Math 277

David Ng

Winter 2016

Contents
1 January 11, 2016 6
1.1 Vector Notation . . . . . . . . . . . . . . 6
1.2 Vector Arithmetic . . . . . . . . . . . .. 6
1.3 Geometric Interpretation of Vectors . . . .. ... ... ... .... 6
2 January 13, 2016 7
2.1 Interpretation of Vectors . . . . . . . .. ... ... L. 7
2.2 Normal Vector . . . . . . . . . . 7
2.3 Properties of the Unit Vector . . . . .. .. ... ... ... .... 7
3 January 15, 2016 8
3.1 Vector Operations . . . . . . . . . . . . .. ... 8
3.2 Vector Function . . . . . . . . . . . ... 9
4 January 18, 2016 9
4.1 Vector Function . . . . . . . . . . . . . e 9
4.2 Properties . . . . .. 10
4.3 SUmMmary . . . ... e e e e 11
5 January 20, 2016 11
5.1 Solution to Vector Problems . . . . . . . . . . . . . ... ....... 11
6 January 22, 2016 13
6.1 Additional Exercises . . . . . . . .. ... e 13
6.2 Special Parametric Curves in Two and Three Space . . . ... . .. 14
6.3 Standard Parametric Curves in R2 . . . . . . . . .. ... ... ... 15
7 January 25, 2016 15
7.1 Standard Parametric Curves in R2 Cont’d . . . . . . . . . ... ... 15
7.2 Standard Parametric Curves in R3 . . . . . . . ... ... ... ... 16



Multivariable Calculus 2
8 January 27, 2016 17
8.1 Additional Exercises . . . . . . . ... 17
8.2 Motion Involving a Varying Mass . . . . .. .. ... ... ...... 18
9 January 29, 2016 19
9.1 Motion Involving Varying Mass Cont’d . . . . . . . .. .. ... ... 19
0.2 Summary . . . ... 20
10 February 1, 2016 20
10.1 Derivative Rules for Vector Functions . . . . . . . . . .. ... ... 20
11 February 3, 2016 22
11.1 Alternative Formulas . . . . . . . . . . . . .. 22
11.2 Tangential and Normal Components of Acceleration . . . .. .. .. 23
12 February 5, 2016 24
12.1 Summary . . . . . .. e e e e e e 24
13 February 8, 2016 26
13.1 Functions of Two and Three Variables . . . . . . . ... ... .... 26
13.2 Summary of Standard Plane Curves . . . . . .. .. .. ... .... 27
14 February 10, 2016 27
14.1 Summary of Standard Plane Curves Examples . . ... .. ... .. 27
15 February 12, 2016 28
15.1 Continued Examples . . . . . . . . . .. ... .. ... ... ... . 28
15.2 Quadric Surfaces . . . . . ... 29
16 February 22, 2016 30
16.1 Quadric Surfaces Cont’d . . . . . . . .. ... ... ... ....... 30
16.2 Two Special Surfaces . . . . . . . . . . . ... .. ... ... ... 30
17 February 24, 2016 32
17.1 Partial Derivatives of a Function of Several Variables . . . . . . . .. 32
17.2 Other Notations for Partial Derivatives. . . . . . . . . . . . . .. .. 32
18 February 26, 2016 32
18.1 Partial Derivatives Cont’d . . . . . . . . . . . . . .. ... ... .. 32
18.2 Higher Order Partial Derivatives . . . . . . . ... ... ... .... 33
18.3 Other Notations for Second Order Partials . . . . . . . .. ... ... 33



Multivariable Calculus 3
19 February 29, 2016 35
19.1 Chain Rule . . . . . .. . . . 35
19.2 Other Versions of Chain Rule . . . . . . ... ... ... ....... 35
19.3 Tree Diagram . . . . . . . . . .. . . Lo 36
20 March 2, 2016 36
20.1 Tree Diagram Examples . . . . . . . .. ... ... ... .. ..... 36
21 March 4, 2016 38
21.1 Gradient . . . . . . . . .. 38
21.2 Equation of aPlane . . . . . .. .. ... ... L. 38
21.3 Linearization of a Function of Two or Three Variables . . . . . . .. 39
22 March 7, 2016 40
22.1 Linearization Examples . . . . . .. .. ... ... . oL 40
22.2 Differentials and Increments . . . . . . . .. ... ... ... ... .. 40
23 March 9, 2016 42
23.1 Example Cont’d . . . . . . . . . ... ... 42
23.2 Directional Derivatives . . . . . . . . . . .. .. ... ... ... 42
23.3 Maximum and Minimum Values of the Directional Derivative . . . . 43
24 March 11, 2016 44
24.1 Examples Cont’d . . . . . .. .. .. Lo 44
24.2 Jacobian Determinant . . . . . . . ... ... ... ... ... ... 45
25 March 14, 2016 46
25.1 Implicit Differentiation Notation . . . . . . . .. ... ... ... .. 46
25.2 Implicit Differentiation Formula . . . . . . ... ... ... ... ... 47
25.3 Implicit Formula for a System of Two Equations . . . .. ... ... 48
26 March 16, 2016 49
26.1 Implicit Differentiation Examples . . . . . . .. ... ... ... ... 49
26.2 Double and Triple integrals . . . . . .. .. ... ... ... ..... 51
27 March 18, 2016 51
27.1 Types of Regionsina Plane . . . . . .. ... ... ... ... .... 51
27.2 Types of Regions in R3 . . . . . . . .. ... .. ... ......... 52
28 March 21, 2016 53
28.1 Definite Partial Integrasl . . . . . . .. .. ... ... ... ...... 53
28.2 Setting Up Limits for a Double Integral . . . . ... ... ... ... 54
28.3 Setting Up Limits for a Triple Integral . . . . . . . ... .. ... .. 54
28.4 Geometric Interpretation of a Double Integral . . . . . . . . ... .. 55



Multivariable Calculus 4
29 March 23, 2016 55
29.1 Geometric Interpretation of a Triple Integral . . . . ... ... ... 55
30 March 28, 2016 58
30.1 Examples Cont’d . . . . . . . . ... 58
31 March 30, 2016 60
31.1 Polar, Cylindrical and Spherical Coordinates . . . .. ... ... .. 60
31.2 Element of Area in Polar Coordinates . . . .. .. ... ... .... 60
31.3 Summary of Polar Coordinates . . . . . .. .. .. ... ....... 61
31.4 Double Integrals in Polar Coordinates . . . . . .. .. ... ... ... 61
31.5 Cylindrical Coordinates . . . . . . . . . .. .. ... ... ...... 61
31.6 Summary of Cylindrical Coordinates . . . . . . ... ... ... ... 62
31.7 Computing a Triple Integral in Cylindrical Coordinates . . . . . . . 62
32 April 1, 2016 62
32.1 Spherical Coordinates . . . . . . . . . ... ... ... ... ..... 62
32.2 Other Useful Relations . . . . . . ... ... ... ... ........ 62
32.3 Ranges for p, ¢, 0 . . . . . . .. 63
32.4 Summary of Spherical Coordinates . . . . . .. ... ... ... ... 63
32.5 Two Special Equations in Spherical Coordinates . . . . .. ... .. 63
32.6 Element of Volume in Spherical Coordinates . . . . . . . ... .. .. 64
33 April 4, 2016 65
33.1 Examples Cont’d . . . . . . . . . . . . . ... ... 65
34 April 6, 2016 69
34.1 Applications of Double and Triple Integrals . . . . .. ... ... .. 69
35 April 8, 2016 72
35.1 Application Examples . . . . . . . ... .. ... . 72
36 April 11, 2016 75
36.1 Examples Cont’d . . . . . . . . . ... .. 75
36.2 Critical Points of Functions of Two Independent Variables . . . . . . 76
37 April 13, 2016 77
37.1 Classifying Critical Points . . . . . . .. . ... .. ... ... ... 77
37.2 Second Derivative Test . . . . . . . .. . ... ... ... 77
37.3 Extreme Values of a Function of Two Independent Variables Over a
Closed Region . . . . . . . . . .. . . . . . 78
38 Paragraph 79



Multivariable Calculus

39 Math
39.1 Using alignment . . . . . .. .. .. . Lo

40 Shortcuts
41 Theorems and Proofs
42 Referencing

43 Numbered and Bulleted Lists

79
80

80

80

81

81



Multivariable Calculus 6

1 January 11, 2016

1.1 Vector Notation
Let P be a point in R3.

Definition. A directed line from the origin to P is a position vector, and may
be denoted by O?, or as a single letter 4.

The origin O is referred to as the initial point, and the point P as the terminal
point of #. Vector @ is represented by the terminal point P, and is written as

= (x,y,2).

Remark. Given an ordered tuple (z,y,z) in R3, we represent the point as the set
of coordinates, and represent the position vector by its components. Whereas the
x,y, 2z coordinates indicate a point, the z,y, 2 components indicate a directed line
from the origin to those coordinates.

Definition. A zero vector is the vector with all components equal to 0. Ie: 0 =
(0,0,0...).

When each component of a vector corresponds to the components of another
vector, then these two vectors are equal.

1.2 Vector Arithmetic

1. The sum of vectors is the sum of the individual corresponding components.

2. The difference of vectors is the difference between the components of the first
vector with the components of the second vector.

3. Scalar multiplication is the multiplication of each component of a vector with
a scalar real number k.

Remark. We write multiplication by a scalar as ku. %t and % do not exist (There

is no ordinary piecewise multiplication and division between vectors.

1.3 Geometric Interpretation of Vectors

e Addition: Place all vectors from head to tail. The sum is the resultant vector.

e Scalar Multiplication: Place & number of the vectors from head to tail.
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2 January 13, 2016

2.1 Interpretation of Vectors

Let @ be a non-zero vector and k be a non-zero scalar. ki is a vector parallel to
. If k> 0, then the resultant vector is in the same direction. If k < 0, then the
resultant vector is in the opposite direction.

Definition. Let P and @ be points (z,y,2) and (2,7, 2) respectively. The di-
rected line from P to @ is a general vector and denoted by PQ or .

We note that,

0G = OP + P4

rearranging, we get:

PG =0Q - OP

2.2 Normal Vector

Definition. Let @ be the vector (z,y, z) in R®. The norm (or magnitude) of # is

denoted and defined by:
il = va? +y? + 22

Geometrically, this indicates the length of the vector.

Remark. It can be noted that ||| € R, and ||@]| > 0 (with [||| = 0 when @ is 6>)
It can also be found that for any scalar k, ||ki|| = |k|||]|.

le: Let @ = (4,-2,4). Find ||@|. ||| = 6

Definition. A unit vector is a vector with a magnitude of length 1. It may be
denoted by 77 to distinguish from other vectors. Since it has a magnitude of 1, then
7] = 1.

Ie: Show whether or not (—%, %, —%) is a unit vector. This is a unit vector, since
the magnitude is 1.

2.3 Properties of the Unit Vector

Given a non-zero vector i, we note the following properties:

H
1
\@1

- M= where 777 is the unit vector in the direction of .

=

1
A

2. 1y = Tl where 15 is the unit vector in the opposite direction of .

=
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Ie: Let @ be the vector (4,0,—3). Then the unit vector in the opposite direction
of @is (—3,0,2).

Definition. The standard unit vectors are denoted and defined by i= (1,0,0),
j =(0,1,0) and k£ = (0,0,1). Note that we can write the vector @ = (x,y,z) as
xi+yj + zk since @ = x(1,0,0) + y(0,1,0) + 2(0,0,1).

For instance, the vector (2,—3,5) is the same as the vector expressed as 2 —
3j + bk. Likewise, the vector 2i — 7k is the same as (2,0, —7).

3 January 15, 2016

3.1 Vector Operations

Definition. Let @ = (x1,y1,21) and ¥ = (22,2, 22). The dot product, denoted
and defined by 4-v, is the real scalar given by summing the product of corresponding
components of the two vectors, and is equal to x1x9 + y1y2 + 2122.

The following are properties related to the dot product:
1. *-v=v-4

2. iU = |u
3. *(u+7)-
4. (k@) -v=k(u-0) =u- (kv)

*Note that the starred properties are the same for real numbers.

Remark. Let @ and U be non-zero vectors, and let 6 be the angle between @ and .
It can be shown that

<y
<y

cosf =

<y

1. If # = 0, then 4 and ¥ are parallel and in the same direction.

=

2. If 0 = 7, then @ and ¥ are parallel and in the opposite direction.

3. If # = 7, then « and ¢ are orthogonal (perpendicular).

Remark. Two vectors are perpendicular if and only if -7 = 0.

Definition. Let # and ¥ be vectors, specifically in R3. The cross product of the
two vectors is denoted by u x v, and defined as

dxT= ( + I n )

T2 Y2

Y1 z1
Y2 Z2

rr 2
T2 22

Y Y
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Remark. Note that this does not need to be memorized, as it simply derives from
the determinant of the two vectors.

5. 4 x (U Ux (x0)=0

X
&
_l_
<
X
BN
X
S
+
g
X

Remark. let @ and ¥ be non-zero vectors in R3. The cross product of @ and ¥ is the
vector @ which is orthogonal to both # and .

Ie: Find the vector that is orthogonal to the vectors (4,2,—9) and (0,2,3).
Recall that a vector orthogonal to % and ' is the cross product of both vectors. The
result is (24, —12,8). Note that the dot product of this vector with @ or ¥ is 0 (This
can be used to check for accuracy).

3.2 Vector Function

Definition. A vector function of a single variable, ¥ is a rule that assigns to each
permissible real number ¢ one and only one ordered tuple, which we write as

(t) = ((x(t), (y(1), (2(t))
= z(t)i + y(t)] + 2(t)k

Let 7 = z(t)i + y(t)] + 2(t)k, t € I. Assuming that z(t), y(¢), and z(t) are
continuous for all ¢ in the interval I, then geometrically, ¥(t) is the position of a
moving object at time ¢.

4 January 18, 2016

4.1 Vector Function

Given the vector function 7(t) = x(t)i+y(t)j+z(t)k, and assuming that the function
is continuous, then 7(t) may be thought of as the position of a particle P moving in
three space at time t.

Note that as time ¢ varies, the terminal point P traces a curve C, which is
the path of the particle. Curve C is said to be given parametrically by the vector
function 7(t), where t € R. Conversely, C' is given parametrically by three scalar
equations:
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z =zt
C= =y(t teR
z=z(t

Definition. Let C' be a space curve given by 7(t), where ¢ € [a,b]. Define the
initial and terminal points of curve C' respectively by P = 7(a), and Q) = 7(b). The
orientation of C is the direction from P to @, indicated by 1 or 2 arrowheads.

4.2 Properties

1. Position: By definition, position is the vector function 7(t).

-

2. Velocity: Denoted by ¥(t). By definition, average velocity is %.

Let P and @ denote the position of an object at time ¢ and ¢ + At respectively.
Then, average ¥ = W. We note that O—}% + 1?65 = Oﬁ implies that
7(t) + ]@ = 7(t + At). Rearranging this gives ]@ = 7r(t + At) — 7(¢).

Flt+At)—7(t)

Instantaneous velocity is found when At approaches 0. So, ¥(t) = lima¢—o A

which is % . Thus, velocity can be found by taking the derivative of position.

Remark. As At approaches 0, point () approaches P, so ]@ approaches the

tangent line of curve C' at P. In other words, the velocity vector ¥(t) is tangent
to curve C at point P.

3. Speed: v or ||¢]| is the magnitude of the vector.

4. Acceleration: By definition, acceleration is the rate of change of velocity, so
— _dv
at) = g-

5. Distance (or Arc Length): Distance is denoted by L. Let P and @ be positions
of objects moving along a space curve at time ¢t = a and t = b respectively. To

determine the distance from P to @), consider that speed is equal to the rate
of change in distance.
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Il = 5
o dt
dL = ||v]|dt

t=b

L= / ||o|dt
t=a
b
= /(speed)(time)

Remark. Note that 7= 47 = 4 (x(t);—i- y(t)j + ZU)E) =doiy 5+ &k,

4.3 Summary
1. Position: 7(t)
2. Velocity: o(t) = 97

dt
: - _dv
3. Acceleration: d(t) = ¢

4. Speed: v(t) = ||V]|
b

5. Distance (Arc Length): L = [ ||7]|d¢
a

Example. The position of a particle moving in three space is given by the vector
equation 7(t) = (1 — 2t)2+ %t?’f—l— 2k, where t > 0. Find the velocity, acceleration,
and speed at time t = 3. Find the distance from point P = (1,0,0) to the point
Q = (-5,9,9). Find the vector equation of a straight line tangent to the curve C at
Q= (-5,9,9).

5 January 20, 2016

5.1 Solution to Vector Problems

For the first question, we take the derivative of to get v = (—2,t2,2t), and @ =
(0,2t,2). Substituting t = 3, we get ¥ = (—2,9,6) and @ = (0,6,2). To get
speed, we note v = /(—2)2 + (¢2)2 + (2t)2, which can be reduced to v = 2 + 2.
Substituting in ¢t = 3, we get 11.

To solve the second question, we note that P occurs at time 0, and () at time 3.
Using these values for ¢, we get,
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3

— / at
3

= / (t* +2)d

0

_ 1 +2t
3 0

= (;(3)3 + 2(3)) - (;(0)3 + 2(0>>

— (946) — (0+0)
— 15

For the third question, we recall that the tangent line to the curve is in the
direction of the velocity v = (—2,t2,2t). At ¢t = 3, this means that,

7(t) = ro + st
(-5,

9,9) +s(—2,9,6), seR

Example. Find the arc length of the space curve given by 7(t) = (6t2 +4,9t* — 5, 9t6),
where 0 <t < 1. Recall that arc length is equal to distance.

To determine ¥, we take the derivative of 7 to get:

(t) = (t)
= ((6t+4)", (9t* —5), (9t6)/>
= (12t,36¢%,54¢°)

Let us simplify ¢ by factoring out 6t¢:

(t) = (12t,36t°, 54¢°)
= 6t (2,62, 9t%)
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Thus,

()] = 6t1y/(2)2 + (62)° + (9t4)?)
= [6t[v/4 + 36t* 4 81t8
= |6t[4/ (2 4 9t4)?
= |6t] (2 + 9t*)
= 12t + 54t°

Now to determine the arc length, we use the formula given for distance,

b

/ la)lldt

a

Substituting into the equation, we get:

~+

=1
/(12t +54t%)dt = 617 + 9%,

t=0

= (6(1)2 +9(1)%) — (6(0)2 + 9(0)°)
= (6+9)— (0+0)

~15

Thus, the arc length is 15.

6 January 22, 2016

6.1 Additional Exercises

Example. The acceleration of a moving particle in three space is given by

- 1
q(t) = —10e 2 + si —k t<0
alt) e z—i—sm()]—|—1+t <

Find an expression for velocity given that the initial velocity is 2 + 3}— k.

Recall that @ = g—f . To find velocity, we integrate acceleration.

mw:/amu

1
= / <—10€_2t7sin(t), 1—|—t> dt

= (57" + C, — cos(t) + Ca,In(1 + t) + C3)
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Now, we set t = 0, since we are given the initial velocity. At ¢t =0, ¥(0) = (5 +
C1,—1+C9,0+4C3). Therefore, C1 = —3, Cy = 4, and C5 = —7. Substituting these
values back into the equation for @, we get #(t) = (5e™ ' — 3,4 — cos(t), In(1 +t) — 7).

Example. The position of a moving particle in three space is given by

47

F() = (¢ =125+ (- 12)25 + 7V6(t + 9)k
When will the speed of the particle be 21 units?

First, observe that 7(¢) contains the quantity (¢ — 12)% = /(t— 12)3. Clearly,
7(t) is defined only if ¢ > 12. The speed v = ||¢/]|, so now we need to determine the
velocity.

i(t) = jiz
d 47 3
=< ((t —12)?, — (- 12)2,7V6(t + 9))
= (2(t ~12), 4‘; . g(t - 12)%,%/6)

_ (2@5 —12),2v7(t — 12)3, 7\/6)

Now, let u =t — 12, so the equation becomes ¥(t) = (2u, Z\ﬁ\/ﬂ, 7\/5)
Therefore,

v =]
- \/(zu)2 + (2f7ﬁ>2 + (7\/6)2
= /4u? + 28u + 49(6)

We then equate this with 21, which is the speed given by the problem description.

Now, we square both sides, and utilize the quadratic formula to determine u = %
and —%. By converting back from u to t, we get ¢t = % and t = % However,

because we have restricted ¢t > 12, we reject % as a possible solution.

6.2 Special Parametric Curves in Two and Three Space

—

Let C be a curve in R? given parametrically by the vector equation 7(t) = x(t)i +
y(t)g, where t € R.
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Definition. By cartesian equation of curve C, we mean a direct relationship
between x and y. This relationship can be easily obtained by simply eliminating ¢
among x(t) and y(t).

Example. Let C be the parametric curve given by 7(t) = (t —1)i + (2 +2)], where
t € R. Find the cartesian equation of C. Identify and sketch.

F(t) = (t — 1,12 +2) = (2(t),y(t)). Soxz =t—1, and y = t? + 2. Eliminate
t among the first result. Now substitute ¢ = x 4+ 1 into second equation to get
y = (z +1)? + 2. This is the same as y — 2 = (x + 1)2, which can be re-written as
y = 22 + 2z + 3. This is a parabola with vertex at point (—1,2) and which open
upwards.

6.3 Standard Parametric Curves in R?

The vector equation of a straight line segment joining the points P = (x1,¥;) and
Q = (x2,y2) is given by 7(t) = 7 + tv.

PQ=Q—-P
= (95271/2) - ($1,y1)
= (l‘2 —T1,Y2 — yl)-

Therefore, 7(t) = (x1,y1) + t(z2 — x1,y2 — y1), where 0 <t < 1. This is because
when ¢ is between 0 and 1, the line segment is between P and Q.

7 January 25, 2016

7.1 Standard Parametric Curves in R? Cont’d

The vector equation for an ellipse with center at («, ) and with semi-axes of length
a, b is given by

-

F(t) = (+ acos(t)) i+ (B +bsin(t)) ] t € [0,27]

Let us justify, that x = a4+ acos(t), and y = 5 4 bsin(t). To find the cartesian
equation, we simply eliminate ¢ among the two above equations. We know that
& = cos(t), and % = sin(t). But cos? +sin? = 1, so substituting presents the

equation of the ellipse centered at (a, 3), with a semi-axes of length (a,b)
(=0  (y=B)° _

a? + b2

1

The vector equation of a circle centered at («, 8) that has a radius of a is given
by



Multivariable Calculus 16

—,

7(t) = (a+acos(t))i+ (B+asin(t))j 0<t<2rm

Note that this is a special case of the ellipse where a = b. Additionally, the cartesian
equation becomes

(=) +(y—5)* = a*

The vector equation of the right hand branch of the hyperbola centered at
(ar, B) that has a semi-axes of length a, b is given by

7(t) = (o + acosh(t))i + (8 + bsinh(t))] t€R
Let us justify, by using cosh? —sinh? = 1, that the cartesian equation becomes
(z—a)® (y-B)? _
a2

Note that this is only a representation of the right hand branch, since x = «a +
acosh(t) where 2 > a + a is only the right hand side.

1

7.2 Standard Parametric Curves in R3
The straight line segment from point P = (z,1,y1,21) towards the direction of
point Q = (x2,y2, 22), is given by the equation 7(t) = 7 + ¢t¥. This becomes

7(t) = (z1,y1,21) +t(r2 — 71,92 — 1,22 —21) 0<t <1

Note that at ¢ = 0, we obtain the initial point, and when ¢ = 1 we obtain the
terminal point. Also remember to record the range of ¢ in calculations.

The helix is a wire wrapped around a cylinder. The vector equation of a helix
is given by
7(t) = acos(t)i+ asin(t)j + btk t€R

The Helix plays an important role in DNA analysis.

Definition. A surface is any equation that consists of one, two, or three variables
in R3.

Example. x = 3 is the equation of a plane in R3. 22 4+ y? = 4 is a cylinder in R3.
2z =22+ y? is a surface called a paraboloid in R3.

Remark. The intersection of any two surfaces S; and S results in a space curve C.
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Example. In each case, identify the plane curve. 7(t) = (2 + 4cos(t))i + (=7 +
4sin(t))j, where 0 <t < 1. 7(t) = (—1 + 3cos(t),5 + 8sin(t)), where 0 < ¢t < 27.
7(t) = 2 cosh?(t)i + sinh(t)j, where t € R.

The first equation denotes the equation of a circle centered at (2,-7) and has a
radius of 4. The second equation is an ellipse centered at (-1, 5) and has a semi-axis
of a = 3, and b = 8. The third equation is not a standard parametric curve. Here,
x = 2cosh?(t), and y = sinh(¢). Therefore, 2 = cosh?(t), and y = sinh(¢). But
cosh?(t) — sinh?(¢) = 1. So, y? = 5 — 1. This is the equation of a parabola with a
vertex at (2, 0) which opens to the right.

8 January 27, 2016

8.1 Additional Exercises

Example. Find a vector equation for the curve of intersection of the two surfaces,
422 + 9> =16, and 3x — 2y + 2 =T.

To find a parametrization of a curve of intersection between two surfaces, we
begin with the equation containing only two variables. We then view that equation
in R2.

422 y* 16
= 4 ==
16 16 16
By dividing both sides by 16, we get
22 g2
B
4 + 16

This is the equation of an ellipse centered at (o, 3) = (0,0), with semi-axes of
length is 2, 4.

Its parametric equation is thus given by = = a + acos(t), and y = 3 + bsin(t),
where t € [0,27]. Substituting values, this becomes x = 2 cos(t), and y = 4sin(t).
To find the value of z, consider the second equation to substitute for z. The vector
equation of curve is thus given by

7(t) = 21 + yj + 2k
= 2cos(t)i + 4sin(t)] + (7 — 6 cos(t) + 8sin(t))k ,t € [0, 27]

Example. Find the parametric equation of the curve of intersection of the surface
2 = 422 + y? with the plane of 8z + 2y + z = 31
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Let us first create an equation with two variables by removing the z. The
equation then becomes (422 + 8z) + (y* + 2y) = 31. We need to view this equation
in R%2. We then complete the square. Thus, 422 + 8z = 4(2? + 2z) = 4(z + 1)% — 4,
and for y, it becomes (y + 1)? — 1. The entire equation becomes:

dz+1)? -4+ @y+1)2-1=31

4 +1)2+(y+1)* =36
Az +1)° L 1)?

1
36 36
2 2
(@1, D,
9 36

This is the equation of an ellipse with centre (-1,-1) and with semi-axes lengths of
3 and 6. The parametric equations are therefore: © = —1+3cos(t), y = —1+6sin(t),
and z = 41 — 24 cos(t) — 12sin(¢), 0 < ¢t < 27. The parametric equation is therefore

x = —1+3cos(t)
y = —14 6sin(?) 0<t<2r
z =41 — 24 cos(t) — 12sin(t)

8.2 Motion Involving a Varying Mass

Application to Rockets
A rocket moves forward by the backwards expulsion of the fuel.

e M: The initial mass.
e m = m(t): The mass of the rocket at time t.

e m + Am: The mass of the rocket at time ¢ + At.
Note that Am < 0, hence —Am > 0.

e U(t): The velocity of the rocket at time ¢
e U+ Awv: The velocity of the rocket at time ¢t + At.

e U.: The velocity of the ejected fuel in relation to the rocket (assume this is
constant). Hence, the velocity of the gas relative to the Earth is ¥ 4 vg.

e P(t): The momentum, which is equal to (mass)(velocity).

Recall Newton’s Second Law of Motion, which states that the rate of change of
momentum = The net force acting on an object. That is
dpP

P _ g
dt
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Or, in other words

- dP
F=—
dt
— fim P(t+ At) — P(t)
At—0 At

9 January 29, 2016

9.1 Motion Involving Varying Mass Cont’d

P(t) = Initial Momentum

=mi

P(t+ At) = Momentum of Rocket + Momentum of Gas
= (m+ Am) (U + AV) + (—Am)(ve)
= mv + mAT + TAmMm + AmAT — Amo,,

AP = P(t + At) — P(t)

= mAT — v.Am

I I dv  _dm "
1m — = 1M M— — Ve—/—— =
At=0 At At=0 dt © dt

Assume that there are no forces acting on the rocket. That is, F = 0. Therefore

do_ mdm _

N dt

For motion in a straight line, we write 0 = 0i. Where v1 and vy are the speeds
of the rocket and ejected gases respectively. We get

dv . 9m g
P TE

v=—v.Inm+C

Assume that the rocket starts at rest. It follows that
M
v = —vIn(m) + ve In(M) = ve In <>
m

Assume v, is constant. Assume that the gas is ejected at a constant rate, where
a > 0 per unit of time. Therefore, m(t) = M — at.
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9.2 Summary

In conclusion

m

v:veln<M>, m(t) =M — ot

Where v is the speed of the rocket at time ¢, v, is the speed of the ejected gases
(constant), « is the rate of ejected gases (constant), M is the total initial mass of
the rocket, and m(t) is the mass of the rocket at time t.

Remark. Note that we assume that no force acts on the rocket, and the rocket starts
from rest.

Example. A rocket with a mass of 52000 kg, which includes 39000 of a fuel mixture,
is fired vertically upwards in a vacuum (that is, free space where the gravitational
field is negligible). Assume that gases are ejected at a constant rate of 1300 kg/s,
and with a constant velocity of magnitude 500 m/s. If the rocket starts from rest,
find its speed at times 15, 20, 30, and 35 seconds.

Recall that v = vgln (%) = yoln (ﬁ) We note that M = 52000kg,

vo = 500m /s, and o = 1300kg/s. We get 235m/s, 347 m/s, and 693 m/s. Observe
that all of the fuel is used up when 39000 = 1300t = 30 seconds. Therefore, the
rocket will maintain a constant speed of 693 m/s for all ¢ > 30

Example. A rocket moves forward in a straight line only under the forces of the
ejected gas. Assume that the gases are ejected at a constant rate of 1000 kg/s, and
at a constant velocity with magnitude 400 m/s. Assume that the rocket starts from
rest. Let M denote the total initial mass of the rocket, and assume that it starts
from rest. What percentage of total initial mass M would the rocket have to burn in
order to accelerate to a speed of 800 m/s? What is the speed of the rocket if 40% of
its initial mass is ejected as fuel in the burning process.

ve = 400m/s, o = 1000kg/s, and M = 1000¢. The mass burned is the difference
in the initial mass and the mass at time t.

Let P be the rate of amount of fuel burnt. This is equal to M];[m, or 1 — 7.
Therefore, In (%) =e P=1-3=1- e% Multiply by 100%. The answer is
therefore 86.5%. To answer the second question, we determine the speed. We know
that m = M — 0.4M. We get v = 4001n () = 204m/s.

10 February 1, 2016

10.1 Derivative Rules for Vector Functions

Let 4(t) and w(t) be vector functions in two or three space.
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5.

6.

. The Sum / Difference Rule: & (i(t) £ i(t)) = 9% + 99,
. Constant Multiple Rule: %(k‘ﬁ) = k‘é—f

. Scalar Product Rule: Let f(¢) be a scalar function. Then (f(t)id(t))’ =

F@)a(t) + f@)act)

. Dot Product Rule: (u(t) - w(t)) = a(t)" - w(t) + u(t) - w(t)

Cross Product Rule: (u(t) x w(t)) = d(t) x wi(t) + w(t) x w(t).

Constant Vector Rule: % <é) = 6, where C is a constant vector.

Definition. Let C be a plane or a space curve given parametrically by the vector
function 7(t), te€ Z.

e The Unit Tangent Vector f(t): The unit tangent vector of curve C'is g

dr

divided by || || Or
= 7(t)’
T(t) = —
O =17y

This is assuming that 7(¢)" exists, and is not equal to 0. Note that it points
towards the orientation of curve C' as shown.

The Principal Unit Vector N (¢ (t): Recall that since f( t)is a unit vector, then
IT@)| =1, s0 | T(¢ )||2 = 1 Applying the dot product rule, T-T+T-T =0.
This 1mphes that 277 - T = 0, so T' - T = 0. It follows that T'(t)’ is a vector
perpendicular to T'(¢). A unit vector in the direction of T'(t)" is thus given by

. T(t)
N(t) = —
= 1w

This vector is called the principle unit normal (unit normal for short), and will
be denoted by N(t). Observe that the unit normal is always perpendicular to
the tangent.

The Unit Binormal Vector B(t): For a space curve C', the cross product of T
and N is a unit vector orthogonal to both T and N. We justify that B(t) is
indeed a unit vector. This vector is called the unit binormal vector (binormal
vector for short), and is denoted by B(t), where

B(t) = T(t) x N(t)

Thus,

IBOI =T < N|| = [[TIIN]} =1
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e The Curvature x: The curvature of a plane or space curve C' is denoted and
defined by .
_ 4
[[ds]]

s denotes the arc length of a curve C' measured from a fixed point Py to an
arbitrary point P. Geometrically, the curvature provides a measure of how
rapidly the unit tangent vector is turning as the arc length s is traversed. If
T'(t) is a function of T that is T'(t) = T, then by the chain rule, dE = 4L o,
Therefore

1]
v [l

e The Radius of Curvature p: At a point P on the curve C where k = / = 0,
we define the radius of curvature by

p =-
K

The circle of radius p that is tangent to curve C' of P on the concave side
is called the circle of curvature. Geometrically, the circle of curvature is the
circle that best fits the curve C in the neighbourhood of point P.

e The Torsion 7: The torsion for a space curve C' is denoted ad defined by
dB
= .N

ds

T =

Where S is the length of curve C measured from a fixed point Py to arbitrary
point P. Note that if B is a function of r, then by the chain rule % = % * %.

We note that % = v. Substituting, we get

1dB

-~ .N
v dt

This is a scalar quantity. Geometrically, the torsion measures to some extent

the amount by which a twisted curve lies outside the plane containing 7" and

N.

11 February 3, 2016

11.1 Alternative Formulas

Alternative formulas for T(t), N(t), B(t), &, p, 7. Now, we shall derive an easy way
to compute the formulas for the six quantities above using velocity, acceleration and
speed.
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The Unit Tangent Vector T(t): We note that velocity is 7(t)', and speed is
|7(t)||. Therefore

e Curvature x: It can be shown that

_loxal
V3

e The Unit Binormal Vector B(t): This can be simplified to

—

— v X
B(t) = 5%

QL

S

e The Radius of Curvature p: Recall that p = % Therefore

v3

P=1=">
[0 > a

e The Principal Unit Vector N (t): Perhaps for most planes or space curves, the

easiest formula is given by
N(t)=BxT

This follows from the fact that the triple f, N , B form a right handed set of
mutually orthogonal unit vectors.

e The Torsion 7: It can be shown using derivation that

(& x @)a(t)

T e xale

11.2 Tangential and Normal Components of Acceleration

We have shown earlier that

dv

> and ay = k2, then we get

If we let ar =

We shall call ar and ay that Tangential and Normal Component.

Remark. Note that an is the Tangential Acceleration, and aN]\7 is the Normal
Acceleration.
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By recalling from the definition of a7 and ap, we note that

_ lvxa]
ap =

v
By simplifying by taking dot product of acceleration equation on left with v, we get

that v-d = ﬁ(an+aNﬁ). We note that ¢ = vT, and that |T|| = 1, and T is
perpendicular with N , so the dot product between these is 0.

v-a
aTzi
v

Remark. We note that a curve in R? may be viewed as a curve in R® by simply
inserting a 2-component of z-component of zero value. Hence, all the formulas may
be applied to plane or space curves.

12 February 5, 2016

12.1 Summary

Let 7(t) be the position of a moving particle in two or three space, and let C' be the
curve given parametrically by 7(t).

o dr
0=
o d—’
v
=5
) (t)
- v(t
T(t) = —=
(="
b — —
— v X a
7= al
[ ]
N({t)=BxT
[ ]
17 % a|
KR = ’(}3
[ ]
U3



Multivariable Calculus 25

T e xalp
[ ]
v-a
ar = ——
v
i — —
e xal
anN =
v

Remark. For convenience, we may think of a plane curve C as a space curve by
simply inserting a z-component of zero value. hence, all formulas above may be
applied.

Example. The position of a moving object in space is given by
- 5 01 5o
fﬁ):t%+¢j+§#k
Find the tangential and normal component of acceleration at time t = 4.

We note that 7 can be written as ¥ = (t2,t, %tQ), U= (2t,1,t), and @ = (2,0,1).
We substitute ¢ = 4 to determine speed. Then, we substitute into the formulas.

Thus we get ar = %, and ay = %.

Example. The curve C in three space is given by
7(t) = cosh(t)7 — sinh(t)] + tk
Find oll of the siz quantities at t = 0.

We note that 7 = (cosh(t), —sinh(¢),t). Thus, ¥ = (sinh(¢), — cosh(t),1) and
d = (cosh(t),—sinh(¢),0). We substitute for ¢ = 0. Then substitute into the
formulas. Doing so results in

L1
N = 2(2,0,0) = (1,0,0)

1

K==

2

p=2

1

s 2

2
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Example. Find f,N, K, p for the plane curve given by the cartesian equation

y = In(cos(z))

Let us first find the parametric equation of the curve. *Note that this curve is not
one of the standard curves.

Let us say « = t. Hence, y = In(cos(t)). Therefore, 7#(t) = ti + In(cos(t));. For
convenience, let us view the curve as a space curve by inserting a z-component of
zero. We get 7= (t,In(cos(t)),0) where t = 7.

Thus ¥(t) = (1, —ig;((?),()) and @(t) = (0, —sec?(t),0). At t ==, we get 7(t) =
(1,—1,0) and a@(t) = (0,—2,0). Solving for speed, v = /2. By calculating the
remaining values using the provided formulas, we get

L1

T=—=(1,-1,0)
B
1

V2

R =

L,
0707 _1)

N=—(-1,-1,0)

S Sl

RS
I

13 February 8, 2016

13.1 Functions of Two and Three Variables

Definition. A function f of two independent variables is a rule that assigns to each
ordered pair (z,y) one and only one real number z which we write f(z,y) = z. Let
z = f(x,y) be a function of two independent variables.

The domain of f is the set of all ordered pairs (x,y) such that f is defined and
real. It is denoted by dmf or D.

Recall that the graph of a function of a single variable y = f(z) is the set of
all ordered pairs (z,y) such that y = f(z). y = f(z) is referred to as a curve in
R?. Likewise, the graph of a function of two independent variables is the set of all
ordered triples (z,, z) such that z = f(z,y). This is referred to as a surface in R3.

Level curves are the horizontal cross sections of a particular surface. It is given
by z = ¢, where ¢ is a real number. In other words, f(z,y) = c.

Remark. The graph of a function of three or more variables is referred to as a
hypersurface. For a function w = f(x,y, z), the level surface is given by f(x,y,z) =
c.
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13.2 Summary of Standard Plane Curves

1. The Circle: The equation (z — h)? 4 (y — k)? = r? is the equation of a circle
centered at (h, k) with a radius of r.

2. The Ellipse: The equation (1;7?)2 + (3’%)2 = 1 is the equation of an ellipse

centered at (h, k) with a semi-axis of a,b > 0.

3. The Hyperbola: The equation M — (y;# = =41 is the equation of an

hyperbola centered at (h, k) with a semi-axis of a,b > 0. If the right hand side
is +1, it opens left and right. If the right hand side is —1, it opens from top
to bottom.

4. The Parabola: The equations y — k = a(x — h)? and 2 — h = a(y — k)? are
equations of parabolas with a vertex of (h, k). Note that the equations open
upwards and towards the right respectively if a > 0, and open downwards and
towards the left respectively if a < 0.

5. The Straight Line: The equation ax + by + ¢ = 0, where a, b, c not all 0 is an
equation of a straight line with a slope of —7. The equation of a vertical line
is x = k and the equation of a horizontal line is y = [ where k,[ € R.

14 February 10, 2016

14.1 Summary of Standard Plane Curves Examples
Example. In each case, find the domain of the given function.

1
o=y
f(x,y) = (32— Ty? +32)"°

fla,y) = V(In (17 — 22 — y?))
f(z,y) =In(x + y)

We note that the domain of f(x,y) consists of all ordered pairs (z,y) such that
f is defined and is real. For the first question, we note f is defined and real provided
that the denominator is not 0. In other words, D = {(x,y)|z2 +y—1 # 0}. We note
that 22 +y — 1 = 0 is the equation of a parabola with vertex at (0,1) and which
opens downwards. So f is defined for everything other than the curve.

Consider the second equation. Clearly, the cube root is defined and real for all
(x,7) € R%. Thus, the domain is the entire xy-plane. D = R2.

Recall that the domain of f is the set of all (z,y) such that f is defined and real.
For logarithms, the domain is ¢ > 0, and In(¢) > 0 for all ¢ > 1. f is defined and
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real provided that the quantity under the square root is greater than or equal to 0.
So, we require that In (17  — y2) > 0. We consider 17 — 22 — y? as t. Thus, we
require that 17 — 2% — y? > 1. Therefore, D = {(x,y)|z* + y* < 16}.

For the fourth equation, we note that f is defined and real only when x +y > 0.
Thus, D = {(z,y)|z +y > 0}.

Remark. A dashed line is used for all quantities that are >, < while a solid line is
for all quantities >, <.

15 February 12, 2016

15.1 Continued Examples

Example. Let f(z,y) = y? + 422 + 4. Sketch the level curve of the function corre-
sponding to ¢ = 0,4,8 on the same set of coordinate axes. Recall that level curves
are given by f(x,y) = c. That is

P-4’ +4=c

For ¢ = 0, we obtain 42 — 32 = 4, which reduces to z? — % = 1. This is the
equation of a hyperbola with centre at (0,0), a semi-axis of a = 1, b = 2, and which
opens to the left and right. The vertices are (£a,0) = (£1,0).

For ¢ = 4, the equation becomes y? —4z? = 0. Factoring, we get (y —2z)(y+2x).
So y = 2x, or y = —2z. This is a pair of lines through the origin.

For ¢ = 8, we obtain y? — 422 + 4 = 8. This reduces to z? — ?’4—2 = —1. This is
the equation of a hyperbola with a centre at (0,0), a semi-axis of a =1, b = 2, and
which opens up and down. The vertices are (0, £b) = (0, £2).

422 4+10y%—64

Example. Given f(z,y) = 525

toc=0,1,—1. That is

, sketch the level curves of f corresponding

422 +10y* — 64
1222 4+ 6y2

For ¢ = —1, cross multiply. After simplifying, we get that z? + y> = 4. This is
the equation of a circle centered at (0,0) with a radius of 2.
For ¢ = 1, cross multiply. We get 42 4 10y? — 64 = 1222 + 6y?. By combining

like terms, 822 — 4y?> = —64. We can further reduce this to %ﬁ — 31/—2 = —1. This is

the equation of a hyperbola centered at (0,0), with semi-axis a = /8, b = 4, and
which opens up and down with vertices (0,+b) = (0, +4).

2
16
of an ellipse with a centre at (0,0), semi-axis of a = 4, b = /6.4, with vertices at
(£4,0) and (0,+v6.4).

For ¢ = 0, we cross multiply and reduce to get = + % = 1, which is the equation
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15.2 Quadric Surfaces
A second degree equation in three variables is called a quadric surface. The

following are instances of quadric surfaces, which fit into three families.
Let a, b, ¢ be positive real numbers.

1. The Ellipsoid Family: It is composed of two members.

The ellipsoid centered at (0,0,0) and with semi axes of a, b, ¢ is given

$2 yQ Z2

2tEtaT!
The sphere centered at (0,0,0) with radius a is given
2241?42 = 2

. The Paraboloid Family: It is composed of three members.
The elliptic paraboloid has vertices at the origin with the z-axis as its axis
of symmetry. It opens upwards if z > 0, and downwards otherwise. It is given

by 2 2
T Yy
Z:Zt<a/2+b2), a#b

The circular paraboloid has vertices at the origin with the z-axis as its axis

of symmetry. It opens upwards if z > 0, and downwards otherwise. (Looks
like an upside down bowl). It is given by

2 2
Y Y
Z:iﬁﬁ+ﬁ)

The hyperbolic paraboloid has vertices at the origin with the z-axis as its
axis of symmetry. It is given by

$2 y2
Zziﬁﬂ‘w>

. The Hyperboloid Family: It is composed of three members.
The hyperboloid of one sheet has a centre at the origin with the z-axis as
its axis of symmetry (vertical wormhole). It is given by

$2 y2 22

a2 2
The hyperboloid of two sheets has a centre at the origin with the z-axis
as its axis of symmetry (vertical bowls). It is given by

=1
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The cone has a vertex at the origin with the z-axis as its axis of symmetry. If
the cross section of a cone by a horizontal plane is a circle, parabola, ellipse,
or hyperbola, then the cone is referred to as circular, parabolic, elliptic, or
hyperbolic respectively (vertical cones). It is given by

16 February 22, 2016

16.1 Quadric Surfaces Cont’d

Remark. All eight quadric surface equations can have z,y, z replaced with (x —
h),(y — k), (z — 1) respectively to obtain a translated quadric surface. An equation
of a quadric surface with axes of symmetry in the = or y axes (or parallel to the
or y-axes) is similar to the ones with the axes of symmetry being the z-axis.

Example.
EE VRS NG
a b2 c2
is an equation of a hyperboloid of one sheet centered at (1,—3,2) that is parallel to
the y-axis.

16.2 Two Special Surfaces

1. The plane is given by the following equation, where a, b, ¢ are not all zero. If
d is 0, then the plane passes through the origin. We note that when z = 0,
then this refers to the xy plane, and when z = ¢ where c is a constant, then
this is a plane parallel to the xy plane. This is also true of x,y.

ar+by+cz+d=0

2. The special cylinder is an equation in R? which contains only two of the
three variables of x,y, z. The equation of a cylinder is generated by a straight
line parallel to the axis determined by the missing variable in the equation.
For instance, in R?, a cylinder parallel to the z-axis is given by

y=x
Example. In each case, identify the surface and sketch.
T = y2 + 22

2=1/9— 22 -2
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24yt 42 =9
T+ 2y+4z2=12
—225x2 + 100y% — 3622 4+ 900 = 0

2= =Ty

z=2—4x® — 4y
24yt +22-82=0

2?+22=1

y=sin(z), 0<z<nw

xr = y? + 22, This is a paraboloid with a vertex at the origin and an axis of
symmetry in the x-axis. It opens towards the front (appears like a single bowl
facing outwards).

2z = /9 — 22 — y2. We first square both sides to get 2 + y? + 22 = 9. This is
the equation of a sphere centered at the origin with a radius of 3. Note however
that z > 0 from the square root. Therefore, the equation represents only the upper
hemisphere.

x4 2y + 4z = 12. We note that this is the equation of a plane. To sketch this,
we simply find the z,y, z intercepts.

—22522 + 10032 — 3622 + 900 = 0. We note that this is equivalent to 22522 —
100y + 3622 = 900. We then divide both sides by 900. The equation becomes

% — % + % = 1. This is therefore a hyperboloid of one sheet. To sketch, we note
that it has a centre at the origin, and an axis of symmetry in the y-axis,

2z = —/x2 + y2. We first square both sides to get 22 = 22 4 32. This is the
equation of a cone with a vertex at the origin and with the z-axis as the axis of
symmetry. However, z < 0 from initial equation. Therefore, the equation represents
only the bottom cone.

2z = 2 — 4z? — 4y?. This can be reduced to z — 2 = — (4502 + 4y2). This is the
equation of a paraboloid (circular) with a vertex at (0,0, 2) and an axis of symmetry
in the z-axis which opens downwards.

22 +y? + 22 — 82 = 0. We will need to complete the square. The equation then
becomes 22 +y% + (2 —4)? = 16. This is the equation of a sphere centered at (0,0, 4)
with a radius of 4.

22+ 22 = 1. This is the equation of a cylinder since there are only two variables.
It is centered at the origin, has a radius of 1 and a generator parallel to the y-axis.

y = sin(z) where 0 < z < w. This is an equation of a cylinder with a generator
parallel to the z-axis. Simply sketch the graph of y = sin(z), then pile up in the z
direction.
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17 February 24, 2016

17.1 Partial Derivatives of a Function of Several Variables

Definition. The partial derivative of a function of two independent variables. Let
z = f(x,y) be a function of the two independent variables z,y. Provided that the
limit exists, the partial derivative of z with respect to = is denoted and defined by

0z - flx+hy) — flx,y)
ox h—0 h

Provided that the limit exists, the partial derivative of z with respect to y is denoted

and defined by
9z _ o fay k)~ fz.y)
0y k=0 k

Remark. The partial derivative g—; is the derivative of z with respect to x by treating
y as a constant. Similarly, the partial derivative g—; is the derivative of z with respect
to y by treating x as a constant.

17.2 Other Notations for Partial Derivatives

*Note that in the following, ”1” indicates the position of the first variable and ”2”
indicates the position of the second variable. We do not use prime notation for
partial derivatives.

O%and%

b fx(x’y) and fy(x,y)
e fi(z,y) and fa(x,y)

18 February 26, 2016

18.1 Partial Derivatives Cont’d

Remark. The partial derivatives of a function of three or more variables are com-
puted similarly. For instance, let w = f(x,y,2). Then %—Z is the derivative of w

with respect to y but holding both x, z to be constant.
Example. Let f(z,y) = 23y + sin(zy) + tan~!(x). Find % and %5'

We know that f(z,y) = 23y + sin(xy) + tan~!(z) can be re-written as f(z,y) =
yx3 +sin(yx) + tan~!(z). We now solve for the partial derivatives of f with respect

to x and y. We get % = 32%y + y cos(xy) + Hlxg and 3—5 = 23 4 x cos(zy).

Example. f(x,y,2) =2y +xz+yz. Find %.
fo(xy,2) =0+ +y=a+y.
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18.2 Higher Order Partial Derivatives
Let z = f(x,y). From now on, we may call the partial derivatives g—]; and %
the first order partial derivatives of f. There are four second order partial

derivatives for the function z = f(z,y).They are denoted and defined as follows:

1 9%z

e x \Ox
9 92 _ 0 (02
T 9y? T Oy \ 9y
3 9%z _ 9.
© Oxdy ~ Oz

4. 8331%230 = gy (82)

Remark. Note that the last two are mixed partials. The mixed partials are equal

under certain conditions (mainly continuity of partial derivatives). That is, in cer-

. o, . 2 2
tain conditions, 88?627! = 3%53;'

18.3 Other Notations for Second Order Partials

9%f 92 92 9?2 . . :
° a—wf;, 87];, axgy’ aygx. (Mixed partials evaluated right to left).

o fux(x,y), fyy(x,v), fye(2,y), fay(z,y). (Mixed partials evaluated left to right).

o fi1(z,y), foa(z,y), fo1(x,y), fi2(x,y). (Mixed partials evaluated left to right).

Remark. Second order partial derivatives can be generalized for functions of three or
more variables. For instance, if we let w = f(z,y, z), then the second order partials
are given by fx:}c(xv Y, 2)7 fxy(xv Y, Z)a f:}cz(xa Y, Z), fyac(-ra Y, Z), fyy(xy Y, Z)> fyz(xa Y, 2)7
Jea(@, 4, 2), fry (2,9, 2), foa(2, 9, 2).

Remark. Partial derivatives of order three or higher are defined similarly. For in-

stance, it we let w = f(x,y, z), then a%gy is the third order partial derivative of

w with respect to y,y, x. Likewise, % is the third order partial derivative of w
with respect to vy, x, 2.

Example. Let z = 25" + y. Find 8(125y'

In order to compute this, we compute from right to left. That is, we evaluate g—;
before evaluating %. We use the fact that a® = 0@, Thus, z = esin@)n(@) 1.
So g—; = s In(@) In () cos(y) 4 1. Therefore
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9%z cos(y)esn) In(@) n sin(y) e @) (@) In(z) cos(y)

oxdy x x
cos(y)esm(y) In(z) (1 4+ In(x) sin(y))

cos(y)x*™®) (1 + In(z) sin(y))

= cos(y)gjsm(y)fl (1 + ln(a:) sin(y))

Example. Let f(z,y) = zes. Find all second order partials.
We note that f(z,y) = zev® ' Additionally, % = (1—yaz™t) e ! and % =

ey !

oy _ o (of
oy? Oy \ dy
0 1
— yx
Oy (e >
(2)
= ez —
T
o’y _ 0o (of
0x2  Ox \ Oz
0 _ o1
=9 (1—yz~t)e
= —yzx 2eye”! + yz V" t yz~ted® (—yw 2)
_ ot (yQ)
23
*f _ 0 (of
oyoxr Oy \ Oz
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o°f _ o (of
0xdy  Ox \ Oy
0 -1
_ yxr
ox (e )
Yy
ex

()

Remark. Note that it is much easier to computer dzdy in that order first.
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19.1 Chain Rule

The chain rule for functions of several variables. Let y = f(x), and let x be itself a
function of t. Then y is indirectly a function of t. We want %, so we interpret the
functions as a chained function. Thus, by the chain rule

dy df(z)dz

dt  dz dt
Likewise, let z = f(x,y), where x = z(t), and y = y(t). Hence, z itself is a
function of ¢. Thus, % is the sum of two chains of single variables (one for z, and

one for y).

d=_0fdr  0fdy
dt  Oxdt Oydt

19.2 Other Versions of Chain Rule

Let w = f(x,y,z) where x = x(t), y = y(t), and z = z(t). Therefore, w = w(t).
Thus

dw _0fds  0fdy  0fd

dt  Oxdt Oydt 0zdt

Remark. Note that the partial symbol is used since the function f is a function of
many variables.

Let z = f(x,y) where z,y are functions of w,v such that * = z(u,v) and
y = y(u,v). Clearly, z = z(u,v). Indeed, we note that

0: _ofor  ofdy
ou OxOu Oy ou

Similarly for v
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0z 0fdx Of 0y
v Oz dv | dydv

19.3 Tree Diagram

The Tree Diagram is a powerful tool which eliminates the need to memorize several
versions of the chain rule for functions of several variables.

Given z = f(x,y) where z = z(u,v) and y = y(u,v). We want to find % and %.
We shall call x,y original variables, and u,v new variables. We construct the tree
diagram by starting at the tree top with z = f(x,y). Then draw a first generation
branch for each original variable. Following this, draw a second generation branch
for each new variable. Finally, compute partial derivatives or derivatives along each
branch.

of

For instance, top level branches are 7 and ﬂ The second level branches are
gi , gi, gz and ay Therefore, gz is the sum of product of a partial derivative along
a first generatlon and a partial derivative along a second generation starting from z

and towards u.

0z 0f oz L of af Oy

du 9z ou dy Ou
Likewise for v

0z _0f Ox n of oy

v Oz dv 0y Ov
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20.1 Tree Diagram Examples

Example. Let w = f(x,y,z) = e2*t5Y2 where x = t +sin(2t — 2), y = 3 — 4¢, and
z = 3et”~1. Use the chain rule to find %’ att=1.

We note that w is a function of x,y, z, where x,y, z are themselves functions of
t. Therefore, w is indirectly a function of ¢. That is, w = w(t). We want to find %.
Here, the original variables are x,y,z. We will draw 3 first generation branches.
We only have 1 new variable t. We will draw 1 second generation branch from each
first generation branch. Now, compute the partial derivatives along the branches.

dw Ofdx g% 37]”%
dt oz dt Oy dt 9z dt

= 262U (1 | 2 cos(2t — 2)) + 5eXTHIVFE (_4g) 4 2oOU2 (3&2*1 ¥ 2t)

= 2z toy+z (2(1 +2cos(2t — 2)) — 20 + 6tet2_1)
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We note that at t = 1, x = 1, y = —1, and 2z = 3 by substitution into their
formulas. Substituting these values, we get
dw

a -

Example. Let z = f(z,y) where x = uwv?, and y =

(27_1) gZ"U@TL that fm(27_ ) - 3; fy( ) ) - 27 fx
16.

.-

We note that we have 2 original variables x,y and 2 new Variables u,v. We first

calculate the partial derivatives to get g—i =2, % = 2uw, g—z = 5, and ay = -5

Furthermore, at (u,v) = (2,—1), we get that z = 2 and y = —2 by solvmg for x and
y respectively. We note that by substituting into the formula, we get that

0z 8f83:+8f8y
Ou Oz du Oy du

= folz,y) (v*) + fy(@.y) (?11)

= f2(2,-2) ((=1)%) + fy(2,-2) (1)
=5

Example. Let z = f(x,y) = 4cosh(x) 4 cos(y) where x =t + 2s and y = Se' + 5.
Find az and gz att =1In(2) and s = 0.

At t = In(2) and s = 0, we get that = In(2) and y = m. We also note that
% = 4sinh(z), and % = —sin(y). Furthermore, after calculation, we can show

that % =1, % =2, % = Ze', and 8y = 1. Substituting into the equation, we get
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0: _ofor 0oy
ds Oxds Oy0s
= 4 sinh(x)(2) — sin(y)(1)

Il
o0

I
o0

Il
o
7~ N/ N7 N7 N7 N

Il
oo
BlW N - N- N N
~~
[\
|
I
—
N—
\_/

I
o
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21.1 Gradient

Let F(x,y,z) be a function of three independent variables z, vy, z.

Definition. The gradient of F' at the point P(xq,yo, 20) is denoted by either by
gradF(P), or we use VF(P).

61_7(F)) = (Fz(man(%ZO)aFy(x(]:y(]azO)an(fUO?yOaZO))

Geometrically, the gradient is a vector orthogonal to surface S : F(z,y,2) =0
at P. That is, the gradient is a vector orthogonal to tangent P to the surface S at
P.

Example. Let F(z,y,z) = 23y?2* — 35. Find the gradient for point P = (1,1, —2).
Finding the partial derivatives, then substituting the point in, we get that

VF(P) = (48,32, —32).

21.2 Equation of a Plane

The point-normal form. The equation of a plane passing through the point P that
has a normal vector of N is given by the following equation given that ¥ = (x,y, 2).

¥-N=7vy-N
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1. The Equation of the Tangent Plane.
7N = 70 - N
where N = gradF(P) = VF(P)
2. The Vector Equation of Normal Line.
r=ryo+tv, teR
where 7 is the direction vector = VF(P)

Example. Find the equation of the Tangent Plane and the Normal Line to the
surface xz + yz + xy = —3 at the point P = (1,1, —2) on the surface.

The equation can be re-written so that f(x,y,2) = xz +yz+ 2y +3 = 0. We
need to compute VF(P). Finding the partial derivatives, we get that VF(P) =
(z+y,z+ z,x + y). By substituting the initial point P, we find the gradient is
(=1, —1,2). This is our normal vector N.

The equation of the tangent plane is thus given by - N =1 N. So, (z,y,z2) -
(-1,-1,2) = (1,1,-2) - (-1, —1,2). Thus

r+y—2z2=06

Vector equation of normal line requires initial point and direction vector, which
is (—1,—1,2). The equation of normal line is thus given by

(x,y,2)=(1,1,-2) +t(—-1,-1,2), teR

21.3 Linearization of a Function of Two or Three Variables

Let z = f(x,y) be a function of two independent variables x,y. Let us find the
equation of the tangent plane to the surface S : z = f(z,y). That is, f(z,y)—2z = 0.
at the point P = (x0,yo, f(z0,%0)). We need a point and a normal vector (where
N = VF(P)). We get that N = (f.(z0,0), f4(0,%0), —1). Substituting into the
equation for tangent, we get that

z = f(wo,90) + fu(zo,y0)(x — x0) + fy(20,Y0)(y — v0)

We call this z-coordinate of the equation of the tangent plane above the lin-
earization of f(z,y) at point P. It is denoted by L(z,y). It follows that

L(z,y) = f(x0,y0) + fz(z0,90)(x — z0) + fy(z0,%0) (¥ — v0)

Thus, we note that f(x,y) ~ L(z,y) for all (x,y) which are close enough to
(z0,y0). Since there is almost no error, this is justified.
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22.1 Linearization Examples

Example. Given f(z,y) = In(2? + y* + ay), find the linearization of f at point
P = (1,-1), and use that to estimate the value of f(1.05,—1.03) = In(1.0819).

We recall that f(z,y) is approximated by L(z,y). For (zg,y0) = (1,—1), we
have L(z,y) = f(1,—-1) + fz(1,-1)(z — 1) + f,(1,—1)(y — (—=1)). We also note the
following

_ 20 +y
f:c(x7y) - x2+y2+xy
29+
fy(z,y) = 242 oy

Substituting (z,y) = (1, —1) into the above equations, we get f(1,—1) =Inl =
0, fz(1,—1) =1 and f, = —1. Thus

L(z,y) =0+ 1(z— 1)+ (-1)(y + 1)
=r—1—-y—1
=r—y—2

We note that since f(z,y) ~ L(z,y), we have In (x2 +y? + xy) ~x—y—2. For
= 1.05 and y = —1.03, we get

In (1.05% + (—=1.03)% + (1.05)(—1.03)) ~ 1.05 — (—1.03) — 2
In(1.0819) ~ 1.05 4+ 1.03 — 2
In(1.0819) ~ 0.08

Remark. Let f(z,y,z) be a function of the three independent variables x,y, z. Then
the linearization of f at the point P = (xq,yo, 20) is given by

L(z,y,2) = f(z0,%0,20)+fz(T0, Y0, 20) (x—20)+ fy (20, Y0, 20) (y—Y0)+f=(Z0, Yo, 20) (2—20)

22.2 Differentials and Increments

Let z = f(z,y) be a function of the two independent variables x,y. Suppose that
the independent variables changed from xy to xz and from yg to .

Definition. The increment. The change in z (the increment in z) is denoted and
defined by Az = x—xo. The change in y (the increment in y) is denoted and defined
by Ay =y — yo. The corresponding change in z is given Az = zfina — Zinitial- In
other words, Af = f(x,y) — f(zo, yo).
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Remark. Note that the quantities Ax, Ay, Af may be thought of as the error in the
measurement of x, y, and f respectively, given that Az and Ay are small.

Definition. The differential. The differential of x is denoted and defined by
dx = Az. The differential of y is denoted and defined by dy = Ay. The differential
of dependent variable z is denoted and defined by df = g—idx + g—;dy. It can be
shown that Af ~ df = fu(x0,y0)Az + fy(x0,y0)Ay provided that (xg, o) is close
to (z,y).

Let P be a physical quantity and ) be an estimated value of P.

e The absolute error is the absolute value of the difference between the esti-
mated and exact values, |Q — P)|.

e The relative error is the error divided by the exact value, A—If.

e The percentage error is the relative error multiplied by 100%, A—PP * 100%.

Example. Let z = f(x,y) = 23y +sin(z) + €Y. Find df.

By definition, df = a—j;d:z: + g—]ycdy. We note that % = 322y + cos(x) and of —

dy
2% + e¥. Therefore, df = (3z%y + cos(z)) dz + (2° + €¥) dy.

Example. The resistance R of a wire of length y and cross-sectional radius x are
related by the formula Rx? = ky for some non-zero constant k. Use differentials to
determine by approximately what percent the resistance R changes if the length of
wire y is increased by 1% and the cross-sectional diameter x is decreased by 4%.

We know that % = 1% and that % = —4%. We want to determine A—RR. We
know that R = ’%/ We recall that AR approximates dR. We get that 9k —2kyx—3
T ox
and %—]; = kx~2. Thus

AR ~ —2kyx 3 Az + kx %Ay
We divide both sides by R = kyxz~2 to get

AR —2Ax Ay
- + — =

R T Y
~ —2(—4%) + (1%)
~ 9%

Example. Use differentials to determine by approxzimately what percentage the total
surface area of an open rectangle box with a square base changes if the base side length
x is changed from 10 to 10.2 and its height y is changed from 5 to 4.75.
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23.1 Example Cont’d
Given that S = 22 + 42y, we know that

Ar =z —129=10.2—-10=0.2
Ay=y—1yg=475—-5=-0.25

We want to determine %. Recall that AS is approximately dS. Thus, AS
approximates g—iA:E + %Ay.

AS = (2z + 4y)Ax + (4x)Ay

Dividing both sides by S = z? + 4zy, we get

AS  (2x +4y)Ax dxAy
S T 22+ day + x2 + dxy
_ (2(10) +4(5))
7102 + 4(10)(5) (02) +
. 40(02) | 40(-0.25)
300 300
~ —0.06

4(10)

102 4 4(10)(5) (=025)

Thus, the percentage that the total surface area changes is approximately —6%.

23.2 Directional Derivatives

Let f(x,y,z) be a function of three independent variables x,y,z and let @ be a
unit vector in the direction from a given point P(z, 3o, 20), to an arbitrary point
Q(z,y, z). Indeed

. PQ
U= ———-
| PQ|
_ (x_a:an_yOvZ_ZO)
S
In other words,
(CL b C) _ («77—5U0,3/_y072—20)

S
5(a7b7c> = ([E —20,Y — Yo, % — ZO)
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By equating the components, we conclude that x = zg + as, y = yg + bs,
z = zo + c¢s. Similarly, we now have w = f(z,y,2) where z = z(s) = z¢ + as,
y=1y(s) =yo+bs, z = 2(s) = 29 + cs. Thus, w is indirectly a function of s.

Let us now use the chain rule to compute %"S:O. We note that at s = 0, x,y
and z are equal to xg, yg, 20 respectively. Thus

dw

E :fz(xayvz)+fy(x7yaz)+fz(xayaz)

s=0
= fo(z0,v0, 20) + fy(z0, 0, 20) + f2(z0, Yo, 20)

Recall that v = ((l, b7 C) and that ﬁF1(P) = (fZ(x0> Yo, Z(]), fy(x()v Yo, 20)7 fz($07 Yo, ZO))
Thus, we can express %’ as a dot product.

‘s:O

dw

E = (fz(x()uyOaZO)v fy(xO)y()aZO))fz($07y07Z0)) : (CL, bu C)

s=0
=VF(P)- i

Definition. The directional derivative of a function F' at a point P in the di-
rection of the unit vector # is defined by %‘520 and will be denoted by DzF(P).

We have just shown that DzF(P) = VF(P)-@. We observe that DzF(P) is the
rate of change of the function F' at the point P in the direction of the unit vector .
23.3 Maximum and Minimum Values of the Directional Derivative

First, we recall that if  is the angle between vectors @ and b, then @-b = ||@||[|b] cos 8.
Now, let 6 be the angle between VF(P) and 4. Therefore, since @ is a unit vector

where 0 < 6 < 180.

1. # =0, and the maximum value is cos(0) = 1. Thus, the directional derivative
VF(P)

increases most rapidly in the direction of the unit vector 4 = SR with
the maximum value being |[VEF(P)|.
2. § = 180, and the minimum value is cos(180) = —1. Thus, the directional

derivative decreases most rapidly in the direction of the unit vector @ =

_||ZI€E£§II with the minimum value being DzF(P) = ||§F(P)|| cos(180) =

~IVE(P)].
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Example. Given f(x,y) = 2% — xy + 10y?, find the directional derivative at point
P = (6,—1) in the direction of the unit vector (13, —2).

We recall that DzF(P) = VF(P) - @, where

VE(P) = (fu fy)lp
=2z —y,—x+ 20y)|(6,71)
= (13,-26)

Thus

DgF(P)=VF(P)-u

12 5
—(13.-96). [ 22 -2
13,-20)- (12~ 55

=12+410
=22
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24.1 Examples Cont’d

Example. Given f(x,y,2) = 2> +y?> + 22 — 2yz and P = (1,1,—1), find the
directional derivative of f at P and in the direction from P to Q = (—1,0,1).

We recall that DgF(P) = VF(P) - i. Furthermore, we know that f(z,y,z) =
22 + 9% + 22 — xyz. Hence

VF(P) = (fur fy)lp
(2:15 —Yz,2y — 2,22 — 55y)|(1,1,—1)
= (3,3,-3)

Now, 1@ = (—2,—1,2), and so the unit vector in the same direction is 4 =
2 12
(-3, —3-3). Thus

DzF(P)=VF(P)-i

2 12

=(3,3,-3)- (—2,—=,=

(77 ) ( 37 373)
=2-1-2

=5
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Example. Given f(z,y,z) = 22 — 223 =3y + 4 and P = (1,—1,3), find the unit
vector in the direction in which f increases most rapidly and determine the rate of
change in that direction. Then, find the unit vector in the direction in which the rate
of change of f at P is a minimum and give this minimum value. Lastly, is there a
direction in which the rate of change of f at P is equal to —10%

For maximum and minimum rates of change, we only need to compute VF (P)
and ||VF(P)||. Here, f(x,y,2) = 2% — 223 — 3y + 4, so

VE(P) = (fur fy)lp
(—62%,—3,22)|

(—6,-3,6)

(1,-1,3)

Similarly, we find that |[VF(P)| = 9.
We recall that f increases most rapidly in the direction of the unit vector
- _ VF(P) _ (=6,-36)
IVEP)I 9
ing |[VF(P)| = 9.
Likewise, f decreases most rapidly in the direction of the unit vector 4 =
IVE(P) 9
—[[VE(P)[ = —9.
Now, we note that it is not possible to find a direction in which the rate of
change of f at P is equal to —10, since the rate of change is between —9 and 9.

with the maximum rate of change in that direction be-

with the minimum rate of change in that direction being

24.2 Jacobian Determinant

Definition. The Jacobian Determinant (or simply the Jacobian) of the two
functions F' and G with respect to the two variables « and y is denoted and defined
by

oF,G) |28 9L\ 9F oG OF 0G
— |0z Oy|_—~- ‘7 T 7
d(z,y) ?Tf %7 or 0Oy Oy Oz

Likewise, the Jacobian determinant of the three functions F, G, H with respect
to the variables u, v, w is denoted and defined by

oF 9F _ OF
AF,G.H) |t & o
Ou,v,w) |84 S B
ou ov ow

O(F,G)
o(r,0) -

Example. Let ' =rcos(f) —z and G = rsin(f) —y. Find
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We recall that 88((}:’?)) = %—f * %—g — %—g * %—f We note that in this case, %—f = cos b,
%—g = —rsinf, % = sinf and % =rcosf. Thus

ARG) _OF 0G_0F 3G

a(r,0) aor 06 00 Or
= (cos)(rcosf) — (—rsinf)(sinb)
= rcos® 6 + rsin 6
=r (0032 0+ sinQG)

=r

Example. Let F = pcosfsing, G = psinfsin¢ and H = pcos¢. Find the Jaco-
bian BECH) 0 p—2 =0 and ¢ =T
an 5059 atp=2,0=0and ¢ = 3.

We recall that

OF,.G.H) |98 5 %

Ap.0,0) |56 55 S0

cosfsing pcosfcos¢p psinfsin g
= |sinfsin¢ psinfcos¢ pcoshsing
cos ¢ —psin ¢ 0

We recall that cos(0) = 1, sin(0) = 0, cos(§) = 0 and sin(§) = 1. Thus, for
p=2,0=0and ¢ = 75, we obtain

1 0 O
O(F,G,H) “lo o 2
6<p7 o, 9) 0 -2 0
10 2
-2 0
=4
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25.1 Implicit Differentiation Notation

Given a non linear system of m equations in n variables, then under certain condi-

tions, we may be able to solve for m variables as functions of the remaining n—m > 0
variables.
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For instance, consider a system of one equation in three variables, F'(z,y, z) = 0.
This system can be solved in three different ways. We can solve for x as a function
of y and z, written as x = z(y, z). Alternatively, we may solve y = y(z,z) and
= (,y).
Given a system of two equations in five variables, F'(x,y, z,u,v) = 0 and G(x,y, z, u,v) =
0, we can solve for two variables as a function of the remaining three (5 — 2 = 3).
There are (g) = 10 possibilities.

1. z = x(z,u,v) and y = y(z, u,v).
2. z=xz(y,u,v) and z = z(y, u,v).
3. z=2x(y,z,v) and u = u(y, z,v).
4. r =x(y,z,u) and v = v(y, z, u).
5. y =y(z,u,v) and z = z(x, u,v).
6. y=y(z,zv) and u = u(x, z,v).
7. y=vy(z,z,u) and v = v(z, 2, u).
8. z=z(z,y,v) and u = u(z,y,v).
9. z=z(z,y,u) and v = v(z,y, u).

)

10. w = u(z,y, 2) and v = v(x, y, 2).

Suppose we are told to compute the partial derivative %. Then which u will
we choose? u = u(y, z,v), u = u(x, z,v) and v = u(x,y, z) are all possibilities. To

avoid confusion, we shall write (a—:)x , to indicate that we use u = u(z,y, z).

25.2 Implicit Differentiation Formula

Consider the system of one equation F'(z,y,z) = 0. We assume that the equation

can be solved for y as a function of the remaining x and z. That is, y = y(z, z). We

want to compute and =2, or (%) and (%) respectively.
z x

By employing the Chaln rule, we find that %—f =F,+ Fy%. Since w = 0, we get
that F, %% = —F,. Thus
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Remark. If F(x,y) = 0, this means that y = y(z). Then % = —%, where F, # 0.

Example. Given z3y? + zsin(y) + y2e® =5, find %.
We first rewrite the equation in the form where one side is zero, F(z,y) = 0.
The equation becomes x3y? + zsin(y) + y3e* — 5 = 0. Since g—gyc = —%, we get

3z%y? +sin(y) + yie”
223y + x cos(y) + 3y2e”

Example. Given In (3:628) —l4y(x — 1) + 8xz + y32 = 0, find <%> at the point
(z,2) = (1,1).

We first note that (%) means that the system is to be solved for y as a
x

function of x and z, so y = y(z,z). We now simplify the logarithm term to get
F=6Inz+8Inz—14y(z — 1) + 8z + 33z

dy  F
dz F,
§+8$+y3
- T —14(z — 1) + 3y22

Evaluating F at # = 1 and z = 1, we get In(1) — 14y(1—1)+8(1)(1)+(y3)(1) = 0.
Solving for y, we get y = —2. Substituting these values of z,y, z into %, we find
that it is equal to —%.

25.3 Implicit Formula for a System of Two Equations

Given a system of equations F(z,y,u,v) = 0 and G(z,y,u,v) = 0, under certain
conditions, we may be able to solve for u© and v as functions of z and y. That is,
u=wu(x,y) and v = v(z,y). We need to compute g—;, g—;‘, % and %Z‘ By using the

chain rule, we can find that

OF Ou OF v OF
ok =

%*(‘Tx ov  dxr  Ox
0G Ou O0G Ov oG

—k— F — % — = ———
Oou Ox Ov Ox ox
Hence by solving the systems, we can find that
oF  9F
% 2
ou N
oF

R

ov
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Fy Fy
ov ‘Ga: Gu
or — |F, F|

’Gu G,

In other words, using Jacobian notation

A(F,G)
87'11 __ O@w)
dr  OFG)
O(u,v)
AF,G
@ _ 8((u,x))
Or  OFG)
O(u,v)

26 March 16, 2016

26.1 Implicit Differentiation Examples

Example. Given the system w = 2*y?> +yz — 23 and 2> +y*> + 2% = 11, find (%—‘;)
at the point P where (z,y,z,w) = (=3,—1,1,11).

z

We will rewrite the equations so that the right hand side is 0. Thus

F=2*24yz—22—w=0
G=2+y*+2°-11=0

In this case, y and z are the independent variables, whereas w and x are the
dependent variables. Using the point (—3,—1,1,11), we get

We note that since 6 # 0, this is solvable for w and x as functions of y and z.
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OFG) |Fy F
8(97 JJ) Gy Gl"
202y + 2 2y’

2y 2x
|17 -6
-2 -6
=90
O(F,G)
Since (%’) =— g{g;g)) , we obtain a result of —%0 = —15.
Z O(w,x)

Example. Given xy? + zyz + yv? = 3 and zyz + 22v — u?v? = 2, show that the
system can be solved for u and v as functions of x,y,z near the point P where
(z,y,2z,u,v) = (1,1,1,1,1). Hence, find g—;‘

We note that
F = 2y® + zyz + yv* — 3

G = zyz + 2zv — uv? — 2

We recall that it is solvable for u,v if %((i’f)) # 0.

8(F7 G) _ F, F,
a(u,v) o Gu Gv
_ 0 2yv
T =2uv? 22 — 2u?w
o 2
=2 0
—440

It is therefore solvable. We now solve for %((Z’f)).

J(F,G) F, F,
d(y,v) Gy Gy
2zy + w2 + v? 2yv

Tz 2z — 2uv
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Hence
A(F,G)
Ou  Byw = —2 1
By 0BG T 4 2
O(u,v)

26.2 Double and Triple integrals

Definition. Let f(z,y) be a function of the two independent variables x,y and let
D be a closed region in the zy-plane as shown. The double integral of f over the
region D is denoted and defined by

é/ f(z,y)dA

We note that dA = dzdy = dydz.

Definition. Let f(z,y,z) be a function of the three independent variables z,y, z
and let E be a closed region in R? as shown. The triple integral of f over the
region F is denoted and defined by

///f(x,y,z)dV
E

We note that dV = dedzdy = dydzdz... for all of the six possibilities.

27 March 18, 2016

27.1 Types of Regions in a Plane

1. A region D in R? is y-simple if it is bounded from bottom to top by the
continuous curves y = g(z) and y = h(x) respectively and bounded from left
and right by the vertical lines * = a and x = b respectively. It is clear that
a y-simple region may be sliced vertically and hence, may be described by a
pair of inequalities

b {g<x> <y < h)
a<z<b
2. A region D in R? is x-simple if it is bounded from left and right by the
continuous curves z = p(y) and x = q(y) respectively and bounded from
bottom to top by the horizontal lines y = ¢ and y = d respectively. It is
clear that an x-simple region may be sliced horizontally and hence, may be
described by a pair of inequalities
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Remark. Some regions in R? are both x and y simple, for instance in the case of a

rectangular region.
<z<b
p_laszs
c<y<d
Some triangular regions and regions enclosed by parabolas may also be both

y-simple and x-simple. For instance, the region enclosed by the parabolas y = 2
and = = y? may be interpreted as y-simple

s

0<x<1

or as x-simple

{ﬁ§x§¢y

0<y<I1

27.2 Types of Regions in R?

We shall describe the z-simple region. The x-simple and y-simple regions are
described similarly. A region E in R3 is said to be z-simple if it is bounded from
bottom to top by the continuous surface z = g(x,y) and z = h(x,y) respectively as
shown. We note that

e [ is the curve of intersection of the surfaces.
e (' is the orthogonal projection of I' onto the zy-plane.

e D is the region enclosed by the curve C.

Clearly, an x-simple region bay be sliced vertically and hence may be described
by

g 9@y sz <h(zy)
(z,y) € B
where B may be thought of as the base of the solid enclosed by the two surfaces.

Remark. Some regions in R? are neither x nor y simple. In such cases, we may
divide the region into non-overlapping sub-regions each of which is either x-simple
or y-simple. Thus D is the union of all the subregions D1, Do, ...
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Remark. If D is subdivided into n non-overlapping regions D1, Do, ...D,, then

//f(a;,y)dA—//f(m,y)dA—ir//f(x,y)dA+...+//f(x,y)dA
D D1 Do Dy,

28 March 21, 2016

28.1 Definite Partial Integrasl
Definition. A definite partial integral with respect to x is of the form

z=h(y,z)
[y, z)da

z:g(y,z)

or
h(y,z

)
/ f(z,y, z)dz
9(y,2)

To compute the partial integral, we simply integrate f with respect to x while
holding both y and z constant. The partial integrals with respect to y and z are
defined similarly.

Definition. An iterated integral consists of two or more partial integrals. For

instance
=b x=h(y)
/ / f(z,y)dz p dz
z=a r=g(y)

Note that it consists of two partial integrals. To compute, begin with the inner-
most integral ending with the outermost integral.

Example. Fvaluate

1 x?
/ / (28zy + 42y*) dy ¢ dz
0 0

— 2
We first evaluate the innermost expression to get 14 (xy2 + y3) ‘Z;i . This eval-
uates to 14 (x5 + xG). The expression then becomes fol 14 (x5 + 566) dz. This evalu-
ates to 14 (%376 + %x7) ’[1) Thus, the solution is %3
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28.2 Setting Up Limits for a Double Integral

é f(z,y)dA

where dA = dady or dydz. If the region D is a y-simple graph, we slice vertically
and hence integrate with respect to y first. That is, we write dA = dydx. The
double integral is then equivalent to the iterated integral of the form

r=b y=h(z)
/ / f(z,y)dy ¢ dz
z=a y=g(x)

For an x-simple equation, we slice horizontally, and hence integrate with respect
to x first. That is, we write dA = dazdy. It follows that the double integral is

equivalent to
y=d z=q(y)
/ / f(z,y)dz ¢ dy
y=c z=p(y)

28.3 Setting Up Limits for a Triple Integral

// f(z,y,2)dV
B

where dV is one of the six different possibilities, we assume that F is a z-simple
region (discussion for x-simple or y-simple are identical). Recall that for a z-simple
region, we slice vertically and hence we integrate with respect to z first. That is, we
write dV = dzdA. It follows that the triple integral is equivalent to

Given the double integral

Given a triple integral

z=h(z,y)

// / (z,y,2)dz p dA

z=g(x,y)

Remark. Once the innermost integral is evaluated, the triple integral reduces to a
double integral which may be solved as shown above.

Remark. The innermost limits of a double integral can be functions of one variable,
while the outermost limits must be constant real numbers. The innermost limits of
a triple integral can be functions of two variables, the middle limits can be functions
of one variable, and the outermost limits must be a constant real numbers.
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28.4 Geometric Interpretation of a Double Integral

é/ f(z,y)dA

For simplicity, we shall assume f(z,y) > 0 for (z,y) € D. Let V be the volume of
a solid which lies below the surface z = f(z,y) and above the planar region B. We
note that the element of volume dV is equal to the area of the base multiplied by
the height. Thus, dV = f(z,y) * dA. Therefore

V= //f(x,y)dA
B

We can consider f(z,y) as the height and B as the base. Therefore

V= / / (Height)dA

Base

Consider the double integral

Remark. In general, [[ f(z,y)dA is the signed volume.
B

Remark. We note that in the special case, if f(z,y) = 1, we obtain
/ / 15dA = / / dA
B B
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29.1 Geometric Interpretation of a Triple Integral

///f(w,y,z)dV
E

measures the volume (or content) in four-dimensional space.

The triple integral

Remark. We note that in the special case, if f(z,y,2) = 1, we obtain

/}!/1*dV:/E//dV

which is the volume of region F.

Remark. Thus, one may compute volume by means of a double or triple integral.
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Example. Fvaluate
/ / eV dA
R

where R is the triangular region with vertices (0,0), (0,1) and (2,1).

First, we sketch the region R to determine the type (x simple or y simple). If it
is both, we make a suitable choice. Once we have the graph, we note that the lines
joining the points are y = 1, x = 0 and = = 2y. We now determine whether it is
easier to integrate with respect to x first, or y first. Indeed, we note that at present
i ey’ dy cannot be computed. Therefore, we view it as x-simple. Hence, dA = dxdy.
Thus, we get

y=1 =2y
1= /ey2 /d:c dy
y=0 =0

= /01 (ey22y) dy

We solve by substitution ¢t = 32, so dt = 2ydy.

2 |y=1
:ey
y=0
61—60
=e—1

Example. Fvaluate
/ / / 152%dV
E

where E is the region in R3 described by0<zr<2—y—2,0<y<2,0<2<2—y.

First, we observe that since region E is described, there is no need to sketch.
Recall that for a triple integral, the innermost limits can be functions of two vari-
ables, the middle limits can be functions of one variable, and the outermost limits
must be constant real numbers. Therefore, the order of integration is z, z, then y
in that order. Thus dV = dzdzdy. Therefore
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y=2 ( z=2—y ( T=2—y—=z
I = /{ / 1522dz y dz p dy
=0
2

2 4|7=2-y
9y —
_s / (2-y—>2) dy
0 4 z=0
5 (2 A
=- 2 d
1 /0 (2-y)'dy
1 5(y=2
- _Z (2 - y) y=0
= % * 20
— 93
=38
Evaluating, we get that the result is 8.
Example. Fvaluate the integral of
/ ' / PRI
—— _dady
o Jyygv1i+ a3

We first reverse the order of integration. We note that this can be written as

If

where R is the region in the xy-plane enclosed by x = ,/y and x = 2 from y = 0 to
y = 4. We now treat the region as y simple.

2 1 z?
I—/ e / dy p dx
o V1+z3 |Jo

2 2
:/ LA
0 1423
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Let t = 22 + 1, so dt = 322dz. The integral becomes

1 /21
I== [ —dt
3J1 WVt

1 9

:72\/5)

2
3

1

Wik N w
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30.1 Examples Cont’d

Example. Use double integrals to find the volume of the solid which lies below the
surface z = 1+ 2 and above the region in the xy-plane enclosed by the lines y = z,

y=-—xandy=1.
V= //(Height)dA

Base

Recall that

Here, we have a triangular region in the xy-plane as shown. The height is 2z, —
Zhottom- In this case, zip = 1 + 2 while zpottom = 0 (zy-plane). Given the informa-
tion presented, we treat this as an x-simple region with

—y<az<
p_lyszT=sy
0<y<I1

With the height being 1 + 22, we now have
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1 ry
V:/ / (1 +2?) dzdy
0 J—y
1 3

—/ x+£y
0 3

dy
-y
1 3
2
:/ 2y+idy
0 3
1

Example. Fvaluate

[fan

where R is the region in the xy-plane enclosed by the curve (2z—1)*+(2y+3)% = 16.

We first observe that we can rewrite this as (a: - %)2 + (y + %)2 = 4. This is the
equation of a circle centered at (%, —%) which has a radius of 2. We now observe

that
//dA:A
R

= 72

= 7(2)?
=A4r

Example. Fxpress the iterated integral

1 rl pl—y
/ / / 9(z,y, z)drdydz
0 Jz22Jo

as an equivalent integral in which the y integration is performed first, z integration
is performed second, and x integration is performed last.

We note that the integral will be of the form

///g(x,y,z)dv
E
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The requested order is dV = dydzdx. We recall that the innermost limit y can
be functions of x and z, the middle limit z can be functions of only z, and the
outermost limit x must be constant real numbers.

We would like to rearrange the current inequalities described for the region E.
We now note that 22 <y<1—-2,0<2<+1—2z,and 0 <z <1 from finding the
limits of the innermost limits to the outermost limits. Thus, the iterate integral is

1 Vi—zx 11—z
I= / / / g(z,y, z)dydzdx
0 Jo 22
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31.1 Polar, Cylindrical and Spherical Coordinates
Let P be a point in the xy-plane, where P = (x,y). The polar coordinates of P are

e 7: The distance from the origin to point P.
e O: The angle made by O? with the positive half of the z-axis.

It is often the case that polar and cartesian coordinates are displayed on the
same set of coordinate axes as shown. It is clear that

x = rcos(h)
y = rsin(f)
224y =1
31.2 Element of Area in Polar Coordinates

2

Recall that the area of a sector cut off from a circle of radius a is given by %a Q
where « is the radians. The area between two sectors is thus

1 1
AAd=(r+ Ar)2Af — §r2A9

= %AG ((r+ Ar)? —r?)

= %AO (27“Ar + (AT‘)2)

~ rArAg
dA ~ rdrdf
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31.3 Summary of Polar Coordinates
1. x =rcosf
2. y=rsind
3. 2?2+ y? =12
4. dA = rdrdf

31.4 Double Integrals in Polar Coordinates

1= [[ 1w
R

we compute integrals using polar coordinates, we apply the following three steps:

Given

1. In the expression of f(z,y), replace x by rcosé, replace y by rsin@, and if
applicable, replace 22 + 32 by 72. We then obtain a new function F(r,0).

2. Replace dA by rdrdé.

3. Express the equations describing region R in polar coordinates. Assume that
the region is described by g(6) < r < h(#) and that o < 6 < 8 as shown.

For polar coordinates, we often integrate with respect to r first, followed by 6.
Therefore, the inner limits are g(6) < r < h(f) and the outer limits are a < 6 < 3.

Remark. An important polar curve is the equation of a circle centered at the origin
which has a radius of a. This is given by 22 4+ y?> = a?. In polar coordinates, we
obtain r? = a?. Therefore

r=a
Remark. We typically use polar coordinates when dealing with equations describing
region R which contains the special quantity 22 4 y?, which reduces to 72.

31.5 Cylindrical Coordinates

Cylindrical coordinates are the three-dimensional analogue of polar coordinates. In
fact, the cylindrical coordinates of a point P are the coordinates of P on the rim of
a cylinder of radius 7.

e 7: The distance from the origin to point Q).
e (: The angle made by Oﬁ with the positive half of the z-axis.
e z: The height of the point P.

We note that @ is the orthogonal projection of P onto the zy-plane.
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31.6 Summary of Cylindrical Coordinates
1. x =rcosf

y =rsinf

z=z

22+ g2 =2

dV = dAdz = rdrdfdz

RANEEE el

31.7 Computing a Triple Integral in Cylindrical Coordinates

Refer to the same process as outlined for polar coordinates.

32 April 1, 2016

32.1 Spherical Coordinates

The spherical coordinate system is closely related to geographical longitudes and
latitudes. Let P(x,y,z) be a point in three dimensions. The spherical coordinates
of point P are:

e p: The distance from the origin to point P.
e ¢: The angle made by O? with the positive half of the z-axis.

e O: The angle made by @ with the positive half of the z-axis. @ is the
orthogonal projection o P onto the zy-plane.

From the polar coordinates Q(x,y), we obtain x = rcosf, y = rsinf and

22 + y?> = r2. From AOPQ, we get z = pcos¢, where r = psin¢. Thus, z =

psingcosf and y = psin¢psinf.
32.2 Other Useful Relations

2 + 22 = (psin¢)? + (pcos ¢)?
= p? (sin2 ¢ + cos? ¢)
= p2

2yt + 2t = p2
2?42 =12
— (psing)?
z® +y? = p’sin® ¢
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32.3 Ranges for p, ¢,0

We note the following ranges for permissible values of p, ¢ and 6.

0<

0<op<m

0<6<2r

32.4 Summary of Spherical Coordinates

1. 2 = rcos(0)
2. y = rsin(0)
3. 2 = peos(¢)
4. r = psin()

5. 22 4 y? + 22 = p?

6. 22+ 92 = p?sin?(¢)

32.5 Two Special Equations in Spherical Coordinates

1. 22 + 9% + 22 = a? is a sphere with a centre at (0,0,0) and a radius of a. In
spherical coordinates, we know that 22 4+ y? + 22 = p?, so p? = a®. Therefore,
the equation becomes p = a.

2. 22+ y? + (2 — k)2 = k? (or expanded to become x? + y? + 22 — 22k = 0) is
an equation of a sphere with centre at (0,0, k) and radius of k£ which passes

through the origin. We can convert this to spherical coordinates to get p? —
2k(pcos(¢)) = 0. Therefore

p = 2k cos(¢)

Example. Identify the surface p = 2.

This is the sphere centered at the origin with a radius of 2, since it is of the form
of the first of the two special equations.

Example. Identify p = 3 cos(¢).

This is a sphere centered at (0,0,k) = (0,0, %) with a radius of k = % which
passes through the origin.
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32.6 Element of Volume in Spherical Coordinates

We note
dedydz  0(z,y,2)

dpdedd — d(p, 6,0)
By rearranging this relationship, we get dzdydz = p?sin(¢)dpdodf. Therefore

— psin(9)

dV = p?sin(¢)dpdpdd

Remark. In spherical coordinates, we often compute a triple integral in the order
described above (p, ¢,0).

Remark. If all four limits of a double integral are constant real numbers and the
integrand is expressible as a product of two functions of a single variable each, then
we may be able to split the integral into two integrals.

Example. Use double integrals to find the volume enclosed by the cone z = 3/ x2 + y?
and the paraboloid z = 22 — 4z? — 4y>.

V= / / (Height)dA

Base

We note that

where the base is the region enclosed by the curve of intersection of two surfaces
projected onto the xy-plane. We can sketch the graph to understand what it looks
like. We obtain ia cone with a vertexx at (0,0,0) with an axis of symmetry in
the z-axis and a paraboloid with a vertex of (0,0,22), an axis of symmetry in the
z-axis and which opens downwards. We can now eliminate z from the equations by
equating the two equations.

However, the equation describing the base (the region enclosed by the curve of
intersection of two surfaces projected onto the zy-plane) is described by the special
equation 22 + 32. Now, z = 3v/22 + y2 becomes z = 3r and z = 22 — 4($2 + yz)
becomes z = 22 — 4r2. Now, we equate z to get 4r? + 3r — 22 = 0. We factor to find
(r —2)(4r 4 11), then solve for r to get r = 2 or r = —LL. We reject the negative
value, and get an equation centered at (0,0) which has a radius of 2.

The height is ztop — Zpottom, Where we know that z = 3r and z = 22 — 4r2. But
which one is on top? To determine, we simply pick any value of r within the base.
For instance, we may consider when r = 0. We determine that z = 22 — 472 is on
top. Thus the volume is described by the equation

0=2m r=2
/ (22 — 472 — 3r)rdrd
0=0 r=0

Thus, by splitting the integral, we get
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27 2
V= / d0/ (22 —4r? — 37‘) rdr
0 0

2
= 27T/ (227“ — 43 — 37‘2) dr
0

=27 (111"2 —rt = r3) ‘(2)
=27(44 — 16 — 8)

= 27(20)

=407
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33.1 Examples Cont’d

Example. FEvaluate

/ eV a4
R

where R is the region described by 0 <y < /1 — a2,

We have boundaries of y = 0 since it is bounded by the x-axis and y? = 1 — 22

However, we note that this question indicates only the top half of the circle 22 +y? =
1. After sketching the region, we notice that we can use polar coordinates because
the equation describing R contains the special quantity 22 + 2, which is reduced to
r2. We now have 0 <7 <1and 0 <6 < 7.

We note that in polar coordinates, = rcosf, y = rsiné, 2> + y> = r? and
dA = rdrdf. Thus, the equation becomes the following, after integrating by parts

T 1
I:/ / e"rdrdf
:/ d9/ re”

1

Il
:1
<
o,
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Example. Fvaluate
/// (1+2°+y?)dv
R

where R is the region enclosed by the paraboloids z = x> + y? and z = 1 — x? — y>.

First, we observe that the equation describing the region R contains the special
quantity 22 +y?. We will thus use cylindrical coordinates since simplicity is desired
for this triple integral. We note that dV = dzdA, where dA = rdrd#.

I:///(1+:c2+y2)dv

Ztop
://(1+r2) / dz p dA
Base bottom

First, we convert the paraboloids to their respective cylindrical forms, z = r?

and z = 2—r2. Equating them gives 2r> = 2, which reduces to r = 1. However, this
is the equation of a circle centered at (0,0) with a radius of 1. Our bounds becomes
0<r<land0<8<2r.

Now, we determine which surface is on top. We simply test for » = 0 and
determine that that z = 2 — r2 is on top while z = 72 is on the bottom. Thus the
integral becomes
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z=2—72

1—/02”/01(1“2) /dz dA

z=r2

27 1
— / / (1+ r2) (2 27‘2) rdrdf
° 27r0 1
2/ / (1 4+ 7"2) (1 - 7"2) rdrd6
027r 01
2/ / (1 - 7"4) rdrdé
0 0
2 1
2/ d9/ (1—7“4)7“d7“
0 0

1
:47r/ (r—r5)dr
0

. (7“2_7“6)1
6

47
3

0

Example. Fvaluate
/ / / 2dv
E

where E is the region enclosed by the sphere 2% + y?> + 22> — 2z = 0 and the cone

Ik
z= 3

We first observe that the equations describing region E both involve special
quantities 22 + y? + 22 and z? 4+ y%. Therefore, we may use either spherical or
cylindrical coordinates. We shall arbitrarily choose to use spherical coordinates.
Thus, we recall that x = rcos(d), y = rsin(d), z = pcos(¢), 22 + y% + 22 = p?,
dV = p?sin?(¢)dpdpdd where r = psin(¢).

[— /E/ / AV
= [[[ peostor®sin(@)apaoas
FE

_ / / / p? cos() sin(¢)dpdpdf
E
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*We may note that the equation x?4y?+ 22 — 2z = 0 describes a sphere centered
at (0,0,1) with a radius of 1, as

x2+y2—|—z2—2z:0
m2+y2—|—(22—22+1)—1:0
P2+ (z-1)2=1

Now, we shall express the boundary E in terms of spherical coordinates. We use
appropriate substitutions to find that

x2—|—y2+z2—2220
p* —2pcos(¢) =0
p = 2cos(9)

Similarly

_ psin(9)
3
_ psin(9)
peos(¢) = —
V3 = tan(¢)
o=3

We first sketch to understand visually. We note the new boundaries 0 < p <
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2cos ¢, 0 <0 <2mand 0 < ¢ < 5. The equation becomes

—or ¢=7% 3 p=2cos(¢)

/ / / p° cos(9) sin(6)dpddd

0=0 ¢=0  p=

27 2 cos(¢)
:/ d9/ cos(¢) sin(¢ / pidp » do
0

: 2 cos(¢)
= 27r/0 cos(¢) sin(¢) (lf ) do

0
= %77 /03 cos(¢) sin(¢)(2 cos(¢))*de

us

= 81 ’ 5 in
e /0 cosP(6) sin(¢)dg

We use the substitution ¢ = cos(¢), and dt = —sin(¢)d¢ to get

Q| W~
S

I
|
o0
3
A
— o5
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34.1 Applications of Double and Triple Integrals

Let R be the planar region which is occupied by a thin plate (or lamina). Assume
that the lamina is not uniform and that the area of density at a point (z,y) is given
by the function
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60 =0(z,y)

1. Mass, m: The mass of an element of area dA is denoted and given by the
area of density multiplied by the area

dm = §(z,y)dA

mzé/dm

2. Moments, M: The moment is mass multiplied by distance. The moment
above the y-axis is denoted by M _qzis or My—g. The moment of an element
of mass dm is thus given by

Therefore, mass is given as

dMy—o = xdm

Therefore

M,.—o // xdm
R

Similarly

My=0 //ydm
R

3. Centre of Mass, (Z,7): The centre of mass is an imaginary point in which
the entire mass m is concentrated. Therefore, by definition of moments

_ Mz:O
1‘ fry
m
and
g = M=o
m

4. Centroid: If the lamina is uniform (that is, the density function is a constant
with §(z,y) = 1), then the centre of mass is referred to as the centroid.

For a solid in space which occupies the region E in R3, we have that for triple
integrals
dm = §(x,y, z)dV
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1. Mass, m:

m:/E//dm

2. Moment, M:

3. Centre of Mass, (7,9, 2):

_ MLB:O
xr =

m
g = M=o

m
— Mz:O
z =

m

4. Centroid: Once again, if the solid is uniform (that is, the density 6 = d(x, y, z)
is constant, say d(z,y,z) = 1), then the centre of mass is referred to as the
centroid instead.

Remark. 1f 6(x,y) = 1, and since dm = 6(x,y)dA, then we get dm = dA. Thus,
we get that m = A after integrating both sides. Mass and Area are numerically
equivalent.

Remark. 1f 6(x,y,z) = 1, then we similarly get dm = dV. Thus, we get m = V,
where Mass and Volume are numerically equal.

Example. Find the moment about the yz-plane of the solid which occupies the
region E described by 0 <z < 1,0 <y <1— 22 and 0 < z < 2z if the density
function is 0(x,y, z) = 12z.

We recall that dm = §(z,y, z)dV. Here, we know that §(z,y, z) = 12z. We want
to compute the moment about the yz-plane (which has the equation x = 0). We

recall that
My—o = /// xzdm
E
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Thus, we set up the integral so that x is integrated last

M= /E//x(MZdV)

r=1 2=2x y=1—12

= / / / 12zzdydzdx
=0

z=0 y=0

2z 9
/ 12952 y](l)fz>dzdaz

— 242°dx

4:1:6’0
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35.1 Application Examples

Example. Find the moment about the x-axis of the lamina which occupies the region
described by 0 < y < +2x and 0 <z < 1 if the density 6(x,y) = €.

For application problems, we start by finding the expression of dm. Recall that
dm = §(z,y)dA. Here, §(z,y) = €, so dm = e*dA. We want to find the moment
about the x-axis (My—qgis or My—g). Recall that

o=
R

However, the region is described already by range of x and y, so there is no need to
sketch. Clearly, the region is y — simple since y has variable limits. Therefore
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=e— €',
=e—(e—1)
=1

Example. Fvaluate

// (7x2y + 3$y2) dA
R

where R is the region occupied by a lamina with a mass of m = 3 units, a centre of
mass at the point (1,4), and a density of 0(x,y) = xy.

First, we note that dm = §(z,y)dA, so in this case, we have dm = zydA. We
will attempt to express the integral I in terms of dm, then interpret the result.

Indeed, we get that
2 2
I / / (W/w) A
xy
R

= // (7Tz + 3y) (zy)dA
R
://(7:U+3y)dm
R
=7é/xdm+34/ydm
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But these are moments, so we can re-write this as
I=TMy—o+ 3My—o

But we know that (z,y) = (1,4), and that m = 3, so we substitute the values
into T = % and § = 2= to get that My_o = 3 and My—o = 12, so substituting

m
these values into I, we get 57.

Example. Find the y coordinate of the centroid of a thin plate which occupies the
region enclosed by x =0, y = 3 and y*> = x.

We recall that for a centroid, we have §(z,y) = 1, so dm = dA. We want to

compute g, and we recall that y = Mﬁfo. Thus

e 4/dA
_ /03{ [ dx}dy

3
ydy

Il
S

w
w

<

|
=)
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Myozé/ydm
zé/ydA

v
4

0
34

4

81

4

By using the equation of i and the fact that M,—¢ = % and m = 9, we get that
y= %. We have to make sure that the centroid lies within the lamina.
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36.1 Examples Cont’d

Example. Find the mass of the solid which occupies the region enclosed by the
sphere p = cos(¢) if the density function is given by 0(p, ¢,6) = 35 cos(%) cos(¢)p*

First, the surface p = cos(¢) is an equation of a sphere with a centre at (0, %),
with a radius of % which passes through the origin. We note that 0 < p < cos(¢)

and that 0 < 6 < 27.
Recall that
o
E
We know that dm = d(p, ¢, 8)dV, but 6(p, ¢,0) = 35 COS(%) cos(¢)p*. Thus, we get

dm = 35 cos <§> cos(¢)p* * p? sin(¢p)dpdedd

= 35cos (g) cos(¢) sin(p)p®dpdedd
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Furthermore, we know the bounds to be 0 < p < cos(¢), 0 < 6 < 27 and
0 < ¢ < 5. Therefore

B 2r 5 pcos(9) 0 ' 6
m = /0 /0 /0 35 cos <6) cos(¢) sin(¢)p°dpdepdo
2T 5 cos(¢)
= /0 35 cos (Z) d9/0 cos(¢) sin(qb)/o pPdpde
o z cos(¢)
= /0 35 cos <(05> dH/O cos(¢) sin(9) <'077 ) > de¢
27 3
5/0 cos (Z) d@/0 cos®(¢) sin(¢p)de
27 jus
=5 (6 sin (g) > /2 cos®(¢) sin(¢p)dep
0 0

=30 (sin (g) - sin(O)) /og cos®(¢) sin(¢)de

= 15\/5/2 cos®(¢) sin(¢)de
0
Now, we use the substitution ¢ = cos(¢) and dt = — sin(¢)d¢ to get

0
m = 15V/3 / —8dt
1

#91°
=—15V3 (9 1)

= —15V3 (—é)
5v3

3

36.2 Critical Points of Functions of Two Independent Variables

Let f(x,y) be a function of the two independent variables x and y. The critical
points of f occur where

8f:

e 0

and
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of

oy

That is, we need to solve the generally non-linear system of those two equations
simultaneously.

0

Example. Given f(z,y) = 2° — 322y + 6y? 4+ 24y + 1, find all the critical points of
f.

We recall that critical points occur where % =0 and %5 = 0. We can evaluate

to get % = 322 — 6zy and %g]; = —322 4 12y + 24. Thus, we solve the following
system of equations

32?% — 6xy =0
—322 4+ 12y +24 =0

We often begin by solving the easier of the two equations. In our case, we
consider the first equation 322 — 6xy = 0. We can factor 3z to get 3z(z — 2y) = 0.
This means that either 3z = 0 or z — 2y = 0. We now have two cases to consider.

Case 1: = 0. The second equation then becomes 12y + 24 = 0. Solving for y,
we have y = —2. Therefore, the first critical point is (0, —2).

Case 2: = = 2y. The second equation reduces to —3 (2y)? + 12y 4 24 = 0. This
becomes —12y2 + 12y + 24 = 0. Dividing by —12, we get y?> —y — 2 = 0, which is
equivalent to (y — 2)(y + 1). Thus, we have y = 2 or y = —1. After finding the
corresponding values of z for each y, we get the critical points of (4,2) and (—2,—1).

37 April 13, 2016

37.1 Classifying Critical Points

Let f(x,y) be a function of the two independent variables x and y. The second order
partial derivatives of f are fi.(x,y), fyy(x,y) and foy(z,y) = fyz(z,y). We will
denote these partial derivatives with A, B, C respectively so that A = f;, B = fay
and C' = fy,.

We define the function D(z,y) = B2 — AC.
37.2 Second Derivative Test

Let (x0,y0) be a critical point for the function f(z,y). Then

o If D(zo,y0) < 0and A < 0 (or C < 0), then f has a local maximum at (xo, yo)-

e if D(x0,90) <0and A >0 (or C > 0), then f has a local minimum at (zg, yo).
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o if D(zg,yp) > 0, then f has no local extrema at (zg,yp). Such a point is
referred to as a saddle point.

o if D(zo,y0) = 0, then the test fails.

Example. Find and classify all critical points for the function f(z,y) = 2® — 3z +
y3 — 12y + 5.

We will now find all first and second order partials. We note that % =322-3
and that % = 3y? — 12. We now note that A = 6z, B = 0 and that C = 6y.
Therefore, D = B? — AC = —36xy.

The critical points occur when f, = 0 and f, = 0, which occur when 322 -3=0
and 3y? — 12 = 0. Thus, the critical points are when = +1 and y = +2. We have
four critical points (1,2),(—1,2),(1,—2) and (-1, —2).

We now construct a table with A, B, C, D, and use the rules described for the
second derivative test to determine whether the points are local maximums, local
minimums, or saddle points. Now, we get f(1,2) = —13 and f(—1,—-2) = 23.
Therefore, f has a local minimum of value —13 which occurs at the point (1,2) and
a local maximum of value 23 at point (—1,—2). Thus, (1, —2) and (—1, 2) are saddle
points.

Example. Given f(x,y) = 223 — 6xy + 3y?, with critical points at (0,0) and (1,1),
determine whether f has local mazrimums, local minimums, or saddle points.

First, we find all the first and second order partials. We note that f, = 622 — 6y,
fy = =6 +6y, A = fo, =122, B = fyy = 6 and C = f,, = 6. Therefore,
D =36 —72z.

Since we are already given critical points, we simply construct the table and find
that (0,0) has D(zg,y0) > 0, so it is a saddle point. (1,1) has D(zo,y0) < 0 and
A > 0, so it is a local minimum with value —1.

37.3 Extreme Values of a Function of Two Independent Variables
Over a Closed Region

Given a function f(z,y) and a closed region D in the zy-plane, to find extreme
values of f over the region D, we proceed to find all the critical points of f in the
interior of D. We then find all the critical points of f on the boundary of region
D. Now, we compute the values of f(z,y) at each of the critical points found in the
previous steps. The largest value of f is the maximum, and the smallest value of f
is the minimum.

Example. Find the extreme values of the function f(z,y) = 2> — 3z + y? over the
region D enclosed by the circle (x — 1)2 +y? = 1.
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First, we sketch the circle centered at (1,0) and with a radius of 1. We find that
the domain is given by 0 < z < 2.

We will find the critical points in the interior of region D. Note that f, = 322 —3
and f, = 2y. Critical points occur when f, = 0 and f, = 0. Solving these equations,
we get © = £1 and y = 0. Therefore, we have two critical points (1,0) and (—1,0).
However, only critical points in the interior of D are accepted. Thus, we reject
(=1,0). At (z,y) = (1,0), we have f(1,0) = —2.

We now find the critical points on the boundary ((z — 1)2 + 32 = 1). We
will express f as a function of one variable. That is, we need to remove z or
y. Indeed, we can rearrange the boundary equation to get y?> = 1 — (z — 1)2.
Substituting this intro the equation of f, we obtain a function of a single variable
g(z) = 2% — 3z + (22 — 2?) = 2 — 2? — 2, where 0 < z < 2. Finding the critical
points of this, we find that the critical point occurs when x = 1. Endpoints occur
when x = 0 and = 2. Evaluating g(z) at these values, we find that g(1) = —1,
g(0) = 0 and g(2) = 2. Therefore, the extreme value is a maximum of 2 at (2,0),
and a minimum of —1 at (1,0).

38 Paragraph

In TEX, paragraphs are caused when two line breaks are used. Single line breaks
are ignored. Hence this entire block is one paragraph.

Now this is a new paragraph. If you want to start a new line without a new
paragraph, use two backslashes like this:
Now the next words will be on a new line. As a general rule, use this as
infrequently as possible.

You can bold or italicize text. Try to not do so repeatedly for mechanical tasks
by, e.g. using theorem environments (see Section 41).

39 Math

Inline math is created with dollar signs, like /™ = —1 or % -2=1.
Display math is created as follows:

n n 2
> (3]
k=1 k=1
This puts the math on a new line. Remember to properly add punctuation to the
end of your sentences — display math is considered part of the sentence too!

Note that the use of \1eft ( causes the parentheses to be the correct size. With-
out them, get something ugly like

znj kS = (zn: k)2,
k=1 k=1
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39.1 Using alignment
Try this:

=(1-b+d+i(fc—a)(1=-b+d—i(c—a))
—(a—c)>+(b—d—1)°.

40 Shortcuts

In the beginning of the document we wrote

\newcommand{\half}{\frac{1}{2}}
\newcommand{\cbrt} [1]{\sqrt [3]1{#1}}

Now we can use these shortcuts.

1
=+

5 =1 and V8 =2.

N |

41 Theorems and Proofs

Let us use the theorem environments we had in the beginning.
Definition. Let R denote the set of real numbers.
Notice how this makes the source code READABLE.
Theorem (Vasc’s Inequality). For any a, b, ¢ we have the inequality
(a® +b* + 02)2 >3 (a®b+bc + c’a) .
For the proof of Theorem 41, we need the following lemma.
Lemma. We have (x4 y + 2)* > 3(xy + yz + zz) for any x,y,z € R.

Proof. This can be rewritten as

S (@9 + =2 + (= 2)) 20

which is obvious. O

Proof of Theorem 41. In the lemma, put z = a®> — ab+ be, y = b> — be + ca, z =
c? — ca + ab. O

Remark. In section 41, equality holds if a : b : ¢ = cos? 27” : cos? 47” : cos? 67”. This
unusual equality case makes the theorem difficult to prove.
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42 Referencing
The above examples are the simplest cases. You can get much fancier: check out

the Wikibooks.

43 Numbered and Bulleted Lists

Here is a numbered list.
1. The environment name is “enumerate”.
2. You can nest enumerates.

(a) Subitem
(b) Another subitem

. You can also customize any particular label.

DO

3. But the labels continue onwards afterwards.

You can also create a bulleted list.
e The syntax is the same as “enumerate”.

e However, we use “itemize” instead.


http://en.wikibooks.org/wiki/LaTeX/Labels_and_Cross-referencing
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