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1. INTEGRATION(REVISION)

1.1. u-Substitutions. Evaluate the following definite integrals.
/(:L’2 —3)%. 2z dx

/ * dx
r—1

1.2. Integration by Parts. Evaluate the following definite integrals.

/ xe? dx
2 .
/ z’sinx dx

1.3. Trigonometric Integrals. Problem-Solving Strategy: Integrating Products and Powers
of sinx and cosx

/ cos’ x sin® x dx
To find the above integral, use the following strategies.

k—1 2

(1) If k is odd, rewrite sin® 2 = sin"~! sin  and use the identity sin?z = 1 — cos® z to rewrite
sin®~! z in terms of cosz. Integrate using the substitution u = cos x.

(2) If j is odd, rewrite cos’ x = cos’~! cos z and use the identity cos? z = 1 —sin® x to rewrite
cos’ !z in terms of sinx. Integrate using the substitution u = sinx. (Note: If both j
and k are odd, either strategy 1 or strategy 2 may be used.)

2 11

(3) If both j, k are even, then use the formulas sin® x = § — 3 cos 2z and cos® r = %+ % cos 2.

After applying these formulas, simplify and reapply strategies 1 through 3 as appropriate.
Evaluate the following definite integrals.
/ cos® x sin® z dx

cos* zsin* z dx
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LECTURE 3

The Dot Product
Given 4 =< uy, us,u3 > and v =< vy, vy, v3 >, the dot product @.v is defined by

= ULV + UV + U3V3.

Properties of the Dot Product.

Theorem:
If 0 is the angle between the nonzero vectors 4 and v, then

.V = |u||U| cos b, or

— —

cosl = ——.
|| ]
Corollary:
The angle (0 < 6 < 7) between two nonzero vectors @ and v is given by

U
6 = arccos (T)
|| ]
Notes:

(1) Two nonzero vectors are orthogonal if the angle between them is = 7.
(2) Two nonzero vectors @ and v are orthogonal if and only if @.7 = 0.
(3) The zero vector 0 is orthogonal to all other vectors.

Orthogonal Projections.

Scalar projection of U onto U.

compgil = |u|cosh = —

Vector projection of U onto v.

LS 0l L, U\ U
projzu = || cos Qﬂ = <|u )—
U

Work Done. Suppose a constant force F is applied to an object resulting in displacement D.
If 0 is the angle between F' and D, then the work done by the force is given by

W = (|F|cos0)|D| = F.D



LECTURE 4

The Cross Product. Given two vectors 4 = (uy, us, usz) and v = (v, v, v3), the cross product
U X U is given by

gk
UX U= U1 Uy U3
V1 Uy Us

Note:
In general, (@ X ¥) X @ # U x (U X @),

Theorem 1:
The vector @ x ¥ is orthogonal to both « and v.

Theorem 2:
If 0 is the angle between two nonzero vectors @ and v, then

|t x U] = |u]|v] sin 6.
Corollary 3:
two nonzero vectors « and v are parallel if and only if ¥ x v = 0.

Note:
The area of a parallelogram determined by the vector @ and b is given by A = |ud x v].

Properties of the Cross Product.
(1) uxv=—-vxu

(2) ixd=0

(3) (ctl) x U= c(u x ¥) = U x (c0)
(4) Ux (U4+ W) =uxv+uxd
(5) (U+0)xW=uxwW+7x W
(6) 4.(U x @) = (4 x U).d

Note:
The cross product is not associative. i.e., In general, (¢ x ¥) X @ # @ x (U x ).

Triple Product. The product 6.(5 x €) that occurs in Property 6 above is called the scalar
triple product of the vectors @, b and ¢. We can write the scalar triple product as a determinant:

ayp a2 as
6(() X 5) = bl b2 b3
C1 C2 C3

Note:
The geometric significance of the scalar triple product can be seen by considering the paral-
lelepiped determined by the vectors d@, b and ¢. The volume of the parallelepiped is

V=ad.(bxa.



LECTURE 5

Lines in Space. A line L in three-dimensional space is determined when we know a point
P(x0,y0,20) on L, and a vector ¢’ that is parallel to the line. If P(z,y, z) is an arbitrary point
on the line, the vector equation of the line L is given by

=71+ tv

,where 7" and 7 are position vectors of P and F, respectively.

If the vector ¥ is given by ¥ = (a, b, ¢), the above equation becomes
(2,9, 2) = (%0, Yo, 20) + t{a, b, c).
The parametric equation for the line L.
r=x9+at , y=yo+bt , z=2z2y+ct.
The symmetric equation for the line L.

T—To Y—Y <Z— %0

t =
a b c

Planes. A plane in space is determined by a point P(zo, yo, z0) in the plane and a vector 7 that
is orthogonal to the plane. If P(z,y, 2) is an arbitrary point on the plane.

Vector equation of the plane.
(7" —74).m=0.
<ZIZ' —20,Y — Yo, % — Z0>.<CL, b? C> =0

Scalar equation of the plane.

a(x — o) + by — o) + c(z — z) = 0.

ar +by +cz+d=0.

Definition Two planes are said to be parallel if their normal vectors are parallel (i.e.,n] = tnj.)
Two planes are said to be orthogonal if their normal vectors are orthogonal(i.e.,nj.ny = 0.) If
two planes are not parallel, then they intersect in a straight line and the angle between the two
planes is defined as the acute angle between their normal vectors.
Distances. The distance from point P;(z1,y1, 21) to the plane az + by + ¢z + d = 0 is given by
. ]axl + by1 “+cz1 + d|

D




PROBLEMS

(1) Find the angle between a diagonal of a cube and one of it’s edges.

(2) Find the area of the parallelogram with the vertices A(—3,0), B(—1,6),C(9,5) and
D(7,-1).

(3) True or False
(a) (U x w).u=0
(b) If @ x ¥ = @ x @ and @ # 0, then ¥ = 7.

(4) Find the parametric equation and symmetric equation for the line of intersection of the
planes x + 2y + 2z =5 and —x — 2y + z = 1.

(5) Find the distance from the point (1,0, —1) to the line x = —1+¢, y=1+t¢ 2z=t¢t.

(6) Find an equation of the plane that passes through the line of intersection of the planes
r—z=1and y+ 2z = 3 and is perpendicular to the plane v +y — 2z = 1.
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LECTURE 6

Cylinders. Given a curve C' in a plane P, and a line L not in the plane P, a cylinder is the
surface consisting of all lines parallel to L and passing through C.

Review of Conic Sections.

y = x? Parabola

2 2
%JF?Z—Q — 1 Ellipse

2 2
%—?;—2 = 1 Hyperbola
a

Surfaces in 3D. The graph of a 3-variable equation which can be written in the form F(z,y, z) =
0 or z = f(x,y) is a surface in 3D.

Quadratic Surfaces. A quadratic surface is a 3D surface whose equation is of the second
degree. The general equation is

Ar* + By +C22 + Doy + Exz + Fyz +Gr + Hy + 1z + J = 0,
given that
A+ B+ C*+ D*+ E*+ F* #£0.

Basic Quadratic Surfaces.

2y 2 o
- + 5 + 3 = 1 Ellipsoid
72 2 2
T+ 2% _Z — 1 Hyperboloid of One Sheet
g + Z 3 = yperboloid o e Shee
x? y? 2 A of
e + = = 1 Hyperboloid of Two Sheets
22y 2P o
- + B3 = 0 Elliptic Cone
oyt . .
— + -5 = =z Elliptic Paraboloid
a b
v 2

— — — = z Hyperbolic Paraboloid



LECTURE 7
Vector Valued Functions. A vector valued function is a function of the form

() =< f(t),9(t), h(t) >,

where the component functions f(t), g(t), h(t) are real-valued functions of the parameter ¢.

Space Curves. A space curve C'is the set of all ordered triplets (f(t), g(t), h(t)) together with
their defining parametric equations

Limits. The limit of the vector valued function 7(t) =< f(t), g(t), h(t) > is defined as
lim 7(t) =< lim f(¢), lim g(¢), lim A(Z) >

given that the limits of the component functions exist.

Continuity. A vector valued function 7(t) is continuous at a if

15% r(t) = r(a).

Derivatives. The derivative 7 of the vector valued function 7(t) is defined by

aF o ) = ()
— = =
g~ 0=l h '

Note: 17(t) gives the rate of change of the function 7(t) at ¢ = a.

Unit Tangent Vector. We define the 'unit tangent vector’ to the curve 7(t) by

A
T(t) = = .
O =170

Differentiation Rules. Differentiation rules for vector valued functions work the way you
think they do! Please refer to Lecture Notes for formulas.

Integrals. An antiderivative of the vector function 7(t) =< f(t),g(t), h(t) > is a function
R(t) =< F(t),G(t), H(t) > such that

R(t) =7(t).
The indefinite integral of 7(t) is defined by
/F(t)dt — R(t)+C.
The definite integral of 7(t) over [a, b] is defined by



LECTURE 8

Arc Length. Consider a curve 7(t) =< f(t),g(t),h(t) >, a <t < b, where f', ¢’ and h' are
continuous. If the curve is traversed exactly once as t increases from a to b, then its length is

/\/ ]h’2dt/|r

Arc Length Function. Suppose C'is a piecewise smooth curve given by a vector-valued func-
tion 7(t) =< f(t),g(t), h(t) >, a <t < b. The arc length functions is defined by

_ / 17 (u) | du.

The fundamental theorem of calculus tells us that s is a differentiable function of ¢ and

ds -
s Eon
© 17

Curvature. The curvature of a curve is defined by

_|dr
Clds |’
We use the following two formulas to calculate the curvature.
T(t
I 1
()]

[r(t) x r'(t)]

S TP



Problems.

(1) If T’(tl:< In(2t),t,t* >, find the following.
(2) (t).
b) ().
(c) |r'(t) > r"(t)]
(d) T(#).
(e) T'(1).
(f) The curvature of the curve r(t) =< In(2t),t,t* >.

(2) Find the length of the curve r(t) =< 2t, %, 3> >, 0 < ¢t < 1.

(3) Find the unit tangent vector 7'(t), and the unit normal vector N (t) of the curve r(t) =<

3 cos(t),3sin(t),6 > at the point P(\%, \%, ).

(4) Find an equation for the surface consisting of all points that are equidistant from the
point (2,0,0) and the plane z = —2.

(5) Find the limit

. <36t—3 VE+9-3 2 >
lim , .

t t t+1

t—0
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LECTURE 11

Limits. Intuitively, lim g y)—(ap) f(2,y) = L means that as (z, y) gets very close to (a,b), f(z,y)
gets very close to L.

Strategy for Evaluating Limits. Limits can be a little daunting because there are many
things you can try. My advice is to follow the steps below. Step (1) should always be your first,
and step (5) should probably be your last. The rest can be done in any order:

1) Check for continuity at (a,b). If f(x,y) is continuous at (a,b), then lim, y)— @) f(2, ) =
f(a,b). Practically, in most cases this means that if f(x,y) is NOT a piecewise function and
there is no problem with plugging in (a,b), then the limit is f(a,b).

2) Convert to polar coordinates. Only works if (z,y) approaches zero. Then you can con-
vert the limit to lim,_,q f(r cos(f),rsin(f)). Don’t forget that 2> + y? = r%. You may or may
not have to use the Squeeze Theorem to finish.

3) Try algebraic manipulations. Try factoring, rationalizing denominator, or simplifying in
some way.

4) Approach (a,b) along various paths. If f(z,y) approaches different things (or nothing)
s (z,y) — (a,b) along various paths, then the limit doesn’t exist. For the moment, assume
(a,b) = (0,0). The paths you should use are:

(1) Along the z-axis. In this case y is always zero, so the limit becomes lim, o f(x,0).

(2) Along the y-axis. In this case z is always zero, so the limit becomes lim,_,q f(0,y).

(3) Along the line y = ma, where m is a constant. The limit becomes lim, ¢ f(z, mz).

(4) Along the parabola y = cx?, or along the parabola z = cy?, where c is a constant. The limit
becomes lim, o f(z,cz?) in the first case, and lim, o f(cy?,y) in the second case.

For general (a,b), you can transform the paths above from going through (0, 0) to going through
b). The corresponding limits are

1) lim, ,, f(x,b)

2) hmy—>b f( a,y )

3) lim, ., f(x,m(x — a) + b)

4) limg_y, f(z,c(z — a)? 4+ b) or lim,_;, f(c(y — b)* + a,y)

(a,
(
(
(
(

5) Use the Squeeze Theorem. If you can find two functions g(z,y), h(x,y) that squeeze

f@,y) (that is, g(z,y) < f(z,y) < h(z,y)) and L = lime ) 9(2,y) = lime )@ bz, y),
you can conclude that lim, ) f(z,y) = L.



Continuity. AsIalready alluded to, f(x,y) is continuous at (a, b) means that lim, y)—(ap) f(2,¥)
exists and equals f(a,b).

EXERCISES

1) Find the domain and range of f(x,y) = In(x) + In(y — 1).
22 + ¢
9) lim —— Y
(9)=(00) 2% + 22y + 5

22— yQ
1m _—
(@y)—(0,0) 22 + y?

3)

4)  lim Ty

(2)=(0,0) VT — /Y

5 lim arccos(z/y)
(z,y)—(0,1) 1+ Yy

1
6 Iim
(z,9)—(0,0) T + Y

52y

11m —_—
(@,y)—(0,0) T2 + y?

7)

8) Can f(x,y) = ﬁ be defined at (0,0) so that it becomes continuous on R??
9 li —_—
) @) (00) 22 — 42
2,2

10) Can  lim
(z.9)=(0.0) T + Y

be defined at (0,0) so that it becomes continuous on R*?

EXTRA PROBLEM

|z +]y]

Find the domain and range of g(z,y) = T
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LECTURE 12

Partial Derivatives
Consider the function f(z,y). The partial derivative with respect to x of f is denoted by

of
8_:fw:D$f:D1f
x
and similarly for the partial w.r.t. y. The partials are functions of x and y, so you could put
(x,y) next to each of them to emphasize that. But we often don’t. If the function is written as

z = f(x,y), you can may see the f replaced with a z.
In this class, we will pretty much always use the first two notations.

Geometric Interpretation

Consider the function z = f(x,y) and the point (a,b) in the domain. Intersect the graph of
f(z,y) with the plane y = b. In the plane, you will see a curve, which has input = and output
z. The slope of the tangent line to that curve at = = a is precisely f,(a,b).

Higher Order Partial Derivatives
Partial derivatives are themselves functions of x and ¥, so we can take their partials. Remember
that in the different notations, the order of the variables is reversed. So
ot f B
0x20y0xr Joyas-
Thess both mean that you first take partial w.r.t. x, then y, then z, then x again.

It turns out that (under some technical assumptions which, unless you have a piecewise function,
you don’t usually worry about), the mixed partial derivatives are equal. Le. f,, = fy..



LECTURE 13

Tangent Planes and Linear Approximations
The tangent plane of a function f(x,y) at the point (a,b) is

z=L(x,y) = f(a,b) + fz(a,b)(x — a) + f,(a,b)(y —b)
Suppose we want to approximate f(z,y) at a point (a, b) that is close to (a,b). Then we could
just compute L(a,b). That is, B )
f(a,b) =~ L(a,b).
You may also see the following (same idea/equation, different notation):

f(a,b) =~ f(a,b) + df
where
df = fedz + f,dy.
Here, the partials f,, f, are evaluated at (a,b) and dz = a — a, and dy = b—b.

Theorems

So far, we discussed partial derivatives of a function f(z,y) at a point (a,b). There actually a
different thing called the derivative of f(z,y) at a point (a,b). While the partial derivatives are
ultimately numbers, the derivative is actually a matrix. The formal definition of the derivative
is a little bit technical, so it wasn’t given in the notes, and you don’t have to worry about it.
The informal definition is more simple: f(z,y) is differentiable at (a, b) if you can draw a tangent
plane to the graph at (a,b, f(a,b)).

Theorem 1 (Conditions for Differentiability): Consider f(xz,y). If f,, f, exist near (a,b)
(including at (a, b) itself) and they are continuous at (a,b), then f is differentiable at (a,b).

Theorem 2: (Differentiability Implies Continuity) If f(z,y) is differentiable at (a,b),
then it is continuous at (a, b).

There are the tools youll need to tackle questions of the type "Is f(x,y) differentiable at
(a,b)?” You have two possibilities:

a) If you can show that f is discontinuous at (a,b), you can conclude that it’s not differen-
tiable, by citing the statement of theorem 2.

b) If you can show that the partials exist near (a,b) and are continuous at (a,b) then you
can conclude f is differentiable, by citing the statement of theorem 1.



LECTURE 14

Chain Rule
Here, it is just best to follow the tree diagram. Using it, you can find the derivatives of any
combination of functions. Here’s an example:

To find 0z/0s, we find the product of the partial
derivatives along each path from z to s and then
add these products:

L

& _deox &y ,’— fT
ﬁs 8x ﬁs ay Os '

() X 0. ox d dy J dy
Js ot Js Jt

Implicit Differentiation
We can use partial derivatives to solve implicit differentiation problems. If F'(x,y) = 0 and y is
a function of z, then

dy  F;
dr  F,
provided F, # 0. If F(z,y,2) =0 and z is a function of (z,y), then
02 :—& and %:—ﬂ.



LECTURE 15

Gradient and Partial Derivative
Everything in this section applies to functions of 3,4, or any number of variables, but we will
just concentrate on functions of two variables z = f(x,y).

The gradient of f(z,y) is the vector (f,(z,y), fy(z,y)) and it is denoted by V f(z,y).

If ¥ = (v1,v9) is a unit vector, the directional derivative in the direction of v is defined by

tve, b+t — b
Dsf(a,b) Z%in% fla+tvs, +t ve) — fla, ).

Notice that if ¥ = (1,0) or ¥ = (0,1) then Dyf(a,b) is f,(a,b) or f,(a,b), respectively.

Theorem: If f is a differentiable function of x and y, then f has a directional derivative
in the direction of any unit vector © = (v, v) and

Dﬁf(aa b) = fm(aa b)vl + fy(aa b)UZ

or

Dzf(a,b) = Vf(a,b)-v.

Geometric Interpretation of Gradient

Suppose you're standing at a point (a, b, f(a,b)) on the graph of f(z,y), and you want to climb
to a higher point as quickly as possible. Which direction should you go in? The answer is
V f(a, b)! Notice that for a function f(z,y), the gradient is a vector with two components. So it
gives you the direction you should follow in the domain, not in 3D space.

If you want to go to a lower point as quickly as possible, you should go in the direction —V f(a, b).
If you want to maintain the same altitude, you should go in a direction perpendicular to V f(a, b).

Theorem: Let f be differentiable at the point P(a,b) with V f(a,b) # 0.

e f has its maximum rate of increase at P in the direction of the gradient V f(a,b). The
rate of increase in this direction is |V f(a, b)|.

e f has its maximum rate of decrease at P in the direction of the gradient —V f(a,b). The
rate of decrease in this direction is —|V f(a, b)|.

e Dzf(a,b) =0 in any direction orthogonal to V f(a,b).



LECTURE 16

Gradients and Tangent Planes

The main concept of this lecture is that the gradient is always perpendicular to level curves.
That is, if you have a level curve L which goes through a point (a,b), then V f(a,b) is perpen-
dicular to the tangent line (or tangent plane) of L at (a,b). This fact is very useful for finding
the tangent lines/planes of curves/surfaces.

Tangent Planes

e If a surface in R? has the form 2z = f(z,y), then the tangent plane to the surface at the
point P(a,b, f(a,b)) can be found using

z— f(a,b) = fola,b)(z — a) + fy(a,b)(y — b).
e If a surface in R3 has the form F(z,y,2) = k, then the tangent plane to the surface at
the point P(a,b,c) can be found using
VF(a,b,c){x —a,y—0b,z—c)=0.

Normal Lines
The normal line to the surface F(z,y,2) =0 at P(a,b,c) is given by

r—a y—2>b z—c

F.(a,b,c)  F,(a,b,c) F.(a,b,c)’

given that VF(a,b,c) # 0.



LECTURE 17

Critical Points An interior point (a,b) in the domain of f is a critical point if either

o f.(a,b) = f,(a,b) =0, or
e f, or f, does not exist at (a,b).

Theorem: If f has a local max or min value at (a,b) and f, and f, exist near (a,b), then

fz(aa b) = fy(&, b) =0.

Important! The converse of the above theorem not true!

Saddle Points A function f has a saddle point at a critical point (a, b) if f,(a,b) = f,(a,b) =0
but f does not have a local extremum at (a, b).

Therefore, if (a,b) is a critical point of f, then (a,b) is either a local min, a local max, or a
saddle point.

Second Derivative Test

Suppose (a, b) is a critical point of f(z,y). Let D be the determinant of the matrix

fay(a,b)  fyy(a,b)
called the hessian matrix. That is, D = f,.(a,b) fyy(a,b) = fyz(a,b) fuy(a,b) = foz(a,b) f,(a,b)—
fyz(a,0)%. D is called the discriminant.
(1) If D > 0 and f,.(a,b) <0 then (a,b) is a local max.
(2) If D > 0 and f,.(a,b) > 0 then (a,b) is a local min.
(3) If D < 0 then (a,b) is a saddle point.
(4) If D = 0 the test is inconclusive.

— — — —

Extreme Value Theorem

The Extreme Value Theorem tells us that if we have a function on a closed and bounded domain
(such as the unit disk, for example) then that function will achieve a global (i.e. absolute) min-
imum and a maximum, and these will be achieved either at a critical point or on the boundary.



LECTURE 18

Lagrange’s Theorem. Let f and g have first partial derivatives such that f has an extremum
at a point (a,b) on the smooth constraint curve g(z,y) = c. If Vg(a,b) # 0, then there is a real

number A such that
Vf(a.b) = A\Vg(a,b).
where the scalar A is called a Lagrange multiplier.

Method of Lagrange Multipliers. To find the maximum and minimum values of f(z,y)
subject to the constraint g(z,y) = k (assuming that these extreme values exist and Vg # 0 on
the surface g(z,y) = k):

(1) Find all values of =,y and A such that
f(x,y) = AVy(z,y)
and
g(z,y) = k.
(2) Evaluate f at all the points (z,y) that result from step (1). The largest of these values
is the maximum value of f and the smallest is the minimum value of f.

Note: The same method can be applied for a function with three variables(or more than three).

Note: If you want to find maximum and minimum values of f(z,y, z) subject to two constraints,
say ¢g(x,y,z) = Cy and h(x,y, z) = Cy, then you need to solve

f(z,y,2) = AVyg(z,y,2) + uVh(z,y, 2)
g(xaya Z) = Cl
g(fl?, y? Z) = Cl-



LECTURE 19
Double Integrals over Rectangles

Definition. The double integral of f(z,y) over the rectangle R is

| rwmia= i S )

=1 j=1

Note: If f(x,y) > 0, then the volume V" of the solid that lies above the rectangle R and below

the surface z = f(z,y) is

Fubini’s Theorem. If f is continuous on the rectangle R = {(z,y)la < z < b,c <y < d},

then
b pd d b
dA = dydr = dxdy.
[ [ saaaa= [ [ sepite = [ [ ptogsdy
Note: If f(z,y) = g(z)h(y) on R = X [c,d], then

//fxydA // dxdy—(/abg(a:)dx) (/th(ymy).
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LECTURE 20
DOUBLE INTEGRALS OVER GENERAL REGIONS

Consider a function and a general plane region D. To evaluate the integral

//Df(fc,y)dA

we classify the region D into two types:
Type I: D = {(z,y)|la <z <, g1(z) <ygo(x)}. In this case,

92 I)
//f:cydA // f(z,y)dydzx.
91(x)

Type II: D = {(z,y)|lc <y <d, hi(y) < zhs(y)} . In this case,

ha(y)
//fa:ydA // f(z,y)dxdy.
hi(y

Notes:

(1) If we integrate the constant function f(z,y) = 1 over a region D, we get the area of D.

- f [

(2) The techniques developed in this lecture can also be used to determine the volume
between two continuous surfaces z; = f(z,y) and z3 = g(x,y) with g(x,y) < f(z,y) on
a region D in the xy-plane.

Z//D[f(x,y)—g(w,y)]dfl



Exercises:

(1) Sketch the region of integration and change the order of integration.

(a)
/01 /Oyf(x,y)dxdy.

/_22 /0\/4__342 f(z,y)dxdy.

/02 /; f(z,y)dydx.
/0 1 /x 1 sin(y?)dydz.

/0 1 / 1 i sin(y)dyde.

(4) Find the volume in the first octant bounded by y? = 4 — z and y = 2z.

(b)

()

(2) Evaluate

(3) Evaluate

(5) Find the volume of the solid bounded by the cylinder y? + 2% = 4 and the planes z = 2y,
x =0, z =0 in the first octant.
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LECTURE 21

Polar Coordinates
Polar to rectangular:
x = rcos(0) y = rsin(0)

r=v22+2  tan(0) zg

Rectangular to Polar:

Cylindrical Coordinates
Cylindrical to rectangular:

x = rcos(f) y = rsin(f) z=z
Rectangular to Cylindrical
r= x2+y2tan(9):§ z=1z
Spherical Coordinates
Spherical to rectangular:
x = psin ¢ cosf y = psin¢sinf 2 = pcos ¢

Rectangular to spherical:

p=z?+y?+ 22 tan(@):y cosqﬁzE
x p

LECTURE 22

Jacobian Suppose x = g(u,v),y = h(u,v) is a transformation from the uv plane to the xy
plane. The Jacobian (or more accurately, Jacobian Determinant) is

or oz
8(x, y) du v

ou  Ov
Similarly, if we have a transformation x = g(u, v, w),y = h(u,v,w), z = k(u,v,w) of uvw space
to zyz space, then the Jacobian is

0z O0x O
ou Ov Ow
J( )_ a({L‘,y, 2) __ |8y 09y Oy
u,v,W) = 7~ — u v dwl-
O(u,v,w)
ou Ov Ow

Change of Variables

Suppose =z = g(u,v),y = h(u,v) is a transformation that maps a region S in the uv plane
onto a region R in the xy plane. Then

//Rf(widfl://Sf(g(u,v),h(U,v))\J(u,u)ydA

Similarly, suppose z = g(u,v,w),y = h(u,v,w), z = k(u,v,w) is a transformation that maps a
region S in uvw space onto a region R in xyz space. Then

///A fz,y,2)dV = //Sﬂg(u’v’w)’h<“v”aw)ak(U,Uyw))U(u,v,w)|dV



LECTURE 23

Double Integrals Over Polar Regions

Here, we apply the Change of Variables Theorem to the transformation of polar coordinates.
Suppose you can write a region R in the zy plane using polar coordinates as a < 6 < b,
g(0) <r < h(f) where 0 < b —a < 27. Then

b h(6)
// flz,y)dA = / / f(rcos@,rsin@)rdrdd
R a Jg(0)

Areas and Volumes Over Polar Regions
If a solid is bounded by the surface z = f(r,0) over a polar region D = {(r,0)|a < 6§ <
b,0]leg(0) < r < h(0)}, the volume of the solid is

b rh(6)
V= / / f(r,0)rdrdo
a Jg(0)

and the area of the polar region D is

b rh(0)
A= / / rdrdd
a Jg(9)

EXERCISES

(1) Describe the set S = {(x,y)|0 <z < 8,0 <y < /8 — 22} in polar coordinates.
(2) Describe the set S = {(z,y,2)|]z = 0,y > 0,—/1 —y?> < z < /1 —y?} in spherical

coordinates.
(3) Find
/ / (z —y)dA
R
where R is the parallelogram joining the points (1,2), (3,4), (4,3), and (6,5) using the

3u—v uU—v
2 YT
(4) Using x = v and y = y/u + v, evaluate

/ /R ysin(y? — 2)dA

where r is the region bounded by y = \/z,x = 2, and y = 0.

(5) Find the volume of the solid that lies under the paraboloid z = 1 — 2% — y? and above
the unit circle in the zy plane.

(6) A pizza slice has an angle of 30 degrees, a radius of 5 inches, and an average height of
0.5 inches. Approximate its volume using integrals.

change of variable x =
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LECTURE 24

Volume and Triple Integrals If S is a solid in 3D space, its volume is given by

[l

Fubini’s Theorem If f is continuous on B = [a, b] X [¢,d] x [r, s] then

//Bf(x’y’z)dvz/ab/Cd[Sf(x,y,z)dzdydx

How to Calculate Triple Integrals Given an integrand f(z,y, z) and a region S, you have
to write S in one of the 6 different types. For example, one of the types is S = {(x,y, z)|a <
< b,g1(x) <y < g2(x), hi(w,y) < 2 < halg, y)}- Using this type, we have

b hz(my
S a g hl xy

LECTURE 25

When to Transform to Cylindrical Coordinates A good rule of thumb is that you want to
transform whenever the integrand has lots of (22 + y?)’s and/or when the region of integration
involves a cylinder, or some other solid of revolution.

How to Transform to Cylindrical Coordinates You want to describe the region if integra-
tion as a < 0 < b,91(0) < r < g2(0), hy(r,0) < z < hy(r,0). If you are successfully, you can

do
ha(r,0)
// flz,y,2)dV = / / / f(rcos@,rsind, z)rdzdrdd
g1(0) hi(r,0)

LECTURE 26
When to Transform to Spherical Coordinates You want to transform the spherical if the

integrand contains 2% +y?+ 22 and/or the region of integration has to do with a sphere or a cone.

How to Transform to Spherical Coordinates You want to describe the region if integration
as a <0 <b,g1(0) <P <ga(0),h1(0,0) < p < he(b,¢). If you are successfully, you can do

2(0)  rha(0,0
// flz,y,2)dV = / / / f(psin ¢ cos @, psin ¢psin @, p cos ) p* sin pdpdpdd
910) Jhi(6,0)



EXERCISES

/// 2z + by + TzdV
E

where £ = {(z,y,2)[0 <2 <1,0<y < —z+1,1 <z <2}
(2) Consider the solid enclosed by x? + y?/9 = 4, z = —10, z = 10. Write it’s volume as an
integral in 3 different ways, using drdydz, dydzdz, and dzdzdy.

(3) Consider
1 x? Y
// /f(q:,y,z)dzdydx.
o Jo Jo

Change the order of integration to dxdzdy.

(4) Evaluate
[ vz

where F is the region bounded by the paraboloid y = 2? + 2% and the plane y = 4.

(5) Find the volume of the solid E that lies under the plane 2z + y + z = 8 and whose
projection in the xy plane is bounded by y = 0,2 = 7/2, and y = sin(z).

(6) Let E be the region bounded below by the cone z = /22 + y? and above by the parabo-
loid z = 2 — 2% — 3%, Set up an integral to find the volume using cylindrical coordinates.

(7) Set up an integral to find the volume of the region bounded by the cone z = /(22 + y?)

and the hemisphere z = /4 — 22 — y?

(1) Evaluate
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LECTURE 27
VECTOR FIELDS
Definition(Vector Field)

e Let D be a set in R? (a plane region). A vector field on R? is a function F that assigns
to each point (z,y) in D a two-dimensional vector F(z,y).

e Let E be a set in R? (a plane region). A vector field on R? is a function F that assigns
to each point (z,y, z) in E a three-dimensional vector F (x,y, 2).

Note: Suppose F(z,y) = (P(x,y),Q(x,y)). The vector field F is continuous or differentiable
on D if P and @ are continuous and differentiable on D (similarly for 3-D).

Definition(Gradient Fields)
A vector field F is said to be a conservative (or gradient) field if there exists a differentiable
function f such that F' = V f. The function f is called the potential function for F'.

Cross Partial Property
Let P,@ and R have continuous first partial derivatives. If the vector field F' = (P, Q, R) is
conservative, then

oP 0Q 0Q OR OR 0P
= =—and — = —

dy Oz’ 0z Oy or 0z

Note: F does not have the cross-partial property = F' is not conservative.

Theorem
Let P, and R have continuous first partial derivatives on an open simply connected region D.

The vector field F = (P,Q, R) is conservative if and only if
orP 0Q 0Q OR OR OP

AN e R )
oy O0x 90z Oy and ar 9z "

Note: R? and R? are open simply connected.



LECTURE 28
LINE INTEGRALS

Scalar Line Integrals in the Plane
If f is defined on a smooth curve C, then the line integral of f along C' is is

[ 1w npas = im 37 pai)s
=1

,if this limit exists.

Theorem
If the curve C' is given by 7(t) = (x(t),y(t)),a < t < b, then

d$:¢(%v2+(ﬁ>dtl’@ut
/fxym—/f () dt.

Scalar Line Integrals in Space
If the curve C is given by 7(t) = (x(t),y(t), 2(t)),a < t < b, then

/ F(2,y, 2)ds = / F((8), y(0), ()P D)t

Vector Line Integrals
The line integral of a vector field F' = (P,Q, R) over an oriented curve C' parametrized by
7(t) = (x(t),y(t), 2(t)),a < t < b can be expressed as

/ﬁms:/’7>d
C

F
- ( )+ Qy'(t) + Rz’(t))dt

Therefore,

= / Pdx + Qdy + Rdz
c

:/ﬁw
c

Application
Consider an object moving along a path C' in the vector field F'. The total work done by the
particle is given by

W:/ﬁm&
C



LECTURE 29
THE FUNDAMENTAL THEOREM FOR LINE INTEGRALS

Definitions

e A curve is 'closed’ if it intersects itself at its endpoints.

e A curve is called simple’ if it intersects itself only at its endpoints.

e A region D is open’ if it does not contain any of its boundary points.

e An open region D is connected if any two points in D can be connected by a continuous
curve lying entirely in D.

e An open region D is 'simply connected’ if every closed curve in D enclosed only points
lying in D.

The Fundamental Theorem for Line Integrals

Let C' be a smooth curve with parametrization 7(t),a <t < b lying in an open connected region
D. Let f be a function of two or three variables with first-order partial derivatives that exist
and are continuous on C. Then,

/ Vidi= {3 = F(F) ~ f((a).

Notes:
e If F' is a conservative vector field and f is a potential function of F, then

/ﬁ.dF:/Vf.dF:f(F(b))—f(F(a)).
C C

e If [ is a conservative vector field and C' is a closed curve, then

/ﬁ.dfz 0.
C

If Let F' is continuous on an open connected region, then the line integral | c F.dris independent

Theorem (Independence of Path)

of path if and only if F' is conservative.

Note:
Let F be continuous on an open simply connected region D. The following statements are
equivalent.

(1) F is conservative on D.
2 fc F.dr" is independent of path C' in D.

(2)
3) $, F.di" = 0 for every closed path C' in D.
(4) Cross-partial property holds.



LECTURE 30
GREEN’S THEOREM

Green’s Theorem

Let D be an open simply connected region with a boundary curve d D that is a piecewise smooth
curve oriented positively. Let F = (P, Q) be a vector field with component functions that have
continuous partial derivatives on D. Then,

- 0Q OP
Far— [[ (22
fiSD D Ox 0y
Theorem

If D is a plane region bounded by a piecewise smooth simple closed curve C, oriented counter-
clockwise, then the area of the region D is

A:/xdy:—/ydle/(xdy—ydx)
c c 2 Jc

Exercises
(1) Determine if F = (y+z, 24z, 4y) is conservative and if so, find its potential function.

(2) An object moves from (1,1,1) to (2,4,8) along the path 7(t) = (¢, ¢ %), subject to the
force F(x,y,z) = (sinx,siny,sin z). Find the work done.

(3) Evaluate [, F.dF where F(z,y,2) = (2z In(y), - + 2?,2yz) and C is a curve with
<

parametrization 7(t) = (t*,t,t), 1 <t <e.

(4) Use Green’s Theorem to evaluate §, y*dz+x*dy, where C is the positive oriented bound-
ary of the region determined by y = 2% and y = 1.

(5) Use Green’s Theorem to evaluate [, F.dF, where F(z,y) = (ycos(z) — zysin(x), zy +
zcos(z)) and C' is the triangle from (0,0) to (0,4) to (2,0) (0,0).
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LECTURE 31
PARAMETRIC SURFACES
In the past, we've written curves parametrically as r(t) = (z(t),y(t), 2(¢)). Similarly, we can

write surfaces as r(s,t) = (x(s,t),y(s, ), 2(s,1)).

Partial Derivatives The partial derivatives are defined as
FS(Sa t) = <JZS(S7 t), ys(s, t), ZS(S7 t)>
7_’;‘/(5, t) = <xt(87 t>7 yt(87 t)? Zt<87 t))

7s(s,t),7(s,t) are vectors tangent to the surface at the point r(s,t). If 7y x 7 is never 0, then
the surface is smooth, and it has a tangent plane at every point.

Surface Area Suppose (r,t) come from a region D in the st plane. The area of the surface

r(s,t) is
Surface Area = // dS = / |75 % 73|dA
S D

as long as every point of S corresponds exactly to one point of D.
If we have a surface described by z = f(z,y), then it can be parametrized by (z,y, f(z,y)), and
we can use the formula above to get

Surface Area = // \/fx(x,y) + fy(z,y) + 1dA




LECTURE 32

In the past, we've integrated a function f(z,y, z) over a curve. Conceptually, what we did was
we divided the curve into n small pieces p;, found the function value at a point P; of p;, found
S, f(B) - length(p;), and let n — oco. We can apply a similar concept to define the integral
of f(x,y, z) over a surface S. Divide S into n small pieces S;, pick a point P; from each S;, find
Yor o f(P;) - area(S;), and let n — oo.

It turns out that the integral of f(z,y, z) over S as defined above is

//fa:y, )dS = //f (s,))|rs(s,t) x re(s,y)|dA

Orientation of a Surface Most surfaces have 2 sides. We can pick which side we want to
be the "positive side” and which side to be the "negative side”. If the surface is closed (like a
ball), then by convention, we always pick the outside as the positive side, and the inside as the
negative side. Now suppose we have a parametrization r(s,t) of S. If the normal vector 75 X r;
is always pointing towards the positive side, then the parametrization is positive. If the normal
vector is pointing to the negative side, then the parametrization is negative.

Integrating a Vector Field Over a Surface Let F' be a vector field. We define the integral

of I over S as
// F - (7s(s,t) X 1(s,1))dS
S

The interpretation is that if we have a gas in 3D with velocity field F', then the rate at which
gas passes through S is the integral of F' over S. This is called the fluz.



LECTURE 33
Let F(z,y,2) = (P(x,y, 2),Q(z,y,2), R(x,y, z)) be a vector field.
curl F = (R, — Q,, P, — R,,Q, — P,)
o 0 0
= <%> oy’ &>
Note that curl F' =V x F. If curl F' =0, then F' is irrotational.

Theorem If F is conservative, then curl /' = 0. If the domain is simply connected, then the
converse holds as well. That is, if curl F' = 0, then F' is conservative.

Stoke’s Theorem (without the technical assumptions) Let S be a surface whose boundary 0.5

has positive orientation. Then
/ F~dr://cur1F~ﬁdS
aS s



EXERCISES

(1) Give a parametrization of the cone x? + y? = 22 lying on or above the plane z = —2.

(2) Show that the surface area of the sphere 22 + y? + 22 = r? is 47r?

(3) Show that the surface area of the open cylinder 22 + y?> =72, 0 < z < h is 27rh.

(4) Calculate [[z + y*dS where S is the cylinder 2> + y* =4, 0 < z < 3.

(5) Calculate [, F -ndS where F = (—y,z,0) and S is the surface with parametrization
r(u,v) = (u,v* —u,u+v) with 0 <u <3 and 0 < v < 4.

(6) Verify Stoke’s Theorem for the vector field F' = (y, 2z, z*) and the surface S, where S is
the paraboloid z = 4 — 2% — 2, 2 > 0.

(7) Use Stoke’s Theorem to calculate [, F'-dr where F' = (zy, 2> +y*+ 2*,yz) and C is the
boundary of the parallelogram with vertices (0,0,1),(0,1,0),(2,0,—1), and (2,1, —-2),
going counterclockwise.
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