Chapter 9

Method of Lines

“Prejudice is the child of ignorance.” William Hazlitt

9.1 Introduction

The method of lines (MOL) is a well-established numerical technique (or rather a
semianalytical method) for the analysis of transmission lines, waveguide structures,
and scattering problems. The method was originally developed by mathematicians
and used for boundary value problems in physics and mathematics (e.g., [1]-[5]).
A review of these earlier uses (1930-1965) of MOL is found in Liskovets [6]. The
method was introduced into the EM community around 1980 and further developed
by Pregla et al. [7]-[14] and other researchers. Although the formulation of this
modern application is different from the earlier approach, the basic principles are the
same.

The method of lines is regarded as a special finite difference method but more
effective with respect to accuracy and computational time than the regular finite
difference method. It basically involves discretizing a given differential equation in
one or two dimensions while using analytical solution in the remaining direction.
MOL has the merits of both the finite difference method and analytical method; it
does not yield spurious modes nor does it have the problem of “relative convergence.”

Besides, the method of lines has the following properties that justify its use:

(a) Computational efficiency: the semianalytical character of the formulation leads
to a simple and compact algorithm, which yields accurate results with less
computational effort than other techniques.

(b) Numerical stability: by separating discretization of space and time, it is easy
to establish stability and convergence for a wide range of problems.

(c) Reduced programming effort: by making use of the state-of-the-art well doc-
umented and reliable ordinary differential equations (ODE) solvers, program-
ming effort can be substantially reduced.
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(d) Reduced computational time: since only a small amount of discretization lines
are necessary in the computation, there is no need to solve a large system of
equations; hence computing time is small.

To apply MOL usually involves the following five basic steps:
* partitioning the solution region into layers
« discretization of the differential equation in one coordinate direction
« transformation to obtain decouple ordinary differential equations
« inverse transformation and introduction of the boundary conditions
« solution of the equations

We begin to apply these steps to the problem of solving Laplace’s equation. Since
MOL involves many matrix manipulations, it is expedient that all computer codes in
chapters are written in Matlab.

9.2 Solution of Laplace’s Equation

Although the method of lines is commonly used in the EM community for solving
hyperbolic (wave equation), it can be used to solve parabolic and elliptic equations [1],
[15]-[18]. In this section, we consider the application of MOL to solve Laplace’s
equation (elliptic problem) involving two-dimensional rectangular and cylindrical
regions.

9.2.1 Rectangular Coordinates

Laplace’s equation in Cartesian system is

PV 9%V

ox2 + 02 0 9.1
Consider a two-dimensional solution shown in Fig. 9.1. The first step is discretization
of the x-variable. The region is divided into strips by N dividing straight lines (hence
the name method of lines) parallel to the y-axis. Since we are discretizing along x,
we replace the second derivative with respect to x with its finite difference equivalent.
We apply the three-point central difference scheme,

Vi Vig —2Vi+ Vi
ax2 h?

9.2)
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Figure 9.1
Illustration of discretization in the x-direction.

where £ is the spacing between discretized lines, i.e.,

a

h=Ax=
N +1

9.3)

Replacing the derivative with respect to x by its finite difference equivalent, Eq. (9.1)
becomes

2v, 1
52t [Viei () =2Vi(») + Vici (0] =0 (9.4)
Thus the potential V in Eq. (9.1) can be replaced by a vector of size N, namely

[VI=[V1,Va,..., VnT (9.5a)
where ¢ denotes the transpose,
Vi) =V(xi,y), i=12,...,N (9.5b)
and x; = i Ax. Substituting Egs. (9.4) and (9.5) into Eq. (9.1) yields

921V 1
% ~ S IPIVO)] = [0 9.6)
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where [0] is a zero column vector and [ P]is an N x N tridiagonal matrix representing
the discretized form of the second derivative with respect to x.

pe—1 0 ... 0
-12 —-1... 0

[P]= TS 9.7
0 ...-12 —1
0...0 —1p,

All the elements of matrix [P] are zeros except the tridiagonal terms; the elements
of the first and the last row of [ P] depend on the boundary conditions at x = 0 and
x = a. pg = 2 for Dirichlet boundary condition and p, = 1 for Neumann boundary
condition. The same is true of p,.

The next step is to analytically solve the resulting equations along the y coordinate.
To solve Eq. (9.6) analytically, we need to obtain a system of uncoupled ordinary
differential equations from the coupled equations (9.6). To achieve this, we define
the transformed potential [V] by letting

[V]=[T][V] (9.8)

and requiring that
[r[P][T] =[] 9.9)
where [A2] is a diagonal matrix and [T]" is the transpose of [TT]. [22] and [T] are
eigenvalue and eigenvector matrices belonging to [P]. The transformation matrix

[T] and the eigenvalue matrix [A%] depend on the boundary conditions and are given
in Table 9.1 for various combinations of boundaries. It should be noted that the

Table 9.1 Elements of Transformation Matrix [7'] and Eigenvalues

Left Right

boundary  boundary Tj; Ai

Dirichlet ~ Dirichlet /27 sin 225 . [Tpp] 2sin 5y
Dirichlet ~ Neumann ,/ -EO.S sin l({vi)oss)n ,[Tpn] 2 sin %

. 2 (i—0.5)(j—0.5)7 (=057
Neumann  Dirichlet 103 €08 N+03 A Twnp] 2 sin NG
i—0.5)(j—1 . . (i—1
Neumann Neumann ,/% cos W ,j>1,[Tyn] 2sin %

1 i
o) =1
Note: where i, j = 1,2, ..., N and subscripts D and N are for Dirichlet and
Neumann conditions, respectively.
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eigenvector matrix [7] has the following properties:

(717! = (17
(T1(T) = [T] [T]=[I] (9.10)

where [/] is an identity matrix. Substituting Eq. (9.8) into Eq. (9.6) gives

[TV 1 =
O L = [0

Multiplying through by [T]~! = [T] yields

3?2 1\ =
(32 - 301) 71 =0 ©.11
This is an ordinary differential equation with solution
V; = A; cosh «;y + Bjsinha;y (9.12)

where o; = A;/h.

Thus, Laplace’s equation is solved numerically using a finite difference scheme in
the x-direction and analytically in the y-direction. However, we have only demon-
strated three out of the five basic steps for applying MOL. There remain two more
steps to complete the solution: imposing the boundary conditions and solving the
resulting equations. Imposing the boundary conditions is problem dependent and
will be illustrated in Example 9.1. The resulting equations can be solved using the
existing packages for solving ODE or developing our own codes in Fortran, Matlab,
C, or any programming language. We will take the latter approach in Example 9.1.

Example 9.1
For the rectangular region in Fig. 9.1, let
V©O,y)=V(@a,y)=V(x,0=0, V(x,b)=100
and @ = b = 1. Find the potential at (0.25, 0.75), (0.5, 0.5), (0.75, 0.25). I
Solution

In this case, we have Dirichlet boundaries at x = 0 and x = 1, which are already
indirectly taken care of in the solution in Eq. (9.12). Hence, from Table 9.1,

A= 2sin — 2 (9.13)
2(N +1)
and
T, 2 g Y™ (9.14)
S — Sin .
Y N+1 N+1
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Let N = 15sothat h = Ax = 1/16 and x = 0.25, 0.5, 0.75 will correspond to
i =4,8, 12, respectively.

By combining Egs. (9.8) and (9.12), we obtain the required solution. To get con-
stants A; and B;, we apply boundary conditions at y = 0 and y = b to V and perform
inverse transformation. Imposing V (x, y = 0) = 0 to the combination of Egs. (9.8)
and (9.12), we obtain

Vi Ty Ty ... Tiy Ay
% o1 Ty ... Toy Ap
.| =M10l=] . ) .
Vn Tni Tno ... TN AN
which implies that
[A]=0 or A;=0 (9.15)

Imposing V (x, y = b) = 100 yields

100 B sinha b
100 B; sinh apb
.| =1T] .

100 BN Sil’lhOle

If we let
B sinhab 100

B> sinh axb . 100
) =[T]"

[C]=

By sinhayb 100
then
B; = C;/sinha;b (9.16)

With A; and B; found in Egs. (9.15) and (9.16), the potential V (x, y) is determined
as

N
Vi(y) = Y TijBjsinh(e, y) 9.17)
j=1

By applying Eqgs. (9.13) to (9.17), the Matlab code in Fig. 9.2 was developed to
obtain

V(0.25,0.75) =43.1, V(0.5,0.5) =24.96, V(0.75,0.25) = 6.798
The result compares well with the exact solution:

V(0.25,0.75) =432, V(0.5,0.5) =25.0, V(0.75,0.25) = 6.797
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AA=1;
BB=1,
N=1S5;
% DETERMINE VECTOR ALPHA
H=AA/(N+1),
LAM = 2*sin ((1:N)*pi*0.5/(N+1) );
ALPHA = LAM/H;
% CALCULATE THE TRANSFORMATION MATRIX AND COEFFICIENT B
K = sqrt (2/(N+1));
T = zeros(N,N);
for I=1:N

for J=1:N

T(I,J) = K*sin (I*J*pi/(N+1));

end
end
V = 100*ones(N,1);
C =inv(T)*V;
A =ALPHA',
B =C./sinh(BB*A),
% CALCULATE V AT THE GIVEN POINTS
V1=0; V2=0; V3=0;
for K=1:N
V1=VI1+ T4,K)*B(K)*sinh(ALPHA(K)*0.75),
V2 =V2 + T(8,K)*B(K)*sinh(ALPHA(K)*0.5);
V3 =V3+ T(12,K)*B(K)*sinh(ALPHA(K)*0.25);
end
diary
V1, V2, V3
diary off

Figure 9.2
Matlab code for Example 9.1.

Notice that it is not necessary to invert the transformation matrix [7] in view of
Eq. 9.10). 1

Example 9.2
For Dirichlet-Neumann conditions, derive the transformation matrix [7py] and the
corresponding eigenvalues [A2].

Solution

Let )»,% be the elements of eigenvalue matrix [%2] and [] be the column vectors of
the transformation matrix [7py] corresponding to matrix [ P]. Then, by definition,

((P) - 2011) [] = o] ©.19)

Substituting [ P] for Dirichlet—-Neumann condition in Eq. (9.7) into Eq. (9.18) gives
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a second-order difference equation

k k k
—i5 4 (2=23) 0 =1 =0 9.19)

except the first and last equations in (9.18). If we let
B — Apeli® 4 Bre=iiok (9.20)
and substitute this into Eq. (9.19), we obtain
0= (Ace/™ + Bre /%) (=2cos gy +2 - 47)
from which we obtain the characteristic equation

A2 =2 (1 — cos¢y) =4sin2% 9.21)

or
Ax = 2sin % (9.22)

This is valid for all types of boundary combinations but ¢x will depend on the boundary
conditions. To determine ¢, Ay, and By, we use the first and the last equations in
Eq. (9.18). For DN conditions,

=0 (9.232)
—t% 4 z;"il =0 (9.23b)

Substituting this into Eq. (9.20), we obtain

1 1 A
|:ejN¢k(ej¢k —1) e INOr(e—it — 1)i| [lej = [0] 9.24)

For nontrivial solutions,

k—0.5
N +0.5

Also from Egs. (9.23a) and (9.20), Ay = — By so that

¢k= ., k=1,2,...,N (925)

= Ag sin (i¢y) (9.26)

Thus, for Dirichlet—Neumann conditions, we obtain

k—0.5
M =2sin | 0.5 (9.27a)
N 4+ 0.5

+
/ i(k—0.5)
T;i = 0.5 .27b
j sm( 7T— N105 > O )
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9.2.2 Cylindrical Coordinates

Although MOL is not applicable to problems with complex geometry, the method
can be used to analyze homogeneous and inhomogeneous cylindrical problems. The
principal steps in applying MOL in cylindrical coordinates are the same as in Cartesian
coordinates.

Here, we illustrate with the use of MOL to solve Laplace’s equation in cylindrical
coordinates [18]. We apply discretization procedure in the angular direction. The
resulting coupled ordinary differential equations are decoupled by matrix transfor-
mation and solved analytically.

Assume that we are interested in finding the potential distribution in a cylindrical
transmission line with a uniform but arbitrary cross section. We assume that the inner
conductor is grounded while the outer conductor is maintained at constant potential
Vo, as shown in Fig. 9.3. In cylindrical coordinates (p, ¢), Laplace’s equation can be

Figure 9.3
Discretization along ¢-direction.

expressed as

8%V 3V 9V

— =0 9.28
P o2 P o 992 (9.28)
subject to
Vip)=0, pely (9.29a)
Vip)=Vo, pel (9.29b)
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We discretize in the ¢-direction by using N radial lines, as shown in Fig. 9.3, such
that

Vile) =V(p,¢i), i=12,....,N (9.30)
where
. 2mi 2
¢i=lh=T,h=A¢=W (9.31)

and h is the angular spacing between the lines. We have subdivided the solution
region into N subregions with boundaries at I'y and I';. In each subregion, V (p, ¢)
is approximated by V; = V (p, ¢;), with ¢; being constant.

Applying the three-point central finite difference scheme yields

S 1Py, ©.32)
ap2 R :
where
VI=1[Vi.Va,.... WNT (9.33)
and
[2 =10 0 ... 0 0 —17]
-12-10...0 0 O
0 -12-1... 0 00
[Pl=]| . . . . (9.34)
0O 00 O0...-12 -1
_—1 0O 0 O 0 —1 2_

Notice that [P] contains an element —1 in the lower left and upper right corners
due to its angular periodicity. Also, notice that [P] is a quasi-three-band symmetric
matrix which is independent of the arbitrariness of the cross section as a result of the
discretization over a finite interval [0, 27 ].

Introducing Eq. (9.32) into Eq. (9.28) leads to the following set of coupled differ-
ential equations

%[Vl ~ a[vl [P]
2 _— =
dp2 P ap h? Vi=0

(9.35)

To decouple Eq. (9.35), we must diagonalize [ P] by an orthogonal matrix [7] such
that

(2] =[] [P][r] 9.30
with

[T) =[T]=[T]"" (9.37)
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where [A2] is a diagonal matrix of the eigenvalues kﬁ of [P]. The diagonalization is
achieved using [19]

T = w . A2 =2(1 —cosay) (9.38)
where

aj=h-i-j, op=h-n, i,jjn=12...,N (9.39)

If we introduce the transformed potential U that satisfies

[Wl=IT]V] (9.40)
Equation (9.35) becomes
p* 8252” + p%f] - [;ﬁ] [U] —0 (9.41)
where
[U] =[U1. Us,....UN] (9.42)
is a vector containing the transformed potential function and
An 2,
Uy = " = 7 sin(o, /2) (9.43)

Equation (9.41) is the Euler-type and has the analytical solution (see Section 2.4.1)

A B,Inp, =0
U, = n‘: n IO » Mn (9.44)
Apptn + Byt pn #0

This is applied to each subregion. By taking the inverse transform using Eq. (9.40),
we obtain the potential V;(p) as

N
Vilp) =) T;;U; (9.45)
j=1

where T;; are the elements of matrix [T].
We now impose the boundary conditions in Eq. (9.29), which can be rewritten as

Vio=r)=0, r el (9.462)
Vio=R)=V,, R el, (9.46b)
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Applying these to Eqs. (9.44) and (9.45),

N
Tyla+Bimn]| > T [a B ]| =0,
= =1 wj#0
i=1,2.....N (9.47a)
N
Tylaj+BmR]| > T [ AR +BRT]| =V,
wi=0 T 170
i=1,2....N (9.47b)

Equation (9.47) is solved to determine the unknown coefficients A; and B;. The
potential distribution is finally obtained from Egs. (9.44) and (9.45).

Example 9.3

Consider a coaxial cable with inner radius a and outer radius b. Let b = 2a = 2 cm
and V, = 100 V. This simple example is selected to be able to compare MOL solution
with the exact solution

Solution
From Eq. (9.43), it is evident that u,, = 0 only when n = N. Hence, we may write
U as
Apptn + B,p M| =1,2,...,N—1
U, = | AP B " (9.48)
Ay +B,Inp, n=N
Equation (9.47) can be written as
N-1
®j —Wj
T [Ajal. +Bja; ] 4+ Tin[Ay + By Ina] =0,
j=1
i=12,...,N (9.49a)
for p = a, and
N-1
T;; [A,-bf” + Bjb; M]] +Tin[Ay +ByInb]l =V, ,
j=1
i=12,...,N (9.49b)

for p = b. These 2N equations will enable us to find the 2N unknown coefficients
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A; and B;. They can be cast into a matrix form as

Ay 0
[ T11A1a" ... TinAn Ti1Bia™™ ... Bylna| | A 0
Tyi1Aja*t ... TyyAy TnyiBia ™' ... Bylna Ayv| | O 9.50)
T Ab* ... TiNAy T Bib™"1 ... Bylnb By |~ | 100 ’
: : B 100
| Ty1A1bH*Y L. TyyAy TniB1b™#! ... ByInb |
| By | | 100 |
This can be written as
[D][C] = [F] 9.51)
from which we obtain
[C]1=[D]"'[F] (9.52)
where C; corresponds to Aj when j =1,2,..., N and C; corresponds to B; when

jJ=N+1,...,2N.
Once A; and B; are known, we substitute them into Eq. (9.48) to find U;. We
finally apply Eq. (9.45) to find V. The exact analytical solution of the problem is

In2
Vip) =Vo—p (9.53)
In a

Fora < p < b, we obtain V for both exact and MOL solutions using the Matlab
codes in Fig. 9.4. The results of the two solutions are shown in Fig. 9.5. The two

solutions agree perfectly. |

9.3 Solution of Wave Equation

The method of lines is particularly suitable for modeling a wide range of transmis-
sion lines and planar waveguide structures with multiple layers [8, 11, 19]-[29]. This
involves discretizing the Helmholtz wave equation in one direction while the other
direction is treated analytically. Here we consider the general problem of two-layer
structures covered on the top and bottom with perfectly conducting planes. The con-
ducting strips are assumed to be thin. We will illustrate with two-layer planar and
cylindrical microstrip structures.
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EXAMPLE 9.3 SOLVED USING METHOD OF LINES

% OUR OBJECTIVE IS TO DETERMINE THE POTENTIAL
% DISTRIBUTION IN A COAXIAL CABLE OF INNER RADIUS a
% AND OUTER RADIUS b ASSUMING A POTENTIAL DIFFERENCE OF Vo

a=0.01; b=0.02; Vo= 100;
N=15;
h =2*pi/N;
K= 1/sqrt (N);
% COMPUTE THE TRANSFORMATION MATRIX T AND MIU
T = zeros(N,N);
miu = zeros(N,1);
for I=1:N
miu(l) = 2*sin (I*h*0.5 )/h;
for J=1:N
alpha = I*J*h;
T(1,J) = K*( cos(alpha) + sin(alpha) );
end
end
% CALCULATE THE MATRIX D IN EQ. (9.50)
D = zeros(2*N,2*N);
for i=1:2*N
for j=1:2*N
%Do the upper part of the matrix
if(i<=N&j<N)
D(ij) = T(ij)*a"miu();
end
if(i<=N&j=N)
D(ij) = T(ij)
end
if(i<=N&j>N&j<2*N)
D(ij) = T(i,j-N)*a"(-miu(-N));
end
if (i<=N & j==2*N)
D(ij) = T(i,j-N)*log(a);
end
%Now do the lower part of the matrix
if(i>N&i<=2*N&j<N)
D(i,j) = T(i-N,j)*b"miu(j);
end
if(i>N&i<=2*N & j=N)
D(ij) = TG-N,);
end
f(Ii>N&i<=2*N&j>N & j<2*N)
D(i,j) = T(i-N,j-N)*b"(-miu(-N));
end
if(i>N & i<=2*N & j=2*N)
D(ij) = T(i-N,j-N)*log(b);
end
end
end

Figure 9.4
Matlab code for Example 9.3 (Continued.)
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% DETERMINE THE BOUNDARY POTENTIAL MATRIX
% AND THE COEFFICIENT MATRIX
F = zeros(2*N,1);
for i=1:2*N

ifi>N

F(i)= Vo,

end
end
C =inv(D)*F;
% WITH THE COEFFICIENTS DETERMINED,
% NOW FIND TRANSFORMED POTENTIAL U
% AND FINALLY DETERMINE THE POTENTIAL V USING EQ. (9.45)
% WE MAY SELECT ANY VALUE OF phi, say, phi = 0"0, i.e. i=1

rho =0.01:0.001:0.02;
M = 10; % no. of divisions along rho
Vmol = zeros(M+1,1);
for k=1:M+1

Vmol(k) =0.0;

for j=1:N

if (j <N)
U() = C()*(rho(k)Y'miu(j) + C(i+N)*(rho(k)yX-miu(j));
end
ifG=N)
U@) = C() + CG+N)*log(rho(k));
end
Vmol(k) = Vmol(k) + T(10,§)*UG);

% Vmol(k) = Vmol(k) + T(1,§)*U();

end
end
% ALSO, CALCULATE THE EXACT VALUE OF V
Vex = Vo* (log(rho/a))/log(b/a);
diary
Vmol, Vex'
diary off
hold off
plot (tho,Vmol);
title( 'Fig. 9.5 Comparison of exact and method of lines solutions.")
xlabel('rho"), ylabel('V")
hold on
plot (rho,Vex);
hold off

Figure 9.4
(Cont.) Matlab code for Example 9.3.
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Figure 9.5
Comparison of exact and method of lines solutions.

Figure 9.6
Typical planar structures.

9.3.1 Planar Microstrip Structures

Typical planar structures are shown in Fig. 9.6. The two independent field compo-
nents E; and H; in each separate layer must satisfy the Helmholtz equation. Assuming
the time factor e/ (®~£? and that wave propagates along z,

a2y 9%y

WJFWJF(kz_ﬁZ)w:O 9.54)

where i represents either E, or H; and

2 ko= oloe, = 21/hy (9.55)

Applying the method of lines, we discretize the fields along the x direction by laying
a family of straight lines parallel to the y axis and evaluating on the e-lines for E, and
h-lines for H,, as shown in Fig. 9.7. The lines are evenly spaced although this is not

kK = ek
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Figure 9.7

Cross section of planar microstrip structure with discretization lines; lines

for E; and - - - - for H,.

necessary. If 4 is the spacing between adjacent lines, it is expedient to shift the e-lines
and the A-lines by //2 in order to guarantee a simple fitting of the literal boundary
conditions. The potential in Eq. (9.54) can now be replaced by a set [V, ¥, ..., ¥n]
at lines

xi=xo+ih, i=12,...,N (9.56)

and dv; /dx can be replaced by their finite difference equivalents. Thus, Eq. (9.54)
becomes

821#1‘ 1 2
0y + 7wz [Vie1(0) =29 () + Yic1 ()] + k2w (y) = 0.
i=1,2,...,N (9.57)
where
k2 =k* - B? (9.58)

This is a system of N coupled ordinary differential equations. We cannot solve them
in their present form because the equations are coupled due to the tridiagonal nature of
[P]. We can decouple the equations by several suitable mathematical transformations
and then analytically solve along the y direction.

If we let

t

[v] =[vi,v2,....¥nN] (9.59)
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where ¢ denotes the transpose and
pe —1
-1 2 -1
[P]= (9.60)
-1 2 -1
=1 pr

which is the same as Eq. (9.7) where p; and p, are defined. Introducing the column
vector [1] and the matrix [ P] into Eq. (9.57) leads to

PLaVA
dy?

([P] - hzkgu]) [¥] = [0] 9.61)

where [/] is the identity matrix and [0] is a zero column vector. Since [P] is a real
symmetric matrix, we can find an orthogonal matrix [7'] such that

[rY (P[] = ] 9.6

where the elements k% of the diagonal matrix [22] are the eigenvalues of [P]. With
the orthogonal matrix [7'], we now introduce a transformed vector [U] such that

[TV [¥]=[U] (9.63)
We can rewrite Eq. (9.61) in terms of [U] and obtain

az—(x%—#kf)m:o, i=1,2,....N 9.64)
y

Since Eq. (9.64) is uncoupled, it can be solved analytically for each homogeneous
region. The solution is similar in form to the telegraph equation. It may be expressed
as a relation between U; and its normal derivative in a homogeneous dielectric layer
fromy = yj toy =y, i.e,

Uiy | |: cosha; (y1 — y2) kll_sinhoe,»(yl — yz)] Ui(y2) 0.65)
B ki sinha; (y1 — y2) coshai(yi —y2) | | h202) '
where

ki = (x% —thf)l/z
ki

w=-. i=12...N (9.66)

Equation (9.65) can be applied repeatedly to find the transformed potential [U] from
one homogeneous layer y; < y < y; to another. Keep in mind that each iteration
will require that we recalculate the transformation matrix [7'] and its eigenvalues A;,
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which are given in Table 9.1. The field components E; and H; are derivable from the
scalar potentials ¥ and ¥ as

k
E, = —y@ (9.67a)
Jjwe
ke
H, = ——y® (9.67b)
jou

To be concrete, consider the shielded microstrip line shown in Fig. 9.8. Because of

I b+d

magnetic_,

wall — | ’ electric

|
! @. ™ wall
! Ll T

0000507,

a'/2

Figure 9.8
Half cross section of a shielded microstrip line.

the symmetry, only half of the solution region needs to be considered. At the interface
y = d, the continuity conditions with Eq. (9.67) require that

oo 0
w% % ( © <e>> Vi 3‘8”; (9.68)
( ) I//(e) _ el ( ) (e) (9.69)
ol e
( ~B )I/f(h) ( ~B )‘/f(h) joud, ©.71)

where the superscripts / and /] refer to dielectric regions 1 and 2 and J, and J, are
the current densities at the interface y = d.

We replace the partial derivative operator d/dx with the difference operator [D],
where

1-1 0 ... 0
01 -1... 0

p1=|. . . 9.72)
00 . 1 -1
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so that

3y © 1 .

D]y

PIAL) 1 .

ng -5 [P] [v®] (9.73)

We replace the normal derivatives of dv//dn at the interface y = d with following
matrix operators.

(e)
Wy LTa@1[,©
L O e
(h)
oY L1 h
a;]; - [G; >] [w,ﬁ )] k=111 (9.74)
We can transform this into the diagonal form
§ [UIEE)] (e) ()
O
] g
s = [yk( >] [U,f )] . k=111 (9.75)
n

With the aid of Eq. (9.65) and the boundary conditions at y = 0 and y = b + d, the
diagonal matrices [y, ] are determined analytically as

v | = diag[x; coth (xib/ h)]
" | = diag[x; tanh (x;b/ h)]
[Vz(f)] = diag [n; coth (n;d/h)]
11| = diag [ tanh Grid/ ) 9.76)
where
L, [i—05 12
Xi = |:4 Sln2 <2N n 171) _ h2 (kg . /32)] 9.77)
and
L, (i—05 12
ni = [4 sin® <2N n ln) —h? (erkg - /32)] (9.78)

We can discretize Egs. (9.68) to (9.71) and eliminate w;? and w;]}) using [T@)
and [T(h)] matrices. Equations (9.68) and (9.70) become

N | S R 70 17 R

W€,

(] e D o) = oo o] o] - ] [
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where

€r — €eff
2
Eoff = I]f_2 (9.82)

=[] ][]

and [T®] = [Typ] and [T™] = [Tpn] as given in Table 9.1. Notice that [§] is a
diagonal matrix and is analytically determined as

. . (i—0.5
8; = diag |:2 sin (2N m 17{)] (9.84)

Since J is negligibly small compared with J;, we solve Egs. (9.79) and (9.80) to

o= [+
)= [ i)t ()] ]

(9.86)

which is a diagonal matrix. Using Eq. (9.63), we now take the inverse transform of

Eq. (9.85) to obtain
i) =[r] o] [r] [+] 087

We finally impose the boundary condition on the strip, namely
[ (e)] = [o] on the stri (9.88)
1| = p :

which leads to a reduced matrix equation

_ [‘]Z]red on the strip
] = {0 elsewhere ©-89)

and the corresponding characteristic equation

(rIDT) - e

red
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It is known from mathematics that a homogeneous linear matrix equation shows
nontrivial solutions only when the determinant of the matrix is equal to zero. Thus
the propagation constant is determined by solving the determinant equation

det ([T@] [,0(,3, a))] [T(e)f]t>red = [o] 9.91)

The effective dielectric constant €. is obtained from Eq. (9.82). Notice that only the
number of points on the strip determines the size of the matrix and that Eq. (9.91)
applies to a microstrip with more than one strip. We solve Eq. (9.91) using a root-
finding algorithm [28] in Fortran, Maple, or Matlab. Although a microstrip example
is considered here, the formulation is generally valid for any two-layer structures.
Once we solve Eq. (9.91) to determine the effective dielectric constant, the current
distribution on the strip, the potential functions ¥, and ¥, the electric field E,, and
magnetic field H, can be computed. Finally, the characteristic impedance is obtained

from
2P
Z,= 7 (9.92)
where P is the average power transport along the line
1
P = 2 /(E x H*) - dxdya, (9.93)
and [ is the total current flowing on the strip
I = / Jodxdy (9.94)

Since the above analysis applies to multiple strips, the characteristic impedance to
the mth strip is

2P,
12

m

Zom = (9.95)

Example 9.4

Consider the shielded microstrip line shown in Fig. 9.8. Using the method of lines,
find the effective dielectric constant of the line when ¢, = 9, w/d = 2, a/d =
7, b/d =3 andd = 1 mm.

Solution

The number of lines along the x-axis is selected as N = 18 and the number of lines
crossing the strip is M = 6. These numbers are for only one potential, say [V,].
Since only one half of the structure is considered due to symmetry, only three points
on the strip are necessary. Hence, the size of the matrix associated with Eq. (9.91) is
3 x3.
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Figure 9.9 shows the three Matlab codes for solving Eq. (9.91). The main program
varies the values of d from 0.01 to 0.15, assuming that A, = 1, the wavelength in
free space, since B or €f are frequency-dependent. (Alternatively, we could keep d
fixed and vary frequency, from say 1 to 50 GHz.) The program plots €. with d/A,
as shown in Fig. 9.10.

(@)

% EXAMPLE 9.4 SOLVED USING METHOD OF LINES

% THIS M-FILES REQUIRES TWO OTHER M-FILES

% "FUN.M" AND "ROOT.M" TO WORK

% FUN.M DETERMINES THE DETERMINANT OF MATRIX [F]
% ROOT.M FINDS THE ROOT(S) OF THE det(F)

global d

Nmax = 50; tol = 1E-5;
ceffl = 5; eeff2 = 10;% initial/guessed values
fori=1:15
d=0.01*i;
x(i) = d;
[eeff] = root('fun’, eeffl, eeff2, tol, Nmax)
y(i) = eeff;
%diary a:test.out
end
diary
plot(x.y)
diary off
Figure 9.9
For Example 9.4: (a) Main Matlab code, (Continued).

The M-file fun.m does the actual computation of the matrices involved using Eq. (9.76)
to (9.91). It eventually finds the determinant of matrix [F'], where

[F] = ([z]le. L) (9.96)

The third M-file root.m is a root-finding algorithm based on the secant method [28]
and is used to determine the value of e.¢r that will satisfy

det[F1=0 9.97)

9.3.2 Cylindrical Microstrip Structures

The method of lines can be used to analyze homogeneous and inhomogeneous
cylindrical transmission structures [19, 29]-[36] and circular and elliptic waveg-
uides [37]. The principal steps involved in applying MOL in cylindrical coordinates
are the same as in Cartesian coordinates. Here, we illustrate with the use of MOL to
analyze the dispersion characteristics of the cylindrical microstrip transmission line
using full-wave analysis.

We introduce the scalar potentials () and & to represent the electric and mag-
netic field components. In cylindrical coordinates (p, ¢), the two scalar functions
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(b)

function determinant = fun(eeft)

% THIS FUNCTION IS NEEDED FOR EXAMPLE 9.4

% IT DETERMINES THE DETERMINANT OF MATRIX [F]

% FOR A GIVEN EFFECTIVE DIELECTRIC CONSTANT EEFF
global d

N=9;

%d =0.001;

a=7*d; b=3*d; w=2*d;
er=9;h=a/N; M= w/h;

lambdao = 1; %assumed

ko = 2*pi/lambdao;

% First calculate the transformation matrices
% Te (='i_ND) and Th (=T_DN)
cons=sqrt(2/(N+0.5));

for i=1:N
for j=1:N
alj=(j - 0.5)*pi/(N +0.5);
if j==1)
te(i,j) = 1/sqrt(N);
else
te(i,j) = cons*cos( (i-0.5)*alj);
end
end
end

% Calculate matrices: chi, eta, delta, and gamma
beta = ko*sqrt(eeff);
tau = (1 - eeff)/(er - eef¥);
chi = zeros(N,1);
cta = zeros(N, 1);
Y%gammael = zeros(N,N)
for i=1:N
X = ((i-0.5)*pi)/(2*N + 1)
chi(i) = sqrt( 4*sin(x)*sin(x) -h"2*(ko”2 - beta"2) ),
eta(i) = sqrt( 4*sin(x)*sin(x) -h"2*(er*ko”2 - beta”2) ),
end
for i=1:N
for j=1:N
if(i==j)
del(i,i) = 2*sin (((i - 0.5)*pi)/(2*N + 1));
gammael(i,i) = chi(i)*coth(b*chi(i)/h);
gammah1(i,i) = chi(i)*tanh(b*chi(i)/h);
gammae2(i,i) = eta(i)*coth(d*eta(i)/h);
gammah2(i,i) = eta(i)*tanh(d*eta(i)/h);
else
del(ij) = 0;
gammael(i,j) = 0; gammae2(i,j) = 0;
gammah1(i,j) = 0; gammah2(i,j) = 0,
end
end
end

Figure 9.9

For Example 9.4: (b) fun M-file for calculating F' and its determinant, (Contin-
ued).
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Figure 9.9
For Exam

% calculate rho matrix

rho = inv(gammael + er*tau*gammae2 - eeff*(1 - tau)"2*del"*(inv(gammah1 +
tau*gammah2))*del);

F=[te(1:3,1:3)*rho(1:3,1:3)*te(1:3,1:3)'];

determinant = det(F);

% Next, solve for the root det(X) = 0 using 'root.m'

ple 9.4: (Cont.) (b) fun M-file for calculating F' and its determinant,

(Continued).

©

function [x2] = root(F, x0, x1, tol, Nmax)

% THIS FUNCTION FINDS THE ROOTS OF fun(x) USING

% THE SECANT METHOD

% fun(x) - EXTERNAL FUNCTION THAT COMPUTES THE VALUES OF f(x)
% x0, x1 - LIMITS OF THE INITIAL RANGE

%x2 -ROOT RETURNED TO THE CALLING ROUTINE

% tol - TOLERANCE VALUE USED IN DETERMINING CONVERGENCE
% Nmax - MAXIMUM NO. OF ITERATIONS

%

% AUTHORS: M. V. ZEIGLER AND E. CHAMPION [37a]

%F0 = eval( [F, '(x0)']);
FO = fun(x0);
dx =x1 - x0;
for I=1:Nmax
F1=fun(x1);
%F1 = eval( [F, (x1)]);
dx = F1*dx/(F1 - FO);
x2 =x1-dx;
% CHECK IF TOLERANCE HAS BEEN MET
if (abs(dx) <= tol)
fprintf{’root at x = %5.g\n’, x2);
fprintf('root found after this no. of iterations %5.g\n',1);
break
end
dx=x2-x1;
x0 =x1;
x1 =x2;
FO=FI1;
end

Figure 9.9
For Example 9.4: (Cont.) (c) root M-file for finding the roots of fun (x) = 0.

can be expressed as

where § is

wleh — d)(e’h)(p, ¢)e*jﬂz (9.98)

the phase constant and the time harmonic dependence has been suppressed.

Substituting Eq. (9.98) into the Helmholtz equation for the scalar potential functions
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Figure 9.10
For Example 9.4: Effective dielectric constant of the microstrip line.

yields

92d ad  9%d

2 2 2 2

—tp— + — kK> — d=0 9.99
8p2+,08p+8¢2+,0< ,3) (9.99)

where k> = w?e. Discretizing in the ¢-direction by using N radial lines, as shown
in Fig. 9.11, such that

i

qb,-:qb(,—i-(i—l)h:%, i=1,2,....,N (9.100)
where h = A¢ = 2m/N is the angular spacing between the lines. The discretization
lines for the electric potential function ®(¢) are shifted from the magnetic potential
function ® by /2. Applying the central finite difference scheme yields

*[P] _ [P]
67 ﬁ[dﬂ 9.101)
where
[@] = [®), P2, ..., Dn] 9.102)
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Figure 9.11
Discretization in the ¢-direction.

and [P] is given in Eq. (9.34). Introducing Eq. (9.101) into Eq. (9.99) leads to N
coupled differential equations:

2101 310]

0p? to 9p

+ p?k2[®] — [hg[d)] =0 (9.103)

where kf = k> — p? and [P] is the same as in Eq. (9.34) if ¢ goes from O to 27
otherwise [P] is as in Eq. (9.7). Here we will assume [P] in Eq. (9.7). To decouple
Eq. (9.103), we must diagonalize [ P] by an orthogonal matrix [T'] given in Eq. (9.38)
and introduce the transformed potential U that satisfies

[U]=I[T][®P] (9.104)
Thus Eq. (9.103) becomes
3’[U]  B[U]
2 oYl 2.2 2 _
o TP [k20% = 2] 1w1=0 (9.105)
where
[Ul=[U1,Us,...,UnT (9.106)

is a vector containing the transformed potential function and

W= (9.107)

We notice that Eq. (9.105) is essentially a Bessel equation and can be solved for every
homogeneous region to produce Bessel function of order 1,,. The solution is

Ui(p) = AiJuitkep) + BiYyitkep) , i=1,2,....N (9.108)
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Figure 9.12
The cross section of a shielded cylindrical microstrip line.

where J and Y are Bessel functions of the first and second kind, respectively.

To be concrete, consider the cross section of a shield cylindrical microstrip line
shown in Fig. 9.12. Due to the symmetry of the structure, we need only consider half
the cross section as in Fig. 9.13. We have regions / and /[ and we apply Eq. (9.108)
to each region. On the boundaries p = d and p = b (electric walls), we have the
boundaries conditions

U (p=d)=0
U (p=b) =0 (9.109)

Enforcing Eq. (9.109) on Eq. (9.108), we obtain

0= AiJui (kcd) + BiYui (kcd) s
0 = CiJy; (kib) 4+ D;Yy, (k.b) (9.110)

where k. = \/k2 — B% and k. = \/e,k2 — B2, ko = 27 /Ao, and X, is the wavelength
in free space. From Eq. (9.110),

Bi _ Jy(ked)
A Yy, (ked)
& — _M (9.111)
C Y, (k.b)
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Figure 9.13
Half the cross section of the microstrip in Fig. 9.12  ( — electric wall; ---
magnetic wall).

For &, the boundary conditions are

oU;;
ap

(h)

8U[[i

ap

p=d

= 0 (9.112)
p:

Enforcing this on Eq. (9.108) yields

0= EJ), (ked) + FY), (ked)

0= GiJ,, (kep) + HiY,,, (kib) (9.113)
which leads to
F J,(ked)
Ei Y (ked)
H; J! (kb
H_ Jwb) (9.114)
Gi Y/, (k.b)

At the interface p = ¢, both ®©) and ® are related by the continuity conditions of
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the tangential components of the electric and magnetic fields. Since

JWEp€Er
d© —
k2e, — B2 °
o™ = kZi “’“’ﬂz (9.115)
r
the continuity conditions are
) 0
LB 3 (g Lyw)_0%u 3V (9.116)
twe,dp \ I e U dp ap '
( -y )W) (e KB ) © 9.117)
) )
ad; 9Py, B3 (ot 40
o =ww%(q>, —d>”)—JZ (9.118)
(kﬁ .y ) () (g,kz B ) M _ el (9.119)

Aswe did in Section 9.3.1, we replace the derivative operator d/d¢ with the difference
operator [D] and transform the resulting equations into the diagonal matrices. We
obtain the elements of the diagonal matrices as [30]

J' (S, B;/A)Y! (S,
) = S,h pi (S0) + (Bi/ A1)V, (So) (9.120a)
! Jyu;i (So) + (Bi/Ai) Yy, (So)
J (S D;/C)Y! (S’
VO = gy | TS0+ D/ DY, (5) ©.1200
! Ju; (S)) + (Di/C)Y,,; (S))
J' (So) + (F;JEDY'! (S,
W — S,h i (S0)  (Fi/ EDYy, (50) (9.120c)
! Ju; (So) + (Fi /Ei) Y, (So)
T, (S)) + (Hi/G)Y!, (S,
vii, = —=S)h i T)H '/ ') ! /) (9.120d)
Ju: (S,) + (Hi ] Gi) Yy, (S))

where 1 = A¢ and

Sp=1Jk2— g%, S =1,/k2e — B2 9.121)

By ignoring Jy and reducing J; to what we have in Eq. (9.89), we finally obtain the
characteristic equation

(]l lrT)

[Jz]red — [0] (9.122)

red
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where

)= [ o] - cwt -] (]« i) s

2

e =g P PI[] o

With aroot-finding algorithm, Eq. (9.122) can be solved to obtain 8 or €. Notice that
Eq. (9.122) is of the same form as Eq. (9.90) and only the number of points on the strip
determines the size of the matrix. However, the expressions for [yl(e)], [yl(;)], [yl(h)]

and [7/1(?')] are given in Eq. (9.120).

9.4 Time-Domain Solution

The frequency-domain version of the method of lines covered in Section 9.3 can
be extended to the time-domain [38]—[43]. In fact, MOL can also be used to solve
parabolic equations [1, 44, 45]. However, in this section, we will use MOL to solve
hyperbolic Maxwell’s equations in the time-domain. Essentially, the MOL proceeds
by leaving the derivatives along one selected axis untouched (usually in time), while
all other partial derivatives (usually in space) are discretized using well-known tech-
niques such as finite difference and finite element. The partial differential equation is
reduced to a system of ordinary differential equations that can be solved numerically
using standard methods.

Consider an empty rectangular waveguide which is infinite in the z-direction [38]
and with cross-section 0 < x < a, 0 < y < b. We assume that the waveguide
is excited by a uniform electric field E,. The problem becomes a two-dimensional
one. It corresponds to calculating the cutoff frequencies of various modes in the
frequency-domain. Such information can be obtained from the time-domain data.

Due to the excitation, only E, H,, and H, exist and 0/dz = 0. Maxwell’s
equations become

0H, 0E;
Ko T oy
0H, OE,
oo T Tox
oE 0H, 0H
SOt A (9.125)
ot dx dy
which can be manipulated to yield the wave equation
92E. N 92E, 02E. 0 ©0.126)
— |e = .
2x a2y Mo
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Discretizing in the x-direction only leads to

ol _o[E]

_ (9.127a)
ot dy
o] _ [D)[E]
(] _ (2] (9.127b)
(h)
Ga[EZ] _ [a7][Hy] - afH] (9.127¢)
a1 Ax dy
[peE] | ] P[E]
(Ax)? 07y Mo T 0 1279

where [E;], [H,], and [ Hy] are column vectors representing the fields along each line
and are functions of y and #. As given in Section 9.3.1, matrices [D)(f)], [D)(Ch)], and

[D)(C‘;C)] represent difference operators in which the boundary conditions at the side
walls are incorporated.

Due to the fact that [D)(f})] is a real symmetric matrix, there exists a real orthogonal
matrix [Tx(e)] that transforms [D,(f;()] into a diagonal matrix [%2]. We can transform
[E.] into a transform

[EZ] = [T)C(")][EZ] (9.128)
(and similarly [H,] and [Hy]) so that Eq. (9.127d) becomes

[W1[E:] | o*[E:] 0*[E:]
an? T e, TRy

=0 (9.129)

This is a set of uncoupled partial differential equations. The solution for the ith line
is

E.i(y,1) = Z (Api cos wpit + Byi sinwy;t) sinay,y (9.130)
n
where
u
Wpj =
Jom/b? — 12 /(axy?
o, =nm/b (9.131)

and u = 1/,/pe€ is the wave velocity. Given the initial conditions for E. and its time
derivative, we can find A,; and B,;. The solution at any point at any time can be
extracted from Egs. (9.130) and (9.127a), (9.127b), and (9.127¢) and the subsequent
inverse transforms such as

[Ez(y, t)] - [T;@][Ez] (9.132)

This completes the solution process.
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9.5 Concluding Remarks

The method of lines (MOL) is a differential-difference approach of solving elliptic,
parabolic, and hyperbolic PDEs. It involves a judicious combination of analysis and
computation. Given a partial differential equation, all but one of the independent
variables are discretized to obtain a system of ordinary differential equations.

MOL requires that the structures be at least piecewise uniform in one dimension.
Also, the eigenmatrices and eigenvalues depend on the boundaries of the solution
region. These requirements have limited the applications of the method. Although
not applicable to problems with complex geometries, the method of lines has been
efficient for the analysis of compatible planar structures. Applications of the method
include but are not limited to the following EM-related problems:

» waveguides including optical types [46]-[65],

* planar and cylindrical microstrip transmission lines [19]-[27, 66, 67],
« scattering from discontinuities in planar structures [39, 40, 68],

» antennas [32],

« electro-optic modulator structures [17, 69, 70], and

« other areas [71]-[75]

Originally, MOL was developed for problems with closed solution domain. Re-
cently, absorbing boundary conditions appropriate for MOL have been introduced [51,
76]-[78]. With these conditions, it is now possible to simulate and model unbounded
electromagnetic structures. The equivalence between the method of lines and varia-
tional method is given in [79].
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Problems

9.1

9.2

9.3

In Eq. (9.7), show that p, = 2 for Dirichlet condition and p, = 1 for Neumann
condition.

If the first-order finite difference scheme can be written as

hw ~ —[Dy]' [V]
0x

where the equidistance difference matrix [D, ] is an (N — 1) x N matrix given
by

show that the central finite difference scheme for second-order partial differ-
ential operator yields
[V]
W= = [DullV]
where [Dyx] = —[Dy]'[Dx] = —[D;1[Dx]*. Assume Neumann conditions at
both side walls and obtain D,,.

Obtain the transformation matrix [7'] and its corresponding eigenvalue matrix

[A2] for Neumann-Dirichlet boundary conditions. Assume that ték) — tl(k) =0

and ’1(\2 | = 0 on the boundaries.
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9.4 Using MOL, solve Laplace’s equation
Vid =0

in a rectangular domain 0 < x < 1, —1 < y < 1 with the following Dirichlet
boundary conditions:

®(0,y) =d(1,y)=0
d(x,1) = d(x,—1) =sinmx

Obtain @ at (0, 0.5), (0.5, 0.25), (0.5, 0.5), (0.5, 0.75). Compare your solu-
tion with the exact solution

cosh(y) sin(wx)

O, y) = cosh(zb)

9.5 Obtain the solution of Prob. 2.4(a) using MOL.

9.6 Consider the coaxial cable of elliptical cylindrical cross section shown in
Fig. 9.14. Take A = 2cm, B = 2cm,a = 1 cm, and b = 2 cm. For

y

N—

Figure 9.14
For Prob. 9.6.

the inner ellipse, for example,
a

r = V=

\/sin2 ¢ +vZcos2¢

S)

S|

By modifying the MOL codes used in Example 9.3, plot the potential for
¢=0,a<p<b.
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9.7 Solve Prob. 2.8 using MOL and compare your result with the exact solution

. 4V, lo(nmwp/L) . /nmz
V(pa Z) — T ZZOdd W S (T)

Take L=2a =1mand V, =10 V.

9.8 Rework Example 9.4 for a pair of coupled microstrips shown in Fig. 9.15. Let
e =102, w=1.5,s/d =1.5, a/d =20, h/d = 19,and d = 1 cm. Plot
the effective dielectric constant versus d/X,.

&1

I

€ Q PEe— S —>

Figure 9.15
For Prob. 9.8.

9.9 Given the difference operator

2 _S*Z —S2
—s2 2 —s*2
[P]=
_S*Z
—s*2 —s2 2

which is Hermitian, i.e., [P] = [P*]. Show that [ P] has the following eigen-
values

h 2wk
wbh e T 2N

)L% = 45in?
2 N

and the eigenvector matrices

r@_ L e pw _ L javose

. s . = ——¢
ik «/N ik \/N

where s = ¢/P"/2 * is the complex conjugate of s, B is the propagation con-
stant, and 4 is the step size.
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9.10 Show that for
2 —1/s ... —s
—s 2 —1/s ...

[P]=

—1/s
—1/s ... —s 2

the eigenvalue matrices remain the same as in the previous problem.
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