefore we have an implication from left to right
(that is, “only if”), but not in the other direction. (For example, if x = 10, then x(x 4+ 3) = 130.)
(©) 2 <9 = 3<x<3s0x*<9 only if x < 3. If x = —5, for instance, we have x < 3 but
x% > 9. Hence we cannot have “if” here. (d) x> + 1 is never 0, so we have “iff” here. (e) If x > 0,
then x2 > 0, but x2 > 0 also when x < 0. (f)x4+y4 =0 <= x=0and y =0. If x = 0 and, say,
y = 1, then x* 4+ y* = 1, so we cannot have “if”” here.

9. (a) If x and y are not both nonnegative, at leat one of them must be negative, i.e. x < Qory < 0.
(b) If not all x are greater than or equal to a, at least one x must be less than a. (c) At least one of them
is less than 5. (Would it be easier if the statement to negate were ‘“Neither John nor Diana is less than
5 years old”?) (d)—(f) See the answers in the text.
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3.7
3.

CHAPTER 4 FUNCTIONS OF ONE VARIABLE

For n = 1, both sides are 1/2. Suppose () is true for n = k. Then the sum of the first k + 1 terms is

1 1 1 1 1 k 1
R T DR S 17 S DS TS Y7 i) Sl s LA RGN

k 1 k+1*  k+1

ut + = _
k+1 (k+Dk+2)  (k+Dk+2) k+2
(%) is true for all n.

B

, which s (x) forn = k+ 1. Thus, by induction,

. The claim is true for n = 1. As the induction hypothesis, suppose k> + (k + 1)3 + (k + 2)? is divisible

by 9. Note that (k + 1)° + (k +2)° + (k +3)> = (k + 1)> + (k + 2)° + &> + %> + 27k + 27 =
k3 4+ (k+ 13+ (k+2) +9(k? + 3k + 3). This is divisible by 9 because the induction hypothesis implies
that the sum of the first three terms is divisible by 9, whereas the last term is also obviously divisible by 9.

Review Problems for Chapter 3

6.

(b) = false (because x> = 16 also has the solution x = —4), < true, because if x = 4, then x> = 16.
(c) = true, < false because with y > —2 and x = 3, (x — 3)2(y +2) =0. (d) = and < both true,
since the equation x> = 8 has the solution x = 2 and no others. (In the terminology of Section 6.3,
f(x) = x3 is strictly increasing. See Problem 6.3.3 and see the graph Fig. 7, page 88.)

. Consider Fig. A3.6.8, page 643 in the book, and let n; denote the number of students in the set marked Sy,

fork =1,2,...,8. Sets A, B, and C refer to those who study English, French, and Spanish, respectively.
Since 10 students take all three languages, n; = 10. There are 15 who take French and Spanish, so
15 = ny + ny, and thus n, = 5. Furthermore, 32 = n3 + n7, so n3 = 22. Also, 110 = n; 4+ ny, so
n1 = 100. The rest of the information implies that 52 = ny +n3+ng+n7,song = 52—5-22—10 = 15.
Moreover, 220 = n; +ny+ns+n7,sons = 220—100—5—10 = 105. Finally, 780 = n|+n3+n4+n7,
song = 780 — 100 — 22 — 10 = 648. The answers to the problems are:

(a): ny =100 (b): n3 +ng4 =648 +22 =670 (c) 1000 — Z?:l n; = 1000 — 905 = 95

Chapter 4 Functions of One Variable

4.2
L

10.

13.

@ fO0) =0 +1 =1, f(=1) = (=D*+1 =2, f(1/2) = (1/2* +1 = 1/4+1 = 5/4,
and f(V2) = (V22 +1 =241 = 3. (b) (i) Since (—x)> = x2, f(x) = f(—x) for all x.
() fx+1D) = (x+1)>+1 = x24+2x+14+1 = x> +2x+2and f(x)+ f(1) = x>+1+42 = x>+3. Thus
equality holds if and only if x> 4+2x +2 = x?>+3,i.e.ifandonly if x = 1/2. (iii) f(2x) = 2x)?>+1 =
4x? +1and 2f(x) =2x2 + 2. Now, 4x> + 1 =2x* +2 & x> =1/2 & x = £/1/2 = £1/2.

(a) No: f(2+1) = f(3) = 18, whereas f(2)+ f(1) = 10. (b) Yes: fF2+1) = f(2)+ f(1) = —9.
(c) No: f(2+1) = f(3) = /3~ 1.73, whereas f(2) + f(1) = V2 + 1 ~ 2.41.

(a) We mustrequire 5 —x > 0,sox <5. (b) The denominator x% — x = x(x — 1) must be different
from 0,s0x #0and x # 1. (c) To begin with, the denominator must be nonzero, so we must require
x # 2 and x # —3. Moreover, since we can only take the square root of a nonnegative number, the
fraction (x — 1)/(x —2)(x + 3) must be > 0. A sign diagram reveals that Dy = (=3, 1]U (2, 00). Note
in particular that the function is defined with value 0 at x = 1.
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15. Since g is obviously defined for x > —2, D, = [-2, c0). Note that g(—2) = 1, and g(x) =< 1 for all
x € Dy. As x increases from —2 to 0o, g(x) decreases from 1 to —00, so Ry = (—o00, 1].

4.4

3. If D =a+ bP, then 200 = a + 10b, and 150 = a + 15b. Solving for a and b yields ¢ = 300 and
b =—10,s0 D =300 — 10P.

4. L,: Theslopeisobviously 1, and the point-slope formula with (x1, y;) = (0,2)anda = 1 give y = x+2.

L»: Using the point-point formula with (xq, y;) = (0, 3) and (x2, y») = (5,0) yields: y — 3 = X,

5-0
ory = —%x + 3. L3: Has slope 0 and equation y = 1. For L4 and L5 see the text.

10. The set of points that satisfy the inequality 3x + 4y < 12 are those on or below the straight line
3x +4y = 12 as explained in Example 6 for a similar inequality. Those points that satisfy the inequality
x —y < 1, or equivalently, y > x — 1, are those on or above the straight line x — y = 1. Finally, those
points that satisfy the inequality 3x + y > 3, or equivalently, y > 3 — 3x, are those on or above the
straight line 3x 4+ y = 3. The set of points that satisfy all these three inequalities simultaneously, is the
set shown in Fig. A.4.4.10.

4.5
. . ) 275 — 200 3
3. The point—point formula gives C — 200 = ———  (x — 100), or C = —x + 50.
150 — 100 2
4.6
2. Complementing the answers in the text. (¢) Formula (4) with a = —% and b = —1 gives x = —1 as the

maximum point. (Alternatively, completing the square, f(x) = — % (x242x—3) = — % (x242x+1—-4) =
—%(x +1)?+2, from which we see immediately that f(x) has maximum2 atx = —1.) (e) Use (2.3.5),
or expand, to verify the formula for f(x). Use a sign diagram to study the sign variation of f(x).

6. Expanding we get U(x) = —(1 + r*)x?> + 8(r — 1)x. Then apply (4.6.4) with a = —(1 + r?) and
b=8@ —1).

9. (b) If B2 — 4AC > 0, then according to formula (2.3.4), the equation f(x) = AxX?4+Bx+C =0
would have two distinct solutions, which is impossible when f(x) > O for all x. We find that A =
al+a3+---+a2 B=2aby +aby+ -+ ayb,),and C = b} + b3 + - - - + b2, so the conclusion
follows easily.

4.7

1. (a) Integer roots must divide 6. Thus £1, +2, +3, and £6 are the only possible integer solutions. We
find that —2, —1, 1, 3 all are roots, and since there can be no more than 4 roots in a polynomial equation
of degree 4, we have found them all.

(b) The same possible integer solutions. Only —6 and 1 are integer solutions. (The third root is —1/2.)
(c) Neither 1 nor —1 satisfies the equation, so there are no integer roots.

(d) First multiply the equation by 4 to have integer coefficients. Then &1, £2, and £4 are seen to be the
only possible integer solutions. In fact, 1, 2, —2 are all solutions.
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10 CHAPTER 4 FUNCTIONS OF ONE VARIABLE

3. (a) The answer is 2x> + 2x + 4 4+ 3/(x — 1), because

(2x3 +2x—D=(x—1)=2x2+2x+4
2x3 — 2x2
2x% 4+ 2x —1
2x% —2x
4x — 1
4x — 4

3 remainder
(b) The answer is x> + 1, because

G+ 2+ 0) -2+ x)=x2+1
x* 4 53

x2 4+ x
X2 4 x
0 no remainder
(c) The answer is x> — 4x? +3x + 1 — 4x/(x*> + x + 1), because

(x> — 3x* + D=2 4+x+D=x—4x2+3x+1
5 4 3
X+ x4+ x

—4x* — X3 +1

—4x* —4x3 — 4x2
3x3 +4x2 +1
3x3 +3x% + 3x

x2—3x+1
24+ x+1
— 4x remainder

(d) The answer is 3x° 4+ 6x° — 3x% 4+ 12x — 12 + (28x2% — 36x + 13)/(x3 — 2x + 1), because

(3x8 x2 + D= =2x+ 1D =3 +6x3 =3x2+12x — 12
3x8 — 6x0 + 3x°
6x° — 3x° +  x? + 1
6x° —12x* + 6x3
—3x5 4+ 12x* — 6x3+ xZ2 + 1
—3x5 + 6x3 — 3x2
12x% — 12x3 + 4x2 + 1
12x* —24x% + 12x
—12x3 4+ 28x2 —12x + 1
—12x3 +24x — 12

28x2 — 36x + 13 remainder
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CHAPTER 4 FUNCTIONS OF ONE VARIABLE 1"

4. (a) y = %(x + 1)(x — 3). (Since the graph intersects the x-axis at the two points x = —1 and x =
3, we try the quadratic function f(x) = a(x + 1)(x — 3). Then f(1) = —4a, and since the graph
passes through the point (1, —2),. f(1) = —2 = —4a. Butthe a = 1/2.) (b) Because the equation
f(x) = 0 has roots x = —3, 1,2, we try the cubic function f(x) = b(x + 3)(x — 1)(x — 2). Then
f(0) = 6b. According to the graph, f(0) = —12. Sob = —2,and hence y = —2(x +3)(x — 1) (x — 2).
©y= %(x +3)(x —2)%. (We try a polynomial of the form f(x) = c(x — 2)2(x +3), withx =2 asa
double root. Then f(0) = 12¢. From the graph we see that f(0) = 6, and soa = 1/2.)

8. Polynomial division gives

(x? — VX )+ +p=x—(B+Vy)
x2 + Bx
—(B+y)x

—B+y)x—pB+Yy)
B(B+ y) remainder

and so

BB +y)
xX+vy

aB(B+y)

E:oz(x—(,@—}—)/)—i- Xty

):ax—oz(,B—i-)/)-i-

4.8

4. (a) C. The graph is a parabola and since the coefficient in front of x? is positive, it has a minimum point.
(b) D. The function is defined for x < 2 and crosses the y-axis at y = 24/2 ~ 2.8.
(c) E. The graph is a parabola and since the coefficient in front of x? is negative, it has a maximum point.
(d) B. When x increases, y decreases, and y becomes close to —2 when x is large.
(e) A. The function is defined for x > 2 and increases as x increases.
fF Lety=2— (%)x. Then y increases as x increases. For large values of x, y is close to 2.

5. (a) See the answer in the text. (b) 9" = (3%)" = 3% and (27)/°/3 = (3%)!/3/3 = 33/5/3 = 372/5 and
then 2t = —2/5,s0t = —1/5.

4.9

10. Suppose y = Ab*, with b > 0. Then in (a), since the graph passes through the points (x, y) = (0, 2) and
(x,y)=1(2,8),weget2 = Ab®, or A =2, and 8 = 2b2, so b = 2. Hence, y=2-2%
In (b), % = Ab~'and 6 = Ab. It follows that A = 2 and b = 3, and so y = 2 - 3*.
In(c),4 = Ab® and 1/4 = Ab*. Tt follows that A = 4 and b* = 1/16, and so b = 1/2. Thus, y = 4(3)*.

4.10
3. (a) and (c) see the text. (b) Since Inx?> =2Inx, 7Inx = 6, s0 Inx = 6/7, and thus x = %7,
B
4. (a) In(Ae"") = In(Be*"), soInA +rt = InB + st, or (r — s)t = In(B/A), and so t = In T
r—s

1 5.6 102 1 14
(b) t = In = In — ~ 22.
0.09-0.02 1.2-102 0.07 3
According to this, the two countries would have the same GNP in approximately 22 years, so in 2012.
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12 CHAPTER 5 PROPERTIES OF FUNCTIONS

Review Problems for Chapter 4

4. (a) We must have x2>1,ie.x>1lorx < —1. (Look at Fig. 4.3.6, page 88.)
(b) The square root is defined if x > 4, but x = 4 makes the denominator 0, so we must require x > 4.
(c) We must have (x — 3)(5 — x) > 0,1i.e. 3 < x <5 (using a sign diagram).
7. (a) The point-slope formula gives y — 3 = —3(x + 2),or y = —3x — 3.
(b) The two-point formula gives: y — 5 = — (x — (—=3)),ory =2x/5+31/5.
© b 3b—b
C — =
Y 2a —a
10. (1, —3) belongs to the graph if —3 = a + b + ¢, (0, —6) belongs to the graph if —6 = ¢, and (3, 15)
belongs to the graph if 15 = 9a 4 3b + c. It follows thata =2, b =1, and ¢ = —6.

2—(=3)
(x —a),ory = (2b/a)x —b.

14. (a) p(x) = x(x2 4+ x —12) = x(x — 3)(x +4), because x> + x — 12 =0 forx = 3 and x = —4.
(b) £1, £2, £4, 48 are the only possible integer zeros. By trial and error we find that ¢(2) = g(—4) =
0, s0 2(x — 2)(x +4) = 2x% + 4x — 16 is a factor for q(x). By polynomial division we find that
gx) = Qx> +4x —16) =x — 1/2,50g(x) =2(x —2)(x + H)(x — 1/2).

16. We use (4.7.5) and denote each polynomial by p(x). (a) p(2) = 8 — 2k = 0 for k = 4.

(b) p(=2) =4k> +2k —6=0fork = —3/2andk = 1. (c) p(—2) = —26 + k = 0 for k = 26.
(d) p(1) =k? =3k —4=0fork = —1 and k = 4.

17. Since p(2) = 0, x — 2 is a factor in p(x). We find that p(x) - (x — 2) = %(x2 —2x —15) =
‘l‘(x 4+ 3)(x —5),s0x = —3 and x = 5 are the two other zeros. (Alternative: ¢ (x) has the same zeros as
4p(x) = x3 —4x% — 11x 4 30. This polynomial can only have &1, £2, £3, +5, 10, £15, and +30 as
integer zeros. It is tedious work to find the zeros in this way.)

21. (a) In(x/e?) = Inx —Ine* = Inx —2 (b) In(xz/y) = In(xz) —Iny = Inx +Inz —Iny
() In(e3x?) =Ine® +Inx2 =3+ 2Inx forx > 0. (In general, In x2=2In]|x|.) (d) See the text.

Chapter 5 Properties of Functions

5.1

3. The equilibrium condition is 106 — P = 10 + 2P, and thus P = 32. The corresponding quantity is
Q = 106 — 32 = 74. See the graph in the answer section of the text.

6. f(y*—d) = f(y*) —cgives A(y* —d) + B(y* —d)* = Ay* + B(y*)* —c, or Ay* — Ad + B(y*)* —
2Bdy* + Bd?> = Ay* 4+ B(y*)? — c. It follows that y* = [Bd> — Ad + c]/2Bd.
5.2
4. If f(x) =3x +7,then f(f(x)) = fBx +7) =3Bx +7) +7=9x+28. f(f(x*)) = 100 requires
9x* 4+ 28 = 100, and so x* = 8.

5.3

4. (a) f does have an inverse since it is one-to-one. This is shown in the table by the fact that all numbers in
the second row, the domain of f~!, are different. The inverse assigns to each number in the second row,
the corresponding number in the first row. (b) Since f(0) = 4 and f(x) increases by 2 for each unit
increase in x, f(x) = 2x +4. Solving y = 2x +4 for x yields x = 1y — 2, and thus f~!(x) = Jx — 2.
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9. a) - =y = ¥*-1=y3 & x=0>+1"3 If weusex as the independent variable,
f~1(x) = (x3 + 1)!/3. R is the domain and range for both f and f~!.
1
(b) The domain of f is all x # 2 Hence (with x # 2), r

x—2
1-—yx=-2y—-1 << x = 1 = T Using x as the independent variable, f~ (x) =

(2x + 1)/(x — 1). The domain of the inverse is all x # 1.

=y << x+1=yx —2) <

(©Herey=(1—-xHP 42 «—= y—2=(1-) = (G-20=1-x < x*=
1—(y—2) <= x=(—(y—2))"3 With x as the free variable, f~'(x) = (1 — (x —2)°)!3. R
is the domain and range for both f and f~'.

10. (a) The domain is R and the range is (0, 0o0), so the inverse is defined on (0, 00). From y = et

Iny=x+4,s0x =Ilny—4,y > 0. (b)The range is R, which is the domain of the inverse. From
y =Inx — 4, Inx = y + 4, and then x = ¢”™*. (c) The domain is R. y is increasing and when
X — —o00, y — In2. Moreover, y — 00 as x — 00. So the range of the function is (In 2, 00). From
y = ln(2 + ex_3), 243 =¢Y, 50" 3 =¢¥ —3,and thus x = 3 + In(e¥ — 3), y > In2.

11. Wemustsolvex = %(ey —e™Y) for y. Multiply the equation by ¢” to get %ezy —% = xeYore?Y —2xe¥—1 =

0. Letting ¥ = z yields z> — 2xz — 1 = 0, with solution z = x £ +/x2 4+ 1. The minus sign makes z
negative, so z = e = x + +/x2 + 1. This gives y = ln(x +/x2+1 ) as the inverse function.

54

1. (a) It is natural first to see if the curve intersects the axes, by putting x = 0, and then y = 0. This gives 4
points. Then choose some values of —v/6 < x < /6, and compute the corresponding values of y. Argue
why the graph is symmetric about the x-axis and the y-axis. (The curve is called an ellipse. See the next
section.) (b) This graph is also symmetric about the x-axis and the y-axis. (If (a, b) lies on the graph,
so does (a, —b), (—a, b), and (—a, —b). (The graph is a hyperbola. See the next section.)

2. We see that we must have x > 0 and y > 0. If (a, b) lies on the graph, so does (b, a), so the graph is
symmetric about the line y = x. See the answer in the text.

5.5

4. (a) See the text. (b) Since the circle has centre at (2, 5), its equation is (x — 2)? + (x —5)? = r2. Since
(—1, 3) lies on the circle, (=1 —2)> + (3 —5)> = r2, s0 r?> = 13.

8. x>+’ +Ax+By+C =0 <= x>+Ax+y>’+By+C =0 < x2+Ax+(%A)2—|—y2+By—|—(%B)2 =
1A2+ B2 —40) < (x+ %A)2 + (v + %B)2 = 1(A% + B? — 4C). The last is the equation of a
circle centred at (—3 A, — B) with radius 3+/A2 + B2 — 4C. If A> + B* = 4C, the graph consists only
of the point (—%A, —%B). For A2 4+ B? < 4C, the solution set is empty.

5.6

1. Ineach case, except (c), the rule defines a function because it associates with each member of the original
set a unique member in the target set. For instance, in (d), if the surface area of a sphere is given, its
volume is uniquely determined: From S = 4nr?, r = (S/4m)'/?, and then V = %rrr3 = ‘3—‘71(5/471)3/2
(for the formulas for the surface area and the volume of a sphere of radius r, see page 632.)
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Review Problems for Chapter 5

3. (a) Equilibrium condition: 150 — %P* = 20 4 2P*, which gives P* =52 and Q* =20 + 2P* = 124.
For (b) and (c¢) se answers in the text.

7. (a) f is defined and strictly increasing for ¢* > 2, i.e. x > In2. Its range is R. (f(x) — —oo as
x — In2%, and f(x) — oo as x — 00.) From y = 3 + In(e* — 2), we getIn(e® —2) = y — 3, and so
e —2=e"3 ore* =2+¢"3,s0x =In(2+e*3). Hence f~'(x) =In2+¢*3), x e R.
(b) Note that f is strictly increasing. Moreover, e ¥
Therefore, f (x) — 0asx - —o0, and f (x) - 1 as x — oo. So the range of f, and therefore the

AX

— ooasx — —oo,and e — Qasx — oo.

domain of f~!,is (0, 1). From y = we get e +a = a/y,soe ™ =a(l/y — 1), or

e ™ +a
—Ax = Ina +In(1/y — 1). Thus x = —(1/A)Ina — (1/1)In(1/y — 1), and therefore the inverse is

F 1) = =1/ 1na — (1/2) In(1/x — 1), with x € (0, 1).

Chapter 6 Differentiation

6.2

5. (a) We start by using the recipe in (6.2.3) to find the slope of the tangent.

@ (A): fla+h)=fO+h)=3h+2 B) fa+h)— fa)= fh)—fO)=3h+2-2=3h
O)-D): [f(h) — f(O)]/h =3 (E):[f(h)— f(O)]/h =3 — 3ash — 0,s0 f'(0) = 3. The slope of
the tangent at (0, 2) is 3.

b)(A): fla+h) = f(14+h) = A1+h)>—1 = 142h+h>—1 = 2h+h> B): f(1+h)—f(1) = 2h+h?
O©)-D):[fA+m)—f(D]I/h=2+h E):[fA+h)—f(D)]/h=2+h — 2ash — 0,s0 f'(1) = 2.
©@A): fG+h)=243/C+h) B):fGB+h) —f3)=24+3/B3+h)—3=—-h/B+h) (C)—(D):
[f@+h)—fB)]/h=—-1/B3+h) E):[fC+h)—fB)I/h=-1/3+h) — —1/3ash — 0,so
f'3)=—1/3. (d)[fh)— fO)]/h=h>—2h)/h=h?>-2— —2ash — 0,s0 f'(0) = —

1 e L £h+1/(—1+h)+2 h
(e)f( +2 f( ):_:_ + /(}i +3)+ 2:_1+h—>0ash—>0,sof’(0)=0.
1+h 1 1+h)*—1 h 4h 6h dh+1—-1
f(+) O (+h) B e h+ T W R 46kt 4 > das

h— 0, sof (1) = 4.
8. () (Vx +h—vx)(Vx+h+Vx) = (x+h)+J/x Fh/x—J/xJ/x+h—(/x)* =x+h—x = h.

) fOa+h) —fx) x+h—VO)Wx+h+Vx) h _ 1
h h(/x +h + /) h(Vx +h+Jx)  Jx+h+Jx
(¢) This follows from (b).
6.5
1/3—-2/3h 3h(1/3 —2/3h h—2 1 1
5. (a) / / = (/ / ) — —ash— 2
h—2 3h(h—2)  3h(h—2) ~ 3 6
(b) When x — 0, x> — 1 — —1 and x> — 00, so the fraction has no limit, but tends to —oo.
32t — 96 32(t -3 32 32t — 96
() = ( ) = —>8,ast—>3,s03——>3/§:2ast—>3.
t2—-2t—-3 (=3t +1) t+1 t2—-2t-3
d)“/h+ -3 Wh+3-V3HWh+3+3)  h+3-3 1 !
. Oh h(Vh +3 4 /3) hWVh+3+3) ~Vh+3++/3 23
ash — 0.
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1?2 —4 t+2)(t—-2) t-2 2
= = — ——ast —> —2.
t24+10t+16 (¢ +2)t+8) t+8 3
(f) Observe that 4 2+ 4/x)(2 — /x), so lim 2= VX lim ! !
v — X = X - X), 1 = 11 _—
x—4 4 —x x—>42+ﬁ 4
@) f(x)—f(l)_x2+2x—3_(x—l)(x+3)_

(e)

6. i ; 1 x+3—>4asx —> 1.
X — X = X =
— f
(b)Llf():x+3—>5asx—>2.
x —
24+4h)— f(2)  Q+h)?*+2Q+h)—8  h*+6h
0 TP =@ _CH+h +2@+h =8 n+6h o h o

h h h

flat+h) —f@ _(a+mh?+2a+h) —a®—2a

(d) =2a+2+h—>2a+2ash — 0.

(e) Same answer as in (d) putting x — a = h.
fla+h)— fa—h) (a+h)?+2a+2h—(a—h)?*—2a+2h
) =
h h
7. (a) x> — 8 = 0 has the solution x = 2, and polynomial division yields X3 —8=(x —2)(x* +2x +4).
(b) and (c): see the text.

=4a+4 — 4a+4ash — 0.

6.6
_ 2 2
7. (@) With f(x) = 2 lim fla+ h; fa) _ lim W — £(5). On the other hand, f”(x) =

2x,s0 f'(5) = 10, and the limit is therefore 10. (b) and (c): see the text.

6.7
1
3. (ay= P X
)y = x 102 + D/x = 2 a2x 2 4 x1x12 = 32 4 xm12 oy

6 =y =—6x, using the power rule (6.6.4).

312 1.-32
2 PR

_ _ 1 L-x—D—x+1-1 -2
_ -3 P 3,52 (g y= 2T /: _
©y=x"""=y 53X Dy="—"7=vV G172 G 12
X 1 4 _s , 4 5
(e)y:x—S—l-F:x +x :>y:—x—5—)?
3x—5 32x+8) —23x-5) 34 T B
= = =3 I = 33512
Oy=3¥s =~ (2x + 8)2 Grrsp @Y= = *
3x — 1 o3P+ x+ D) -CBx—D@x+1) —3x>42x+4
)y =— =y = 2 2 =2 2
xc+x+1 (x*+x+1) x*+x+1)

6. (@) f'(x) =6x—12=06(x—2) >0 <= x > 2,50 fisincreasingin[2, 00). (b) f'(x) = x> —3x =

x(x?2=3) =x(x— ﬁ)(x + \/3), so (using a sign diagram) f is increasing in [—\/§, O] and in [\/5, oo)

L 22-x)  22-VD2+V2)
© f(x)=— 7 = 2 2
x=+2) (x=+2)

7. () yy = —1 — 2x = —3 when x = 1, so the slope of the tangent is —3. Since y = 1 when x = 1,
the point-slope formula gives y — 1 = —3(x — 1),ory = —3x +4. (b)y = 4x/(x*> +1)> =1 and
y=0whenx =1,s0y=x—1. (¢)y=x>—x"2,50y =2x+2x> =17/4and y = 15/4 when

4x3 (x3 + 3x2 3) — (x* + 1)(3x2 + 6x + 1 1
¥ =250y = (17/d)x — 19/4. (d)y = X (x? +3x"4+x+3)—x"+DGx"+6x+1) _

[+ Dx+3)P o
and y =1/3whenx =0,s0y = —(x — 3)/9.

, SO f is increasing in [—«/E, ﬁ]. (d) See the text.
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t+b t+d)—(at+b d—>b
9. (a)Weusethequotientrule:y=atid = y,za(c +( t)+c(16)12+ )cz(az+d)CZ
C C Cc
(b)y =1"(avi+b) = a2+ bt" = y = (n+1/2)ar"""? +nbt""!.
©y = Ly 0 @lhbito—1-Qarth)  —Dar—b
Y altbire 0T (@i + bt + )2 T @’ + bt + o)

12. This is rather tricky because the denominatoris Q at x; o = 2=+ V2. A sign diagram shows that f(x) > 0
only in (—o00, 0) and in (x1, x7).

6.8

@y =@ +x+1D2 =u> whereu = x2+x + 1. By the chain rule, y/ = (=5)u %' =
SQx+ D2 +x+ D70 ) Withu =x+V/x+/x,y=Vu=u'?s0y = %u‘l/zu/. Now,
u=x+v"% withv =x +x"2 Thenu' = 1 + %vil/zv’, where v/ = 1 + %xil/z. Thus, all in all,
y = %u_l/zu/ = %[x + (x +x1/2)1/2]_1/2(1 + %(x + x4+ %x‘l/z)). (c) See the text.

6. x=b—\/m=b—\/ﬁ,withu=ap—c.Thend—x=— ! W=——2

dp 2u 2ap —¢
12. (a), (e), and (g) are easy. For the others, you need the chain rule. In (d) you need the differentiation rules
for sum, product as well as the chain rule. See the text.

6.9
Lo uae—-H—2 P —-2u o (2= -1 - -2020—-1)  20—-1)
BEO =T Tt 0 =1 BRI
so0 g"(2) = 2.

(t =13
5. With simplified notation: y' = f'g + f¢',v' = f"¢e+ f'¢’ + f'¢ + f¢’" = fg+2f'¢ + fg’,
y/// — f///g+ f//g/ +2f//g/ +2f/g//+ f/g// + fg/// — f///g+3f//g/ +3f/g// + fg///

6.10

2. (a)dx/dt = (b+2ct)e' + (a + bt +ct?)e! = (a+ b+ (b +20)t + ct?)e!
dx  3qt’te! — (p+qtd) (e +1te')  (—qt* +2q13 — pt — p)e
(b) ar 22 = 1202

(c) See the text.

4. (a) y' = 3x? + 2¢%* is obviously positive everywhere, so y increases in (—o0, 00).
(b)Y = 10xe ™ +5x2(—4)e™ = 10x(1 —2x)e . A sign diagram shows that y increases in [0, 1/2].
©y = 2xe™ + xz(—2x)e*x2 =2x(1 —x)(1 + x)e*xz. A sign diagram shows that y increases in
(=00, —1] and in [0, 1]. (The answer in the text is wrong.)

6.11

3. For these problems we need the chain rule. That is an important rule! In particular, we need the fact that

% In f(x) = ﬁ fl(x) = J} /((j:)) when f is ;1 dilfferentilable function (with f(x) > 0).

1
(a) y:ln(lnx):lnu — y/:_u/:__: )
u lnxx1 xInx

1 —2x —X
b)y=hvl—x2=hu = y =—-u'= — )
’ Y u V1T =x221 = x2 1 —x2

(Alternatively: +/1 — x2 = (1 — ) = y = %ln(l — x?), and so on.)
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1 1
(©)y =e'lnx = y/:exlnx—{—ex— =e"(lnx+—>.
X X

3 3 31 3 2
(d)y:e)Cz Inx? = y/=3)c2exq lnx2+exq—22x=ex3<3x21nx2+—).
x X
e 2x +3
. =In(x>+3x-1) = y=——"—"—"——.
e +1 Oy =InG"+3x—1) Ry

4. (a) Inu is defined for u > 0, so we must require x + 1 > 0,i.e. x > 0.
3x — 1

e@y=In"+1) = y =

(b) We must have 1 —x # 0 for the fraction to be defined, and > ( for the logarithm to be defined.

1—x

3x —
A sign diagram (see below) shows that !

is defined and positive if and only if 1/3 < x < 1.

— X
(c) In x| is defined <= [x| >0 <= x #0.

0 1/3 1

t » X
3x—1 - - - -
1—x e ik
3x — 1
1—x T T

5. (a) One must have x2 > 1,ie. x > lorx < —1. (See Fig. 4.3.6 in the text.) (b) In(Inx) is defined

when In x is defined and positive, that is, for x > 1. (c¢) The fraction W is defined when In(In x)
n(lnx) —
is defined and different from 1. From (b), In(In x) is defined when x > 1. Further, In(lnx) = 1 <
Inx =e <= x = ¢°. Conclusion. —————— isdefined <= x > 1 and x # €°.
In(Inx) — 1

9. In these problems we can use logarithmic differentiation. Alternatively we can write the functions in the
form f(x) = e and then use the fact that f/(x) = e$Wg'(x) = f(x)g’(x).
/
1
(a) Let f(x) = (2x)*. ThenIn f(x) = x In(2x), so % =1-In2x)+x- 7 -2 =1n(2x) + 1. Hence,
X X
f'(x) = f)InRx) + 1) = 2x)*(nx +1n2 + 1).

X d 1
(b) f(x) = x¥* = (elnx)f = eV g0 f(x) = eV (Jxlnx) = xV¥ el vE
dx 2J/x  x
(©1In f(x) =xIny/x = fxInx,so f'(x)/f(x) = 5(Inx + 1), which gives f'(x) = 3 (/x)*(Inx +1).

10. Iny =vlnu,s0y'/y = v'Inu+ (v/u)u’, and so y' = u’ (v Inu + 22).

11. (a) See the answer in the text. (b) Let f(x) = In(1 + x) — %x. Then f(0) = 0 and moreover f/(x) =
1/(x+1)— % = (1 — x)/2(x + 1), which is positive in (0, 1), so f(x) > 0in (0, 1), and the left-hand
inequality is established. To prove the other inequality, put g(x) = x — In(1 + x). Then g(0) = 0 and
gx)y=1—-1/(x+1)=x/(x+1) > 0in (0, 1), so the conclusion follows.

() Let f(x) = 2(y/x — 1) —Inx. Then f(1) = 0and f'(x) = (1//x) — 1/x = (x — /x)/x/x =

(v/x — 1)/x, which is positive for x > 1. The conclusion follows.
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CHAPTER 7 DERIVATIVES IN USE

Review Problems for Chapter 6

S.

7.

15.

(a)y=-3andy = —6x=—-6atx=1,s0y — (—3) = (—6)(x — 1),0or y = —6x + 3.
(b)y=—l4andy = 1/2/x —2x = —31/datx =4,s50y = —(31/4)x + 17.

(c)y=0andy = (=2x3 —8x>+6x)/(x +3)> =—1/datx = 1,50y = (—1/4)(x — 1).

(@) f(x) =x3+x,etc. (b)Easy. (c) h(y) = y(y* — 1) = y3 — y, etc. (d)—(f): use the quotient rule.

X —X

2 _
@y ="lhx=0ifx>1 ®y=""">0¢c 2" 20 < x>0
X e e
3x _ x—=—1Dx=2)

o i 242 >0 < x <1 or x>2.(Useasigndiagram.)

©y =1~

Chapter 7 Derivatives in Use

7.1
2.

10.

7.2

1.

S.

Implicit differentiation yields (%) 2xy + x2(dy/dx) = 0, and so dy/dx = —2y/x. Differentiating (x)
implicitly w.r.t. x gives 2y 4+2x(dy/dx) +2x(dy/dx) +x*(d* /dx?) = 0. Inserting the result for dy/dx,
and simplifying yields d?/dx? = 6y/x?. (Alternatively, we can differentiate —2y/x as a fraction.) These
results follows more easily by differentiating y = x 2 twice.

(a) Implicit differentiation w.r.t. x yields (x) 1 — y" 4+ 3y 4+ 3xy’ = 0. Solving for y’ yields y’
(1 +3y)/(1 —3x) = —5/(1 — 3x)?. Differentiating (%) w.r.t. x gives —y” + 3y’ + 3y’ + 3xy” =
Inserting y' = (1 4+ 3y)/(1 — 3x) and solving for y” gives y” = 6y’/(1 — 3x) = —30/(1 — 3x)?

(c) Implicit differentiation w.r.t. x yields (x) 5y*y’ = 6x°,s0y = 6x°/5y* = (6/5)x'/. Differentiating
(%) w.r.t. x gives 20y3(y")> 4+ 5y*y” = 30x*. Inserting y’ = 6x°/5y* and solving for y” yields y” =
6x*y™* — (144/25)x10y=2 = (6/25)x 4/,

0.

. (a) 2x +2yy" = 0, and solve for y’.  (b) 1/2\/x + y'/2,/y = 0, and solve for y’.

(c) 4x> — 4y3y’ = 2xy> + x?3y?y’, and solve for y’.

. (@) y +xy = g'(x) + 3y%y, and solve for y. (b) g'(x + y)(1 + ') = 2x + 2yy’, and solve for y’.

©)2(xy+ D (y+xy) = f'(x%y)(2xy +x?y"), and solve for y'. (How did we differentiate f(x>y) w.r.t.
x? Well, if z = f(u) and u = x°y, then 7/ = f’(u)u’ where u is a product of two functions that both
depend on x. So u’' = 2xy + x2y’)

(@) 2(x>+y?)(2x +2yy’) = a*>(2x —2yy’), and solve for y’.  (b) Note that y’ = 0 when x>+ y? = a?/2,
or y? = %aZ — x2. Inserting this into the given equation yields x = i%ax/g. This yields the four points
on the graph at which the tangent is horizontal.

d
Implicit differentiation w.r.t. P, with Q as a function of P, yields £ . P2 4 Q%P‘l/2 = 0.
dQ L 19
dP d’p dP d’p
Differentiating () w.r.t. P yields f”(P+t)(E + 1)2+f’(P+t)W =g"(P) (E)z—}—g’(P)W.

With simplified notation f”(P’ 4+ 1)> 4 f'P" = g"(P’')> 4+ g’ P". Substituting P’ = f'/(g' — f’) and
solving for P, we get P = [f"(g")* — " (f)?*1/(g' — f))°.
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7.3

-2 4x%2(3 — x?
3 r__ ( a ). For the rest, see the answer in the text.
2/4 — x? 3V4 —x?
5. (a) See the text. (b)dy/dx = —e " /(e™* +3),s0dx/dy = —(e* +3)/e™" = —1 — 3¢"
(c) Implicit differentiation w.r.t. x yields y> 4+x3y?(dy/dx) —3x?y — x3(dy/dx) = 2. Solve for dy/dx,
and then invert.

’ 2 1
2. (@) f'(x) =x 4—x2+§x

7.4

3. (@) f(0)=1and f'(x) = —(14+x)"2,50 f/(0) = —1. Then f(x) ~ f(0) + f'(O)x =1 — x.
(b) £(0) =l and f'(x) = 5(1 + x)*, so f/(0) = 5. Then f(x) = f(0) + f'(0)x = 1 + 5x.
(©) £(0)=1land f'(x) = —1(1 —x)73/* s0 f(0) = —%. Then f(x) ~ f(0) + f'(0)x =1 — Ix.

4. F(1) = Aand F'(K) = ¢AK*"!, 50 F'(1) = «A. Then F(K) ~ F(1) + F'(1)(K — )=
A+aAK —1) = A(l + 2 AK — 1)).

9. 3¢ + 3xe™’ (v + x2yy)) — 2y = 6x + 2yy’. For x = 1, y = 0 this reduces to 3 — 2y’ = 6, 50
y==3/2. ®)yx)=yDH)+yDHx-—-1)= —%(x —1)

7.5

2. /) =0+ ") =—=A+x0)72 ) =201+, [0 = —6(1 +x)7*, fPx) =
24(14x)7>. Then f(0) =0, f/(0) =1, f"(0) = —1, f(0) =2, f(0) = —6, £ (0) = 24, and so
[ = FO) + 11/ O0)x 4 57 f(O)x + 57107 4 30 fO)x* + 51 P (0)% = x — 507 + 327 —
1.4 1.5
ZX + gx

3. With f(x) = 5(In(14x)—/T+ x) = SIn(1+x)—5(1+x) /2 we get f'(x) = 5(1+x) "' =3 (14x) 712,
) ==5(14+x)"24 3(1+x)"¥% and so f(0) = =5, f'(0) = 3, f(0) = — . and the Taylor
polynomial of degree 2 about x = 0is f(0) + f'(0)x + %f”(O)x2 =-5+ %x — %xZ.

9 h/(x) . (PxP—l _ qxq—l)(xp _|_x‘]) _ (xP _ xq)(pxp—l +C]Xq_1) B 2(p B q)xp+q_1
s (e ) ERNCTESTIE
%(P —¢q). Since h(1) =0, we get h(x) ~ h(1) + K'(1)(x — 1) = %(p -1,

7.6

1. From Problem 7.5.2, f(0) = 0, f'(0) = 1, f”(0) = —1, and f”(¢) = 2(1 + ¢)~>. Then (3) gives
f) = £0) + 1 f/(O0x + 2 fO)x + 2 f7(0)x> =x — 1x2 + L1 + o) 733,

4. (@ With g(x) = (14+x)'3,¢'(x) = 1A +x)723,¢"(x) = =21 +x) ™3, and g (x) = (1 +x) 73,
508(0) =1,8'(0) = 4, 8"(0) = -3, 8" (c) = (1 +)™*3, 50

,s0 W/ (1) =

gx) =1+ 1x — fx* + R3(x), where R3(x) = £0(1+0)7% %" =21 +0)7 %%’

(b) ¢ € (0, x) and x > 0, so (1 +¢)~%/3 < 1, and the inequality follows.

(c) ~/1003 = 10(1+3-1073)1/3 2~ 10.0099900, using part (a) to approximate (1+3- 10~3)1/3. The error
in (b)is |R3(x)| < g;(3-1073)> = 21077, So the error in /1003 is < 10|R3(x)| = 2107 < 2-1078,
and the answer is correct to 7 decimal places.
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7.7
4.

9.

7.8
3.

7.9
L

7.1
4.

CHAPTER 7 DERIVATIVES IN USE

(a) Elye™ = (x/eM)ae™ =ax (b)El;Inx = (x/Inx)(1/x) =1/Inx
X

(©) Bly(x7e™) = xPed* (pxp—leax +xPae™) = p +ax
(D) ElL;(x’Inx) = (pxP'Inx +xP(1/x)) = p+1/Inx
xPInx
@ELA= 92 0 B = (e = (et reh =L 1 _m ot E
xf_Adx_f / x gf,— ff 8 f]/c 8 8)= 7 2 = x8
X g g X xg'

Bl = L = —El, f —Fl,

OB =T (g) 7 ( e ) fT g TS Rk

(d) See the answer in the text. (e) Is like (d), but with +g replaced by —g, and +g’ by —g’.

x dz xudzdu

Hz=fgw),u=gkx)=ELz= T aidude = = El, f(u) El,u

Using (7.8.4), the functions are continuous wherever they are defined. So (a) and (d) are defined every-
where. In (b) we must exclude x = 1, in (c) the function is defined for x < 2, in (¢) we must exclude
x = £+/3 — 1, because the denominator is 0 for these values of x. Finally, in (), the first fraction requires
x > 0, and then the other fraction is also defined.

X+ |x X —x
(b) |x| = —x for x < 0. Hence, lim Ralil = lim = lim 0=0.
x—0~ X x—0~ X x—>0~
X+ |x x+x
(¢) |x| = x for x > 0. Hence, lim + Il = lim + = lim 2 =2.
x—0t X x—0t X x—0t

(d) When x — 0, /x — 0, s0o —1//x - —oo. (e) When x — 3%, x —3 — 0T, and so
x/(x —3) > o00. (f)Whenx - 37, x -3 - 0",andsox/(x —3) > —oo0.

. (a) Vertical asymptote, x = —1. Moreover, x4+ =x—-1+ 1/(x +1),s0y = x — lisan

asymptote as x — £oo. (b) No vertical asymptote. Moreover. Qx3=3x243x—6) = (x2+1) =
2x =3+ (x—3)/(x*>+1),s0y =2x —3isan asymptote as x — +o00o. (c) Vertical asymptote, x = 1.
Moreover, (3x2 +2x) =~ (x — 1) =3x + 5+ 5/(x —1),s0y = 3x + 5 is an asymptote as x — =£00.
(d) Vertical asymptote, x = 1. Moreover, Gx*=3x24+1D)=(x3=1) =5x + (=3x2+5x + 1)/(x3 —1),
so y = 5x is an asymptote as x — =£00.

0

Recall from Note 4.7.2 that any integer root of the equation f(x) = x* 4 3x3 — 3x? — 8x + 3 = 0 must
be a factor of the constant term 3. The way to see this directly is to notice that we must have

3=—x*—3x4+3x24+8x = x(—x> = 3x> +3x +8)

and if x is an integer then the bracketed expression is also an integer. Thus, the only possible integer
solutions are £1 and £3. Trying each of these possibilities, we find that only —3 is an integer solution.

We are told in the problem that there are three other real roots, with approximate values xo =
—1.9, yo = 0.4, and zop = 1.5. If we use Newton’s method once for each of these roots we get new
approximations
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f(~1.9) —0.1749
— 19— L g T o 1940.021 = —1.879
" (1.9 8.454 +
0.4 —0.4624
we 04 —LOD o, T4 0053 0347
71(0.4) —8.704
15 —0.5625
2= _ A5 s 096 s 003 1534
(1.5) 16.75

It can be shown by more precise calculations that the actual roots, rounded to six decimals, are —1.879385,
0.347296, and 1.532089.

7.11

n?—1

2. (a) Whenn — 00,2/n — Oandso5 —2/n — 5. (b) Whenn — o0,

n
3 3 3 3 32
(¢) When n — 00, ———t " _3V2

Vv2n? —1 =n\/z—l/nZ:Jz—unZ_)ﬁ_ 3

=n—1/n— oo.

7.12
. . ) x2 _ a2 “0” ) 2x
2. L’Hopital’s rule yields lim = — = lim — = 2a. But note that we don’t really need
Xx—a X —d 0 x—a
2_ 2
1"Hopital’s rule here, because x> —a? = (x +a)(x —a), and therefore lim = lim(x +a) = 2a.
x—a X —d xX—a
. 2(1 + x)l/z — 2 — X “O” . (1 +x)—1/2 _ 1 “0”
(b) lim = — =lim = — =
=021 +x+x)/2 -2 —x 0 x>0 (1420)(14+x+x2)"1/2-1 0

—3(1+x)72 1

lim = —
x—=02(1 4+ x —|—x2)—1/2 + 1+ 2)6)2 _%)(1 +x+ x2)—3/2 3

g i JO Ve 07 1)) g L (fW)) ')
. L =1m =lim —— = — = lim . = lim . =
oag(x) xmal/f(x) 0 xma—1/(f(0)) f/) xa (@) ()

Laim EX 2 L
x—a f'(x) x=a f'(x)/g'(x)

“division by 0”, when either f’(x) or g’(x) tends to 0 as x tends to a.)

. The conclusion follows. (Here, we have ignored problems with

Review Problems for Chapter 7

»? y

5y% —2xy - 5y3 —2x°

2. 5%y — y* —2xyy' = 0,50y = Because y = 0 makes the given equation
meaningless, y’ is never 0.

6. yy =0when 1+ 1lnx =0,ie Inx = —5, and then x = ¢~>.

1
7. (a) We must have 1+x > 0,ie -1 <x < 1. Whenx — 17, f(x) > oco. Whenx — —17,

f(x) = —oo. Since f'(x) =1/(1 —x?) > 0when —1 < x < 1, f is strictly increasing and the range

1.1 1 1
of fisR. (b)Fromy:EIn +x,1n +x=2y,sol+x

— X 1—x —X

9. (a) £(0) =Indand f'(x) = 2/(2x +4), s0 f'(0) = 1/2. Then f(x) ~ £(0) + £'(0)x = In4 + x/2.
(b) g(0) = land g’ (x) = —(1/2)(1 +x)7/?,50 g'(0) = —1/2. Then g(x) ~ g(0) + g’ (0)x = 1 —x/2.
(¢) h(0) = 0 and i’ (x) = e* 4 2xe?*, so h’(0) = 1. Then h(x) =~ h(0) + 1’ (0)x = x.

= ¢%. Then solve for x.
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CHAPTER 8 SINGLE-VARIABLE OPTIMIZATION

(S}

TG G N G A C O S O
With x = 5 Landn =5, formula (7.6.6) yields, e = 1+%+%+2—!+T+ % + g€, where ¢
16
is some number between 0 and 5. Now, R6( ) = G ) Z—ef < %2 = L~ (.0004340, where we used

the fact that since ¢ < %, e < e2 < 2. Thus it follows that
2 3 4 5
erx 1+ 2 4+ (2,) —|— (3? + (43 + (53 l—l—%—l—é—l—ﬁ—l—ﬁ—l—ﬁ ~ 1.6486979. The error is less

than 0.000043, and ez ~ 1.649 correct to 3 decimals.

Y+ {A/y)y = 1,0r (x) yy+y = y. When y = 1, y/ = 1/2. Differentiating (x) w.r.t, x yields
)4+ yy"+y' =y .Withy =1land y = 1/2, we find y’ = 1/8, 50 y(x) ~ 1 + %x + %xz.
. Q=x)ef=x-2 “0 . =+ Q2-x)-1 “0" . —e"—e"+2—x)e
(a) lim = — = lim = — = lim =
x—0 x3 0 x—0 3x2 0 x—0 6x
. xe* . —er . .. .
lim =1l = ——. (By canceling x, we needed to use 1I’Hdpital’s rule only twice.)
x—0 6x x—=0 6 6 5
1 5 xX°—6x+9 “0” 2x — 6 07
b) li - = li = 5 =lim———— = =
()x1—>m3(x—3 x2—x—6> xo3 X3 — 4x2 —3x 4 18 0  x233x2_8x—3 0
. . x _ 4 G‘O” .
i1_>m3 33 (©) )}1_1)1}1 Wm0 il_l)li =16 (Can you find another way?)
. Inx—x+1_“07 . (I/x)—1 *07 (—1/x%) 1
(@) lim ————— = im ——— = = lim —— 2 — __
=1 (x = 1)2 0 S| 2()6 -1 0 x—1 2 2
7 4
7 1 In(7 1) —In(4x + 4 “0” N 3
(b) lim 1<x+ ) fim RO FD ZInGr+d)  "0T_ L Te 4l Ax+4 3
x—1x—1 4x + 4 x—1 x—1 0 x—1 1 8
Xt —x “0” . x*(nx+1D—1 =0 C x(Inx + D2 +x%(1/x)
(¢c) Iim ——— = — = lim = — = lim = =2
x—11—x+1Inx 0 x—1 —14+1/x 0 x—1 —1/x2
(using Example 6.11.4 to differentiate x*).
When x — 0, the denominator tends to /b — +/d and the numerator to 0, so the limit does not exist

when b # d. If b = d, see the text.

Chapter 8 Single-Variable Optimization

8.1
L

8.2
2.

(a) f(0) =2and f(x) <2 forall x (we divide 8 by a number larger than 2), so x = 0 maximizes f (x).

(b) g(—2) = —3 and g(x) > —3 for all x, so x = —2 minimizes g(x). g(x) — oo as x — 09, so there
is no maximum. (c) h(x) has its largest value 1 when 1 + x2 is the smallest, namely for x = 0, and A(x)
has its smallest value 1/2 when 1 + x? is the largest, namely for x = +1.

See the text, but note that the sign variation alone is not sufficient to conclude that the two stationary
points are extreme points. It is important to point out that #(x) — 0 as x — =o0. Sketch the graph.
(For example, f(x) = 3x — x> is decreasing in (—oo, —1], increasing in [—1, 1], and decreasing in
[1, co) but has no maximum or minimum, since f(x) — coasx — —oo, and f(x) - —ocoasx — oQ.
In fact, x = —1 is a local minimum point and x = 1 is a local maximum point.)

(1) =172t =5 = (1= /1)/2/t. We see that h'(t) > 0in [0, 1]and #'(t) < 0in [1, 00). According

to Theorem 8.2.1(a), t = 1 maximizes h(t).
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CHAPTER 8 SINGLE-VARIABLE OPTIMIZATION 23

5. f'(x) = 3x2Inx + x3/x = 3x*(Inx 4+ 1). f'(x) = 0 whenInx = —1, ie. x = e7!/3. We see that
f'(x) <0in (0,e" 3T and f'(x) = 0in[e"'/3, 00), so x = ¢~!/3 minimizes f(x). Since f(x) — oo
as x — oo, there is no maximum.

8. (a) y = & —2e 2,y = " + 4¢2*. We see that y/ = 0 when ¢ = 2¢72%, or ¥ = 2, ie.
X = %ln 2. Since y” > 0 everywhere, this is minimum point. (b) y/ = —2(x —a) —4(x —b) =0
when x = %(a + 2b). This is a maximum point since y” = —6 for all x.

)y =1/x —5=0whenx = % This is a maximum point since y” = —1/x? < 0 for all x > 0.

10. (a) f'(x) = k — Aae ™" = 0 when xg = (1/a) In(Aa/k). Note that xog > 0 iff Ae > k. Moreover,
f'(x) <0if x < xpand f'(x) > 0if x > x¢, S0 x¢ solves the minimization problem.
(b) Substituting for A in the answer to (a) gives the expression for the optimal height x¢. Its value increases
as po (probability of flooding) or V (cost of flooding) increases, but decreases as § (interest rate) or k
(marginal construction costs) increases. The signs of these responses are obviously what an economist
would expect. (Not only an economist, actually.)

8.3

2. @)7(Q)=Q0@—0)—kQ =—-0>+(a—k)Q,s07'(Q) = —20+(a—k) = 0for Q* = %(a—k). This
maximizes 7 because 7 (Q) < 0. The monopoly profitis 7 (Q*) = —(%(a — k) +(a— k)%(a —k) =
1@ —k?* () dn(Q*)/dk = —3(a — k) = —Q*, as in Example 3. (c) The new profit function is
Q) =7(0)+50 =—0*+(@—k)Q+50. #'(Q) = —2Q0+a—k+s = Owhen Q = %(a—k-i—s).
Now Q = %(a —k +s) = a — k provided s = a — k, which is the subsidy required to induce the
monopolist to produce a — k units. (The answer in the text has the wrong sign.)

pb(bW + c)P~'W — (bW + ¢)P )p_lpbW—bW—c
C

—
5. T (W)=a W2 =abW + W2 , e.t.c.

8.4

2. In all cases the maximum and minimum exist by the extreme value theorem. Follow the recipe in (8.4.1).
(a) f(x) is strictly decreasing so maximum is at x = 0, minimum at x = 3.
®b) f(=1) = f)=10and f'(x) =3x> =3 =0atx = *1. f(1) =6.
© fx)=x+1/x. f(1/2) = fR)=5/2and f'(x) =1—1/x>=0atx = £1. f(1) =2.
d) f(=1) =4, f(+/5) =0,and f'(x) =5x2(x> —=3) =0atx =0and x = /3. f£(0) =0, f(+/3) =
—64/3. (&) £(0) =0, £(3000) =4.5-10°, f'(x) = 3(x> —3000x + 2 - 10° = 3(x — 500)(x — 2000).
£(1000) =2.5-10°, £(2000) =2 - 10°.

4. (a) When there are 60 + x passengers, the charter company earns 800 — 10x from each, so they earn
$(60 + x)(800 — 10x). The sports club earns 1/10 of that amount. (b) See the text.

6. () (f2)— f(1)/2—1)=@—1)/1 =3 and f'(x) = 2x, so 2x* = 3, and thus x* = 3/2.
() (f(1) — f(0)/1 = —1 and f'(x) = —2x/+/1—x2, s0 2x*//1 — (x%)? = 1, so x* = /5/5.
(From 2x*/\/1 — (x%)2 =1, \/1 — (x%)2 = 2x*, and then 1 — (x*)? = 4(x*)?. The positive solution is
x* =+/5/5. () (f(6) — f(2))/4=—1/6and f'(x) = —2/x2, s0 =2/ (x*)> = —1/6, so x* = +/12.
(d) (f(4) — f(0))/4=1/4and f'(x) = x/v9 + x2,50 x//9 + (x*)2 = 1/4, so x* = /3.

© Knut Sydsater, Arne Strgm, and Peter Hammond 2008



24

8.5
L

8.6
2.

CHAPTER 8 SINGLE-VARIABLE OPTIMIZATION

m(Q) = 100 — 15550 — (5000 + 2Q) = 8Q — 1555 0> — 5000. Since 7/(Q) = 8 — <550 = 0 for

Q = 4000, and 7" (Q) = —ﬁ < 0, Q = 4000 maximizes profits.

. () 7(Q) = 18400 — (20Q? + 40Q + 5000) = 18000 — 202 — 5000. Since 7'(Q) = 1800 — 40 =0

for Q =450, and 7" (Q) = —4 < 0, Q = 450 maximizes profits.

(i) 7 (Q) = 22000 —20Q?* —5000. Since 7'(Q) = 2200 —4Q = 0 for Q = 550, and 7" (Q) = —4 < 0,
Q = 550 maximizes profits..

(iii) 7 (Q) = —20% — 100Q — 5000 is negative for all O > 0, so Q = 0 obviously maximizes profits.

. 7'(Q) = P —abQ’ ' = 0 when Q"' = P/ab, ie. Q = (P/ab)"/®=D. Moreover, 7”(Q) =

—ab(b —1)0%2 < 0forall Q > 0, so this is a maximum point.

(a) Strictly decreasing, so no extreme points. (b) f’(x) = 3x?> —3 = 0 for x = 1. With f”(x) = 6x,
f"(=1)=—6and f”(1) = 6,s0x = —1 is a loc. maximum point, and x = 1 is a loc. minimum point.
) f/(x) =1—1/x>=0forx = £1. With f”(x) =2/x3, f’"(—=1) = =2 and f"(1) =2,s0x = —1
is a local maximum point, and x = 1 is a local minimum point. (d)—(f): see the text.

. (@) f(x) is defined if and only if x # O and x > —6. f(x) = 0 at x = —6 and at x = —2. At any other

point x in the domain, f(x) has the same sign as (x +2)/x,so f(x) > 0if x € (—6, —2) or x € (0, c0).
(b) We first find the derivative of f:

x+2 1 =4 —244x7+2x x*—-2x—24  (x+4)(x—6)
x 2Jx+6 222/x + 6 o22Jx 6 2x2/x+6

By means of a sign diagram we see that f'(x) > 0if -6 < x < —4, f'(x) < 0if -4 < x < 0O,
ff(x) <0if 0<x <6, f/(x) >0if 6 < x. It follows that f is strictly increasing in [—6, —4],
decreasing in [—4, 0), decreasing in (0, 6], and increasing [6, 00). It follows from the first-derivative test
(Thm. 8.6.1) that f has two local minimum points, x; = —6 and x, = 6, and one local maximum point,
x3 = —4, with f(—6) =0, f(6) = 3+/8 = 8+/2/3, and f(—4) = 1/2.

(c) Since lim,_0+/x + 6 = 6 > 0, while lim,_,o- (1 + 2/x) = —o0 and lim,_,¢+(1 4+ 2/x) = 00, we
see that lim,_,o- f(x) = —oo and lim,_ ¢+ f(x) = oo. Furthermore,

= - /a 6+

im0 = i (x2 —2x —24 1 ) L 0o
m X) = 1um . = —.0=
X—00 X—00 2x2 /x +6 2

y
A
8 4
61
41
2

PN

f + + + + + —» X
—6—4—% 2 4 6 8 10

Figure SM8.6.3
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4. Look at the point a. Since f'(x) is graphed, f’(x) < O to the left of a, f'(a) = 0, and f’(x) > 0 to the
right of a, so a is a local minimum point. At the points b and e, f’(x) > 0 on both sides of the points, so
they cannot be extreme points.

6. (a) f'(x) = x%2e*(3 4+ x). Use a sign diagram. (x = 0 is not an extreme point, but an inflection point.)
(b) See the text and use a sign diagram for g’(x), or check the sign of g”(x) = 2*(2+4x In x +x2(In 2)?)
at the stationary points.

7. f(x) =x>+ax +b— coasx — 0o, and f(x) - —ooas x — —oo. Thus f(x) has at least one real
root. We have f/(x) = 3x%+a. Thus, fora > 0, f'(x) > 0forall x # 0, so f is strictly increasing, and
there is only one real root. Note that fora > 0, 443 4+27b% > 0. Assume next thata < 0. Then f'x)=0
for x = +/—a/3 = +,/p, where p = —a/3 > 0. Then f has alocal maximum at (—,/p, b+ 2p./p)
and a local minimum at (,/p, b — 2p,/p). If one of the local extreme values is 0, the equation has a
double root, and this is the case iff 4 p3 = b2, that is, iff 44> + 27b* = 0. The equation has three real
roots iff the local maximum value is positive and the local minimum value is negative. This occurs iff
bl < 2p/p oriff b> < 4p3 oriff 4a® + 27b* < 0.

8.7

1. (a) f'(x) = 3x2+3x—6 = 3(x —1)(x+2). Use asigndiagram and see the text.  (b) f”(x) = 6x+3 =0
forx = —1/2 and f”(x) changes sign around x = —1/2, so this is an inflection point.

3. Straightforward by using these derivatives: (a) y) = —e ™ (1 + x), y”" = xe™*
X — 2—x

(b)y = 2 y' = 3 )y =x**3 —x),y =xe (x> —6x+6)
1—2Inx 6Inx —5
d)y = 2 Y = s (e)y =2e"(e* — 1),y =e*(2e" — 1)

I
0y =272 —x%),y" =e (x> = 2x = 2)

Review Problems for Chapter 8

2. (a) Q'(L) = 24L — %Lz = 3L(@8 — %L) = 0 for L* = 160, and Q(L) is increasing in [0, 160],
decreasing in [160, 200], so Q* = 160 maximizes Q(L). Output per workeris Q(L)/L = 12L — ;—OLZ,
and this quadratic function has maximum at L** = 120. (b) See the text.

3. 7 = —0.0016Q% + 440 — 0.0004Q% — 8Q — 64000 = —0.002Q? + 36Q — 64000, and Q = 9000
maximizes this quadratic function.

(b) ElpC(Q) = 0 (Q)

c 0.00080% + 80
C(Q)

= 0.000402 + 80 + 64000

~ 0.12 when Q = 1000.

4. (a) See Problem 8.7.3(c). (b) lim f(x) = 0 according to (7.12.3), page 253 in the text.
X—> 00
lim f(x) = —oo because x> — —o0 and e — oo. (See Fig. A8.R.4, page 671 in the text.)
xX——00

5. (a) See the text. (b) A sign diagram shows that f'(x) > 0in(—1, 1]and f/(x) < 0in[1, co). Hence x = 1
2
- —1
YT D Gforx = 0andx = L(WE - 1). (x = L5 1)

(x +1)?
is outside the domain.) Since f”(x) changes sign around these points, they are both inflection points.

is a maximum point. f”(x) =
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9 INTEGRATION

eX(z + eZX) _ ex262x ex(2 _ elx)

/ _ _
6. A h(x)= EERETE = ot See the text.
(b) h is strictly increasing in (—oo, 0], lim Ah(x) = 0, and ~(0) = 1/3. Thus, h defined on (—oo, 0] has
X—>—00
X
an inverse defined on (0, 1/3] with values in (—o0, 0]. To find the inverse, note that 5 j =) =
e
y(e*)?—e* 42y = 0. This quadratic equation in e* has theroots e* = [1 & /1 — 8y2]/2y. Sincey = 1/3
for x = 0, see that we must have ¢* = [1 —+/1 — 8y2]/2y, and thus x = In(1 — +/1 — 8x2) — In(2x).
Using x as the free variable, h='(x) = In(1 — v/1 — 8x2) — In(2x). The function and its inverse are
graphed in Fig. SM8.R.6.
y
A
0.5+
P
+ + + + > X
-1.5 —-1.0 -0.5 0.5
—0.5+¢
h—l
—1.0¢
—1.5+
Figure SM8.R.6
—6x7(x* = 3)(x* 42
8. fl(x)= *x )&~ + ), so f is stationary when x = 0 and when x = +./3. x = /3 is alocal

9

9.1

1. This should be straightforward, since all the integrands are powers of x. Note that x,/x = x -x

(x4 +X2 + 2)2
(and global) maximum point, x = —4/3 is a local (and global) minimum point, and x = 0 is neither.
(It is an inflection point.) The graph of f is shown in Fig. A8.R.8 in the text, page 671.

Integration

1/2 32

= X N

1//x = x712, and \/xy/x/x = VxVx3/2 = Vx - x34 = /x4 = X778,

4. (a)/(t3+2t—3)dt:/z3dz+/2zdt—/3dt:§t4+z2—3t+c

2 2 1.3 .2 . : d 3 2
®) [ x—=1D%dx = | (x"=2x+1)dx = 3x° —x"+x+C. Alternative: Since d—(x—l) =3kx—-1)",
X
we have /(x — 1)2 dx = %(x — 1)3 + Cy. This agrees with the first answer, with C; = C 4 1/3.
(C)/(x— 1)(x+2)dx=f(x2+x—2)dx= P+ dixrr—2x+cC

(d) Either first evaluate (x +2)3 = x> 4+ 6x2 4 12x +38, to get / (x+2)*dx = Ix*+2x° +6x2 +-8x +C,
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9 INTEGRATION 27

or:f(x+2)3=}T(x+2)4+c]. (e)/(e3x—e2x+e")dx=%e3x—%62x+e"+C
3_3x+4 4
(f)/ﬂdxzf(xz—ﬂ—)dx:§x3—3x+41n|x|+c
X X

(y=2? _y—dy+4 _
, V& vy
/()’— ) /(y3/2 4y\2 4 4y~ 1/2)dy_2 512 8y3/2—|—8y1/2—|—C.

5. (a) First simplify the integrand:

2 — 4y"2 4 4y=1/2_ From this we get

3 3

1

(b) Polynomial division: :_1 =x?—x+1- 1 ,so/ ildx=%x3—%x2+x—ln|x+1|+C.
X X X

d
(¢) Since ——(1 +xH)!0=16(1 +xH)" - 2x = 32x(1 + 29", /x(l +x)Pdx = H(1+x2)® +C.

10. (a) Easy. (b) (ii) v/x +2 = (x +2)!/2, and use (a). (iii) = (4 —x)"Y? and use (a).

1
V4 —x
1. F(x) = [(3e* —2x)dx = je* —x* + C. F(0) = § implies C = 0.
(b) F(x) = f(x —x3)dx = %xZ — %x“ +C. F(1) = 15—2 implies C = =
13. f'(x) = [(x2+x3+2)dx = —x 1+ 1x*+2x +C. With f/(1) = 1 /4 wehave 1/4 = —1+14+2+C,
so C = —1. New integration yields f(x) = f(—x_1 +ix4—|—2x —Ddx=—Inx+ %xs—l—xZ—x—l—D.
With f(1) =0wehave 0 = —In1+ 5 +1— 1+ D,so D = —1/20.

9.2

3
5. We do only (c) and (f): / (32— ix¥)ax =| (P - L= (12x Q-x)=-+2=
-2

3 3
G{é(;%7~%0dt=

[In¢ =D+ 12 =m2+3 -4 =1n2+§
2
6. (a) A sign diagram shows that f(x) > Owhen0 < x < l andwhenx > 2. (b) f(x) = x3 —3x% 4 2x,
hence f/(x) = 3x2 —6x +2=0forxg =1 —+/3/3and x; = 1 ++/3/3. We see that f'(x) > 0 <=
X < xporx > x1.Also, f'(x) <0 <= xp <x < x1. So f is (strictly) increasing in (—o0, x¢] and in
[x1, 00), and (strictly) decreasing in [xo, x1]. Hence xo is alocal maximum pomt and x isalocal minimum

point. (c) See the graph in the text. fo f(x)dx = fo (x3=3x242x)dx = \ (5 2342 )= —O = %.
3000 000
7. (@) f'(x) = -1+ ——— = O forx = +/3000000 = 1000+/3. (Recall x > 0.) For the rest, see the
X
text.

9.3
1 xp+q+l xp+r+l 1 1

2. (a)/ (xPT4 4+ xP) dx = +
oP+qg+1 p+r+1 p+q+1 p+r+1
(b) f'(1) = 6 implies a + b = 6. Since f”(x) = 2ax + b, f”(1) = 18 implies 2a + b = 18. It follows
thata = 12 and b = 6, so f'(x) = 12x2 — 6x. But then f(x)_f(12x —6x)dx = 4x3 —3x2 4+ C,

and since we want f()2(4x3 —3x% 4+ C) = 18, we must have \z(x4 —x34+Cx)=18,ie. C =5.

15 43

3. (a) See text. (b)/ (x2+2) dx—/ (x* + 4x2 +4)dx— = 83/15

P24 x+/x+1 x4+ D+ @+ D12
(©) dx = d
x+1 0 x+1

= / (x+ @+ D) dx =
0
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9 INTEGRATION

1
(x?+20 + DY dx =2v2 - 3
0

b d b— d Ab — d
(d)Ax+ +—=Am+—=A+M+—.N0Wintegrate.
xX+c x X +c X X +c X

. From y? = 3x we get x = % y2, which inserted into the other equation gives y + 1 = (% y2 — 1), or

y(y? — 6y —9) = 0. Here y*> — 6y — 9 = (y — 3)(y*> + 3y + 3), with y> + 3y + 3 never 0. So (0, 0)
and (3, 3) are the only points of intersection. See the text.

W(T) = K(1 —e©T)/oT. Here W(T) — 0 as T — oo, and using I’'Hopital’s rule, W(T) — K as
T — 0F.For T > 0, we find W/(T) = Ke T (1 + oT — ¢°T)/oT? < 0 because e®” > 1 + oT (see
Problem 6.11.11). We conclude that W (T) is strictly decreasing and that W(T') € (0, K).

2
Vx+d/x+4-2)
defined on (—o00, 00). We find that the inverse is g(x) = e/? +4e/*. (y = 4In(Vx +4 —2) <
In(VXx+4-2)=y/4 & Jx+4=e""42 = x+4=("+2)? = x=e"?+4e/%)
(b) See Fig. A9.3.8. (c) In Fig. A9.3.8 the graphs of f and g are symmetric about the line y = x, so
area A = area B. But area B is the area of a rectangle with base a and height 10 minus the area below the
graph of g over the interval [0, a]. Therefore, B = 10a—foa(ex/2+4ex/4) dx = 10a+18—2e%/2 —16e%/4.
Because a = f(10) = 41In(+/14 — 2), this simplifies to 10a + 14 — 8/14 ~ 6.26.

> (0 for x > 0 and f has range (—o0, 00), so f has an inverse

9.4

2.

9.5
L

(a) Let n be the total number of individuals. The number of individuals with income in the interval [b, 2b]

2b 2b
is then N = n/ Br=%dr = n
2b b 2b
n/ Br-ldr=n
b
2b

2b 2b
(b) Total demand is x(p) = / nD(p,r)f(r)dr = / nAp'r®Br=2dr = nABpV/ r=2dr =
b b b

nB 2b
o -1 _ b . . . _ -2 _
Br " = e Their total income is M = n/ Br—rdr =
b

b

BInr = nBIn2. Hence the mean income ism = M/N = 2bIn?2.
b

2 .5—1 5-1 _

2
= nABpYb '
p 8—1 5—1

nABp”

t t
. (a) See Fig. A9.4.5. (b)/ (8(x) — f(1))dt = / (2t —307* + 1007) dv = $12(t — 10)*> > 0 for
0 0

all z.
10 10
(c)/ p@®)f(t) =/ (=2 + 92 + 11t — 11+ 11/(t + 1)) dt =940 + 111n 11 ~ 966.38,
0 0
10

10
/ p(H)gt)dt = / (£ — 1967 +79¢ + 121 — 121/(t + 1)) dt = 3980/3 — 1211n 11 ~ 1036.52.
0 0

Profile g should be chosen.

—X)_fl.(_
1

4x 1 4x _ 3.4 _ 3 4x
e —/3-Ze dx—4xe e +C

Q

(a) /xe_x dx =x (— dx = —xe* + / e tdx=—xeF—e "+ C
T D)
fog f

(b) / 3xe* dx = 3x -

o —
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9 INTEGRATION 29

(c) /(1 +x2)e ™ dx = (14 x2)(—e™™) — /2x(—e_x)dx =—(14+xHe™™ +2fxe_x dx
=—(14+xDe™* —2xe™* =2 +C=—-x*>+2x+3)e*+C

1
(d) /xlnxdx = %lenx — / %xz; dx = %lenx — / %xdx = %lenx - %xz +C

2. (a) See the text.
(b) Recall that %Z’C = 2% In 2, and therefore 2%/ In 2 is the indefinite integral of 2*. If follows that
2 2 2 2
2% 2% 8 2* 8 4 1 8 3
fx2xdx: X —/ dx = — — —:——( — ):——
0 o In2 Jy In2 In2 |yp(n2)? In2 (In2)2 (In2)? In2 (In2)?

(c) First use integration by parts on the indefinite integral: with f(x) = x% and glx) =e",

() / x2e* dx = x*e* — / 2xe* dx. To evaluate the last integral we must use integration by parts once
more: with f(x) = 2x and g(x) = e*, / 2xe’ dx = 2xe* —/ 2¢" dx = 2xe* —(2e* +C). Inserted into
1 1
() this gives fxzex dx = x%e* —2xe* +2¢* + C, and hence, / x2e¥dx = | (x%¢* —2xe* +2¢%) =
0 0
(e —2e +2e) — (0 — 0+ 2) = e — 2. Alternatively, more compactly using formula (9.5.2):
1 1 1 1 1
/ x2edx = x2ex—2/ xexdx:e—Z[ xex—/ exdx] =e—2[e— ’(l)ex]:e—Z
0 0 0 0 0
T T T T
—rt —1 —rt —1 —rt —T —rT 1 —rt
5. (a) By formula (9.5.2), te " dt = t—e " — —e dt = —e + - e " dt
0 0 r 0 r r r Jo
T
-1

1
—e " = 0=+ rT)e™"T). Multiply this expression by b.
o I r

T T
(b) / (a+bt)e " dt = a/ e "dt + b/ te”"" dt, a.s.o. using (a).
0 0

=__TefrT+l
r

T T T
(c) / (a—bt+ctHe " dt =a / e " dt —b/ te " dt +c/ t?e"" dt. Use the previous results
0

0 0 0
T T T T
and/ tPedr = | 1*(—=1/r)e"! —/ 26(—1/r)e " dt = —(1/r)T2e_’T+(2/r)/ te”" dr.
0 0 0

0

9.6

2. (a) See the text. (b) With u = x> + 2 we getdu = 3x2dx and
/x2ex3+2dx:/ Lot du =1 3¢" +C =3 Le'+2 4 .

1 2 1
(c) First attempt: u = x + 2, which gives du = dx and / nx + ) / nu

—du.

This does not look very much simpler than the original integralzxA—il_):tter ideais to substitute u = lIn(x+2).
Then du = dx andf de = / Ludu = l(u)2 +C = l(ln(x +2))2 +C

x+2 2x +4 2 4 4 '

(d) First attempt: u = 1 +x. Then, du = dx,and [ x/1+xdx = [(u—D/udu = [@**—u'?)du
= 2’2 =232+ C = 2(14x)”? = 2(14+x)*?+ C. Second attempt: u = /T + x. Thenu? = 1+x
and 2udu = dx. Then the integral is [ x+/1+ xdx = [(W? — Du2udu = [(2u*—2u?) du e.t.c. Check
that you get the same answer. Actually, even integration by parts works in this case. Put f(x) = x and
g’ (x) = /1 + x, and choose g(x) = %(1 + x)3/2. (The answer looks different, but is not.)
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9.7
3.

9 INTEGRATION

- _ 2 —
(e) With u = 1+ x%, x> = u — 1, and du = 2xdx, so /(1+x2)3 /(1+x2)3

_ -3 _ -1 1.2
/ du /(u — )Ydu = _E” +qu "+C= 5 —|—x2) IMENDE +C
(f) With u = v/4 — x3, u?> =4 — x3, and 2udu = —3x2dx, so/x V4 —x3dx:/x Va4 —x3x%dx

— f(4—u2) u(—Hudu = f(_§u2+§u4)du = -3+ 2w +C = -E@-xP+ L@—x*)4C

1 1
(@)l = f =D =12 dx = / —x*(x> = )P dx. Introduce u = x> — 1. Then du = 5x*dx,
0 0

0

and whenx =0, u = —1, whenx = 1, u = 0, and thus / =—f %u”du:—
—1

0

1
%M
-1

(b) With u = \/x, u*> = x, and 2udu = dx, and so
I
%dx_Z/Inuzdu:4/1nudu=4(ulnu—u)—|—C=4ﬁ1nf—4ﬁ+€=2ﬁlnx—

4./x + C. (Integration by parts also works in this case with f(x) =Inx and g’(x) = 1//x.)
()Withu =14+ /x,u—1=/x,0r (u—1)>=x,502(u — 1)du = dx. When x =0, u = 1, when
x_4 u_3. Hence

P 2(u - / 12 _,-1/2 : 2 8

L du=2[ @’ —u"Hdu=2| G?-2u"?)du =2
/ V1+J/x 1 x/_ 1 3
(The substltutlon u = /1 + /x also works.)

1
. (a) With u = 1+eﬁ,u > 0, and du = — . ¢¥"dx. When x = I, u =14 e and x = 4 gives

2Vx

u = 1 + ¢%. Thus we get (note how we carry over the limits of integration):

4 eﬁ 14-¢2 2 du 14-¢2
Il e
1 ﬁ(l + eﬁ) I+e u

Inu=2In(l +¢%) —2In(l +¢)
(b) A natural substitutionisu = e*+1,du = ¢* dx,anddx = du/e* = du/(u—1). Whenx = 0,u = 2,

I+e
1/3 d el3+1 1 el341 1 1
whenx:1/3,u=el/3+1.Thus,/ a :/ —du:/ ——)du=
o e +1 ) u(u—1) 5 u—1 u

RS
(Infju — 1| =Injul) = 5 —In(e'* + 1) +In2 =In2 — In(e™"/3 + 1). (Verify the last equality.)

2
—Xx

.. . e o
Rewriting the integrand as Tre the suggested substitution 1 = ¢~ (or even better u = 1 + ¢™¥),
=

dt = —e “dx works well. Verify that you get the same answer.

(a) See answer in the text. Using a simplified notation and the result in Example 1(a), we have:
d) fo° (= 1/0)* e ™ dx = —| 7 (x — 1/M)?e™™ + [(P2(x — 1/0) e dx

=1/A2+2 [[Cxe ™ dx — 2/2) [, e dx = 1/A2 +2/2% —2/0% = 1/A2

© [ =1/ he ™ dx =—| (x =1/ e ™™ + [[F3(x — 1/ e M dx

=1/ + G/M) [y (x = 1/0)* he ™ dx = —1/2% + 3/M)(1/A%) = 2/23

. @ f/(x) =1 =3Inx)/x* =0atx =¢'/3,and f'(x) > 0forx < e'/?and f'(x) < 0 forx > e'/3.

Hence f has a maximum at (e'/3, 1/3e). Since f(x) — —oo as x — 0T, there is no minimum. Note
that f(x) — 0as x — oo. (Use I’Hopital’s rule.)
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9 INTEGRATION 31

(b) fabx_3 Inxdx = —|z%x_2 In x —i—fab %x‘3 dx = |Z(—%x‘2 Inx — ‘l‘x_z). This diverges when b = 1
anda — 0. But [“xInxdx = 1/4.

7. Ifboth limits exist, the integral is the sum of the following two limits: I; = lim,_, o+ f_32 e (1/4/x+2)dx
and I = limeor [%°(1/3/3=x)dx. Here Iy = lim [*,, 2V +2) = lim (2V5 — 2V5) =
£— e—
25, and L= lim [/ (-2v3=x) = lim (—2& +2V5) = 2V5.
e—0 e—>0

+0o0 1 +o00 )
12. (a) The suggested substitution gives fx)dx = —/ e " du =1, Dby (9.7.8).
VT )

—00

+o0 1 +0o0 )
(b) Here / xf(x)ydx = — / (n+ «/Eou)e_” du = u, using part (a) and Example 3.
oo NEN N
+00 1 +oo 2
(c)Here I = / ¥ f(x)dx = — / 202u® + 2320 pu + p?e ™ du
VT )

—00

2 2 +o0 2.2 +o00 2 +00
=7 wle™ du + V20p / ue™ du + M—/ e du=0+0+ w?. (Note how
NEJ R NI S N N
o
integration by parts gives / wre™ du = —%ue‘”z + / %e‘”z du, so / wre™ du = %ﬁ)
—00

9.8

5. P(10) = 705 gives 641e'% = 705, or ¢!% = 705/641. Taking the natural logarithm of both sides yields
10k = In(705/641), so k = 0.11n(705/641).

7. Straightforward. Note that in (9.8.10), if b # 0, there are always two constant solutions, x = 0 and
x = a/b. The latter is obtained by letting A = 0 in (9.8.10). So in addition to the answer in the text, in
(e) add x = 0 as a solution, in (f) add K = 0.

9. (a) Use (9.8.7). (Using (9.8.10), and then using N (0) = 1 to determine the constant, is less efficient.)

_ 1000 —030 _ | —0.39% __ % _
(b) 800 = W <— 999¢ =7 SO e = 1/3996, and so 0.39t* = In 3996, etc.

9.9

2. (a)dx/dt = *' /x*. Separate: [ x*dx = [ e dt. Integrate: x> = Je* + Cj. Solve for x:
x3 = %ezt +3C, = %e% + C, with C = 3C;. Hence, x = 3/%82t + C. (You cannot wait to put the

constant “in the end”. Wrong: %xS = %ezt, x3 = %€2t, x = %ez’ 4 C. This is not a solution!)
(b) [e*dx = [ e 'dt. Integrate: —e™* = —e ™' + C. Solve for x: e™* = ¢~' + C, with C = —C;.
Hence, —x = In(e™" + C),so x = —In(e”" + C). (c) Directly from (9.9.3). (d) Similar to (a).
(e) By (9.9.5), x = Ce? + ¢* [(—t)e 2 dt = Ce* — ¢ [te dt. Here [te 2 dt = t(—1)e™ +
Y [edt = (=3t — Pe * and thus x = Ce* — e (=31 — e = Ce® + 11+ 1.
(f) Formula (9.9.5): x = Ce™ + ¢ [ M1 dt = Ce™ + e [1e" dt = Ce™ 4 Lo ~¥

3. The equation is separable: dk/k = saeP’ dt, so Ink = %eﬂ’ + Cy,ork = i

k(O) = ko, we have ky = Cg%’ and thus k = koe%(eﬂ’fl)‘

sa i
€€l = Ce?° . With
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| L
5. (@) See the text. (b) [ K~ dK = [ yLoe" di, so ——K'™ = Y2081 4 ).
—
Lo(1 — Lo(1 —
Hence, K1~ = Y20 =@ o (1 _oyey Forr =0, K = w + (1 —a)C1. 50
1 —a)yL

K- = (i#(eﬂ’ — 1)+ K™, from which we find K .

td d dt d
6. —d—); = a is separable: @ aT SO _x = a/— Integrating yields, Inx = alnt 4 Cy, so

X X

x = edMIFC — (e)aeC1 = C14) with C = eC

Review Problems for Chapter 9

12
3. (a)f 50dx =

(c)/ (u+1) du =

i 12
(e )/ —dt

5. (a) Withu = 9+ﬁ,x =w—92anddx =2u —9)du. Whenx = 0, u = 9 and x = 25 gives

2 | 42 —09) 14 18 14

w=14 Thus, | — —dx=[| X" qu= (2——>du:10—181n—.
0 9+ﬁ 9 u 9 u 9

(b) Withu =/t +2,¢ =u?—2,anddt =2udu. Whent =2, u =2 and r = 7 gives u = 3. Hence,

7 3 3
/ t«/t+2dt=/ (u2—2)u-2udu=2/ = 2 du =2 (;u5—§u3>:886/15
2 2 2

(c) With u = /19x3 + 8, u® = 19x3 + 8, so 3u’du = 57x*dx. When x = 0, u = 2 and x = 1 gives

1 3 3
u=3. Then/ 57x2/19x3 + 8 dx = f 3uddu =
0 2

2

12 2
1.2 1.3, _ 2
Gx"—gx) =3

2
50x = 600 (b) / (x — %xz)dx =
0

0
3

3(u+1)3 du =24 (d) —dz—

5
21nz =2In5

31n(t+4)—3ln(8/3) (f)/ v v2+9dv— 1?2 4+9)%2=98/3

2ut = 195/4.

10. Equilibrium when 50/(Q* + 5) = 10 + Q*, i.e. (Q*)*> +500* — 275 = 0. The only positive solution

5 50 5
is O* =5, and then P* = 5. CS:/ |:——5] dQ =1 [50In(Q +5)—-50Q0]=50In2 — 25,
o LO+S 0

5
PS :/ 5—-45-0.10)dQ =1.25.
0

2Int - (1/1) -t — (Int)% - 1 (2—1Int)Int

11. (a) f'(t) =4 2 =4 2 , and
B (2-(l/t)—21nt-(l/t))tz—(21nt—(lnt)2)2t (lnt)2—3lnt—|—1
fra) =4 I E
(b) Stationary points: f'(f) = 0 <= Int(2—-Int) =0 <= Int =2 or Int =0 <
t =e®> ort=1Since f/(1) =8 > 0and f"(¢*) = —8¢~°, ¢t = 1 is a local minimum point and

t = ¢*> &~ 7.4 is a local maximum point. We find f(1) = 0 and f(e?) = 16e™2 ~ 2.2.
d /4 4 1 4
© E(g(lnm) = 3300’ ~ = £ (0. soff(t) di = 3(n1)’ + C. Since f(1) = 0 forall 1 > 0,
2

2

“ 4 4 32

e
theareais/ f@t)dt = g(lnt)3=—23—0:—
1 1

3 3
12. Straightforward by using (9.8.8)—(9.8.10).
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10 INTEREST RATES AND PRESENT VALUES 33

13. (a) Separable. [x~2dx = [tdt,and so —1/x = 312 + Cy, orx = 1/(C — 11?), (with C = —C).

(b) and (c): Direct use of (9.9.3). (d) Using (9.9.5), x = Ce™" + lOe*SI [ te> dt. Here fte5t dt =
11’ — 1 [eldr = tted — % 5f. Thus x = Ce™ + 10e ™ (11> — 3ce) = Ce™ +21 —

(e)x = Ce /24 e 2 [ 2 d Ce"/2+e_’/2fe3’/2dt Ce /2t e 1/22 312 _ Ce"/z—l—ze’
(e)x=Ce ¥ +e [1e 3fdz Ce™ 473 (3126% — 2 [ 13 di)

=Ce ' + %tz — %e‘3t(%te3’ —1 fe3’ dt) = Ce_3t + §t2 — %t + %

16. (a) and (b), see the text. (c) F”(x) = f/(x) = ar’e (e ™ —a)(e ™™ + a)~3. Note that F"(x) = 0
fore™* = a, i.e. for xo = —Ina/A. Since F”(x) changes sign about xo = — Ina /A, this is an inflection
point. F(x9) = F(—Ina/A) = a/(a + a) = 1/2. See the graph in Fig. A9.R.16. (d) ffooo f(x)dx =

lim fao f(x)dx + lim fé’ f(x)dx = lim [F(0) — F(a)] + lim [F(b) — F(0)] = 1, by (a).
a——00 b— 00 a——00 b— 00

10 Interest Rates and Present Values

10.1

3. We solve (1 + p/100)'%° = 100 for p. Raising each side to 1/100, 1 + p/100 = '%/100, so p =
100( "V/100 — 1) ~ 100(1.047 — 1) = 4.7.

5. Use formula (10.1.2). (i) R = (1 +0.17/2)> — 1 = (1 + 0.085)> — 1 = 0.177225 or 17.72%
For (ii) ansd (iii) see the answers in the text.

10.2
4. If it looses 90% of its value, then e~ 01" = 1/10, s0 —0.1#* = —In 10, hence t* = (In 10) /0.1 &~ 23.

6. With g(x) = (1 +r/x)* forall x > 0, thenIn g(x) = x In(1 + r/x). Differentiation gives g’(x)/g(x) =
In(1 4+7r/x) +x(=x/r?)/(1 +r/x) =In(1 +r/x) — (x/r)/(1 +r/x), as claimed in the problem. Then
see the answer in the text.

10.3

3. (a) We find f'(¢) = 0.05(t + 5)(35 — t)e". Obviously, f'(r) > 0 forz < 35 and f'(r) < O forr > 35,
so t = 35 maximizes f (with f(35) &~ 278). (b) f(t) - 0ast — oo. See the graph in Fig. A10.3.3.

10.4
i 1 0.1 0.1 1 517 517-1.1
2. We use formula (10.4.5): (a) =- (b =—== (¢ = 5687
174 1-01 09 9 1—1/1.1 0.1
(d) ——— Ita (@ =2
_ = a
1—1/(14a) 1-3/7 4

6. Let x denote the number of years beyond 1971 that the extractable resources of iron will last. Then
7944794105+ - -4+794-(1.05)* = 249-103. Using (10.4.3), 794[1 —(1.05)*+1]/(1—1.05) = 249-103
or (1.05)**t! =249 . 103 -0.05/794 ~ 16.68. Using a calculator, we find x & (In16.68/In1.05) — 1 =
56.68, so the resources will be exhausted part way through the year 2028.
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P(e™  P(1)

8. (a) The quotient of this infinite series is e~"’, so the sum is f (1) = 1 i
—e ert —
P/ t rt _ 1 _ P t rt
b £y = LD % ) e (Ore” and r* > 0 can only maximize £(r) if £/(t*) = 0. that is, if
e’ —
. . o P'(t*
P'(t*)(e"" — 1) = rP(t*)e" , which implies that ) = r .
P(*) 1—e 't
) r “0” . 1 1
(C)llm—*: — zhm—*_)_
r—01 — et 0 r—0 t*e= 71 t*
10.5
, 1 —(1.06)7°
4. Offer (a) is better, because the second offer has present value 4600W ~ 20540.
7. This is a geometric series with first term a = D/(1 4 r) and quotient k = (1 4+ g)/(1 4 r). It converges
. .. . a D/(1+vr) D
iff k <1,ie. iff 14+ g <1+ r,or g <r. The sum is = = .
1-k 1-04+g/04+r) r—g
10.6
12000 - 1.115
4. Schedule (b) has present value W[l — (1.115)_8] ~ 67644.42.
77000
Schedule (c) has present value 22 000 + RIEL (1.115) 7121 ~ 66 384.08.
Thus schedule (¢) is cheapest. When the interest rate becomes 12.5 %, schedules (b) and (c) have present
values equal to 65907.61 and 64374.33, respectively.
10.7
5. After dividing all the amounts by $ 10 000, the equationis f(s) = s?° +s!"+... 45> +5—10 = 0. Then
f(0) = —10and f (1) = 10, so by the intermediate value theorem (Theorem 7.10.1), there exists a number
s* such that f(s*) = 0. Here s* is unique because f’(s) > 0. Infact f(s) = —10+(s —s2!)/(1 —s), and
f(s") =0 < (s*)'9 = 11s* + 10 = 0. Then s* = 0.928 is an approximate root, which corresponds
to an internal rate of return of about 7.8 %. (See Problem 7.R.26.)
10.8
3. Equilibrium requiresa Py — =y —8 P41, 0r Pyy = —(a/8) P, + (B +y) /5. Using (10.8.4) we obtain

the answer in the text.

Review Problems for Chapter 10

3.

If you borrow $ a at the annual interest rate of 11% with interest paid yearly, then the dept after 1 year
isa(l 4+ 11/100) = a(1.11); if you borrow at annual interest rate 10% with interest paid monthly, your
dept after 1 year will be a(1 4+ 10/12 - 100)'? & 1.1047a, so schedule (ii) is preferable.

44
6. We use formula (10.4.5): (a) ————— = 100 (b) The first term is 20 and the quotient is 1/1.2, so the

1—-0.56

. 20
sumis —— = 120 (¢)
1—1/1.2 1—-2/5

i 400
1/20, so the sum is ———— = 8000/19
1—1/20)

=35 (d) The first term is (1/ 20)~2 = 400 and the quotient is
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11 FUNCTIONS OF MANY VARIABLES 35

8. (a) See the text. (b) We use formula (10.5.3) on the future value of an annuity. See the text.
(c) See the text.

|
11. (@ f'(1) = 100e‘ﬁ/26_”[4—\/; - r]. We see that £/() = 0 for t* = 1/16r2. Since f'(t) > 0 fort < ¢*

and f'(r) < O fort > r*, * maximizes f(r).

1
) £/(t) = 200e—1/fe—”[t—2 - r]. We see that f/(1) = 0 for r* = 1/./7. Since f'(t) > 0 for t < 1*
and f'(r) < O fort > r*, r* maximizes f(r).

10
12. (a) F(10) — F(0) = / (1+0.41)dt =

0
not F(10).) (b) See Example 9.5.3.

10

(t+ 0.2t2) = 30. (Note: the total revenue is F(10) — F(0),
0

11 Functions of Many Variables
11.1

6. (a) The denominator must not be 0, so the function is defined for those (x, y) where y # x — 2.
(b) Must require 2 — (x> + y%) > 0, i.e. x> 4+ y> < 2.
(c) Put a = x? + y*. We must require (4 —a)(a — 1) > 0,1e. 1 <a < 4. (Use a sign diagram.)

7. For (a) and (c) see the text. (b) Since (x — a)? > 0 and (v — b)? > 0, it suffices to assume that x #*a
and b # b, because then we take In of positive numbers.

11.2

3. (a) and (b) are straightforward. (¢) f(x,y) = (x2 — 2y2)5 = u’, where u = x2? — 2y2. Then
fie,y) = Sutu) = 5(x* — 2y*)*2x = 10x(x* — 2y?)*. In the same way, f5(x,y) = Su*u) =
5(x? —2yH)*(—4y) = —20y(x? —2y?)*. Finally, f/5(x, y) is the derivative of f](x, y) w.r.t. y, keeping
x constant, so f{5(x, y) = (3/3y)(10x(x? — 2y%)*) = 10x4(x2 — 2y?)*(—4y) = —160xy(x? — 2y?)>.

5. (a)—(c) areeasy. (d)z =xY = (e"¥)Y = ¢¥In¥ = ¢ with u = ylInx. Then 7 =e'u, =xV(y/x) =
yx¥~!. In the same way, zy = €"u}, = x”Inx. Moreover, 7y, = @/3x)(yx>"1 = y(y — Dx¥72
(When differentiating x”~! partially w.r.t. x, y is a constant, so the rule dx“/dx = ax®~! applies.)
2y, = (8/8y)(x* Inx) = x¥(Inx)*. Finally, z},, = (3/9y)(yx*~") = x?~! + yx¥"TInx. (Note that if

w=x""1=x" withv = y — 1, then w/v =x'Inx-1=x""'lnx. Or: w=x""1= (1/x)x¥ etc.)

11.3

8. (a) The point (2, 3) lies on the level curve z = 8, so f(2, 3) = 8. The points (x, 3) are those on the line
y = 3 parallel to the x-axis. This line intersects the level curve z = 8 whenx =2 and x = 5.
(b) See the text. (c) If at A you look in the direction of the positive x-axis, you meet level sets whose
values increase, so f{(x, y) > 0. A rough estimate of f](x, y) at A is 2, because if you go one unit in
the positive x-axis direction from A, then f(x, y) increases from 8 to 10.

9. (a) It might help to regard the figure as a map of a mountain. At P the terrain is raising in the direction
of the positive x-axis, so f/(P) > 0. The terrain is sloping downwards in the direction of the positive
y-axis so fy/ (P) < 0. (b) (i) The line x = 1 has no point in common with any of the given level curves.
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10.

11

11 FUNCTIONS OF MANY VARIABLES

(i1) The line y = 2 intersects the level curve z = 2 at x = 2 and x = 6 (approximately).

(c) If you start at the point (6, 0) and move up along the line 2x + 3y = 12, you first meet the level curve
z = f(x,y) = 1. Moving further you meet level curves with higher z-values. The level curve with the
highest z-value you meet is z = 3, where the straight just touches the level curve.

F(1,0) = F(0,0)+ [} F|(x,0)dx > [/ 2dx =2, F(2,0) = F(1,0)+ [ F/(x,0)dx > F(1,0)+2,
F(0,1) = F(0,0) + [, F50.y)dy <1, F(1,1) = F(0, 1) + [y F{(x, )dx > F(0, 1) +2,
F(1,1) = F(1,0) + [ Fj(1,y)dy < F(1,0) + 1.

.6
. (a)—(d) are routine. (¢) f(x,y,z) = (x> 4+ y> + %0 = ub, withu = x> + y* + z*. Then fi= 6u5u’1 =

6(x2+y3 +Z4)52x — 12)(?()62 +y3 +Z4)5, fz/ — 6u5u/2 — 6()62 +y3 +Z4)53y2 — 18y2(x2 +y3 +Z4)59
fi=6uuly =6(x*+y3 4+ 2442 =243 (2 + 3+ (D) f(x,y,2) = 2% =€", withu = xyz,
gives f| = e"u| = e yz. Similarly, f; = e"u), = ¢"”*xz, and f5 = e"uy = e xy

. When r and w are constants, so is (1/r 4+ 1/w), and thus dx/dp = %p(l/r + 1/w).
10.

From f = x¥ we get (%) In f = y®Inx. Differentiating (%) w.r.t x yields fi/f = y*/x, and so
fl = fy*/x = x¥"y*/x = y*x¥"~!. Differentiating () w.r.t y yields HIf = zy* 'nx, and so fy =
zy*~!(In x)xY. Differentiating () w.r.t z yields fz//f = y*(In y)(In x), and so fz’ = y*(Inx)(In y)xyz.

Vi
. (@Y, =aAK* 'and Yy =aBL* ", s0 KY; + LY, =aAK® +aBL" = a(AK® + BLY) = aY

(b)KY +LY, = KaAK“ 'LP + LAK“bLP™! = aAK“LY + bAK?L® = (a+b)AKLY = (a+b)Y
2aKL> —bK*L? 2bK’L —aK?L*

Y = dy; = ,

© e (aL? + bK3)? and fr (aL3 + bK3)? SO

Ky, oLy - 2K’ —bKPL2 + DKL —aK?L® KLl +bKY) KL
K - (aL3—|-bK3)2 - (ClL3 +bK3)2 = aL3+bK3 =

(According to Section 12.6 these functions are homogeneous of degrees a, a + b, and 1, respectively, so
the results we obtained are immediate consequences of Euler’s Theorem, (12.6.2).)

c Y = (=m/p)a(=p)K "7 A [aK = +bL=] " = mak P71 e [ak P+ bL7P ],

Y] = (—m/p)b(—p)L="" Ae* [aK P + bL=]" " = mbL-P=1 AeM[ak P + bL—] P!,
Thus, KY}, + LY, = m(aK~* 4+ bL~")Ae*[aK~* + L] /""" = mY. (This function is homo-
geneous of degree m, so the result is an immediate consequences of Euler’s Theorem, (12.6.2).)

8

9 /pD D, —D D
_<p_) —pEm =% P up — D)=L [EL, D —1]> 0iffEL, D > 1,
om\ m m? m?

2
m
so pD/m increases with m if El,, D > 1. (Using the formulas in Problem 7.7.9, the result also follows
from the fact that El,,(pD/m) = El,, p + El,, D — El,, m = El,, D — 1)

Review Problems for Chapter 11

7.

3 d
(@) z = (x?y*+2)° = u®, withu = x*y*+2,s0 8—Z = 5u48—” =50y +2)*2xy* = 10xy* (x%y*+2)*
X X

For the rest see the text.
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11. (b) We want to find all (x, y) that satisfy both equations (i) 4x3 —8xy = 0 and (ii) 4y — 4x> +4 = 0.
From (i), 4x(x% — 2y) = 0, which means that x = 0, or x% = 2y. For x = 0, (ii) yields y = —1, so
(x,y) = (0, —1) is one solution. With x> = 2y, (ii) reduces to 4y — 8y +4 = 0, or y = 1. But then
x2 = 2, such that x = ++/2. So the two additional solutions are (x, y) = (£+/2, 1).

12 Tools for Comparative Statics

12.1

5. We look at (c) and (d). (c): If z = F(x,y) = xy withx = f(t) and y = g(¢), then F{(x,y) =y,
Fy(x,y) =x,dx/dt = f'(t), and dy/dt = g'(t), so formula (12.1.1) gives
dz/dt = F{(x, y)(dx/dt) + Fy(x, y)(dy/dt) = yf'(t) + xg'(t) = g@) f' (1) + f()g' (®).

X . , 1, x dx ,
d: Ifz=F(x,y) = ;wnhx = f(t)andy = g(t),then F(x,y) = —, F5(x, y) = _F, I = f'(1),
d d d |
and d—f — ¢/(1), so formula (12.1.1) gives d—f — Fl(x, y)d—); + Fi(x, y)d—); - ;f/(t) — %g'(t) -

Y10 —xg' () g0 = f1)E'@)
y? (g(1))? '

6. Let U(x) = u(x, h(x)) = In[x* + (ax* + b)*/*] — ¢ In(ax* + b).

ax®1'(3b — ax*) . . /
300 @ D P 1) So U’ (x*) = 0at x* = /3b/a, whereas U’ (x) > 0 for

x <x*and U'(x) < 0 for x > x*. Hence x* maximizes U.

Then U'(x) =

7. Differentiating (12.1.1) w.r.t. ¢ yields, a’zz/alt2 = (d/dt)[F|(x,y)dx/dt] + (d/dt)[F;(x, y)dy/dt].
Here (d/dt)[F{(x,y)dx/dt] = [F||(x, y)dx/dt + F/y(x, y)dy/dtldx/dt + F|(x, y) d*x/dt?,
(d/dt)[Fs(x, y)dy/dt] = [Fy|(x,y)dx/dt + Fy(x,y)dy/dt]dy/dt + F}(x,y)d*y/dt*>. Assuming
F|, = F3), the conclusion follows.

12.2

2. (@) Letz = F(x,y) = xy?> with x = ¢t + s? and y = %s. Then F{(x,y) = y2, Fy(x,y) = 2xy,
dx/0r = 1, and dy/dt = 2ts. Then (12.2.1) gives dz/dr = Fj(x, y)(dx/dt) + F5(x, y)(dy/dt) =
y2 4 2xy2ts = (125)% 4 2(t + s2)t252ts = 135> (5t 4 4s?). 9z/9s is found in the same way.

< ’ dx ’ dy 2y t+s —2sx ts
(b)E=F1(X,)’)E+F2(x,y)E=me me

3. Itis important that you can do these problems, because in economic applications, functions are frequently
not completely specified. (a) z. = Fu, + Fjv. + F,w, = F,2r + F, -0+ F, (1/r) =2rF,+(1/r)F,,.
Check that you get the same answers as in the text.

, etc.

7. Use the formulas in (12.2.1) and see the text. Only the notation is different.

8. (a) Let u = Inv, where v = x> + y3 + 73— 3xyz. Then du/dx = (1/v)(dv/dx) = (3x2 — 3yz)/v.
Similarly, du/dy = (3y*> — 3xz)/v, and du/dz = (3z> — 3xy)/v. Hence,

ou du ou 1 4 I 5 I 5 3v
X—+y—+z—=-0Cx"—3xyz) + =By’ —3xyz) + -(3z" = 3xyz) = — =3
ox dy 0z v v v v
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which proves (i). Equation (ii) is then proved by elementary algebra.
(b) Note that f is here a function of one variable. With z = f(u) where u = x°y, we get 9z/9x =
', = 2xyf'(x?y). Likewise, 9z/dy = x2 f'(x%y), so xdz/dx = 2x2yf'(x%y) = 2ydz/dy.

12.3

2. (a)Seethetext. (b)Put F(x,y) =x—y+3xy. Then F{ =1+3y, F; = —1+3x, F{;, =0, F/, =3,
F), = 0. In particular, y’ = —F|/F, = —(1 + 3y)/(—1 + 3x). Moreover, using equation (12.3.3),

1 6(1 +3y)(—=1+3x) 6(1 +3y)
y//=_(F/)3 [Fl//l(FZ/)2_2F1//2F1/F2/+F2//2(F1/)2] = (_1+3x)3 = (_1+3x)2'
2
(c) Put F(x,y) = y> — x° Then F| = —6x7, F, = 5y*, F| = —30x4, F, =0, F), = 20y3, so
y = —F|/F, = —(—6x°/5y*%) = 6x°/5y*. Moreover, using equation (12.3.3),
1 6x*  144x10
//:_— _304 542 203_652:__ .
y (5y4)3[( ) (5yH)? +20y° (—6x)°] T 250

3. ( With F(x,y) = 2x> +xy + y%, y = —F|/F; = —(4x + y)/(x + 2y) = —4 at (2, 0). Moreover,
"= —(28x% + 14y> 4 14xy)/(x +2y)®> = —14 at (2, 0). The tangent has the equation y = —4x + 8.
(b) y' = 0 requires y = —4x. Inserting this into the original equation gives the two points.

4. If we define F(x, y) = 3x> — 3xy%> 4+ y3 + 3y, the given equation is F(x, y) = 4. Now, Fi(x,y) =
6x—3y%and F}(x, y) = —6xy+3y>+6y,soaccording to (12.3.1), y' = —(6x—3y?)/(—6xy+3y>+6Y).

12.4

1. (a) and (b) are easy. (c) Defining F(x, y,z) = e*’* — 3xyz, the given equation is F(x, y,z) = 0.
Now, F(x,y,2) = yze™* — 3yz, Fl(x,y,z) = xye™* — 3xy, so (12.4.1) gives, 7\, = —F,/F. =
—(yze™* — 3yz)/(xye™* — 3xy) = —yz(e** — 3)/xy(e** — 3) = —z/x. (Actually, the equation
e*Y* = 3xyz has two constant solutions. From xyz = ¢ we find z/, much easier.)

3. (a) Equation (x) is here P/2+/L* = w. Solve for L*. (b) The first-order condition is now
Pf'(L*) — Cy(L*,w) =0 (%)

Differentiate () partially w.r.t. P keeping in mind that L* depends on P. To find the partial derivative
of Pf'(L*) w.rt. P use the product rule to get 1 - f'(L*) + Pf"”(L*)(dL*/dP). The partial deriva-
tive of C} (L*, w) w.rt. P is CJ,(L* w)(3L*/dP). So, all in all, f'(L*) + Pf"(L*)(dL*/dP) —
C/,(L*,w)(@L*/dP) = 0. Then solve for dL* /9 P.

Differentiating (%) w.r.t. w gives, Pf"(L*)(dL*/dw) — C}/, (L*, w)(dL*/dw) — C}  (L*, w) = 0.
Then solve for dL*/dw.

6. (a) F[(x,y) = e’ + y? and F;(x,y) = xe”~> + 2xy — 2. Hence, the slope of the tangent to the level
curve F(x,y) = 4 at the point (1, 3) is y' = —F{(1,3)/F,(1,3) = —10/5 = —2.
(b) Taking the logarithm of both sides, we get (1 +clny)Iny =In A+ o In K + g In L. Differentiation
dy

ad 1
with respect to K gives € Iny+(I4+chy)—— = g. Solving for dy/d K yields the given answer.
y oK yoK K

dy/dK is found in the same way.
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12.5

3. With F(K,L) = AK°LY, Fy, = aF/K,F] = bF/L, F{, =a(a — )F/K? F}{, = abF/KL, and
F/, = b(b—1)F/L* Also,—FyF,(KFy+LF,;) = —(aF/K)(bF/L)(a+b)F = —ab(a+b)F3/KL.
Moreover, K L[(F})*Fy —2Fx FyFy, + (Fi)*F), | = —ab(a + b)F? /K L. It follows that o, = 1.

12.6

3. () xf{(x, y) + ¥ y) = x(v7 4 3x%) + y2xy = 3(x° +xy*) = 3f(x, )
(3): Itis easy to see that f(x, y) = y? 4+ 3x? and f>(x,y) = 2xy are homogeneous of degree 2.
@: f(x,y) =27 +xy? = X[+ (/0’1 = Y’[(x/y)’ +x/y]
(5): X2y + 2xyf]s + 2 frhy = x2(6x) + 2xy(2y) + y2(2x) = 6x° + 4xy? +2xy? =3-2f(x,y)

9 P 3.3 3, 3
4. Using the results in Example 11.2.1(b), xa—f + y—f _ oAy Ty Xy =0=0-/f,
X

0y (2 4 y2)*

so f is homogeneous of degree 0.

8. From (%), with k = 1, we get f{} = (—y/x)f{, and f), = (—=x/y)f5;. With f/, = f)| we get
02— ()2 = (=y/x) fia(=x/9) fly = (fi2)* = 0.

12.7

1. (a) and (f) are easy. In (b) you can use Euler’s theorem, as in (e) below.

VIR AV VI VD)

(c) h(tx,ty,tz) = t_l/Zh(x, y,z) forall r > 0, so

tx +ty+1z tx+y+2)
102 4 (1v)2 £2(x2 2
hishomogeneousofdegree —1/2. (d) G(tx,ty) = /txty In M =t/xy In M =

txty t2xy
tG(x,y) forallt > 0, so G is homogeneous of degree 1. (e) xH, + yHy’ =x(1/x)+y(1/y) = 2.
Since 2 is not equal to k(Inx + In y) for any constant k, by Euler’s theorem, H is not homogeneous of
any degree.

2. (a) f(txy, txp, tx3) =

(tx11x21x3)2 < o )
(tx1)* + (tx2)* + (tx3)*

10 (x1x2x3)? <l)<1+1+ 1) " .50 fish fd 1
— J— — —_ = X1, X2, X3), SO 1S homogeneous O egree 1.
oty +xp) N\ )\ o ox b ¢ :

() X(tv1, 1v2, ., 10,) = A(81(101) ™0 + 82(102) ™€ + - + 8, (1v,)70) M/¢ =
A0 @10, % 48003 -+ 8,0, 9) M = () TOASIY C + 830, - 8w, Y)Y =

t”A(Slvl_Q + 821}2_@ 4+ 4 8nvn_g)_“/g = t*x(x1, x2, x3), 80 x is homogeneous of degree .

X1 X x3

12.8
1. In both (a) and (b) we use the approximation f(x, y) &~ f(0,0) + f{(0,0)x + f;(0, 0)y.
(a) For f(x,y) = /T+x+y, f(0,0) = 1,and f{(x,y) = fo(x,y) = ﬁ so f1(0,0) =
f5(0,0) = 1/2, and the linear approximation to f(x, y) about (0, 0) is f(x, y) =~ 1 + %x + %y.
(b) For f(x,y) = ¢ In(1 +y), fi(x,y) = e"In(1 +y) and fy(x,y) = 1iy . Here, £(0,0) = 0,
£1(0,0) =¢%In1 =0and £}(0,0) = 1. That yields f(x,y) = e*In(14+y) ~0+0-x+1-y=y.
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ag* 1 o | )
aé,; _ m[(1 + 1+ P e = m[(1 +w A+ P 46,
aa‘i* = ﬁ[(l + (1 + a)“]ﬁ/(l_ﬂ)(l + wa(l +£)* 1. See the text.

7. We use formula (12.8.3). (a) Here, dz/dx = 2x and dz/dy = 2y. At (1,2,5), we get dz/0y = 2 and

0z/0x = 4, so the tangent plane has the equationz =5 =2(x — 1) +4(y —2) < z=2x+4y - 5.
(b)Fromz = (y —x?)(y —2x?) = y*> —3x%y+2x* we get 07/0x = —6xy+8x> and dz/dy = 2y —3x>.
Thus, at (1, 3,2) we have dz/dx = —10 and dz/dy = 3. The tangent plane is given by the equation
7—2=—-10x —1)4+3(y —3) < z=—10x+3y+3.

12.9

2. We can either use the definition of the differential, (12.9.1), or the rules for differentials as we do here.

(a) dz = d(x3) + d2(y3) = 3x26£x + 3y2§’y (b) dz = (dx)e*” + x(de””). Here de¥’ = &’ dy? =
e’ 2ydy,sodz = e” dx + 2xye” dy = €’ (dx + 2xydy).
2xdx — 2ydy

(¢)dz = dInu, where u = x? — yz. Then dz = —du =
u x2 —y?

5. d(UeY) =d(x/y),andsoeVdU +Ue"dU = dx . /y+(x/2./y)dy. Solving for dU yields the answer.

12.11

3. Since we are asked to find the partials of y; and y, w.r.t. x| only, we might as well differentiate the system

partially w.r.t. x;:

. ayi »0y2
3D 9202
1) %1 b) ax1

Solve for the partials and see the text.
(An alternative, in particular if one needs all the partials, is to use total differentiation:

} ay, 0
0 Gi) 327 +6y]28—i}1 - % -

(i) 3dx; +2xadxs —dy, —9y3dy, =0, (i) 3x? dx| — 2dxs + 6y? dy; —dy, =0
Letting dx; = 0 and solving for dy; and dy, leads to dy; = Adx; and dy, = Bdx|, where A = dy;/dx
and B = dy,/dxy.)

. Differentiation with respect to M gives, (i) I'(r)r}, = S'(Y)Y;,, (i) aY,, +L'(r)ry, = 1.

(Remember that Y and r are functions of the independent variables @ and M.) Writing this as a linear

equation system on standard form, we get

S ()Y, + ()l =0
aYy +L'(rry, =1

Cramer’s rule (or use ordinary elimination) gives

‘0 I'(r)
Y = —S}(Y)L (rl)'m - S’(Y)L’Iv()rlar(r) and - ry = S’(Y)L’ir()Yj—al’(r)
‘ a L'(r)
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5. Differentiation w.r.t. x yields, y + v/, v + uv}, = 0, u + xu/, + yv,, = 0. Solving this system for /. and

v, we get
, u*> — y? u> —y? ,  xy—uv 2xy—1
u, — = s [ —— =
Y yv—xu 2yv Y yv—xu 2yv
where we substituted xu = —yv and uv = 1 — xy. Differentiating . w.r.t. x finally yields
oo w0, 2uw2yv — P — D2y (2 =y (uy — 1)
XX axz Ix X 4y2v2 4y2v3

9. (a) Differentiation yields 2uvdu + u’dv — du = 3x*dx + 6y*dy, and e"* (udx + xdu) = vdy + ydv.
At P these equations become 3du + 4dv = 6dy and dv = 2dx — dy. Hence du = 2dy — (4/3)dv =
—(8/3)dx + (10/3)dy. So du/dy = 10/3, dv/dx = 2. (b) See the text.

Review Problems for Chapter 12

4. X = Ng(u), where u = ¢(N)/N). Then du/dN = [¢'(N)N — ¢(N)]/N* = (1/N)(¢'(N) — u), and
by the product rule and the chain rule,

_@(N)
u= 24

dX_ No' du_ , N
—— =g+ g(u)ﬁ—g(u)-i-g(u)((p( ) —u), N

dN
Differentiating g(u) + g’ (u)(¢'(N) — u) w.r.t. N gives

dZ—X— "( )d_u+ "( )d—u( "(N) —u) + &' (u)( //(N)—d—u)
N2 T8N TE N W s Wty AN

1
= 8" (eN)/N)[¢' (V) = p(N)/NT + ¢/ (¢(N)/N)¢" (N)

5. (a) Take the natural logarithm, In E = 1n A — a In p 4 b1Inm, and then differentiate. (b) See the text.

11. El,(y?e*e!/Y) = El, y?> + El, ¢* + El, ¢'/Y = 0. Here El, y> = 2El, y and El, ¢* = x. Moreover,
El, ¢!/Y = El, ¢*, where u = 1/y,so Elye* = uEl,(1/y) = (1/y)(El, 1 — El, y) = —(1/y) El; y.
Allinall, 2El, y +x — (1/y)El, y =0,s0 El, y = xy/(1 — 2y). (We used the rules for elasticities in
Problem 7.7.9. If you are not comfortable with these rules, find y” by implicit differentiation and then
use Bl y = (x/y)y".

16. (a) Differentiating and then gathering all terms in dp and d L on the left-hand side, yields
() F'(LYdp + pF"(L)dL = dw (i) F(LYdp + (pF'(L) —w)dL = Ldw + dB

Since we know that pF'(L) = w, (ii) implies that dp = (Ldw + dB)/F(L). Substituting this into (i)
and solving for d L, we obtain dL = [(F (L) — LF'(L))dw — F'(L)dB]/pF (L)F"(L). It follows that

op L dp 1 9L F(L)-LF@L) dL _ F(L)

dw F(L)’ 8B F(L) oaw  pF(L)F"(L) = aB  pF(L)F"(L)

(b) We know that p > 0, F'(L) > 0, and F"(L) < 0. Also, F(L) = (wL + B)/p > 0. Hence, it is
clear that dp/ow > 0, dp/dB > 0,and dL/0B > 0.
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To find the sign of 3 L /dw, we need the sign of F (L) — L F’(L). From the equations in the model, we
get F/(L) = w/pand F(L) = (wL + B)/p,so F(L) — LF'(L) = B/p > 0. Therefore L /0w < 0.

13 Multivariable Optimization

13.1

3. Fy = =2(K —=3) — (L —6) and F;, = —4(L — 6) — (K — 3), so the first-order conditions yield
—2(K —3)— (L —6) =0.65, —4(L — 6) — (K — 3) = 1.2. The solution is (K, L) = (2.8, 5.75).

4. (b) First-order conditions: P{ = —2x +22 =0, Pj = =2y + 18 = 0. It follows that x = 11 and y = 9.

13.2

3. Notethat U = (108—3y—4z)yz. ThendU/dy = 108z—6yz—4z> = 0and dU/dz = 108y—3y>—8yz =
0. Because y and z are assumed to be positive, these two equations reduce to 6y + 4z = 108 and
3y + 8z = 108, with solution y = 12 and z = 9. Theorem 13.2.1 cannot be used directly to prove
optimality. However, it can be applied to the equivalent problem of maximizing In z. See Theorem 13.6.3.)

7. Solve the constraint for z: 7 = 4x +2y — 5. Then minimize P(x, y) = x> + y> + (4x +2y —5)> w.rt. x
and y. The first-order conditions are: P| = 34x 4+ 16y — 40 = 0, P, = 16x + 10y — 20 = 0, with
solution x = 20/21, y = 10/21. Since P;| = 34, P/, = 16, and P}, = 10, we see that the second-order
conditions for minimum are satisfied.

13.3

3. (@ V/(t,x) = flt,x)e™ —rf(t,x)e”™ =0, VI(t,x) = fl(t,x)e”™ — 1 =0, so at the optimum,
@, x*) =rf@*, x*) and f](t*, x*) = e"". (b) See the text and (c).
(c) V(t,x) = g(t)h(x)e ™" —x,s0 V] = h(x)(g'(t) — rg(t))e™"", V. = g(t)h'(x)e™"" — 1. Moreover,
V) = h(x)(g"(t) = 2rg'(t) + r’g()e ", V[, = W' (x)(g'(t) — rg(t))e™"", and V/, = g(t)h" (x)e™"".
At (1%, x*), V. =0,V < 0,and V) = h(x*)[g"(t*) — 2rg'(t*) + r2g(t*)]e™""". Because g'(1*) =
rg(t*), we obtain V) = h(x*)[g"(t*) — r2g(t*)]e™"" < 0. Thus (¢*, x*) is a local maximum point.
(d) The first-order conditions in (b) reduce to e“/?*/Z\/t_* = reﬁ, sot* = 1/4r%, and 1/(x* + 1) =
el/4 1/ or x* = e!/* — 1. The two conditions in (c) are satisfied. (Note that in part (c) of this
problem in the text, the second condition should be 2" (x*) < 0.) Obviously, #”(x*) = —(1 +x*)72 < 0.

1 J 2 1/2 2 172 S
e *—1)=r>(1 = 2r)e'’? < r?e'/?", which is true when r > 0.
e WD =ra -2

5. (a)Weneed tohave 1 +x%y > 0. Whenx =0, f(0,y) =0. Forx #0,14+x%y >0 < y> —1/x°.
(The figure in the text shows a part of the graph of f. Note that f = 0 on the x-axis and on the y-axis.)
2y — 2x2y2 ’ 2x /" )
RS fiolx, y) = RENEINe and f(x,y) = Ty
The second-order derivatives at all points of the form (0, b) are f{,(0,b) = 2b, f/5(0,b) = 0, and
25,0, b) = 0. Since £/ f35 — (f{5)* = 0 at all the stationary points, the second-derivative test tells us
nothing about the stationary points. See the text.

Moreover, g"(t*) =

(b) See the text. (c) f{j(x,y) =
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13.4

2. (a) See the text. (b) The new profit function is 7 = —bp2 — dp2 +(@a+Bb)p+(c+pBd)p—a—pBla+c)
a+c+pBMb+4d)

and the price which maximizes profits is easily seen to be p =

2(b+d)
2 2 +c
(¢) If B = 0, then p* = 4 qg* = < and 7 (p*, q*) = 4 + £ _ &. Moreover p= ATE  ith
’ 2b° 2d’ ’ 4b  4d ’ 2(b+d)
2 d—b 2
a(p) = é(lc(lb—i_——i—cc)i) — o, and w(p*, ¢*) — A (p) = é(l?yd(b——i—cc)i) > 0. Note that the difference is O when

ad = bc, in which case p* = ¢*, so the firm wants to charge the same price in each market anyway.

3. Imposing a tax of 7 per unit sold in market area 1 means that the new profit function is 7(Q1, Q2) =
m(Q1, O2) — t Q1. The optimal choice of production in market area 1 is then Q 1 = (ag —a—1)/2b
(see the text), and the tax revenue is T(¢t) = t(a; — o — t)/2b; = [t(a; — ) — t2]/2b1. This quadratic
polynomial has maximum when 7'(¢) = 0,0t = %(al — o).

4. (a) Let (xg, yo) = (0, 11.29), (x1, y1) = (1, 11.40), (x2, y2) = (2, 11.49), and (x3, y3) = (3, 11.61),
so that x¢ corresponds to 1970, etc. (The numbers y, are approximate, as are most subsequent results.)
We find that p, = %(0 +14+243) =15, u, = Alr(ll.29 + 11.40 + 11.49 + 11.61) = 11.45, and
oxx = 5[(0—1.5% + (1 — 1.5)2 4+ (2 — 1.5)%> + (3 — 1.5)?] = 1.25. Moreover, we find 0., = 0.13125,
and 50 & = 0,y /0, = 0.105 and b = 1, — ap, ~ 11.45 —0.105 - 1.5 = 11.29.

(b) With zg = In274, z; = In307, z» = In436, and z3 = In524, we have (xg,z9) = (0,5.61),
(x1,z1) = (1,5.73), (x2, z2) = (2, 6.08), and (x3, z3) = (3, 6.26). As before, u, = 1.5 and oy, = 1.25.
Moreover, @, = i(5.61 +5.73 + 6.08 + 6.26) = 5.92 and o, ~ 0.2875. Hence ¢ = o, /0,y = 0.23,
d=p, —éuy =5.92—0.23-1.5=5.575.

(¢) With In (GNP) = 0.105x + 11.25, GNP = ¢!!23¢0:105 — 80017¢0195%, Likewise, FA = 256¢%-23*.
The requirement that FA = 0.01 GNP implies that ¢%23*=0-105x — 80017/25600, and so 0.125x =
In(80017/25600). Thus x = In(80017/25600)/0.125 = 9.12. Since x = 0 corresponds to 1970, the
goal would have been reached in 1979.

5. (a) Seethetext. (b) FirmA’sprofitisnowma(p) = px—5—x = p(29—5p+4q)—5-29+5p—4q =
34p — 5p% 4+ 4pg — 4q — 34, with ¢ fixed. This quadratic polynomial is maximized at p = pa(q) =
%(Zq + 17). Likewise, firm B’s profit is now 75(¢) = gy — 3 — 2y = 28¢ — 6¢°> + 4pg — 8p — 35,
with p fixed. This quadratic polynomial is maximized at ¢ = gp(p) = %( p+ 7). For (c)and (d) see

the text.
Y a
4
(]
3, 3)
4 x
Figure SM13.5.2
13.5

2. (a) The continuous function f is defined on a closed, bounded set S (see Fig. SM13.5.2), so the extreme
value theorem ensures that f attains both a maximum and a minimum over S. Stationary points are where
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() f{(x,y) = 3x2 — 9y = 0 and (ii) f5(x,y) = 3y?> — 9x = 0. From (i), y = 1x?, which inserted
into (i) yields %x()c3 — 27) = 0. The only solutions are x = 0 and x = 3. Thus the only stationary
point in the interior of S is (x, y) = (3, 3). We proceed by examining the behaviour of f(x, y) along the
boundary of S, i.e. along the four edges of S.
D y=0,x €10,4]. Then f(x,0) = x3 4 27, which has minimum at x = 0, and maximum at x = 4.
() x =4,y € [0,4]. Then f(4,y) = y> — 36y + 91. The function g(y) = y> — 36y + 91, y € [0, 4]
has g'(y) = 3y2 —36=0aty = V/12. Possible extreme points along (II) are therefore (4, 0), (4, «/ﬁ),
and (4, 4).
(I) y = 4, x € [0, 4]. Then f(x,4) = x> —36x + 91, and as in (II) we see that possible extreme points
are (0,4), (v/12, 4), and (4, 4).
(V) x =0, y € [0, 4]. As in case (I) we obtain the possible extreme points (0, 0) and (0, 4).

This results in six candidates, and £(3,3) = 0, £(0,0) = 27, f(4,0) = £(0,4) =91, f(4,V12) =
F(V/12,4) =91 — 2412 ~ 7.7, (0, 0) = 27. The conclusion follows.

(b) The constraint set § = { (x,y): x? + y2 <1 } are all points that lie on or inside a circle around
the origin with radius 1. This is a closed and bounded set, and f(x, y) = x> 4+ 2y? — x is continuous.
Therefore the extreme value theorem ensures that f attains both a maximum and a minimum over S.
Stationary points for f where f/(x,y) =2x—1=0and fy’ (x,y) =4y = 0. So the only stationary
point for f is (x1, y1) = (1/2, 0), which is an interior point of S.
An extreme point that does not lie in the interior of S must lie on the boundary of S, that is, on the
circle x> + y? = 1. Along this circle we have y> = 1 — x?, and therefore

fyy=x*42y —x=x+20-xH —x=2—x —x?
where x runs through the interval [—1, 1]. (It is a common error to ignore this restriction.) The function
g(x) = 2 — x — x? has one stationary point in the interior of [—1, 1], namely x = —1/2, so any extreme

values of g(x) must occur either for this value of x or at one the endpoints £1 of the interval [—1, 1].
Any extreme points for f(x, y) on the boundary of S must therefore be among the points

(xz’ )72) = (_% ’ %\/5), ()C3, y3) = (_% ) _%\/3)’ (X4, )’4) = (la O)’ (XS, )’5) = (_1’ 0)

Now, f(3,0) = —1, f(—3.£34/3) =2, f(1,0) = 0, and f(—1,0) = 2. The conclusion follows.

. The set § is shown in Fig. A13.5.3 in the book. It is clearly closed and bounded, so the continuous

function f has a maximum in S. The stationary points are where df/dx = 9 — 12(x + y) = 0 and
af/dy =8 —12(x +y) = 0. But 12(x + y) = 9 and 12(x + y) = 8 give a contradiction. Hence, there
are no stationary points at all. The maximum value of f must therefore occur on the boundary, which
consists of five parts. Either the maximum value occurs at one of the five corners or “extreme points” of
the boundary, or else at an interior point of one of five straight “edges.” The function values at the five
corners are f(0,0) =0, f(5,0) = —105, f(5,3) = =315, f(4,3) = —234,and f(0,1) = 2.

We proceed to examine the behaviour of f at interior points of each of the five edges in Fig. A13.5.3.
Dy =0,x € (0,5). The behaviour of f is determined by the function g;(x) = f(x,0) = 9x — 6x2 for
x € (0,5). If this function of one variable has a maximum in (0, 5), it must occur at a stationary point
where g} (x) =9 — 12x = 0, and so at x = 3/4. We find that g;(3/4) = f(3/4,0) = 27/8.

(D), x = 5, y € (0,3). Define g»(y) = f(5,y) = 45+ 8y — 6(5 + y)? for y € (0, 3). Here gy =
—52 — 12y, which is negative throughout (0, 3), so there are no stationary points on this edge.

© Knut Sydseter, Arne Strgm, and Peter Hammond 2008



13 MULTIVARIABLE OPTIMIZATION 45

(IIl) y = 3, x € (4,5). Define g3(x) = f(x,3) = 9x 4 24 — 6(x + 3)* for x € (4,5). Here gi(x) =
—27 — 12x, which is negative throughout (4, 5), so there are no stationary points on this edge either.
V) —x +2y =2, ory = x/2 + 1, with x € (0, 4). Define the function g4(x) = f(x,x/24+ 1) =
—27x2/2 — 5x +2forx € (0,4). Here g)(x) = —27x — 5, which is negative in (0, 4), so there are no
stationary points here.
(V) x =0,y € (0,1). Define gs(y) = f(0,y) = 8y — 6y. Then g5(y) =8—12y =0aty =2/3,
with gs(2/3) = f(0,2/3) = 8/3.

After comparing the values of f at the five corners of the boundary and at the points found on the
edges labeled (I) and (V), we conclude that the maximum value of f is 27/8, which is achieved at (3/4, 0).

5. (@ fllx,y) =e (1 —x)(y =4y, f,(x,y) = 2xe *(y — 2). It follows that the stationary points are
(1,2), (0,0) and (0, 4). (Make sure you understand why!) Moreover, f{(x, y) = e *(x —2) (y2 —4y),
fia(x,y) =e (1 —x)(2y —4), and f;, = 2xe~*. Classification of the stationary points:

(x,y) A B C AC — B? Type of point
(1,2) 4e~ 1 >0 0 2¢! 8¢ 2>0 Loc. min. point
0, 0) 0 —4 0 —-16 <0 Saddle point
0,4 0 4 0 —-16 <0 Saddle point

(b) We see that f(1,y) = e~ !(y?> —4y) — oo as y — oo. This shows that f has no global maximum

point. Since f(—1,y) = —e(y*> —4y) — —oo as y — o0, f has no global minimum point either.
(c) The set S is obviously bounded. The boundary of S consists of y
the four edges of the rectangle, and all points on these line segments (I

belong to S. Hence S is closed. Since f is continuous, the extreme

value theorem tells us that f has global maximum and minimum points

in S. These global extreme points must be either stationary points if f

in the interior of S, or points on the boundary of S. The only stationary

point of f in the interior of S is (1, 2). The function value at this point D

is £(1,2) = —4e™! ~ 1.4715.

The four edges are most easily investigated separately:

(1) Along (I), y =0and f(x, y) = f(x,0) is identically O.

(i) Along (I), x = 5 and f(x, y) = 5S¢~ (y? — 4y), which has its least value for y = 2 and its greatest
value for y = 0 and for y = 4. (Note that y € [0, 4] for all points (x, y) on the line segment (II).)
The values are f(5,2) = —20e > ~ —0.1348 and £(5,0) = f(5,4) = 0.

(iii)) Onedge (IlI), y =4 and f(x,y) = f(x,4) =0.

(iv) Finally, along (IV), x =0 and f(x,y) = f(0,y) =0.

Collecting all these results, we see that f attains its least value (on S) at the point (1, 2) and its

greatest value (namely 0) at all points of the line segments (I), (III) and (IV).

)y = _Siky) A =00 =y @-DO-Dy o

Sy 2xe™*(y = 2) 2x(y =2)

av) | (1,2 an

13.6
1. () fi(x,y,2) =2-2x =0, fy/(x, y.2) =10-2y =0, fl(x, y,z) = —2z = 0. The conclusion follows.
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(b) fi(x,y,2) = =2x =2y =2z =0, fi(x,y,2) = =4y —2x = 0, f/(x,y,2) = —6z — 2x = 0.
From the two last equations we get y = —%x and z = —%x. Inserting this into the first equation we get

—2x+x+%x=0,andthusx:O,andtheny:z:O.

. To calculate f; is routine. To differentiate f w.r.t. y and z we use (9.3.7) and (9.3.6). The derivative of

fyz e’ dt wrt. v, keeping z constant is according to (9.3.7), —e””. The derivative of fyz e’ dt wrt. z,

keeping y constant is according to (9.3.6), ¢*’. Thus fy’ =2—¢" and fl=-3+ ¢, Since each of
the three partials depends only on one variable and is O for two different values of that variable, there are
eight stationary point. See the text.

13.7

2.

(a) First-order conditions: 7} = %p[(_l/3 —r=0,7; = %pL_l/2 —w=0,7)= %pT_2/3 —q=0.

Thus, K~1/3 = 3r/2p, L=Y/? = 2w/p, and T~?/3 = 3¢/ p. Raising each side of K~!/3 = 3r/2p to the
power of —3 yields, K = (3r/2p)~> = 2p/3r)® = (8/27)p*r>. In a similar way we find L, and 7.
(b) See the text.

. Differentiating pFj, (K*, L*) = r using the product rule gives dp Fy (K*, L*) 4+ pd(F; (K*, L*)) =

dr. Moreover, d(Fy (K*, L*)) = Fg(K* L*)dK* + Fg¢,(K*, L*)dL*. (To see why, note that
dg(K*,L*) = g (K*, L*)dK* + g; (K*, L*)dL*. Then let g = FJ.) This explains the first dis-
played equation (replacing d K by d K* and d L by dL*). The second is derived in the same way.

(b) Rearrange the equation system by moving the differentials of the exogenous variables to the right-hand
side, suppressing the fact that the partials are evaluated at (K™, L*):

pF{xdK* + pFg, dL* =dr — Fi dp
pF/xdK* + pF/, dL* =dw — F| dp

We use Cramer’s rule to express the differentials d K* and dL* in terms of dp, dr, and dw. Putting
A= FygFlp — Fg Flx = FggFl) — (Fg)?, we get

dK* — | |dr—Fygdp pFg, :_FI/(FgL"‘FiFI/éLdp_i_FZLdr+_FI/éde
p*A |dw— F; dp pF/, pA pA pA
In the same way
JL* — L | pF{y dr—Fgdp :—FiF[’(’K-i—FI’(Fi’K dp—l—_FZK dr+FI/éK Juw
p*A | pFx dw—Fpdp pA pA pA

We can now read off the required partials. (Note that there is an error in the expression for d K*/dp in
the answer to this problem in the text. In the numerator, replace Fy , by F/,. (c) See the text. (Recall
that F}', < 0 follows from (%) in Example 13.3.3.)

. (@) () R} (x], x3) +s = Cj(x{, x3) (marginal revenue plus subsidy equal marginal cost)

(i) R, (x{, x3) = Ci(x}, x3) +t = 0 (marginal revenue equals marginal cost plus tax). For (b) see the
text. (c) Taking the total differentials of (i) and (ii) yields

(R{} — C{DdxT + (R}, — Cydxy = —ds, (Ry, — Cy)dxi + (Ry, — C)dx; = dt
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Solving for dx} and dx3 yields, after rearranging,

_ —(Rfy — Cp)ds — (R{, — Cly)d (RY, — Cy)ds + (R}, — C}dr

dx; , dxi =
xl D .x2 D
From this we find that the partial derivatives are
oxy _ —R3% + 5 -0, Xy _ —R, +Ch -0, Xy _ Ry — G5 -0 0%y _ R, — €Y -0
as D at D as D at D

where the signs follow from the assumptions in the problem and the fact that D > 0 from (b). Note
that these signs accord with economic intuition. For example, if the tax on good 2 increases, then the
production of good 1 increases, while the production of good 2 decreases.

(d) Follows from the expressions in (c) because R{, = R}, and C{, = C},.

Review Problems for Chapter 13

2. (a) The profit function is 7(Q1, Q2) = 12001 + 900, — O.IQf —-0.10,0, — O.IQ%. First-order

conditions for maximal profit are: {(Q1, Q2) = 120 — 0.2Q; — 0.1Q0> = 0 and 7,(Q1, Q2) =
90 — 0.1Q; — 0.2Q> = 0. We find (Q1, Q2) = (500, 200). Moreover, 7{,(Q1, Q2) = —0.2 < 0,
n5(01, @2) = —0.1, and 755(Q1, Q2) = —0.2 < 0. Since also 7{|7}, — (7],)* = 0.03 > 0,
(500, 200) maximizes profits.
(b) The profit function is now, 7 (Q1, @2) = P1Q1 +90Q2 —0.107 — 0.10, Q> — 0.1Q3. First-order
conditions for maximal profit: 7; = P1—0.201—0.10, = 0,7, =90—-0.101—0.2Q, = 0. If we need
to have Q| = 400, the first-order conditions reduce to P — 80 — 0.1Q, = 0and 90 — 40 — 0.20Q, = 0.
It follows that P; = 105.

3. (a) Stationary points where P{(x, y) = —0.2x —0.2y +47 = O0and P;(x, y) = —0.2x —0.4y+48y = 0.
It follows that x = 230 and y = 5. Moreover, P/} = —0.2 <0, P/, = —0.2, and P;;, = —0.4 < 0.
Since also P[| Py, — (P}5)* = 0.04 > 0, (230, 5) maximizes profits. (b) With x 4+ y = 200, and so
y = 200 — x, the new profit function is 7 (x) = f(x,200 — x) = —0.1x% 4 39x + 1000. This function
is easily seen to have maximum at x = 195. Then y = 200 — 195 = 5.

4. (a) Stationary points:(i) f{(x, y) = 3x2 —2xy = x(3x —2y) = 0, (ii) Hx,y) = —x? 42y = 0. From

(1), x =0or3x =2y. If x = 0, then (ii) gives y = 0. If 3x = 2y, then (ii) gives 3x = x2,andsox =0
orx = 3. If x = 3, then (ii) gives y = x%/2 = 9/2. So the stationary points are (0, 0) and (3, 9/2).
(b) (i) f{(x, y) = ye* 507 (8x2 — 5xy + 1) = 0, (ii) fI(x, y) = xe* 500 (2y2 — 5xy 4+ 1) = 0.
If y = 0, then (i) is satisfied and (ii) is only satisfied when x = 0. If x = 0, then (ii) is satisfied and
(1) is only satisfied when y = 0. Thus, in addition to (0, 0), any other stationary point must satisfy
8x> — Sxy +1 = 0 and 2y?> — 5xy + 1 = 0. Subtracting the second from the first yields 8x% = 2y?,
or y = #2x. Inserting y = —2x into 8x> — Sxy 4+ 1 = 0 yields 18x? 4+ 1 = 0, which has no solutions.
Inserting y = 2x into 8x> — 5xy + 1 = 0 yields x> = %, and so x = :I:%\/i We conclude that the
stationary points are: (0, 0) and (%ﬁ \/i), (—%\/5, —ﬁ)

5. (a) The first-order conditions for (K*, L*, T*) to maximize 7 are: n}( = pa/K* —r =0, ni =
pb/L* —w =0, = pc/T* —q =0. Hence, K* =ap/r, L* =bp/w, T* =cp/q.
(b) 7* = paln(ap) — palnr + pbIn(bp/w) + pcln(cp/q) —ap —bp — cp = —pa Inr plus terms that
do not depend on r. So d7*/dr = —pa/r = —K*. (c) See the text.
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7.

14 CONSTRAINED OPTIMIZATION

(@) f{(x, y) = 2x =y =3x%, f3(x,y) = =2y —x, f{}(x, y) = 2=6x, fl5(x,y) = =1, fr5(x, y) = 2.
Stationary points where 2x — y —3x? = 0 and —2y — x = 0. The last equation yields y = —x /2, which
inserted into the second equation gives x(% — x) = 0. It follows that there are two stationary points,
(x1, y1) = (0,0) and (x2, y2) = (5/6, —5/12). These points are classified in the following table:

(x,y) A B C AC — B? Type of point
0,0 2 —1 -2 -5 Saddle point
(%, —% -3 -1 -2 5 Lok. max. point

(b) f is concave in the domain where f{} <0, £, <0, and f{| f,5 — (fl”z)2 > 0, 1i.e. where2 — 6x <0,
—2 < 0, and (2 — 6x)(—2) — (—1)?> > 0. These conditions are equivalent to x > 1/3 and x > 5/12.
In particular, one must x > 5/12. Since 5/12 > 1/3, f is concave in the set S consisting of all (x, y)
where x > 5/12.

(c) The stationary point (x3, y2) = (5/6, —5/12) found in (a) does belong to S. Since f concave in S,
this is a (global) maximum point for f in S. fnax = 125/432.

(a) We find f{(x,y) =x —14ay, f,(x,y) =alx —1) — y2 + 2a2y. Stationary points require that
x—1=—ayanda(x —1) = y>—2a?y. These two equations yield —a’y = y>—2a’y, andsoa’y = y’.
Hence y = 0 or y = a?. Since x = 1 — ay, the stationary points are (1, 0) and (1 — a>, a?). (Since we
were asked only to show that (1 — a?, a?) is a stationary point, it would suffice to verify that it makes
both partials equal to 0.) (b) Note that the partial derivative of f w.r.t. a, keeping x and y constant is
df/da = y(x — 1) + 2ay>. Evaluated at x = 1 — a?, y = &, this partial derivative is also @, thus
confirming the envelope theorem. (c) See the text.

. For (a)—(c), see the text. (d) 8’7 /dp> = —2b, 3’7 /dg> = —2y, and 3’7 /dpdy = B + c. The direct

partials of order 2 are negative and A = (327 /3p?) (%7 /9g?) — (827 /apdq)> = 4yb — (B + ¢)?, s0
the conclusion follows.

14 Constrained Optimization

14.1

4.

(a) With L(x,y) = X%+ y2 — M(x + 2y — 4), the first-order conditions are £} = 2x — A = 0 and
L, = 2y — 21 = 0. From these equations we get 2x = y, which inserted into the constraint gives
x+4x =4.Sox =4/5and y = 2x = §/5, with A = 2x = §/5.

(b) The same method as in (a) gives 2x — A = 0 and 4y — X = 0, so x = 2y. From the constraint we
getx = 8and y = 4, with A = 16. (c) The first-order conditions imply that 2x + 3y = A = 3x 4 2y,
which implies x = y. So the solution is (x, y) = (50, 50) with A = 250.

. The budget constraint is 2x + 4y = 1000, so with L(x, y) = 100xy 4+ x + 2y — A(2x + 4y — 1000), the

first-order conditions are £] = 100y 4+ 1 —2A = 0 and £} = 100x +2 — 41 = 0. From these equations,
by eliminating A, we get x = 2y, which inserted into the constraint gives 2x 4 2x = 1000. So x = 250
and y = 125.

. The problem is: max —0.1x> — 0.2xy — 0.2y*> + 47x + 48y — 600 subject to x + y = 200.

With £(x, y) = —0.1x> —0.2xy — 0.2y% +47x + 48y — 600 — A(x + y — 200), the first-order conditions
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14 CONSTRAINED OPTIMIZATION 49

are L7 = —0.2x — 0.2y +47 — A = 0 and £, = —0.2x — 0.4y + 48 — A = 0. Eliminating A yields
y = 5, and then the budget constraint gives x = 195.

9. (a) With L(x, y) = 100 —e™ —e™ —A(px +qy —m), L}, = L}, =0whene™ = Apande™ = Aq.
Hence, x = —In(Ap) = —InA —Inp, y = —InXt — Ing. Inserting these expressions for x and y
into the constraint, then solving for In A, yields InA = —(m + plnp 4+ glngq)/(p + g). Therefore
x(p,q.m)=[m+qln(g/p)1/(p+q), y(p,q,m) =[m+ pln(p/q)1/(p + q).

(b) x(tp,tq,tm) = [tm + tqIn(tq/tp)]/(tp + tq) = x(p,q,m), so x is homogeneous of degree 0.
In the same way we see that y(p, g, m) is homogeneous of degree 0.

14.2
5,2

3. (a)Solvingx+2y = aforyyieldsy = %a — %x, and then x2 4 y? = x2+(%a — %x)2 = Jx°— %ax+ %az.
This quadratic function certainly has a minimum at x = a/5. (b) L(x, y) = x2 4y —A(x +2y —a).
The necessary conditions are £} = 2x — A = 0, £}, = 2y — 24 = 0, implying that 2x = y. From the
constraint, x = a/5 and then y = 2a/5, A = 2a/5.

The value function f*(a) = (a/5)* + (2a/5)* = a?/5, so df*(a)/da = 2a/5, which is also the
value of the Lagrangian multiplier. Equation (2) is confirmed. (c) See the text.

4. (a) With L(x, y) = /x+y—A(x +4y—100), the first-order conditions for (x*, y*) to solve the problem

are: (i) 0L/dx = 1/2\/?— A=0 (ii)0L/dy =1—4Ar = 0. From (ii), A = 1/4, which inserted into
(i) yields v/x* = 2, so x* = 4. Then y* = 25 — 14 = 24, and maximal utility is U* = +/x* 4 y* = 26.
(b) Denote the new optimal values of x and y by X and y. If 100 is changed to 101, still A = 1/4 and
X = 4. The constraint now gives 4 + 4y = 101, so that y = 97/4 = 24.25, with U=+%+9=2625
The increase in the maximum utility as 100 is increased to 101, is thus U—-U*=025=2(n general,
the increase in utility is approximately equal to the value of the Lagrange multiplier.)
(c) The necessary conditions for optimality are now d.£/dx = 1/2/x* —Ap = 0,8L/dy = 1 —Ag = 0.
Proceeding in the same way as in (a), we find A = 1/g, v/x* = ¢/2p, and so x* = ¢?/4p?, with
y* =m/q —q/4p. (Note that y* > 0 <= m > ¢*/4p.) (If we solve the constraint for y, the utility
function is u(x) = /x + (m — px)/q. We see that u’(x) = 1/2/x — p/q = 0 for x* = ¢*/4p? and
u”"(x) = —(1/4)x73/2 < 0 when x > 0. So we have found the maximum.)

5. (@) px* = pa+a/rand gy* = gb+ /1 givem = px*+qy* = pa+qb+(a+p)/» = pa+qgb+1/A,
so 1/A = m — (pa + gb). The expressions given in () are now easily established. (If we think of a and
b as kind of existence minimum of the two goods, the assumption pa +¢gb < m means that the consumer
can afford to buy (a, b).) (b) With the U* given in the answer, since « + 8 = 1,

aU* o B 1
= + = = A > 0. Moreover,
am m—(pa+qgb) m—(pa+qgb) m—(pa+qb)
U™ —aa o —Ba —a o o oUu*
= ——+ = —— =—al— —,and — x* =
dp m—(pa+qb) p m—(pa+qgb) m—(pa+gb) p P am
o o aUu* oUu* o )
—Ma+ —) = —a) — —,s0 — = ———x". The last equality is shown in the same way.
AD p op om

6. f(x.T) = x [ [1* + @T* + T — D> + (T — aTH1]dt = x|j[~3* + @T? + T — )i +
(T — aT3)%t2] = —%owcT5 + %xT4 + %xT3. In the same way, g(x,T) = %xT3. The solution of
(%) is x = 3840 M, T = 1/4a, with f*(M) = M + M/16a. (The easiest way to solve the problem
is to note that because éx T3 = M, the problem reduces to that of maximizing M + %M T —aMT?
for T > 0. For T = 0, the expression is equal to M, and its maximum is attained for 7' = 1/4«.)
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Alternatively, eliminating the Lagrange multiplier from the first-order conditions f{ = Ag} and f; = Ag5,
we eventually obtain 7 = 1/4«. The Lagrange multiplieris A = 1+ 1/16«. Clearly, df*(M)/0M = A,
which confirms (2).

14.3

1. (a) With £L(x, y) = 3xy — A(x? 4+ y? — 8), the first-order conditions are £} = 3y —2Ax = 0 and £}, =

3x — 21y = 0. Since (0, 0) does not satisfy the constraint, from these equations we get x> = y?. Inserted
into the constraint this yields x%2 =4, and so x = £2, and the solution candidates are: (2,2), (2, —2),
(—2,2), (=2, —-2). Here f(2,2) = f(—2,—-2) =12and f(-2,2) = f(2,—2) = —12. So (2, 2) and
(=2, —2) solves the maximization problem, and (—2, 2) and (2, —2) solves the minimization problem,
because the extreme value theorem ensures that solutions exist. ( f is continuous and the constraint curve
is a closed bounded set (a circle).)
(b) With £ = x + y — A(x? + 3xy + 3y? — 3), the first-order conditions are 1 — 2ix — 31y = 0
and 1 — 3ix — 61y = 0. From these equations we get 2Ax + 3Ly = 3ix + 6Ly, or A3y + x) = 0.
Here A = 0 is impossible, so x = —3y. Inserted into the constraint we have (3, —1) and (—3, 1) as the
only possible solutions of the maximization and minimization problems, respectively. The extreme value
theorem ensures that solutions exist. (The objective function is continuous and the constraint curve is a
closed bounded set (an ellipse, see (5.5.5)).

2. (a) WithL = x2+y2—2x+1—k(x2+4y2—16),the first-order conditions are (i) 2x—2—2Ax = 0 and
(i1) 2y — 8Ay = 0. Equation (i) yields A = 1 — 1/x (why can we be sure that x % 07?), and equation (ii)
shows that y = OQor A = 1/4. If y = 0, then x> = 16 —4y?> = 16, sox = +4, and then gives A = 1F1/4.
If y # 0, then A = 1/4 and (i) gives 2x — 2 — x/2 = 0, so x = 4/3. The constraint x> + 4y = 16
now yields 4y> = 16 — 16/9 = 128/9, so y = £./32/9 = +4+/2/3. Thus, there are four solution
candidates: (i) (x, y, A) = (4,0, 3/4), (ii) (x, y, ) = (—4, 0, 5/4), (iii) (x, y, 1) = (4/3,4~/2/3,1/4),
and (iv) (x, y, A) = (4/3, —4\/5/ 3, 1/4). Of these, the second is the maximum point (while (iii) and (iv)
are the minimum points).

(b) The Lagrangianis £ = In (2 + x2)+ y2 —A(x? +2y—2). Hence, the necessary first-order conditions
for (x, y) to be a minimum point are (i) d.L/dx = 2x/(2 +x%) —2xx =0 (ii) 9L/dy =2y — 24 =0,
(iii) x* + 2y = 2. From (i) we get x(1/(2 +x%) =) =0,s0x =0 or A = 1/(2 + x?).

(D If x = 0, then (iii) gives y = 1, so (x1, y1) = (0, 1) is a candidate.

) Ifx #0,theny =A =1/2+ xz), where we used (ii). Inserting y = 1/(2 + xz) into (iii) gives
242/ 4+x) =2 = 2%+t 12 =442 = * =2 = x=+V2.

From (iii), y = 1 — 3% = 1 = §v/2. Thus, (x2, y2) = (V2,1 = §v/2) and (3, y3) = (= V2, 1 = §/2)
are candidates. Now f(x1,y;) = f(0,1) =In2+ 1= 1.69, f(x2, y2) = f(x3,y3) =In(2 + «/E) +
(1 — %ﬁ)z =InQR+v2)+ % — /2 ~ 1.31. Hence, the minimum points for f(x, y) (subject to
x? 42y =2)are (x2, y2) and (x3, y3).

4. (a) With £ = 24x — x> + 16y — 2y2 —a(x% + 2y2 — 44), the first-order conditions are (i) £} =
24 —2x —2xx = 0and (ii) L5 = 16 —4y —4ry = 0. From (i) x (1 +A) = 12 and from (ii) y(1 + 1) = 4.
Eliminating A from (i) and (ii) we get x = 3y. Inserted into the constraint, 11 y? =44,s0y = +2, and
then x = £6. So there are two candidates, (x, y) = (6, 2) and (—6, —2), with A = 1. Computing the
objective function at these two points, the only possible solution is (x, y) = (6, 2). Since the objective
function is continuous and the constraint curve is closed and bounded (an ellipse), the extreme value
theorem assures us that the optimum is found. (b) According to (14.2.3) the approximate change is
A-l1=1.
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14.4

4. The minimum is 1 at (x, y) = (—1, 0). Actually, this problem is quite tricky. The Lagrangian can be
written in the form £ = (x +2)> 4+ (1 — A)y? + Ax(x + 1)>. The only stationary point which satisfies
the constraint is (0, 0), with A = —4, and with f(0, 0) = 4. (Infact, £}, = O only if A = 1 or y = 0. For
A=1, OC/I =3(x+ 12?42 > 0forall x. For y = 0, the constraint gives x = 0 orx = —1. Butx = —1
gives £ = 2, s0 x = 0 is necessary for a stationary point.) Yet at (—1, 0) both g} (—1, 0) and g5(—1, 0)
are 0, and the Lagrange multiplier method fails. The given problem is to minimize (the square of) the
distance from (—2, 0) to a point on the graph of g(x, y) = 0. But the graph consists of the isolated point
(—1, 0) and a smooth curve, as illustrated in Fig. SM14.4.4.

y
64
51
41 y=x(x+1)?
3
2<>
S/ (xy)
4.1
e+ X
—3—2—_110 1 2 3 4
9l
31
4l
—5+
—61

Figure SM14.4.4

14.5

4. Uf|(x,y) = a(a — Hx%=2 < 0, U (x,y) =ala — 1)y*=2 < 0, and U{,(x,y) = 0, so U is concave.
With £ = x? + y* — A(px + gy — m), the first-order conditions are £, = ax~! — Ap = 0 and

a=l _ \g = 0. Hence, ax*~' = Ap and ay*~! — Ag. Eliminating A we get (x/y)*~' = p/q,

and so x = y(p/q)"/“~D. Inserted into the budget constraint we get

px +qy = py(p/@)" 7V + gy = yp /@ Vg V@D 4 gy = yg= V@D pe/@=D 4 go/@D] = m,

and so y = mq!/@=D /[ p#/@=D 4 4a/(@=D] A similar expression is obtained for x.

a—1

Ly = ay

14.6
1. (a) L, =2x —A1 =0, OC;, =2y —A=0,L, =2z —i=0. It follows that x = y = z, etc. See the text.

3. (a)TheLagrangianis £ = o Inx+8 In y+(1—a—p) In(L—£€)—A(px+qy—wl—m), whichis stationary
when: (i) £, = a/x* —Aip = 0; (ii) QC’y =B/y*—rg =0; (i) L, = -1 —a—p)/(L—£")+iw =0.
From (i) and (ii), gy* = (8/«) px™*, while (i) and (iii) yield £*w = wL — [(1 —«a — B)/a]px™. Insertion
into the budget constraint and solving for x* yields the answer in the text. The corresponding values for
y* and £* follows. The assumption m < [(1 — « — B)/a]wL ensures that £* > 0. (b) See the text.

6. The Lagrangianis £ =x +y — AxZ+2y24+22—1) — u(x +y+z—1), which is stationary when:
i) Ly =1—2xx —p = 05 (ii) £/y =1—4ry — p = 0; (iii) £, = =24z — u = 0. From (i) and
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(i), A(x —2y) = 0. If A = 0, then (ii) and (iii) yield the contradiction x = 1 and u = 0. Therefore
x = 2y instead. Substituting this value for x into the constraints gives 6y> + z2> = 1, 3y +z = 1.
Thus z = 1 — 3y and 1 = 6y? 4 (1 — 3y)?> = 15y> — 6y + 1. Hence y = 0 or y = 2/5, implying
that x = 0 or 4/5, and that z = 1 or —1/5. The only two solution candidates are (x, y,z) = (0,0, 1)
with A = —1/2, u = 1, and (x, y,z) = (4/5,2/5,—1/5) with A = 1/2, u = 1/5. Because x + y is
O at (0,0, 1) and 6/5 at (4/5,2/5, —1/5), these are respectively the minimum and the maximum. (The
constraints determine geometrically the curve which is the intersection of an ellipsoid (see Fig. 11.4.2)
and a plane. The continuous function x + y does attain a maximum and a minimum over this closed
bounded set.)

7. (a) With a Cobb-Douglas utility function, U} (x) = o U (X)/xx, so from (6) (with j = 1), we have
pr/p1 = U (x)/U{(X) = agxy/arxg. Thus prxg = (ax/ay) p1x;. Inserted into the budget constraint, we
have pix; + (ax/a1) p1x1 + - - - + (a,/a1) p1x1 = m, which implies that pyx; = aym/(a; + - - - + ap).
Similarly, prxx = agm/(ay +---+a,) fork =1, ..., n.

(b) From (6) (with j = 1), we getx,‘j_l/xf_1 = pr/p1and so x¢/x; = (pi/p1) V97D or prxy/prx; =
(px/p)' V=D = (pi/p1)~*1=9 The budget constraint gives

n
—a/(1— —u/(1— —a/(1— —a/(l—
prxt [1+ (p2/p1) =00 o (pa/ p1)~ D] = m. So pray = mpy 1TV )N pr/ 9,

i=1

n
Arguing similarly for each k, one has x; = mpk*l/(lfa)/ Z p;a/(lfa) fork=1,...,n.

i=1
14.7

2. Here £ = x +4y 4+ 3z — A(x? +2y> + %zz — b). So necessary conditions are:
() L) =1-2xx =0; (i) L5 =4 —4ry = 0; (iii) L5 = 3 — %kz = 0. It follows that A # 0,
and so x = 1/2X, y = 1/A, z = 9/2x. Inserting these values into the constraint yields A> = 9/b, so
A = £3/+/b. The value of the objective function is x +4y + 3z = 18§/A,s0 A = —3/+/b determines the
minimum point. This is (x, y, z) = (a, 2a, 9a), where a = —/b/6. See the text.

4. With £ = x> + y? 4+ z — (x> + 2y? + 4z% — 1), necessary conditions are: (i) dL/dx = 2x —2Ax = 0,
(1) dL/0y = 2y —4ry = 0, (ii1) 0L/dz = 1 — 8rz = 0. From (i), 2x(1 — 1) = 0, so there are two
possibilities: x =0 or A = 1.

(A): x = 0. From (ii), 2y(1 —2A) =0,so0y =0or A = 1/2.

If (A.1), y = 0, then the constraint gives 472 = 1,50 72 = 1/4, or z = £1/2. Equation (iii) gives

A = 1/8z, so we have two solution candidates: P; = (0,0, 1/2) with A = 1/4 and P, = (0,0, —1/2)

with A = —1/4.

(A.2) If A = 1/2, then (iii) gives z = 1/8A = 1/4. It follows from the constraint that 2y?> = 3/4 (recall

that we assumed x = 0), and hence y = 4++/3/8 = ++/6/4. So new candidates are: P; = (0, v/6/4, 1/4)

with & = 1/2, Py = (0, —/6/4, 1/4) with » = 1/2.

(B): Suppose A = 1. Equation (iii) yields z = 1/8, and (ii) gives y = 0. From the constraint, x% =15/16,

so x = ++/15/4. Candidates: Ps = (v/15/4,0, 1/8) with A = 1, Ps = (—+/15/4, 0, 1/8) with A = 1.
By computing the values of the criterion function, f(0,0,1/2) = 1/2, (0,0, —1/2) = —1/2,

£(0,6/4,1/4) =5/8, f(0, —/6/4,1/4) =5/8, f(x/15/4,0,1/8) = 17/16, f(—~/15/4,0,1/8) =

17/16, we obtain the conclusion in the text. (c) See the text.

5. The Lagrangian is £ = rK + wL — A(K'/>L'/* — (), so necessary conditions are:
G Ly =r — IAKTIV2LVA =0, (i) £, = w— LAK'2L73* =0, (i) KY2LY* = Q. From
K 2 L 1
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(i) and (ii) we get by eliminating A, L = %(rK /w). Inserting this into the constraint and solving for K
yields the answer given in the text.

14.8

2. (a) Conditions (2)—(3): (i) 2x — 1 — 2ix = 0; (ii) 4y — 2Ay = 0; (iii) A > 0, but A = 0 if x> + y% < 1.
(b) From (ii), y(2 — A) = 0, so either (I) y = 0 or (Il) A = 2.
Dy =0.If » =0, then from (i), x = 1/2 and (x,y) = (1/2,0) is a candidate for optimum (since
it satisfies all the Kuhn—Tucker conditions). If y = 0 and A > 0, then from (iii) and x> + y*> < 1,
x?+y? = 1. Butthen x = %1, and (x, y) = (%1, 0) are candidates, with A = 1/2 and 3/2, respectively.
(I1) A = 2. Then from (i), x = —1/2 and (iii) gives y> = 3/4, so y = ++/3/2. So (—1/2, £+/3/2) are
the two remaining candidates. For the conclusion, see the text.

3. (a) The Kuhn-Tucker conditions are: (1) —2(x — 1) —2Ax =0; (ii) —2yey2 — 21y =0;
(iii) A > 0, with A = 0if 4x2 + y? < a. From (i), x = (1 + )", and (ii) reduces to y(e*’ + 1) = 0,
and so y = 0 (because e¥’ + s always positive).
(): Assume that ). = 0. Then equation (i) gives x = 1. In this case we must have a > x> 4+ y> = 1.
(I1): Assume that A > 0. Then (iii) gives X2+ y2 = a, and so x = *./a (remember that y = 0). Because

x=1/1+A)and A > 0 we musthave 0 < x < 1,s0x = /a and a = x2 < 1. It remains to find the

2(x —1) 1 1

———=——=1=—-1>0.
—2x x Ja

Conclusion: The only point that satisfies the Kuhn—Tucker conditions is (x, y) = (1,0) if a > 1 and

value of A and check that it is > 0. From equation (i) we get A =

1
(v/a,0)if 0 < a < 1. The corresponding value of A is 0 or — — 1, respectively. In both cases it follows

Va
from Theorem 14.8.1 that we have found the maximum point, because £ is concave in (x, y), as we can
1 1
) ] Ly LY, -2 —2A 0
see by studying the Hessian = ) ) .
Ly, LY, 0 —e’" (2 +4y°) —2x

(b)Ifa € (0,1) we have f*(a) = f(JVa,0) =2 — (Ja—1)> =1 =2/a —a,and fora > 1 we
get f*(a) = f(1,0) = 1 (not 2, as it says in the answer section of the first printing of the book). The
derivative of f* is as given in the book, but note that in order to find the derivative df*(a)/da when
a = 1, we need to show that the right and left derivatives (see page 242 in the book)

A+ — A1
h

frA+hm) — A1)
h

(f'(17) = lim and (f*)(17) = lim

h—0+t h—0~
exist and are equal. The right derivative is obviously 0, since f*(a) = 1 for all @ > 1. To find the left
derivative we need to calculate limy,_,o- (2+/1 +h — (1 + h) — 1)/ h. A straightforward application of
I’Hopital’s rule shows that this limit is also 0. Hence (f*)'(1) exists and equals 0.

14.9
2. (a) The admissible set is the shaded region in Fig. A14.9.2 in the text.
(b) With the constraints g;(x,y) = —x —y < —4, g@o(x,y) = —x < 1, g3(x,y) = —y < —1,

the Lagrangian is £ = x +y — e — "™ — Aj(—x — y +4) — Ap(—x — 1) — A3(—y + 1). The
first-order conditions are that there exist nonnegative numbers Aj, Az, and A3 such that (i) £, =
I —e" — e + A + Ay = 0; (ii) OC’y =1—e" 4+ A+ 23 = 0; (iii) A{(—x —y +4) = 0;
@iv) Aa(—x — 1) = 0; (v) A3(—y + 1) = 0. (We formulate the complementary slackness conditions as
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in (14.8.5).) From (ii), e**’ = 1 + A + A3. Inserting this into (i) yields A, = e* + A3 > ¢* > 0.
Because A, > 0, (iv) implies that x = —1. So any solution must lie on the line (II) in the figure, which
shows that the third constraint must be slack. (Algebraically, because x + y > 4 and x = —1, we have
y >4 —x =35> 1.) So from (v) we get A3 = 0, and then (ii) gives .| = "Y' — 1 > et —1>0.
Thus from (iii), the first constraint is active, so y = 4 — x = 5. Hence the only possible solution is
(x*, y*) = (—1,5). Because £L(x, y) is concave, we have found the optimal point.

3. (a) The feasible set is shown in Fig. A14.9.3 in the book. (The function to be maximized is f(x, y) =
x + ay. The level curves of this function are straight lines with slope —1/a if a # 0, and vertical lines if
a = 0. The dashed line in the figure is such a level curve (for a &~ —0.25). The maximum point for f is
that point in the feasible region that we shall find if we make a parallel displacement of this line as far to
the right as possible (why to the right?) without losing contact with the shaded region.)

The Lagrangian is £(x, y) = x + ay — A1 (x> + y> — 1) 4+ A2(x + y) (the second constraint must
be written as —x — y < 0), so the Kuhn-Tucker conditions are:
(1) L, y) =1—=211x + 1 = 0; (ii) L5(x,y) =a —2x1y + 1, = 0;
(iii) A1 > 0, with A1 = 0if x% + y2 < 1; (iv) A» > 0, with A, = 0if x + y > 0.
(b) From (i), 21;x =1+ Ay > 1 > 0, so since from (iii) A; > 0, we must have A > 0 and also x > 0.
Because A; > 0, it follows from (iii) that x> + y?> = 1, so any maximum point must lie on the circle.
(I) First assume that x + y = 0. Then y = —x, and since x> 4+ y> = 1, we get x = %«/5 (recall that we
have seen that x must be positive) and y = —%ﬁ Adding equations (i) and (ii), we get

I+a—-20x+y)+240 =0

and since x + y = 0, we find that A, = —(1 4+ a)/2. Now, A, must be > 0, and therefore we must have
a < —1 in this case. Equation (i) gives o] = 1 + A,/2x = 1 —a/4x = 1 — a/2/2.

(IT) Then consider the case x +y > 0. Then A, =0,andwe get 1 —2X;x =0 and a —2i;y =0,
which givesx = 1/(2A;) and y = a/(2A1). Since (x, y) must lie on the circle, we then get 1 = x24y? =

a
1 +a?/42%, and therefore 241 = +/1 +a?. This givesx = ——— and y = ———. Because
& 1+ a? 1+ a?

x+y = (1+a)/(2Xr)), and because x + y is now assumed to be positive, we must have ¢ > —1 in
this case. Conclusion: The only points satisfying the Kuhn—Tucker conditions are the ones given in the
text. Since the feasible set is closed and bounded and f is continuous, it follows from the extreme value
theorem that extreme points exists.

4. (a) The Lagrangian is £ = y — x> + Ay + u(y — x + 2) — v(y*> — x), which is stationary when
1 2x —pu+v=0; @G)1+ A+ pu—2vy = 0. Complementary slackness requires in addition,
(i) A >0,withA =0ify > 0; iv) u > 0, withu =0ify —x > —=2;(v) v > 0, with v :0ify2 < X.

From (ii), 2vy = 1 + A + u > 0, s0 y > 0. Then (iii) implies A = 0, and 2vy = 1 4 . From (i),
X = %(v — ). Butx > y2 >0,s0v>pu >0, andfrom(v),y2 = X.

Suppose it > 0. Then y —x +2 =y — y> +2 =0 withroots y = —l and y = 2. Only y = 2 is
feasible. Then x = y? = 4. Because A = 0, conditions (i) and (ii) become —pu+v = 8and u —4v = —1,
so v = —7/3, which contradicts v > 0, so (x, y) = (4, 2) is not a candidate. Therefore © = 0 after
all. Thus x = %v = y? and, by (i), | = 2vy = 4y3. Hence y = 471/3, x = 47%/3, This is the only
remaining candidate. It is the solution with A = 0, & = 0, and v = 1/2y = 4-1/6,

(b) We write the problem as max xe” ™" — 2ey subjecttoy < 1 + %x, x >0,y > 0. The Lagrangian is
L =xe?™ —2ey — A(y — 1 — x/2), so the first-order conditions (14.9.4) and (14.9.5) are:
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i) L, =e™ —xe’™" + %A <0(=0ifx > O);(ii)£’y =xe?™F —=2¢e—21=<0(=0if y > 0);
(iii) A > Owith A = 0if y < I + 1x.

From (i) we have x > 1 + %Aex*y > 1,50 (iv) (x — 1)e?™ = %A. Suppose A > 0. Then (iii)
implies (v) y = 1 + %x > 0. From (ii) and (iv) we then have xe”™ = 2¢ + A = &’ + %A and so
A = 2¢"F —4e = 2e(e~2* —2), by (v). Butthen A > 0 implies that e~2* > 2, which contradicts x > 0.
When A = 0, (iv) gives x = 1. If y > 0, then (ii) yields e~ = 2¢, and so y—1=1Ine) > %x when
x = 1. Thus feasibility requires that y = 0, so we see that (x, y) = (1, 0) is the only point satisfying all
the conditions, with A = 0.

5. Afeasibletriple (x, x3, k*) solves the problem iff there exist numbers A and p such that (i) 1 =2x7 —A < 0
(=0ifxy>0); ()3 —2x; —pn <0 (=0ifxy >0); (iii) =2k + A+ p < 0 (= 0ifk* > 0);
(iv) A > 0withA =0 if x{ < k*;and (v) u > O with u =0 if x7 < k*.

If k* = 0, then feasibility requires x{ = 0 and x5 = 0, and so (i) and (iii) imply that A > 1 and
wn > 3, which contradicts (iii). Thus, ¥* > 0. Next, if 4 = 0, then x5 > 3/2 and A = 2k* > 0. So
x{ = k* = 1/4, contradicting x5 < k*. So u > 0, which implies that x; = k*. Now, if x] = 0 < k¥,
then A = 0, which contradicts (i). So 0 < x| = %(1 — A). Next, if A > 0, then x| = k* = xJ =
%(1 —A) = %(3 —n) = %(A + ). But the last two equalities are only satisfied when A = —1/3 and
w = 5/3, which contradicts A > 0. So A = 0 after all, withx3 = k* > 0, u > 0, x| = %(1 —A) = %
Now, from (iii) it follows that ; = 2k* and so, from (ii), that 3 = 2x5 + p = 4k*. The only possible
solution is, therefore, (x}, x3, k*) = (1/2, 3/4, 3/4), with A = 0 and u = 3/2. (The Lagrangian is
concave in (x1, x2, k). See FMEA, Theorem 3.2.4.)

6. A minus sign has disappeared in the objective function which should be: —(x + %)2 - %yZ.

(a) See Fig. A14.9.6 in the text. Note that for (x, y) to be admissible, e™ <y < 2/3, and so ¢* > 3/2.
(b) The Lagrangianis £ = —(x + %)2 — %yz Xt =y)—t(y— %), and the first-order conditions are:
1) —Q@x 4+ 1)+ re™ = 0; (ii)) =y + A1 — Ay = 0; (iii)) Ay > 0, withi; =0ife™ < y;
@iv) A, > 0, with i, =0ify < 2/3. From (i), A; = 2x + 1)e* > 3/2, because of (a). From (ii),
A=A —y >3/2—2/3 > 0,50y = 2/3 because of (iii). Solution: (x*, y*) = (In(3/2), 2/3), with
A1 =3[In(3/2) 4+ 1/2], A, = 31n(3/2) + 5/6. The Lagrangian is concave so this is the solution.

Alternative argument: Suppose A; = 0. Then from (ii), y = —A, < 0, contradicting y > e *.
So A1 > 0, and (iii) gives y = e~ *. Suppose A, = 0. Then from (ii), Ay = y = e * and (i) gives
e™2* = 2x + 1. Define g(x) = 2x 4+ 1 — ¢~ >*. Then g(0) = 0 and g’(x) = 2 + 2¢~2* > 0. So the
equation e~>* = 2x + 1 has no solution except x = 0. Thus A, > 0, etc.

X

Review Problems for Chapter 14

3. (a) Interpretation of the first-order condition p(x*) = C{(x*, y*) — x*p’(x*): How much is gained by
selling one ton extra of the first commodity? p(x*), because this is the price obtained for one ton. How
much is lost? First, selling one ton extra of the first commodity incurs the extra cost C(x* + 1, y*) —
C(x*, y*), which is approximately C{ (x*, y*). But since presumably p’(x) < 0, producing one ton extra
leads to a decrease in income which is approximately —x* p’(x*) (the number of tons sold times the
decrease in the price. So what we loose by increasing production by 1 ton (C}(x*, y*) — x*p'(x™*)) is
approximately what we gain (p(x*)). The other first-order condition, g (y*) = C,(x*, y*) — y*¢'(y*)
has a similiar interpretation.

(b) See the text. If we assume that the restriction is x + y < m, we have to add the condition A > 0, with
A=0ifx +y <m.
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4. See the text. If one were to find the partial derivatives of x and y w.r.t. p as well, it would be better to
calculate differentials, which would yield the equations (i) ydp + pdy = 24dw — wdx — xdw and
(i) U{ dp + p(U{,dx + U{,dy) = U, dw + wU, dx + wU,, dy, and then solve these equations for
dx and dy in terms of dp and dw.

5. (a) With £ = x2 + y2 —2x+1-— )»(;ﬁx2 + y2 — b), the first-order conditions are:

() Ly =2x—2—Irax=0; (i) Ly, =2y — 22y =0; (iii) §x> + y*> = b.
From (ii), (1 —A)y =0,and thus A = 1lory =0.
(I) Suppose firstthat A = 1. Then (i) givesx = ‘3—‘, and from (ii1) we have y2 = b—%x2 = b—g, which gives

y = +,/b — 3. This gives two candidates: (x1, y;) = (4/3,,/b— 3) and (x2, y2) = (4/3, — /b — 3).
D) If y = 0, then from (iii), x2 = 4b,ie. x = £2+/b. This gives two further candidates: (x3, y3) =
(2\/5, 0) and (x4, y4) = (—2\/5, 0). The objective function evaluated at the candidates are: f(xi, y;) =
f(x2,y2) =b—1/3, f(x3,y3) = @QVb—1)? = 4b—4/b+1, f (x4, y4) = (—2v/b—1)? = 4b+4/b+1
Clearly, (x4, y4) is the maximum point. To decide which of the points (x3, y3), (x1, y1), or (x2, ¥2) give
the minimum, we have to decide which of 45 — 4\/5 + 1and b — % is the largest. The difference is
4p —4\/54— 1— (b — %) = 3(b — %«/54— g) = 3(\/5— %)2 > (O since b > ‘9—‘. Thus the minimum occurs
at (x1, y1) and (x2, y2).

The constraint x2/4 4+ y? = b is the ellipse indicated in the figure. The objective function f (x, y) =
(x — 1)> + y? is the square of the distance between (x, y) and the point (1, 0). The level curves for f are
therefore circles centred at (1, 0), and in the figure we see those two that passes through the maximum
and minimum points. (b) See the text.

For Problem 14.R.5

7. (a) With £ = x2 —2x + 1 + y> — 2y — A[(x + y)/x + y + b — 2./a], the first-order conditions are:
1A L) = 2x=2—-AVx+y+Db+x+y)/J/x+y+b]1=0,
() L), =2y =2 —AlJx+y+b+ (x+y)//x+y+b] = 0. From these equations it follows
immediately that 2x —2 =2y — 2, so x = y. See the text.
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(b) Differentiation yields: (i) dx = dy; (ii) 6x2dx + x>db + 2bx dx = da. From these equations we
easily read off the first-order partials of x and y w.r.t. a and b. Further,

9%x 0 (8x> d 1 12x +2b  0x 12x +2b 6x + b

9a  da\da)  da6x2+2bx  (6x>+2bx)2da  (6x2+2bx)*  4(3x2+bx)’

8. (a) The Lagrangianis £ = xy — A (x2 +ry2 —m) — Ao (—x), and the necessary Kuhn—Tucker conditions
for (x*, y*) to solve the problem are:
(i) £ = y* = 202" + 4y = 0;
(i) L5 =x"=2rr1y* =0;
(iii) A; > 0, with A; = 0if (x*)> + r(y*)? < m;
(iv) Ay > 0, with A, = 0if x* > 1;
V) 24 r(y*)? < m;
(vi) x* > 1
(b) From (ii) and (vi) we see that A; = 0 is impossible. Thus A; > 0, and from (iii) and (v),
(vii) (x*)% +r(y*)? = m.
(I): Assume Ay = 0. Then from (i) and (i), y* = 2x;x* and x* = 2A;ry*, so y* = 4k%ry*. If
y* = 0, then (ii) implies x* = 0, which is impossible. Hence, )L% = 1/4r and thus A1 = 1/2,/r. Then
y* = x*/\/r, which inserted into (vii) and solved for x* yields x* = y/m /2 and then y* = /m/2r. Note
that x* > 1 < /m/2>1 <= m > 2. Thusform > 2, x* = /m/2 and y* = /m/2r, with
A1 = 1/24/r and A, = 0 is a solution candidate.
(I1): Assume A, > 0. Then x* = 1 and from (vii) we have r(y*)> = m — 1, so y* = /(m — 1)/r
(y* = —4/(m — 1)/r contradicts (ii)). Inserting these values for x* and y* into (i) and (ii) and solving
for A; and X, yields Ay = 1/24/r(m — 1) and furthermore, A, = (2 — m)//r(m — 1). Note that
A >0 <= 1 <m < 2. Thus, for | < m < 2, the only solution candidate is x* = 1, y* =
V=1 /r, with Ay = 1/2/r(m — 1) and 1y = (2 — m)//r(m —1).

The objective function is continuous and the constraint set is obviously closed and bounded, so by the
extreme value theorem there has to be a maximum. The solution candidates we have found are therefore
optimal. (Alternatively, L, = —2A; <0, £}, = —2ri; <0,and A = L, L), — (t,C’l’z)2 = 4r)»% — 1.
Inthecasem > 2, A =0,andinthecase 1 <m <2, A =1/(m —1) > 0. Thus in both cases, £L(x, y)
is concave.)

15 Matrix and Vector Algebra

15.1
2. Here is one method: Adding the 4 equations gives x| +x, +x3+x4 = %(bl ~+ by + b3+ by), after dividing
by 3. From this equation, subtracting each original equation in turn gives x; = — %bl + %(bz ~+ b3+ bs),

Xy =—3by+ $(b1 + b3+ bs), x3 = —3b3 + S (b1 + by + bs), x4 = —3bs + (b1 + by + b3).
Systematic elimination of the variables starting by eliminating (say) x4 is an alternative.

6. Suggestion: Solve the first equation for y. Insert this expression for y and x = 93.53 into the third
equation. Solve it for s. Insert the results into the second equation and solve for c, etc.

© Knut Sydseter, Arne Strgm, and Peter Hammond 2008



58 15 MATRIX AND VECTOR ALGEBRA

15.3

1. () 0 -2 -1 4\ (0-(-D+(=2)-1 0-4+(=2)-5\ (-2 —10

’ 3 1 1 5) \3-(-DH+ 1-1 3-44+1-5 S\ =2 17
The rest goes in the same way. Note that in (d) AB is not defined because the number of columns in A is
not equal to the number of rows in B.

5. (a) We know that A is an m x n matrix. Let B be a p x g matrix. The matrix product AB is defined if
and only if n = p, and BA is defined if and only if ¢ = m. So for both AB and BA to be defined, it is
necessary and sufficient that B is an n x m matrix.

(b) We know from part (a) that if BA and AB are defined, then B must be a 2 x 2 matrix. So let B =

Xy _fx y\ (1 2\ _(x+2y 2x+3y (1 2\ [(x y\ _
(Z w).ThenBA_(Z w)(Z 3)_<Z+2w 2% 4+ 3w ,and AB = 5 3 . owl=

(2’;1232 2yy123u;))' Hence, BA = ABiff (i) x +2y = x + 2z, (ii) 2x + 3y = y + 2w,

(i) z + 2w = 2x + 3z, and (iv) 2z + 3w = 2y + 3w. The first and last of these four equations
are true if and only if y = z, and if y = z, then the second and third are true if and only if x = w — y.
Hence, the matrices B that commute with A are precisely the matrices of the form

s= (" )=l )0 (o)

where y and w can be any real numbers.

15.4
a d e X ax +dy + ez
2. We start by performing the multiplication | d b f y|=|dx+by+ fz ]. Next,
e f ¢ z ex+ fy+cz
ax +dy + ez
(x, y, 2) | dx +by + fz | = (ax* + by* + cz*> + 2dxy + 2exz + 2 fyz), whichis a 1 x 1 matrix.
ex + fy+cz

a’ + be ab+bd)

. . . . . 2 . . —
7. (a) Direct verification yields (i) A~ = (a + d)A — (ad — bc)I (ac ted betd?

(b) For the matrix A in (a), A> = 0if a +d = 0 and ad = bc, so one example with A # 0 is

=(0 )

(c) Multiplying (i) in (a) by A and using Al=0 yields (ii) (a + d)A? = (ad — bc)A. Multiplying
by A once more gives (ad — bc)A? = 0. If ad — be # 0, then A?> = 0. If ad — be = 0, (ii) yields
(@ +d)A?> = 0, and if a + d # 0, again A> = 0. Finally, if ad — bc = a +d = 0, then (i) implies
A% =0.

15.5

6. In general, for any natural number n > 3, one has ((AjAz---A,_1DA,) = A (AjAr---A,_y).
As the induction hypothesis, suppose the result is true for n — 1. Then the last expression becomes

ALA -+, ASA, so the result is true for n.

© Knut Sydsater, Arne Strgm, and Peter Hammond 2008



15 MATRIX AND VECTOR ALGEBRA 59

8. (a) TS = S is shown in the text. A similar argument shows that T?> = %T + %S. To prove the last

equality, we do not have to consider the individual elements: T3 = TT?> = T( T+ 1S) = {T>+1TS =
1GT+1S) +1S=1T+3S.
(b) The appropriate formula is (x) T" = 2'="T 4 (1 — 2'=™)S. This formula is correct for n = 1
(and for n = 2, 3). Suppose (x) is true for n = k. Then using the two first equalities in (a), T =
TT = TQ'FT 4+ (1 - 21758) = 217412 + (1 — 21°HTS = 2! %{T + 1S) + (1 —2!7H)S =
27K +27%8§ +8 —2-27k§ = 27¥T + (1 — 275)8, which is formula () forn = k + 1.

15.6

3. By using elementary operations, we find that

w X y Z

2 1 4 3 1 1 02 2 1 —c?

1 3 2 —1 3¢|~|0 1 0 -1 2c% —1

1 1 2 1 ¢ 000 0 —52%4+3c+2

We can tell from the last matrix that the system has solutions if and only if —5¢%2 43¢ +2 =0, that is, if
and only if ¢ = 1 or ¢ = —2/5. For these particular values of ¢ we get the solutions in the text.

4. (a) After moving the first row down to row number three, Gaussian elimination yields the matrix
1 2 1 b,
01 =2 3by — 1b; . Obviously, there is a unique solution iff a 7 3/4.
0 0 3—4a b1+ Qa— b+ (3 —a)bs
(b) Put a = 3/4 in part (a). Then the last row in the matrix in (a) becomes (0, 0, 0, by — }‘bg). It follows
that if b; # }Tb3 there is no solution. If b = }ng there are an infinite number of solutions. In fact,
X ==2by+b3—5t,y=3by— b3 +2t,z =1, witht € R.

15.7

3. Using the definitions of vector addition and multiplication of a vector by a real number, we get
3(x,v,2) +5(—-1,2,3) = 4,1,3) < (Bx —5,3y+ 10,3z + 15) = (4, 1, 3). Since two vectors
are equal if and only if they are component-wise equal, this vector equation is equivalent to the equation
system 3x —5 =4,3y + 10 = 1, and 3z + 15 = 3, with the obvious solution x = 3,y = =3,z = —4.

5. Weneed to find numbers ¢ and s such that# (2, —1)+s(1,4) = (4, —11). This vector equation is equivalent
to 2t + s, —t +4s) = (4, —11), which in turn is equivalent to the equation system (i) 2t + s = 4
(i) —t + 4s = —11. This system has the solution r = 3, s = —2,s0 (4, —11) =3(2, —1) — 2(1, 4).

15.8

2. (a) See thetext. (b) As A runs through [0, 1], the vector x will run through all points on the line segment
S between a and b. In fact, according to the point—point formula, the line L through (3, 1) and (—1, 2)
has the equation x; = —%Xl + ZT or x; + 4x, = 7. The line segment S is traced out by having x| run
through [3, —1] as x» runs through [1, 2]. Now, (1 — A)a + Ab = (3 — 4X, 1 4+ X). Any point (x1, x)
on L satisfies x| + 4x, = 7 and equals (3 —4A, 1 + ) for A = }L(S — x1) = xp — 1. Any point on the
segment of this line between a = (3, 1) and b = (—1, 2) equals (3 — 4A, 1 + 1) for some A € [0, 1].
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8. (lall +I[bID* — |la + bl|* = []a||* + 2[[al| - [b]| + [|bl|> — (a + b)(a +b) = 2(||al| - ||b]| —a-b) >

2(||al| - ||b]| — |]a - b]) > 0 by the Cauchy—Schwarz inequality (2).

15.9

3. One method: (5,2,1) — (3,4, —3) = (2,—2,4) and (2, —1,4) — (3,4, —3) = (—1, =5, 7) are two

vectors in the plane. The normal (p;, p2, p3) must be orthogonal to both these vectors, so (2, —2,4) -
(p1> P2, p3) = 2p1 —2p2 +4p3 = 0and (—1,=5,7) - (p1, p2, p3) = —p1 — S5p2 + 7p3 = 0. One
solution of these two equations is (p1, p2, p3) = (1, —3, —2). Then using formula (4) with (ay, a, az) =
(2, —1,4) yields (1, =3, -2) - (x; —2,x0+ 1,x3 —4) =0, or x; — 3xp — 2x3 = —3.

A more pedestrian approach is to assume that the equation is ax + by + ¢z = d and require the three
points to satisfy the equation: a +2c =d, 5a +2b +c =d,2a — b + 4c = d. Solve for a, b, and c in
terms of d, insert the results into the equation ax + by + ¢z = d and cancel d.

Review Problems for Chapter 15

14 1\ -2 (1 41 (14 1\« (1O 5
7'(a)<228><—' <o —6 6)—1/6 (01—1> —4 <o1—1)

10.

The solution is x; = 5, x, = —1.

2 2 -1 2 j 1 -3 1 0 -2 =3 1 -3 1 0
®»l1 =3 1 0 ~12 2 -1 2| <! ~l0 8 —3 2]1/8
3 4 -1 1 3 4 —1 1 0 13 —4 1

-3 1 0 1 -3 1 0
~10 1 -3/8 1/4 —13~10 1 -3/8 1/4
\0 13 -4 1 ] 0 0o 7/8 —-9/4) 8/7
1 -3 1 0 1 0 —1/8 3/4
~10 1 -3/8 1/4 3~10 1 -=-3/8 1/4 | </
\0 0 1 —18/7 0 0 1 —18/7 3/8 1/8
1 0 0 3/7
~10 1 0 —=5/7 |. Thesolutionisx; =3/7,x, = —=5/7,x3 = —18/7.
\0 0 1 —18/7
(c)(l 3 4 0) —SN(I 3 4 O)
51 1 0) <« 0 —14 —19 0) —1/14
N (1 3 4 O) “— (1 0 —1/14 0)
0 1 19/14 0 -3 0 1 19/14 0
The solution is x| = (1/14)x3, xo = —(19/14)x3, where x3 is arbitrary. (One degree of freedom.)

(a) See the text.

(b) In (a) we saw that a can be produced even without throwing away outputs. For b to be possible if we
are allowed to throw away output, there must exist a A in [0, 1] such that 6A +2 > 7, =21 4+ 6 > 5, and
—6A + 10 > 5. These inequalities reduce to A > 5/6, A < 1/2, A < 5/6, which are incompatible.

(c) Revenue = R(A) = p1x| + paxo2+ p3x3 = (6p1 —2p2 —6p3)L +2p; +6pr + 10 p3. If the constant
slope 6p; —2p> — 6p3is > 0, then R()) is maximized at A = 1;if 6p; — 2pr — 6p3 is < 0, then R())
is maximized at A = 0. Only in the special case where 6p; — 2p> — 6p3 = 0 can the two plants both
remain in use.
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11. If PQ — QP = P, then PQ = QP + P, and so P’Q = P(PQ) = P(QP + P) = (PQ)P + P> =

(QP+P)P+P? = QP2 +2P2. Thus, P2Q—QP? = 2P2. Moreover, PQ = P(P?Q) = P(QP?+2P?) =
(PQ)P? 4 2P° = (QP + P)P? + 2P° = QP? + 3P° Hence, P?Q — QP? = 3P>.

16 Determinants and Inverse Matrices

16.1
‘8 —1‘ ‘3 8‘
5 =2 —-164+5 11 1 5 15-38 7
3. (a) Cramer’s rule gives x = = + = —, y = = = ——
3 -1 —6+1 5 3 —1 -5 5
1 -2 1 =2

(b) and (c) are done in the same way.

7. (b) Note that because c is the proportion of income consumed, we can assume that 0 < ¢; < 1. Likewise,
0 < ¢y < 1. Because m; > 0 and my > 0, we see that D > 0 (excluding the case ¢c; = ¢, = 1).
(c) Y» depends linearly on A;. Increasing A; by one unit changes Y, by the factor m;/D > 0, so Y»
increases when A increases.
Here is an economic explanation: An increase in A increases nation 1’s income, Y;. This in turn
increases nation 1’s imports, M. However, nation 1’s imports are nation 2’s exports, so this causes nation
2’s income, Y», to increase, and so on.

16.2
1 -1 0
1. (a) Sarrus’s rule yields: | 1 3 2/=0-240-0-0-0=-2.
1 0 0
1 -1 0
b) |1 3 2|=3-2-0-0—-4—-(—-1)=-2
1 2 1

(c) 5 of the 6 products have 0 as a factor. The only product that does not include O as a factor is the product
of the terms on the main diagonal. The determinant is therefore adf .

a 0 b
d |0 e O0|=aed+04+0—bec—0—0=-¢e(ad — bc)
c 0 d
1 -1 1
3. (a) The determinant of the coefficient matrix is |[A| = 1 1 —1|=—-4.
-1 -1 -1
The numerators in (16.2.4) are (verify!)
2 -1 1 1 2 1 1 -1 2
0 1 -1 |=-4, 1 0 —1|=-8, 1 1 0|=-12
-6 —1 -1 -1 -6 -1 -1 -1 -6

Hence, (4) yields the solution x; = 1, x = 2, and x3 = 3. Inserting this into the original system of
equations confirms that this is a correct answer.

(b) The determinant of the coefficient matrix is equal to —2, and the numerators in (16.2.4) are all 0, so
the unique solution is x; = x, = x3 = 0. (c). Follow the pattern in (a).
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6. (a) Substituting 7 = d + tY into the expression for C gives C = a — bd + b(1 — t)Y. Substituting for
C in the expression for Y then yields Y = a + b(Y —d —tY) 4+ Ag. Then solve for Y, T, and C in turn
to derive the answers given in (b) below.

1 -1 0 Y Ao
(b) We write the system as | —b 1 b C | =| a |. Then Cramer’s rule yields
—t 0 1 T d
Ag —1 O 1 Ay O
a 1 b —-b a b
Y — d 0 1] a—bd+ A | =t d 1| a—bd+ Ajb(l1—1)
1 -1 0 1—b(1 -1’ 1 =10 1—b(1—1)
—b 1 b —b 1 b
—t 0 1 —t 0 1
1 —1 Ao
—b 1 a
T — —t d | tla+Ay)+U—->byd
I -1 0 1-b6(1—-1)
—b 1 b
—t 0 1

(This problem is meant to train you in using Cramer’s rule. Note how systematic elimination is much
more efficient.)

16.3

1. Each of the determinants is a sum of 4! = 24 terms. In (a) there is only one nonzero term. In fact,
according to (16.3.4), the value of the determinant is abcd. (b) Only two terms in the sum are nonzero:

The product of the elements on the main diagonal, whichis 1 - 1 - 1 - d, with a plus sign, and the term
shown here:

> o] o

o [~lo o
xL o o~

1
0
0
Since there are 5 rising lines between the pairs, the sign of the product 1 - 1 - 1 - @ must be minus. So the
value of the determinantis d — a. (c) 4 terms are nonzero. See the text.

16.4

10. (a) and (b) see the text. (c) Wehave (I, —A)(I, +A) =1, I, —AL +T,A—AA =1, —A+A—A” =
I, — A?, and this expression equals 0 if and only if A> = I,,.
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12. The description in the answer in the text amounts to the following:

a+b a eoal e o na+b na+b --- na+b
a a+b a 1 a a+b a
D, = . . . . = . . . .
a a eea 1 a a -+ a+b
1 1 1 1 1 1
a a+b --- a b 0
=ma+Db)]|. . . . = (na +b) : .
a a - a—+b 0 0 b

According to (16.3.4), the last determinant is »"~!. Thus D, = (na + b)b" ™.

16.5

1. (a) See the answer. (b) One possibility is to expand by the second row or the third column (because they
have both two zero entries). But it is easier first to use elementary operations to get a row or a column
with one more zero. For instance in this way:

1 2 3 4 =22 |1 2 3 4
0 -1 0 11 (J 0 -1 0 11
2 -1 0 3 0 =5 -6 -5
-2 0 -1 3 0 4 5 11
-1 0 11] =5 -4 |-1 0 11
=[-5 -6 —5|< =| 0 —6 —60
4 5 11 0 5 55
-6 —60
_—1‘ s 55‘_—(—330+300)_30

When computing determinants one can use elementary row operations as well as column operations, but
column operations become meaningless when solving linear equation systems using Gaussian elimination.
When elementary operations have produced a row or column with only one non-zero element, then it is
natural to expand the determinant by that row or column. (c) See the answer in the text.

16.6

6. (b) From (a), A —2A% + A =1, or A(A> — 2A +1I) = I, so using Theorem 16.6.2, A~ = A2 —2A +1.
The last expression can also be written (A — I)2. (c) See the text.

3/2 =5 —-1/2 5 1 0 o
2 — - 3I_
9. B -|—B_(_1/4 3/2)+< 1/4 _1/2)_ (0 1)_1. One can verify directly that B° —2B 4

I = 0, but here is an alternative that makes use of B +B =1: B3 —2B+I1=B*+B?>—-B> - 2B +1 =
BB>+B)—B>—-2B+I=B—-B>-2B+1I=—B>+B)+1=0.
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16.7

. 5 -3 . .
1. (a) The determinantis 10—12 = —2, and the adjoint is Cin G = ,sothe inverse is
Cp Cox» —4 2

(5 -3\ (=52 32
_5<—4 2)‘( 2 —1>

(b) If we denote the matrix by A, the adjoint is

Ci1 Cu C3 1 4 2
ade = C12 C22 C32 = 2 -1 4
Ciz Cx Cs; 4 -2 -1

and the determinant is |A| = a1 Cy; +a21Co1 +a31C31 =1-142-440-2 =9, (by expansion along
the first column). Hence,

1 4 2
A" =@l =52 -1 4
4 -2 -1

(c) Since the determinant is O there is no inverse.

0.72 0.64 0.40
3. The determinant of I — A is [I — A| = 0.496, and the adjoint is adj(I — A) = | 0.08 0.76 0.32

0.16 0.28 0.64
1.45161 1.29032 0.80645

-adjd — A) = [ 0.16129 1.53226 0.64516 |, rounded to five decimal

0.32258 0.56452 1.29032
1000 125 0.72 0.64 0.40

= ——andadjdI—A)=]0.08 0.76 032 | =
496 62 0.16 0.28 0.64

Hence I— A)~! =

1
0.496

places. If you want an exact answer, note that

1 18 16 10 18 16 10
%5 2 19 8 |. This gives I — A= & 2 19 8
4 7 16 4 7 16
4. Let B denote the n x p matrix whose ith column has the elements by;, by;, ..., b,;. The p systems of

n equations in n unknowns can be expressed as AX = B, where A isn x n and X is n x p. Following
the method illustrated in Example 2, exactly the same row operations that transform the n x 2n matrix
(A : D into I : A~") will also transform the n x (n + p) matrix (A : B) into (I : B*), where
B* is the matrix with elements b,*] (In fact, because these row operations are together equivalent to
premultiplication by A~!, it must be true that B* = A~!'B.) When k = r, the solution to the system is

xy=bj,.,x2=05,,...,x, =b,.
. . =2 -1
5. (a) The following shows that the inverse is 3 L)
2 T2
210\ -3 (1 2. 10 (1 21 0\« _
3400 1) 0 -2 ' =3 1) -1 o1 3 1) 2
23 =2 -1
01 3 -
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1 23:100) -2 -3 /1 2 3: 100
245001 0« ~{o 0o -1 210
3561001 0 -1 3 30 1)
12 3. 100 1231 0 0\«
~fo -1 -3 30 1]-1~{013 3 0 -1] -2
0o 0 -1t -210/-1 \oo1:i2 -1 0
10 -3: -5 0 2 10 0 1 -3
~fo 1 31 3 0 1|« |~(01 0 -3 3 -1
00 1: 2 -1 0/ =33 \oo0o 1! 2 -1 0

(c) We see that the third row is the fist row multiplied by —3, so the matrix has no inverse.

16.8
1 2 -1
1. (a) The determinant |A| of the coefficient matrixis |A| = |2 —1 1|=19.
1 -1 =3
The determinants in (16.8.2) are (verify!)
-5 2 -1 1 -5 -1 1 2 =5
6 —1 1|=19, 2 6 1|=-38, 2 —1 6| =38
-3 -1 =3 1 -3 -3 1 -1 -3

According to (16.8.4) the solutionis x = 19/19 =1,y = —38/19 = —2, and z = 38/19 = 2. Inserting
this into the original system of equations confirms that this is the correct answer.

1 1 0 0
. . .. /10 1 0
(b) The determinant |A| of the coefficient matrix is o1 1 117 —1.
01 0 1
The determinants in (16.8.2) are (verify!)
31 00 1 3 00 1 1 3 0 1 1 0 2
2 01 0 1 2 1 0 1 0 2 0 1 01 3
6 1 1 1= Joe1 1|7 % Jo16 17> o116
1 1 0 1 01 0 1 0O 1 1 1 01 0 1

According to (16.8.4) the solutionis x = —3, y = 6,z = 5, and u = —5. Inserting this into the original
system of equations confirms that this is the correct answer.

. According to Theorem 16.8.2, the system has nontrivial solutions iff the determinant of the coefficient

equal to 0. Expansion according to the first row gives

b a
c b

b c

c a

c a

—b
a b

=d

o S
* o
S Q0

=a(bc — az) — b(b2 —ac)+ c(ab — c2) =3abc —a’ — b — .

Thus the system has nontrivial solutions iff 3abc —a®> —b> — ¢* = 0.
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16.9

4. The equation system is obtained directly from (16.9.4).

Review Problems for Chapter 16

3. Itisabadideatouse “brute force” here. Note instead that rows 1 and 3 and rows 2 and 4 in the determinant
have “much in common”. So begin by subtracting row 3 from row 1, and row 4 from row 2. According
to Theorem 16.4.1(F), this does not change the value of the determinant. This gives, if we thereafter use
Theorem 16.4.1(C),

0 a—2>b 0 b—a 01 0 -1 0 1 0 0
b—a 0 a—>b _ »|—1 0 1 _ »|—1 0 1 0

X b X =(@=b b x =(@-b b x a+b

a X b X a x b X a x b 2x

The last equality is obtained by adding row 2 to row 4 in the middle determinant. If we expand the last
determinant by the row 1, we end up with an easy 3 x 3 determinant to evaluate. The equation becomes
(a —b)*(4x? — (a + b)?) = (a — b)*(2x + (a + b))(2x — (a + b)) = 0. The conclusion follows.

g —1 qg-=2 1 —p g —1
5. (a) Expanding by column 3: |A] = |1 —p 2—p| = (¢ —2) ) ik 2-p ‘ ) 1 ’ =
2 -1 0

(g—2)(-14+2p)— 22— p)(—q +2) = (g —2)(p+ 1), but there are many other ways.
q+1 0 g-—1

+1 -1
A+E =| 2 1-p 3-pl=a-p|?7 17 = ad-plg+1-3@¢ -]
3 0 1 3 !
=2(p — 1)(g — 2). For the rest see the text.
8. (a) Note that
1 1 1 1 1 1 n n n
5 1 1 1 1 1 1 n n n
1 1 1 1 1 1 n n n
(b) The trick is to note that
4 3 3 1 00 3 3 3
A=1|3 4 3|=10 1 0})+|3 3 3|=I13+3U0
3 3 4 0 0 1 3 33

From (a), Iz +3U)(I3 4+ bU) =13 4+ 3+ b+ 3 - 3bU) = I3 + (3 4+ 10b)U, which is equal to Iz if we
choose b = —3/10. It follows that

1 00 = 3 2 7 -3 -3
-1 _ -1 _ _ 3 3 3 _ 1
Al=@G+30)'=L-@/10U=[0 1 0] - DO I i -3 7 -3

001 i 0 10 -3 =3

© Knut Sydsater, Arne Strgm, and Peter Hammond 2008



17 LINEAR PROGRAMMING 67

11. (a) Gauss-elimination yields

a 1 4 2 1 0 -3 a -2 —a
2 1 a* 2 ]~ 2 1 a2 2|
1 0 =3 a a 1l 4 2
1 0 =3 a
~10 1 a>4+6 —2a+2 —1
0 1 3a+4 —a?+2)
1 0 -3 a
~10 1 a’>+6 —2a+2
0 0 —a’?+3a—-2 —-da*>+2a

It follows that the system has unique solution iff —a® +3a — 2 # 0, i.e. iffa # 1 and a # 2.

If a = 2, the last row consists only of 0’s so there ia an infinite number of solutions, while if a = 1,
there are no solutions.
(b) If we perform the same elementary operations as in (a) on the associated extended matrix, we get

1 0 -3 b3
0 1 at+6 by — 2b3 ,
0 0 —a®>+3a—2 b—by+Q2—a)b;

We see that there are infinitely many solutions iff all elements in the last row are O, i.e. iff a = 1 and
by — by + b3 =0, 0or whena = 2 and by = b,.

13. Foronce we use “unsystematic elimination”. Solve the first equation for y, the second for z, and the fourth
for u, using the expression found for y. Insert all this into the third equation. This gives: a(b — 2)x =
—2a+2b+3. There is a unique solution provided a(b —2) # 1. We easily verify the solutions in the text.

15. We prove the result for 3 x 3 matrices that differ only in the first row:

ajn+x ap+y as+z ay apx aps X y Z
as axn ap |=|axn ax ax|+|an axn ax ()
asy asn ass az; azx ass az;  azx a3

We expand the first determinant in () by the first row, where C1;, C12, C13 are the complements of the
three entries in the first row, and we get

(a1 +x)C11 + (a2 +y)Ci2 + (a13 +2)C13 = [a11C11 +a12C12 +aizCiz] + [xCri1 + yCro + z2C13]

The sums in square brackets are the two last determinants in ().

17 Linear Programming

17.1

3. The set A is the shaded set in Fig. SM17.1.3.
(a) The solution is obviously at the point P in the figure because it has the largest x, coordinate among
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all points in A. P is the point where the two lines —2x; + x» = 2 and x| + 2x, = 8 intersect, and the
solution of these two equations is (x, x2) = (4/5, 18/5).

> X

X1 +2x =8

Figure SM17.1.3

(b) The point in A with the largest x; coordinate is obviously Q = (8, 0).

(c) One of the lines 3x; + 2x, = c is the dashed line in Fig. SM17.1.3. As c increases, the line moves
out farther and farther to the north-east. The line that has the largest value of ¢ and still has a point in
common with A, is the point Q in the figure.

(d) The line 2x; — 2x, = ¢ (or x, = x; — ¢/2) makes a 45° angle with the x; axis, and intersects the x;
axis at ¢/2. As c decreases, the line moves to the left. The line that has the smallest value of ¢ and still
has a point in common with A, is the point P in the figure.

(e) The line 2x; +4x, = c is parallel to the line x| +2x, = 8 in the figure. As c increases, the line moves
out farther and farther to the north-east. The line with points in common with A that has the largest value
of c is obviously obtained when the line “covers” the line x| + 2x, = 8. So all points on the line segment
between P and Q are solutions.

(f) The line —3x; — 2x, = c is parallel to the dashed line in the figure, and intersects the x; axis at —c/3.
As ¢ decreases, the line moves out farther and farther to the north-east, so the solution is at Q = (8, 0).
(We could also argue like this: Minimizing —3x; — 2x subject to (x1, x2) € A must occur at the same
point as maximizing 3x; + 2x; subject to (x, xp) € A.)

17.2

1.

(a) See Fig. A17.1.1(a) in the text. When 3x; + 2x, < 6 is replaced by 3x; 4+ 2x; < 7 in Problem
17.1.1, the feasible set expands because the steepest line is moved to the right. The new optimal point
is at the intersection of the lines 3x; + 2x, = 7 and x; + 4x, = 4, and it follows that the solution is
(x1,x2) = (2, 1/2). The old maximum value of the objective function was 36/5. The new optimal value
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is3-2+4+4- % = 8 = 40/5, and the difference in optimal value is u} = 5/4.

(b) When x1 +4x, < 4isreplaced by x; +4x, < 5, the feasible set expands because the line x; +4x; = 4
is moved up. The new optimal point is at the intersection of the lines 3x; +2x, = 6 and x| +4x, = 5, and
it follows that the solution is (x1, x2) = (7/5,9/10). The old maximum value of the objective function
was 36/5. The new optimal value is 39/5, and the difference in optimal value is u5 = 3/5.

(c) See the text.

17.3

1. (a) From Fig. A17.3.1(a) in the text it is clear as c increases, the dashed line moves out farther and farther

to the northeast. The line that has the largest value of ¢ and still has a point in common with the feasible
set is the point P, which has coordinates (x, y) = (0, 3).
(b) In Fig. A17.3.1(b), as ¢ decreases, the dashed line moves farther and farther to the south west. The
line that has the smallest value of ¢ and still has a point in common with the feasible set is the point P,
which has coordinates (u1, up) = (0, 1). The associated minimum value is 20u; + 21u, = 21. This is
the maximum value in the primal problem, so the answer to question (c) is yes.

2. Actually not much to add. From the easily produced figure we can read off the solution.

3. See Fig. SM17.3.3 and the text.

X1 +2x =11

(kx5 = (7,2)

» X

Figure SM17.3.3

17.4

2. (a) The problem is similar to Problem 17.3.3. See the answer in the text. Note that 300x} +200x3 = 2800.
(b) The dual problem is

6u + 4uy + Susz > 300
min (54u; + 48us + 50u3) subject to 3u1 + 6uy + Susz > 200

ui, up, u3 >0
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y
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Figure SM17.5.3

The optimal solution of the primal is x{ = 8, x3 = 2. Since they are both positive, the first two constraints
in the dual is satisfied with equality at the optimal triple (u7, u3, u3). Since the second constraint in the
primal is satisfied with strict inequality: 4x]" + 6x5 = 44 < 48, u5 = 0. So 6u] + Su; = 300 and
3uj + 5ui = 200. It follow that u7 = 100/3, u; = 0, and u3 = 20, with 54u] + 48u3 + 50u3 = 2800.
(c) See the text.

17.5

3.

(a) See the text. (b) The dual is given in the text. Look at Fig. SM17.5.3. We see from the figure that
optimum occurs at the point where the first and the third constraint are satisfied with equality i.e. where
10x} + 20x; = 10000 and 20x] + 20x5 = 11000. The solution is x; = 100 and x7 = 450. The
maximum value of the criterion is 300 - 100 4 500 - 450 = 255 000.

By complementary slackness, the constraints in the dual problem must in optimum be satisfied with
equality. Since the second constraint in the primal in the optimum has a slack (20 - 100 4 10 - 450 <
8000), then y; = 0. Hence 10y} + 20y; = 300, 20y; + 20y; = 500. It follows that the solution
of the dual problem is y; = 20, y; = 0, y; = 5. The minimum value of the objective function is
10000 -20 48000 -0+ 11000 - 5 = 255 000.

(c) If the cost per hour in factory 1 increases by 100, the maximum in the primal problem would increase
by yi" = 20. (The numbers y1, y», and y3 are the shadow prices for the resources in the primal.) Increasing
the costs in factory 1 by 100 will therefore increase the maximum in the primal by 100 x 20 = 2000.
(We assume that the optimal point in the primal does not change.) Since the maximum in the primal is
the minimum in the dual, it follows that the minimum costs in the dual will increase by 2000 if the cost
per hour in factory 1 increases by 100.

Review Problems for Chapter 17
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2. (a) Regard the given LP problem as the primal and denote it by (P). Its dual is shown in answer section
and is denoted by (D). If you draw the feasible set for (D) and a line —x; + x» = ¢, you see that as ¢
increases, the line moves to the northwest, and the line that has the largest value of ¢ and still has a point
in common with the feasible set is the point (0, 8), which is the solution to (D).

(b) We see that when x; = 0 and x, = 8, the second and fourth constraint in (D) are satisfied with strict
inequality, so in the optimum in (P), y» = y4 = 0. Also, since x, = 8 > 0, the second constraint in (P) is
in optimum satisfied with equality, i.e. 2y; — y3 = 1. But then we see that the objective function in (P)
is 161 +6y2 —8y3 — 15y, = 16y; — 8y3 = 8(2y; — y3) = 8. If we put y3 = b, y; = 3(1 +b), and we
conclude that (yy, y2, y3, y4) = (% (1+b), 0, b, 0) must be a solution of (P) provided b is chosen such that
v = %(1 +b) > 0,ie. b > —1,and y3 = b > 0, and the first constraints in (P) is satisfied. (The second
constraint we already know is satisfied with equality.) The first constraint reduces to — % (14+b)-2b > —1,
or b < 1. We conclude that (3(1 + b), 0, b, 0) is optimal provided 0 < b < 1.
(c) The objective function in (D) is now kx| + x». If k > 0, there is no solution. The condition for (0, 8)

to be the solution is that & is less or equal to the slope of the constraint —x; 4+ 2x, = 16, i.e. k < —1/2.

4. (a) See the text. (b) With the Lagrangian £ = (500 — ax1)x; 4+ 250x3 — 11(0.04x; + 0.03x, — 100) —
22(0.025x1 +0.05x5 — 100) — A3(0.05x1 — 100) — A4(0.08x, — 100), the Kuhn—Tucker conditions (with
nonnegativity constraints) are: there exist numbers A, Ap, A3, and A4, such that

0L/0x1 = 500 — 2ax; — 0.04x; — 0.0254, — 0.0543 <0 (=0if x; > 0) 1)
0L/0xy =250 — 0.031; — 0.054, —0.0844 <0 (=01ifx2 > 0) (i1)

A1r>0, and A; =0 if 0.04x; 4+ 0.03x, < 100 (ii1)

A2 >0, and A =0 if 0.025x; 4+ 0.05x, < 100 (iv)
A3>0, and A3=0 if 0.05x; <100 )

Ag>0, and As=0 if 0.08x2 < 100 (vi)

(c) The Kuhn—Tucker conditions are sufficient for optimality since the Lagrangian is easily seen to be
concave in (xy, xp) for a > 0. If (x1, xo) = (2000, 2000/3) is optimal, then (i) and (ii) are satisfied
with equality. Moreover, the inequalities in (iv) and (vi) are strict when x; = 2000 and x; = 2000/3,
80 Ay = Aq4 = 0. Then (ii) gives A; = 25000/3. It remains to check for which values of a that A3 > 0.
From (i), 0.0513 = 500 — 4000a — 0.04(25000/3) = 500/3 — 4000a > O iff a < 1/24.
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