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Abstract

This project is aimed to construct a simplified, but justifiable model, for vi-
brating strings so that we are able to explore questions related to musical in-
struments. We begin with solutions to the 1-dimensional wave equation with
fixed, and later, mixed boundary conditions given by Fourier coefficients. For
the mixed boundary condition the eigenvalues are unsolvable, instead we find a
numerical approximation for the solution. Following, we investigate the energy
and distribution of energies of each solution.

Finally, we construct a mathematical model for the advanced musical per-
formance technique, vibrato. The exact solution of this mathematical model is
discussed by Gaffour in [3], [7]. In our paper, we adopted an adiabatic approx-
imation [15] in order to obtain an approximate solution with a simpler form.
Additionally, justification is provided that our adiabatic approximation is within
good reason of the exact solution given by Gaffour 3], [7].
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1 Introduction

String instruments are played via a plucking or bowing method to produce a
sound, which we recognize as string music. The process of playing a string
instrument produces an oscillation in the string. These oscillations of the string
are described by the famous second-order linear partial differential equation for
waves, also known as the 1-dimensional wave equation. The 1-dimensional wave

equation is as follows:

0?u 5 0%u

ﬁ(%t) =c @(%t) (1)
where u(z,t) is a valid solution to the 1-dimensional wave equation (T]). The c?
constant value represents physical constants of the string being modeled:

where T is the tension on the string and p is the density of the string.
Notice that the 1-dimensional wave equation is a second order differential
equation, and thus a unique solution requires two initial conditions:

u(z,t =0) = &(x) (2)
ou
Xt = 0) = w(a) (3)

where ®(x,t = 0) is the initial position and ¥(x,t = 0) is the initial velocity.
The energy of the string is given by the sum of potential energy and the
kinetic energy, and can be defined as the integral:

B(u) = ;/OLp (g;t(x,t)>2 4T (g;”(m,t)>2 de (@)

Beginning with the simplest model for various musical instruments, such as
guitar, violin, cello, is to assume both ends are fixed, and the act of plucking
or striking the string yields the initial condition of the string. In the following
section, we provide a mathematical model with both ends of string being fixed;
solutions to this model are found by solving the 1-dimensional wave equation
with the Dirichlet Boundary Conditions. In Section [3] we computed the energy
of each mode of the solution using equation , as well as the distribution of
energy. This computation shows the mathematical association between the tim-
bre and the given initial conditions.

However, string instruments are not commonly built with two fixed ends,
rather the string rests on the bridge of the instrument. The bridge on violins is
made of a softer wood than the rest of the instrument, acting as a spring, yield-
ing our second model: a model with one spring end and one fixed. In Section [4]
we provide the formerly defined model, in which, the eigenvalues are unsolvable,
so we find a numerical approximation for the solution. Similar to the Dirichlet



Boundary Conditions, we also investigated the energy of each mode and distri-
bution for these boundary conditions.

Finally, music performance is not just about plucking, striking, or bowing
strings, as noted by Daniel Leech-Wilkinson, ” performing musically, or stylishly,
involves modifying those aspects of the sound that our instrument allows us to
modify, and doing it in a way that beings to the performance a sense that
the score is more than just a sequence of pitches and duration.” [14]. Profes-
sional musicians adopted various expressive devices, such as tempo variation,
dynamic shaping, pitch variation, and timbre modulation to create an emo-
tional performance. One of these techniques is vibrato, which is an expressive
device involving continuous pitch modulation. Vibrato is widely employed in
string, voice, wind instrumental performance [I4]. It is employed by string mu-
sicians by moving their finger a small distance back and fourth on the string.
In Section [6] we construct a mathematical model for this technique. The exact
solution of the 1-dimensional wave equation with moving boundary conditions
is discussed by Gaffour in [3], [7] by transforming the original moving boundary
domain into a fixed boundary domain using the conformal mapping method. In
our paper, we adopted an adiabatic approximation [I5] in order to obtain an
approximate solution with simpler form. Additionally, justification is provided
that the adiabatic approximation is within good reason of the exact solution.

2 Dirichlet Boundary Conditions

We begin with a review of the solution of 1-dimensional wave equation with
Dirichlet boundary conditions. First of all, we need to determine the boundary
conditions: take some L, the length of the string on the instrument at a specific
note, then the Dirichlet Boundary Condition is mathematically defined as: V¢ >
0

u(r =0,t) =0=wu(x = L,t), (5)

Specifying a string with fixed endpoints at the equilibrium, or zero, position of
the string.

Now, Equation [5] can be used, in conjunction with Equations [2] and [3] to ob-
tain a solution for the 1-dimensional wave equation, with initial conditions ®(x)
and U(x), with Dirichlet boundary conditions. To begin, rewrite the partial
differential equation as an operator on u(x,t):

0? 0?
{8132 — 0281;2:| U(:C,t) = O

Then, using separation of variables method, we have:
u(z,t) = F(z)G(t) (6)

Where F'(z) and G(t) are functions of  and ¢ respectively and when the operator
is applied, we see two Ordinary Differential Equations (below) that can be solved



using the eigen-values and eigen-functions of some A.

G"(t) = MEG(t)
F'(z) = M\F(z)

With fixed boundary conditions.
In order to satisfy the Dirichlet Boundary Conditions, A < 0, and we obtain
the eigen-values (top) and eigen-functions (bottom) below.

w o= () ®

F,(z) = sin (?),VnEN (8)

In order to continue, we must define the inner product and norm of F and G.
Let the inner product of two function be defined as:

L
(f.9) = / f(2)g(x)de (9)

The norm of the eigen-function F,(z) is given by:
1
2

L
||Fn<x>||=</0 |Fn<x>2dx> -3 (10)

After normalizing the eigen-function, we obtain the following orthonormal

system of functions:
[2
{ Zsin (nzx)}VneN

Theorem 2.1. The orthonormal system, is a ’basis’ of C¥[0, L] and of every
function, f € CF s a linear combination of the normalized eigen-functions

{y/#sime) ).

Proof. A proof can be found in Chapter 2 of Folland’s 1992 book: Fourier
Analysis and its Applications [2] O

An important note to make, in regards to Theorem [2.1] is that the term
"basis’ is not in the usual sense of algebra, because it requires the use of infinite
series, rather than finite sums.

Continuing, we apply the same process from F,,(z) to Gy, (¢):

=t () eman (22)




Using principle of superposition to combine equation [7] and equation the
general separated solution is obtained by multiplying together the separated
solutions, Fy,(z) and G, (t):

n=1
= Z(An oS an7T + By, sin %) sin ? (13)
n=1

To obtain the exact solution, we use the initial conditions to determine the
A, and B,. In order to determine A,,, recall that the initial position is given
by

= nw
d(x) = 0) = A, sin — 14
() = u(a.0) = 3 Ansin 75, (14
so that the Fourier coefficient, A,, is given by:

A, = (®(), \/zsin (?) = E/OL ®(z) sin ?d;ﬂ (15)

Then, in order to obtain B,, apply term by term differentiation to get

nmwx

ou = T,
so that the Fourier coefficient B,, is given by:
9 L
B, = e U(z)sin ?dw (17)

Finally, evaluating equations 12, and an exact solution to the 1-
dimensional wave equation can be found. In order to further understand our
solution, we will investigate the periodicity of the general solution.

2.1 Overtones

In order to further understand the periodicity of the general solution to the
1-dimensional wave equation. A function w(z,t) is periodic in time, of period
T, if and only if u(z,t 4+ 7,) = u(x,t). This is saying that, if the period of
u(z,t) is added to the time, then the result should be the same, showing that
the function is indeed periodic on said period.

Theorem 2.2. All solutions to the 1-dimensional wave equation (Equation 1)

with Dirichlet Boundary Conditions are periodic in time, with period 7, = % =

f—ll. Where f1 is the fundamental frequency and is related to the period by the

wmverse period-frequency physical relationship.



Proof.

t+ 7y 9L
cos (cmr(L—i—T)) = cos (czﬁ(t + C))
(cmrt cmr(2L))
= cos +
L c

B enmt P
= cos| — ™
—  cos enmt
N L

O

It’s also important to note that n, now plays an important role in the general
and specific solutions of the 1-dimensional wave equation. For each n € N, there
exists is a wave form, where as n increases, the respective wave form is the n* —1
overtone of the fundamental wave form. Harmonically, the n = 1 waveform is
the fundamental wave form and frequency. With the periodicity, we can now
investigate a more specific model.

2.2 Plucked String Model with Dirichlet Boundary Con-
ditions

In order to form a specific model, recall that A, and B,, are defined as:

2 L
A, = Z/o ®(x)sin ?dm

L
B, = % ; U(z) sin ?dw

A plucked string has non-trivial initial displacement and zero initial velocity,
hence ®(z) = f(z) and that ¥(x) = 0, for some function f(x).

In contrast, a struck (or hammered) string, such as in a piano, will have
zero initial displacement and non-trivial initial velocity, hence ®(x) = 0, and
U(z) = g(z), for some function g(z). This pair of initial conditions exists be-
cause the string has an initial velocity from the strike (due to the transfer of
mechanical energy from the hammer to the string), but no change initial po-
sition from the equilibrium. Models can be obtained for both the plucked and
hammered string with relative ease using equations from the previous section,
but since the objective of this project is to model orchestral string instruments,
the focus will remain on modeling a plucked string.

To continue to model the plucked string, the initial condition function must
be defined. Often times a plucked string can be modeled by a tent function as
shown below:
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Figure 1: Tent Function for a Plucked String

In the tent function, the height, h, of the pluck is the vertical distance from
the equilibrium position of the string, and the horizontal distance, d, from the 0
point on the string (the bridge) is the pluck distance. This results in a plucked
string peak at the location (d,h). The orange function in Figure (1] is the tent
function for the initial condition, ®(z), which can be defined by the following
system of equations:

() = {Zm,xe [0,d]

h+ 4=t 3 e(d, L)

The next section investigates the energy of the systems of plucked strings
with Dirichlet boundary conditions, which can be further utilized to understand
the energy of the overtones and the significance of fourth and fifth overtones.

3 Energy of the Plucked String Model with Dirich-
let Boundary Conditions

As mentioned, the energy of all solutions to the 1-dimensional wave equation
with Dirichlet Boundary Conditions is given by the following function:

E(u) = ;/OL p (?;;(x,t)>2 4T (gz(x,t)>2 d (18)

The first portion of the integral represents the potential energy of the wave
form, and the second portion represents the kinetic energy.
To begin, we prove that the energy is preserved in the string.

Theorem 3.1. E(u) is time independent.



Proof. In order to show E(u) is time independent, we want to show: B%—(t“) =0

B = g oG r (Gren)

/L Oudu  .0u Ou
, Pot o T bz otox

dx

Then, via integration by parts for the second portion of the integral:

OE(u) Oudu, g L oudPu 0%udu

5 = Torai ) Porom ~ Tomor®®
_ 8u3u| ,/ @(@_fﬂ)d
- oz ot , ot o poar’™
= 0

By the fixed boundary condition, the first portion of the integral is 0, and the
latter is 0 by the 1-dimensional wave equation operator.
O

Next, we prove how the total energy is related to the energies of the modes:

Theorem 3.2. If u(z,t) = 7 uy(x,t), then V n E(u,) is constant in time
and E(u) = > 07 | E(uy,).

n=1

Proof. The proof for E(u,) is constant in time is exactly the same as previous
proof since u,, also satisfies the 1-D wave equation and the Dirichlet Boundary
Condition.

Continuing, we want to show:

E(u)=E()_un(x,t) =Y E(un(z,t))

We prove by induction:

L
Blur +ua) = 5 [ ol o+ ) + T (ur + )

Since the partial derivative is linear, then

L
Blur+u) = g [ o)+ )+ T w) + 4 (wa) Pda

- 1 L 6’LL1 8u1 1 L (9’U,2 8u2 L 8’LL1 8u2
= o)) WGy [T g [T T

L 8U1 8uz 8u1 8u2

Quy Juy _ dGi(t) dGo(t)

ot or — @ g

FQ(QZ‘) =0

10

Our Ouy
Oxr Ox

dx



Then, since Fj(z) and Fy(x) are orthogonal:

Ou Quy _ db1(z)

dF2($)
dr dr  dx

dx
. dF, . .
Since dl@ is of the form “* cos 7%, which we know are orthogonal, we can

end by induction.

Gi(t) Ga(t) =0

O

Recall that the general solution for the 1-dimensional wave equation for a
plucked string is given by:

cnmt | nnx
sin —

U, = A, cos
L

Then, solving for A,, from equation

2L h h d
= (P i (). 1
A, 52 (d + L—d) sin <n7rL> (19)

Since E(u,) is independent of time, we can evaluate the integral at t = 0,
thus obtaining the following general equation for the energy of the n” mode

waveform:
Tn?A%n?

Blun) = 2 (20)
Theorem 3.3. The total energy of the plucked string model is:
Th? L
Eu)= ——— 21
() == d(L —d) (21)
Proof.
oo
Tn?n?
Blu) =Y Blu) =Y A2
1 1
Since @'(z) = Y07 | Ap%F cos (2F2), when t =
L > 2
1 nem
2 _ - 2
/0 P dx = 5 Z 7 Az
n=1
ZE(U,,) = —/ 2 dx
1 2 Jo
Using the initial position for plucked string:
o0 T /d h2 /L h2
FElu,) = — —dz + ——dx
I A
- 2'd  L—d
TR L
2 d(L—ad)
O

11



Since we have both an equation for the total energy and the energy of the
n*" mode, it’s logical to next investigate the distribution of energies across the
modes.

3.1 Distribution of Energies

In order to explore the distribution of the energies, we must first find an ex-
pression that defines the distribution of the energies. We use the following
definition:

Definition 3.1. The distribution of energies, Py, is the ratio of the n'™ mode
energy to the total energy.

P = B

(22)

Proposition 3.1. The distribution of energies for the plucked string model is
given by:

- E(up)
Pn = Fu) (23)
212 . o nmd
= n2r2d(L —d) sin =7 (24)

The proof of the following is a straightforward evaluation of Equation
and 21} as shown below:

Proof.

E(u,) Tnx22d(L—d) 4L* h?L*  , nmd
= in? —

Bw) 4L ThL nimia(L—d2 " L

Py =

After simplification:

Let L = m, Figure |2 shows P1, Po, P3, P4 with varying initial position.

12
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Figure 2: Distribution of energies at n = 1,2, 3,4 for varying d

We observe that for all d > 0, fundamental frequency has the most energy,
whereas the each of the rest of the modes has the most energy, until the mode
reaches the distance of d = %, The exception to this is at distances = when
d is very very small and at d = L. So we observe at the second frequency, or
the first overtone, that there is no energy at d = % Additionally, we make
the observation that P,, solely depends on d, and further, because P,, depends
on d, we can establish that E(u) and furthermore, E(u,) also depend on d.
The following propositions demonstrate our observation regarding distribution
of energy:

Proposition 3.2. The fundamental frequency, n = 1 gets largest distribution
of energy, regardless of the pluck position d.

Proof. W.IT.S Py — P, >0,Vn e N,Vd € [0, L]

_ 2 . 9 2 . 9
Pr—P, = i —d) sin“ d Zd(r =) sin” nd
2 9 sin’nd
- %  (4in%d—
d(m —d) (sin n? )

Since ﬁ > (), we are now left to show that sin?d — “2722"‘1 > 0:

innd
(sind| > |s1nn

|,¥n e N
n

Then a proof by induction:
|sin (n 4+ 1)z| = |sin (nz + )| = | sinnx cos z + cos nx sin x
< |sinnx cos z| 4 | cos nx sin x|

< |sinnz| + | sin x|

. 2
Hence sin®d > £2nd P > P, Vp e N. O

n

13



Proposition 3.3. When d — 0, all overtones will have the same distribution
of energy.

Proof. Choose some arbitrary m,n € N, then:

2 2
Py —Pp=——sin’md — ————sin’nd
' de(w—d)Sm m nQd(w—d)Sln n
. . 2 sin?md . 2 sin?nd
o P — P = g
2 sin’md . 2 sin?nd
= lim — — lim —
dm—0 mm  md dn—0nm nd

=0
0

Proposition 3.4. The distribution of the energy, Py, is independent of height,
h, and thus depends on the distance, d. Furthermore, we also observe the energy
E(u) only depends on d.

Proposition 3.5. If the string is plucked at position d, where k = %, is an
integer, then E(u,) = 0 for all n being multiples of k.

Proof. We have a missing overtone when F(u,) = 0, and furthermore, when
A,=0
E(up,) =< A, =0

L
A, =0 = %d:knr = n:%,k:1,2,3...

O

This observation also leads to an additional exploration: the missing over-
tone. From Figure 3 it can be observed that the distribution of energy goes to
0, at each point d = £. When P,, = 0, then we know that:

n°

0 = P,

This observation can also be illustrated as a plot of the discrete energies.
We plot the energies of the modes, discretely by n = 1,2, ...., for the plot take
L=n,d=7%,h=2,and T = 60:

Note that in this figure, the horizontal 0 is not at the bottom of the plot, but
rather slightly above, so that 0 energies, or missing overtones, can be easily seen.
By a choice of d = 7, we observe a missing harmonic at every n = 4,8,12,...,
which follows with Proposition Continuing, the plot of A, in orange, also

14
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Figure 3: Discrete Plots of E(u,), in blue, and A,,, in orange.

follows the same patterns of missing harmonics at d = % This furthers the
conclusion that when A, = 0, then E(u,) =0, and P, = 0.

Continuing with the distribution of energies, it is important to understand
to what modes most of the energy goes to. Notice, in Figure 4, it seemed as if,
in both A,, and FE(u,,), most of the energy was in the first few modes, until the
missing mode, and then a near negligible amount following that missing mode.
After a great deal of experimentation with various initial conditions, string

lengths, and physical constants, we were able to make the following conjecture:

Conjecture 3.1. A minimum of 80% of the total energy can be obtained by
summing the energy of the modes to the first missing harmonic.

Rather than verifying this symbolically, we verify numerically using the fol-
lowing cases: L=mand d = {7, 7, {5}-
Proof. Case 1: For a large d, we know that, we will need to sum to n = 2 to
achieve a minimum of 80% of the total energy. We first obtain P,, for L = 7
and d = T:
2

SSiHQ%
" T n2p?
Then, summing from 1 to 2:
2 2 nmw
8sin” &F
8 < Y o
n2m
n=1
8
I
8 < .810

15



Case 2: For a smaller d, for this case we will need to sum to n = 4 to achieve
a minimum of 80% of the total energy. We begin, again by obtaining P, for

L=mandd=7:

32sin® 27
3n2m2

Then summing from 1 to 4:,

4 2 nw
32sin” 2F
8 < T 40
- nz::l 3n272
232
2772
8 < 870

Case 3: For a further smaller d, for this case we will need to sum to n = 10
to achieve a minimum of 80% of the total energy. We begin, again by obtaining
Py for L=m and d = :

P _ 200 sin? T
" In2n2
Then, summing from 1 to 10:
2 nw
200sin” 15
In2m2
8 < .892

We numerically see that this works, and can thus support the conjecture, that
by summing to the first missing harmonic, a minimum of 80% of the energy can
be obtained. O

3.2 Can We Hear the Initial Conditions?

Moving in a different direction, Mark Kac [6] explores if the different shapes
of drums can be heard by an ear that is unknown of the drum shape in his
paper ”Can we hear the shape of the drum” [6]. This paper prompted our own
question, can we hear the initial conditions for the plucked string model with
Dirichlet Boundary Conditions? A more formalized version of the problem is
presented as follows:

Proposition 3.6. Suppose a listener has perfect pitch and knows E(uy) for
all n, then they can determine the initial condition for a plucked string with
Dirichlet boundary conditions.

Recall, the period of any solution to the 1-dimensional wave equation is:

2L
_CTL

Tu

16



Then, by the inverse period-frequency relationship, the frequency for any
solution to the 1-dimensional wave equation is given by:

cn
fn - E
Where the fundamental frequency of the wave is:
c
fi=gr
Furthermore, recall the eigen-values, \,, for the wave equation:
nm
Ap = —(—)2
()
Using algebra, we can define A\, as a function of the frequency of the wave form:
27
A= —(Fhy (25)

Suppose a listener has perfect pitch and know L, meaning that when they

hear a note they can name the note and frequency of the note, and the physical
constant c is given, then the listener can determine all \,, of the solution from
the frequency. Furthermore,

C

L=—
2f1

Thus we can determine the length of the string. Suppose we know the
E(u,,) for all n, recall from previous section (Equation [20) that A,, is associated

to E(uy) by
~ [4B(u,)L
An =\ "Tpr (27)

Therefore, by knowing E(u,,) for all n, we can determine all A,,. Note that A,, is
the Fourier coefficient of initial position with the orthogonal system {sin “F*},
we can reconstruct the initial position using Fourier series:

o0
O(x) = Z A, sin ?
n=1

(26)

Finally, the initial velocity of the plucked string is zero. Thus, by these assump-
tion we can hear the initial condition for a plucked string with the Dirichlet
boundary conditions. This conclusion is especially interesting because we've
come to a different conclusion than in Kac’s [6] paper.

4 Mixed Boundary Conditions

After using the Dirichlet Model, we realize that, while the strings are fixed at
the end of the neck of the instrument, they rest on a bridge made of a light
wood, which is not nearly as rigid as a fixed end. In this model, the left end
of the string rests on a spring system, as shown in the diagram below, and the
right remains fixed:

17



Figure 4: Spring-mass system with an attached string

4.1 Derivation of Boundary Conditions

Suppose we have a string where one end is attached on the system shown in
Figure[d] and the other end is fixed such as in the Dirichlet boundary conditions.
This yields a set of mixed boundary conditions, one following the Robin (both
ends are attached to a spring-mass system) boundary condition, and the other
with the Dirichlet boundary conditions (both ends are fixed).

Denote y(t) = u(0,t), where y(t) satisfies the following ODE:

0 .
meylt) = —Hy(t) — us()] + TO.0sn (00,0) +7 (28)
yg(t) represents the equilibrium position of the string and k the spring constant
(the physical stiffness of the spring). The second term of the ODE in
represents the vertical component of the tensile force of the string. Then, since
0 is always small:

sin (0(0,t))

cos (0(0,1))
= T(0,t)tan (6(0,t))
= T(00) u(0.1)

Next, since the string is resting on the spring and then continues to a fixed
end, we can consider the mass in the spring-mass system to be small enough
to be negligible. More specifically, the mass that would exist on the spring, is
the point mass of the string on the spring, which is so small, that we consider
it to be 0. Furthermore, there are no additional external forces in this system,
so 7 = 0, as is the yg(t) term, because the equilibrium position of the system
is at x = 0. Finally, the vertical component of the tensile force is non-changing
because we have previously defined constant tension 7" in the system and we are
only working in 1-dimension, and thus T'(0,¢) = T. With these simplifications,

T(0,t)sin (6(0,1))

Q

T(0,1)

18



equation becomes the following;:

T%(O, £) = ku(0, 1) (29)

Furthermore, the boundary conditions for the Mixed Boundary Condition model
are now:
Ju

Toe

(0,t) = ku(0,1) (30)
0 = u(L,t) (31)
Together with the 1-dimensional wave equation:

0%y 0%
ﬁ(% t) = Cz@(xa t)

where ¢? = % and the initial conditions ¥(x) and ®(x).

u(z,t=0) = &(x)
ou
E(m, t=0) = T(x)

we can solve for the unique solution to the 1-dimensional wave equation with
the mixed boundary conditions.

4.2 Series Solution to the Mixed Boundary Conditions

Using separation of variables method, let u(z,t) be composed of the product of
two functions:
u(z,t) = F(x)G(t)

Then, we apply the same 1-dimensional wave equation operator from the Dirich-
let model, resulting;:

0

2
— = 2
52 G(t) — A\c*G(t) 0 (32)
0
—F(x) — \F =
O F@) - AF@) = 0 (33)
Then, applying the boundary conditions: F'(0) = £F(0) and F(L) = 0. Now

we obtain the general solution for F'(x):
F(z) = c1 cos (vpx) + cosin (v,x) (34)

Because F(L)G(t) = 0, by the fixed boundary condition at L, and since G(t) #
0, F(L) = 0. Additionally, A = v2. Further using the boundary condition

n*

explained above, we see that ¢, = Ticl, thus the specific solution for F,(z):

Un

F(x) = ¢1 cosvpx + 1 sin v,z

Tv,
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Multiplying F'(x) by é, it will remains to be a solution of 1-dimensional wave
equation, hence

k
F(z) = cosvpx + T sin v, x (35)

Un
Substituting for F'(L) = 0, we have v, is the solution of:
T

tanv, L = — 3 Un (36)

Then for G(t), we apply the same process as in the Dirichlet model, resulting
in:
G(t) = A, cos (cunt) + By, sin (copt)

where A, and B,, are the n-th Fourier coefficients. Now, the solutions to the
1-dimensional wave equation with mixed boundary conditions is:

un(x,t) = (Ap, cos (cvpt) + By sin (cupt))(cos (vpz) + Tivn sin (vpx))  (37)

The following theorem shows the orthogonality of eigenfunction F, in Mixed
boundary condition

Theorem 4.1. The eigenfunction {cos v,z + T% sinv,x,Vn =1,2,...} are mu-
tually orthogonal to each other.

Proof. W.T.S: [ F,(z)Fy,(x)dz =0, if m # n.

Note that
(=F,F + F,F,) = —(F)/Fu+ F,F,,) + (F,F,, + F.F},)  (38)
= -F/F,—F F +F,F +F,F (39)
= —F'F, +F,F" (40)
Using F = A\, F,,, and F)} = A\, Fip,
(=F.Fp + FoF') = =M FuFr + A FoFon = (A — An) FFon
SR |
/Fandx = /O ﬁ(Fanln _Fr/LFm)/dx (41)
1
1
= ﬁ(FrIL(O)Fm(O) — I, (0)F,,(0)) (43)
m n
Applying the boundary conditions:
/F Fodx = #(EF (0)F,,(0) — F, (O)EF (0)=0 (44)
Hence {F,,(x)} = {cosv,x + Tivn sinv,x}n = 1,2, ... are orthogonal sets. O
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4.3 Numerical Approximations for v,
Recall v,’s are the solution of the following equation:

tanv,L = —%vn
Notice, that v, appears on both sides of the last equation and thus cannot be
symbolically solved, but rather numerical approximation must be used. In order
to obtain a numerical approximation, we began by plotting tan (v, L) against
_TTvn. In the following plot, figure |5| v, has just been called v for ease of
plotting, additionally, just for this plot T' = 300 and k& = 200.

10|

N
NS
\

1
(5]
1
[\%]
1
2
N
Y
w

10

Figure 5: tan (v, L) in blue, plotted against ;kTUn, in orange in order to deter-
mine a numerical approximation for v,.
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4.3.1 Approximation of v, when n is Large

By further observation, we see that when n is sufficiently large, or when k is
very small, v, lies approximately on the vertical asymptotes of the tangent line
function. Note that v, can not be 0, since if v, is 0, then solution with 0 as an
eigenvalue does not satisfy the boundary condition. From the plot in Figure
the vertical asymptotes of tan (v, L) occur at 4+ n. Thus. our first method of
numerical approximation for v, L (and v,) is as follows:

Q

vp L g +(n-Dm

7w (n—Dm
2L L

Vp =

(n—1)m _
L

Although, at higher degrees, a correction is required. Let v, = 57 +
€n, Where €, is the correction factor, and n € Z:

tan v, L = tan (g +(n— 17 —e,L) =tan (g —e,L)

Notice that tan (3 — x) is not smooth, meaning not continuously differentiable,

at £ = 0 and thus we can rewrite tan % — x as:

¢ (7r ) lzcoszx
an(= —x) = —
2 z sinz
Now, taking the Taylor Expansion of £>*% in order to find a better approxi-
mation:
TCOST 1 x?2 ozt 226
sinz 3 45 925
We find through the Taylor Expansion, that tan (3 —z) ~ 1 = —TZ”. Then
further substituting into the equation for the correction, we have:
1 T
- - _—(C — D —
enlL k(2 (= —en)
TL T+ (2n—2)r TL
< 76,’%—#7@1—1:0

hence, let a = %, the solution of the quadratic formula is given by:

_(m42(n—Dma+ /a2(r+2(n— 1)) +a
4a

€np —

(r+2(n—1Dm)a—/a®(mr+2(n—1)7)2 +a
n = 4a
With a positive and a negative answer, we chose the sign of €, based on the
sign of v, that we are trying to approximate. If we are trying to approximate
positive v,, we will chose positive €,, while if we are trying to approximate
negative v,, we will chose negative ¢,, since we want to use the correction to
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— tan(E —x)
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0.5 1.0 15
oL x
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6L

Figure 6: Taylor expansion of tanx around €, =~ 0

make v, as close as possible. Then we plot tan § — x and % in Figure |§| in order
to see how the approximation performs.

Exmaple 1: Suppose k =1, T = 1, L = 3, the numerical solution of vyq is
given by mathematica as

v10 ~ 9.98166025783878,

where our numerical approximation methods gives
v & 9.949074768037809.

Exmaple 2: Suppose k = 1, T = 1, L. = 3, the numerical solution of vgq is
given by mathematica as

V9o ~ 20.436649815855155,

where our numerical approximation methods gives
vho A~ 20.420692321110568

In Figure [6] we can see that the approximation performs very well for small
correction, i.e €, ~ 0. Thus we can consider this our numerical approximation
for v, when n is large. We will use the other approximation for when n is small,
and this is more important to our project since fundamental frequency plays
the largest role in sound spectrum.

4.3.2 Approximation of Fundamental Frequency

Noted that in real life, k is substantially large and the slope of the linear line,
—%, is close to zero, hence 4 is approximately 7 and v; is approximately 7.

The numerical approximation method is follows:
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Let y = v1L — m, hence y is a function that depends on v.
Consider the following equation:

1 2
y+*y3+*ys+"'=—ﬁy+ﬂ-

4
3 15 L (45)

Where & is % Note that the right hand side is equivalent to —%vl and the left
hand side of the equation is the Taylor expansion of tanx around x = v; L — 7.
Regard as a function of y that depends on k:

y = y(x) with y(0) =0 (46)
By definition of y, v1 can be written as a function of y

= y—’_Tﬂ; hence v1(0) = l (47)

U1 7

Next, we are trying to expand y(x) around s = 0 with only the first order
correction.
Using implicit differentiation, and apply % to both sides of the defining equation

, we obtain

2 y+m
vy Syt = (48)
3 L
Evaluating at x = 0, and note that y(0)=0, we obtain y'(0) = —F. Hence
the first order Taylor expansion of y(x) is as follows
_ y© 7
u(s) = y(0) + 51 = T
by equation 7 when £ is small (i.e when k is large)
1 T
vi(k) & (T —K7) (49)

Equation is interpreted as follows: when & is zero, then v; = 7, when & is

close to zero, then the correction term is —%7.

Exmaple 3: Suppose k = 500, T = 1, L. = 3, the numerical solution of v;
is given by mathematica as

v1 ~ 1.0464998856249224,

where our numerical approximation methods gives
v] &~ 1.0464994194958.

Exmaple 4: Suppose k = 50, T = 1, L = 3, the numerical solution of v; is
given by mathematica as

v1 ~ 1.040263461830458,
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where our numerical approximation methods gives
v] ~ 1.0402162341886205.

Therefore, the numerical solution supports that our approximation method
works well when k is large. Moreover, the larger k is, the better aprroxima-
tion this method performs.

Observation 4.1. wu,, has period 627”
Proof. Modes of solution has the form:

up(z,t) = (Ay cos copt + By, sin cv,t)(cos v,x + T sin v, )
Up

2 2 2 k
Up(x, t + —W) = (An cos cu, (t + —T) + B, sincv, (t + 7T)) (cos vpx + —— sinv,x)
c

cuy, cvy, Un, Tv,
= (A, cos (cupt + 27) 4+ By, sin (cv,t + 27)) (cos vz + T]Zn sin v, )
= (A, cos cupt + By, sin cupt) K sinv,x) = un(x,t)
' U

Hence the frequency of each solution is given by:
cv
fn ==

2T

Observation 4.2. Since v, ’s are not multiple of each other, we don’t have
overtone anymore.

Furthermore, by our approximation method, the fundamental frequency of
the vibrating string with Mixed Boundary Conditions is given by:

c(mr—kKT) c K
= — = — 1 —_——

T 2L TAR

Recall from a previous section that the fundamental frequency in Dirichlet

boundary condition is
c

le:ﬁ

Theorem 4.2. With same physical constants p, T and L, the fundamental
frequency of the mized boundary condition is approximately a factor of that of
the Fized boundary condition, i.e
K
flM %le(l_ E) (50)

Remark: since % is positive, the fundamental frequency of the mixed bound-
ary condition is always less than the fundamental frequency in Dirichlet bound-
ary condition, with same physical constants p, T and L.
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4.4 Plucked String Model with Mixed Boundary Condi-
tions

Now that the wave equation for the mixed boundary conditions is complete and
we have a numerical approximation for v,, we can build a model for plucked
strings. Recall that the initial position of the plucked string is the tent function
and the initial velocity of the plucked string is 0, thus B,, = 0.

The solution of 1D wave equation with mixed boundary condition for plucked
string is given by:

Z (A, cos (cont)) (cos (vpx )+Tivnsm (V) (51)

where A,, is related to the initial position as:

O(x) = u(x,0) = Z un(0,1) Z A, (cos (vpx) + % sin (vpx)) (52)
n=1

n=1

Given (cos (vnx)—i—%n sin (v,x)) as the eigen-function of F//(x) = AF,(x), there-
fore A, is the Fourier coefficient of initial position given by inner product of
initial position and the eigenfunction:

Fo(z)
1 ()]

1 dh Lo hL h

1 h (T — dk)vy, cos (dvy,) + (k + Tv?) sin (dv,) — Toy,
~F @)l (G Tv;,

h  ksinv,L — v, (T + kL — kd) cos v,d + Tv, cosv, L — (k + (d — L)Tv2) sinv,,d
d—L Tv3

Where the norm of the eigen-function is given by:

Ap = (®(z) ) (53)

+

)

1Fo ()] = 1 —k2sin2v, L 4+ v, (2k(kL + T — T cos 2v, L) 4+ T?v,,(sin 2v,, L + 2v, L))
" 2 T203
(54)

Note that when k is large, v, L is approximately 5 + nm, hence
sin 2v, L = sin (7 4 2nm) = 0,

additionally
cos 2v, L ~ cos (7 4 2nm) = —1

Thus, ||F,(z)|| is approximately

2k (kL + 2T)
| Fn ()] ~ 2\/T2UTQL+2L
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As n tends to infinity,

. L
I [ Fu@) = /5

Thus, when £k is large, the norm of eigen-function in the mixed boundary con-
dition model will converge to the norm of eigen-function in fixed boundary
condition model (Dirichlet Model).

Furthermore, the |A,| is bounded:

1 (h(k + T, + (dk + T)v, + dTv2) +h(2k + Tv, + (dk + kL + T)v, + (L — d)Tvi))
[[E ()] dTw;, (L —d)Tv;

Since when k is large, || F},(z)|| has lower bound 4/ £, hence m has an upper

bound \/%
The absolute value of A,, is bounded by:

/E(h(k + Tv, + (dk + T)v,, + dTv2) +h(2k +Tv, + (dk+ kL +T)v, + (L — d)Tv?l))
L dTv3 (L —d)Tv3

For example, suppose L =, d = §, h = 0.1, T = 60, p = 1.15, k = 500, then
we observe in Figure [7] Since the upper bound of absolute value of A,, converges

0.05 -

-0.05+

Figure 7: A, plotted in orange, against the upper and lower bounds, in blue
and green respectively. In this plot, n is plotted on the horizontal axis.

to zero when n tends to infinity, we can conclude that A, also converges to 0

when n tends to infinity. From these observations, we can go on to investigate
the energy of this model.
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5 Energy of the String with the Mixed Bound-
ary Conditions

Similar to the Dirichlet model, we investigate the energy of the model with
the mixed boundary conditions. In the Dirichlet model, the energy is sum of
the potential and kinetic energies of the string. However, because of the added
spring, the energy is not preserved in the string. Therefore, we add the potential
energy of the spring into the system, giving us with a modified energy equation:

E(u) = gu(O,t)Q + % (/OL p (?;)2 +T <§Z>2 dm) (55)

E(Ustring) = % (/OL p <?;;>2 +T (gg)z dx) = BE(u) — gu(O,t)z (56)

In equation the first term is the potential energy of the spring, and the
latter two terms are the sum of the potential and kinetic energies of the string.
Making the second two terms in equation the energy of the string. Further-
more, we call[56] as the energy of the string. In order to further understand the
energy of the model with the mixed boundary conditions, we begin with a sim-
ilar theorem and proof to the Dirichlet, for the time independence of the energy.

Theorem 5.1. E(u) is time independent.

Proof.
0E(u) ou(0,1) oudu,,;, 1 [Lou d*u T
o~ OO Ty g+ ) 5 aE T e

_ ou(0,t) Ou Ou

= ku(0,t) == — Tg - la=0
Using the boundary conditions from above, we have:

O0E(u) ou 0u(0,1t) Ou Ou
ot a2 "o gz o= =0

Thus E(u) is constant in time. O

Remark: the sum of the energies of the spring and the string is constant in
time, but each of those energies are not as it is specifies in

Continuing, we will prove that the total energy is equal to the sum of the
energies of the modes.

Theorem 5.2. If u(z,t) =), i un(x,t)as above, then Vn, E(uy) is constant
in time and the total energy is equal to the sum of the energies of the modes.
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Proof. Prove by induction:
k
E(uy +uz) = 5(u1(0,t)2 + 2u1 (0, H)uz(0, 1) + ug(0,1)?)

3 ot a o " Car 0z oz ox T Con

L L
- 8u1 8’11,2 8’11,1 8u2
_E(Ul) +E(uz)+ku1(07t)u2(0,t) —‘rp o ﬁﬁdfﬂ—‘rT A %Ediﬁ

1 (E o Auy O 9 ) Auy O o
/p(( Uiye o0 Oz Oz gy Dlinyy (O Uz | Ousyyy
0

foL %%daz = 0, by Theorem ({4.1)).

L L
_ k
/ F'F! dx = Fn'Fm|*Zf — )\n/ F,Fdr = f?Fn(O)Fm(O)
0 0

L
1[G G = TGAGA (Ol OF(0)] = ks (0.2 (0.1

E(Ul + UQ) = E(Ul) + E(’LLQ)

O
5.1 Energies of the n'* mode of the Plucked String
Recall from previous section that:
u(z,t) = i (A, cos (cupt)) (cos (v,z) + L sin (vpx)) (57)
) n:1 T’l}n L
Where A, is:
4 - 1 (ﬁ (T — dk)vy, cos (dvy,) + (k + Tv?) sin (dv,) — Toy,
" Fu (@) d Tv;,
h  ksinv,L — v, (T + kL — kd) cos v,d + Tv, cosv, L — (k + (d — L)Tv2) sin v, d
+ d—L Tv3 )

and the norm of the eigen-function is given by:

|Fu(@)] = =

\/—k2 sin 2v, L + v, (2k(kL + T — T cos 2v, L) + T?v,(sin 2v,, L 4+ 2v,, L))
2

T2v3

(58)
With these equations, we can evaluate E(u, ) in order to understand the energy
of each mode. Recall, that E(u,) is time independent, and we can further
evaluate at ¢ = 0, giving the energy of each mode:

ko —2kT + 2kT cos 20, L + sin 20, LX =2 1 2L (K 4 T02)
2 4T?
(59)
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Recall, when k is large, v, L ~ 5 + nm, thus:
sin 2v, L = sin (7 + 2n7) = 0

additionally,
cos 2v, L & cos (7 4 2n7) = —1

Then, with these evaluations, we can simplify E(u,) into the following:

ko —AKT +2L(K? + T02
Bl = 425+ 2 T

(60)

Next, we plot E(u,) to visually see the energy of the string at each mode:

040" -
0.3

02f ]
0.1 7 ! 1

0.0/ .

Figure 8: Plot of E(u,) for n = (1,10)

Additionally, we can plot E(u,) against d, in order to see how E(u,,) changes
with d. In the following plot, we plotted E(u1), E(u2), E(us),and E(u4)

From Figure [0} it’s difficult to understand the relationship between d and
E(uy,), we can change the bounds of the graph, to get a closer look of what
happens as d approaches 0.

From Figure we can see when d is very small the energy is very high,
and oscillates across the modes, and this pattern continues until the energies of
the modes are nearly equal as d approaches 1. This observation is also verified

by Figure [0}

Following the structure of the Dirichlet Model, it would be logical to inves-
tigate the distribution of the energies across the modes for the mixed boundary
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Figure 9: Plot of E(u1), E(u2), E(us),and E(u4) against d. E(u1) is plotted in
blue, F(us) in orange, E(u3) in green, and F(u4 in red.

200
150 [
100 -

50 ...

Figure 10: Same plot as in Figure [J]
, but with x-axis changed to 0, §

condition model. In order to do this, we would need to again determine P,
as the distribution of energies. More specifically, we would need to define the
average energy of the string across the period. Unfortunately, each solution has
a different period, and we are thus unable to take an average across the period.
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Furthermore, since we are unable to take this average, we are unable to simply
define the distribution of the energies for this model.

6 Vibrato Modeling

Vibrato is employed by string musicians by moving their finger a small distance
back and fourth on the string. Suppose the distance/amplitude of vibrato is
characterized as a and the frequency of vibrato is characterized as 3, then the
boundary of the string is instead L(t) = L+ asin §(27t), where L is the original
length of the string.

The proposed mathematical model of the string is as following:
u(x,t) satisfies the 1-dimensional wave equation

0%u 0%u
ﬁ(lﬂt) ZCQ@@J) (61)

when 0 < o < L(t), u(z,t) = 0 for z < 0, and 2 > L(t). with boundary
condition

w(0,8) = 0, u(L(t),t) =0

6.1 Conformal Mapping Approach

One method to solve this second order linear partial derivatives is discussed sys-
tematically by Gaffour in [3], [7] by transforming the original moving boundary
domain into a fixed boundary domain using a conformal map.

Consider the 1-dimensional wave equation :

Pu_ o

ox2  Or2
with the following initial conditions:

u(z,0) = ¥(x)

ou

2 (2,0) = ¥(a)

and the following moving boundary conditions:
w(0,7) = 0; w(L(t),7) =0; 7 >0and 0 < x < L(t)

This approach uses the analogy between Laplace’s equation and the wave equa-
tion. The change & = iz transforms Equation into the following elliptic
equations:
Pu  0%u
012 012

=0 (62)
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g 10y B

Figure 11: Conformal Map

It is well known that that Laplace’s equation is invariant when subjected to a
conformal map transformation. More precisely, if:

Z=F(W) = f(&7)+1ig(&7)

with W = £ 4+ 45 and Z = 7 + iZ, then the change of variables:

T=fn); ¥ =g(&n) (63)

transform equation into the following equation:

u 0%u
~ =0 64
o oz (64)

We impose the following condition upon F:
FW) = F(W). (65)

Then deduce by use of the McLaurin expansion that

(& in) = f(&n); g(& in) = ig(&,n)

where f(£,7) and g(&,n) are real functions of the real variable £, 7).
Setting 7 = in in Equation , we find the original variables 7 and x:

T=f(&n);x=g(n) (66)
Then Equation takes the following form:
0?u  O%u
o og
The right choice of F', produced a conformal map of the time domain variable

0 <z < L(t) to aband 0 <7 < 1y. In this case, the boundary conditions can
be expressed by:

u(€,0) = 0; u(&,mo) =0
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The solution for u(&,n) in the fixed domain is well known and can be expressed
in terms of the complex Fourier series.

u(E,n) = iAn oo (D) —ew (Te-n)] o0

To find the solution with the original variables 7 and x, we consider the inverse
function 1(Z) = F~1(W), note that this ¢ is not the same as the initial position
function V.

Finally, the exact solution with the original variables is given in terms of the
functional Fourier series:

u(r,z) = i:oAn [exp <in7:1¢(7 + a:)) —exp (i??ﬂ-:z/)(r - x)ﬂ (68)

where ¥(7+ ) =€+ n, (7 — ) = £ —n, then we deduce:

(T + L(t) ; W= L®). = L(t)), (69)

The expression for the coefficients (for the symmetric initial conditions) is:

No =

1 L(0) .
n= /—L(O) k(z) exp (imny(x))dx (70)
D(z) + ¥(z),z >0

—U(z),z<0

6.2 Adiabatic Approach

After some investigations using the conformal mapping method, we realized that
the solution yielding by the conformal map is complicated to calculate. There-
fore, we adapted the adiabatic approximation approach.

A very 7slow” change in the boundary conditions of a problem defines an
”adiabatic” process. More explanation of the ”adiabatic” process is explained
in [15].

With this intuition, the frequency of the vibrating string for A4 is 440 Hz,
while the frequency of vibrato is about 6-7 Hz, hence the boundary is changing
"slowly” comparing to the behavior of the vibrating string. An intuitive ”solu-
tion” to the moving boundary condition is given by the solution of the Dirichlet
Boundary Condition, but replace L with L(t).

> cnmt nmwx
adiabatic — An ——sin —— 71
Ugdiabat nz::l cos 70 sin 70 (71)

where L(t) = L + asin f27t.

We still need to justify that the adiabatic approximation is ”close” to the orig-
inal solution.
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Theorem 6.1. If the adiabatic condition is satisfied, then the norm of the
difference ||u — Uqdiabatic|| is small for a bounded interval of time.

Proof. Recall that the 1D wave equation is
2 0?u  0%u

==

Ox? ot

where u(x,t) is the exact solution of the 1-dimensional wave equation with mov-
ing boundary condition.
Introduce v-another functor of (x,t), and consider

du — 4

ot

{aku (72)
at — € az2

u(x,t) satisfies the above system if and only if it satisfies the 1-dimensional wave
equation.

_ ( ulz1)
Introduce the vector ?(x,t) = < (@ 1) >
is satisfied if and only if

f’; (o )7 (73)

0 I
Denote A = ( 9 52 " >
902 0

Consider u(x,t) as the solution of the 1D wave equation with moving boundary
condition, then

{ ?lﬁ — AT W

- . .
+—0 = fo is given

Then the solution is written formally as

%
Tt =%
Let g(z,t) denote the solution given by the adiabatic approximation such that

it satisfies:
%—? =AGg+ 7
7\1&:0 = 70 same as before

According to Duhamel’s formula
t t
7= / eI (3)ds + et o = / AP (s)ds+  (T4)
0 0
Our objective is to estimate ||? — ?H

t t
7 -7=1 / =912 ggl| < [ []et=47]|ds
0 0
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by triangle inequality.
We choose energy as the norm of the vector functions, the operator e™ is
bounded within a bounded interval of time, since the energy can not be infinity,
hence,

147 || < er|rl]

where ¢, is a constant that depends on 7. In the end, in order to show ||? il
is small, we are left to show ||7|| is small, where 7 = 02% - %, or in other

words, 7 is the 1D wave operator acting on the adiabatic approximation.
Let

t
flz,t] = Asin % cos anﬂ'
nwT cnmt
t] = Asi L
gl 1] S G sin Bt + L €08 wsin Bt +
d%g 9%
_ 2
r[x,t] =cC @ - w
Norm of r is given by energy of r, which is
L
0 0
rNormlz,t] = /0 p(87:)2 + T(a—;)zdx

Consider the integrand:
or. o or
bl (<o
PG +T(50)
By Mathematica, the integrand is given by Figure [T2}
Notice that when the adiabatic condition is satisfied L >> a, 1 >> g > 0.
Hence

~ 0 and

e

@
17 ~0 (75)
It is suffice to let L=1, and «
oscillates, hence o << 1.
Applying the adiabatic condition, we have Figure
Notice that all terms without «, 8 cancel out nicely, which is Figure
After cancellation, the upper bound of the solution is given by

be the proportion of the length that vibrato

p(2AnTPraf + Andritaf + 8An*n?af)? + T(2Anm%aB + 2An3 P zaB)?
Integral the upper bound from 0 to L, we have
(a2ﬁ2)%A2n4(4* (12+nm(6+nm))T+ (192 +nm(48(1+1t) +nmw(4+3t(2+1))))p)
Since o << 1, B << 1 and the above integral has coefficients a?32, the integral is

approximately 0. Hence we proof that the norm of the difference ||u—tadiapatic||
is approximately 0 for a bounded interval of time O
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trial2[x_, t_] =|

P
(Ac2 n® 7r3xat5Cos[tB] Cos[cnnt] Cos[nnx] -2AnnxaBCos[tB] Cos[cnnt] Cos[nnx] (-cnwtapBCos[t}] +r:n7r)2 -

2AnnxapBCos[tp] Cos[nnx] (2cnnta®p? Cos[tB]*-2cnnaBCos[tp] +cnrtap’Sin[tp]) Sinfcnnt] +

4Annxa®p?Cos[tB]?Cos[nnx] (-cnxtaBCos[tB] +cnx) Sin[cnxt] +

2Annxap? Cos[nnx] Sin[tB] (-cnxtaBCos[tB] +cnx) Sin[cnxt] +

AnnxapCos[tB] Cos[nnx]

(-Cos[cnnt] (-cnxtaBCos[tBl+cnm?- (2cnxta’ B Cos[tB]’-2cnnapfCos[tB] +cnntap’Sin[tp]) Sin[cnnt])+
2Ac?n?x® aBCos[tpB] Cos[cnnt] Sin[nnx] -2An? n* x> a® B2 Cos[tB]2 (-cnntaBCos[tB] +cnx) Sin[cnxt] Sin[nxx] +
Ac?n?n? (-cnxtaBCos[tB] +cnx) Sin[cnxt] Sin[nxx] -

A (-3Cos[cnnt] (2cnnta® B’ Cos[tB]*-2cnraBCos[tB] +cnntap’Sin[tp]) (-cnrtaBCos[tBl+cnm) -
(-6cnnta®p®Cos[tBI® +6cnna’ B’ Cos[tB]? -6cnnta’ B° Cos[tp] Sin[tB] +cnntap’Cos[tB] +3cnxap’Sin[tp])Sin[cnxt] +
(—cnntaBCos[tﬁ]+cn7r)35'in[cn7tt])51'n[n7rx]+

A(-cnrtapBCos[tB] +cnx) Sin[cnxt]

(anrxoz2 B2 Cos[tB]2 Cos[nnx] +nnxapB?Cos[nnx] Sin[tB] - n®x* x* a® B2 Cos[t B]> Sin[nxx]) -

AcCosfcnnt] (n®n® x® a® g% Cos[t B]° Cos[nnx] -6nnxa’B® Cos[tB]® Cos[nnx] -6nnxa’ B> Cos[tp] Cos[nmx] Sin[tp] +
nrxap® Cos[tB] Cos[nnx] +6n>n* x* o’ B° Cos[t B]° Sin[nnx] +3n® n* x* «® B° Cos[t B] Sin[tB] Sin[nnx]))? +

T

~Ac*n®n®Cos[cnnt] Cos[nnx] -2AnnaBCos[tB] Cos[nnx] (-cnntaBCos[tB] +cnx) Sin[cnxt] -

AnnCos[nnx] (-Cos[cnxt] (-cnxtaBCos[tB]+cnm? - (2cnnta’ B’ Cos[tp]’-2cnnaBCos[tB] +cnntap’ Sin[th])
Sin[cnxt]) +2An’ 7’ xaBCos[tB] (-cnntaBCos[tp] +cnx) Sin[cnxt] Sin[nxx] -
nmxx nxx

2 n2 2
m]+2nna B2 Cos[t B] Cos[

AC t -n3 53 x2 a2 Zc t Zc e
os[cnrm ][ n® n° x“ a” B Cos[t B] os[ L+a$‘in[tﬁ]]+

nxx

L+aSin[tp]

nmx

2 2 g . nmx 2
L+aSin[tB] ]—n 7 xap S1n[tﬁ]$1n[7]]]

. 2 2 2 2 2 g3
]S1n[tB]—4n 7 x o B2 Cos[t 8] S1n[ L asiai)

nmxls2 Cos[
Figure 12: integrand given by Mathematica

(An®n® xapCos[tB] Cos[cnnt] Cos[nnx] -2An’n®xapBCos[tB] Cos[cnnt] Cos[nnx]-An’n’xaBCos[tp] Cos[nnx]Cos[cnnt]+
2An2n? aBCos[tB] Cos[cnnt] Sin[nxx] +An®x® (-cnntaBCos[tB] +cnx) Sin[nxt] Sin[nxx] -
A (-3Cos[cnnt] (2n® n* aBCos[tB]) +n’n® Sin[nxt]) Sin[nxx])? +
T
(-An®n® Cos[cnnt] Cos[nnx] -2An*n* aBCos[tB] Cos[nnx] Sin[cnxt] -
AnxCos[nxx] (-Cos[cnnt] (-cnxtaBCos[tB]l+cnm)?+2cnraBCos[tp] Sin[cnnt])+
2An® 7 xaB Cos[tB] Sin[cnxt] Sin[nxx])?;

Figure 13: Applying the adiabatic condition to the solution

(»after some cancelationsx)
p (-2An®n® xaB Cos[tB] Cos[cnnt] Cos[nnx] -An’ 7’ nntaBCos[tB] Sin[nxt] Sin[nnx] +8An®x* aBCos[nnt] Cos[tp] Sin[nnx])?+

T (-4An®>x® aBCos[tB] Cos[nxx] Sin[nnt] +2An®»® xaBCos[tB] Sin[cnxt] Sin[nxx])?;
<p (2An37\'3xaB+An27r2n7rtaB+8An27r2aB)2+T (4An2n2aB+ZAn3n3xaB)2;

Figure 14: After cancellation
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