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Pre-knowledge

1. Trig Identities:

2 1+ cos2x . 9 1 —cos2x _ '
$ s T’ S = T’ sin 2x = 2sinx cos x.
e sinasinb = cosla = b ECOS(CH_Z)), cosacosb = Cos(a+b);—COS(a _ b)7
. b . b
e sinacosb= sinfa ¥ );’Sm(a )

2. Integration:

b
e Fundamental Theorem of Calculus: / f(z)dx = F(b) — F(a),
where F'(z) = f(z). ’

e Integration by parts: /u(m)v’(x)dx = u(x)v(z) — /u’(x)v(x)dx,

or/udv:uv—/vdu.

b g
e Integration by substitution: / flg(x)g'(x)dx =

(0)
f(u)du, where u = g(z).

g(a)
e Trig integral: / sin™ x cos" xdx :
— If m is odd, then let u = cosz.

— If n is odd, then let u = sin z.
— If m and n are even, then use half-angle formula.
e Trigonometric substitutions:
— Va2 — 22 Let x = asind, —5 < 0 < 5
— Va? + 22 Let ¢ = atan, —5 <0< Z;
— V1?2 — a2 Letx:&sece,()§9<%0r7r§9<3§.

e Partial fractions.



12.1-12.5: Vectors and the Geometry of Space

1. The three-dimensional Cartesian (Rectangular) coordinate system (z,y, z), 8 octants:

e Coordinate Planes: x = 0 is yz-plane; y = 0 is zz-plane; z = 0 is zy-plane.

2. Vectors:

U1

Vectors in R": @, or, v= (v1,...,0,) = | * |, zero vector 0 = (0, ..., 0).

Un

e Standard basis vectors in R2: i = (1,0),j = (0,1). Position vectors can be expressed

in terms of standard basis vectors: (a,b) = ai + bj.

e Standard basis vectors in R3: 7 = (1,0, 0),52 (0,1,0), k= (0,0,1). Position vectors

can be expressed in terms of standard basis vectors: (a,b,c) = ai +bj + ck.

e Length (norm, magnitude) |(vy,...,v,)| = /v + ... + V2 .
e Sum: Let @ = (ug, ..., up), U= (v1,...,0,), then @ + ¥ = (ug + vy, ..., Up, + v,).

e Scalar multiple: Let @ = (uy, ..., u,), ¢ be a scalar, then ci = (cuq, ..., cuy).

o8
B

e unit vector: || = 1. For any nonzero vector ¥, ¥ = % is an unit vector.

e Dot product: Let @ = (uy,...,uy,), U = (v1,...,v,), then @ - 0 = wyvy + ... + upvy.
e Cross product: Let @ = (uy,us,us), ¥ = (v, v2,v3), then
UX U= (UQ’Ug — U3V2, +U3V] — UV3, U1V — UgUl).

4



3 Line:
A line is determined by a point P and a nonzero vector (direction vector) ¥ which is

parallel to the line.

e Point-parallel form (vector form): 7(t) = P+ tv, t € R, ¥ = (z,y,z) in 3D, and
U = (z,y) in 2D.

e Parametric form: x = p; + tvy, y = pa + tvg, z = p3 + tus.

4. Plane: A plane II is determined by a point and a normal vector 77 = (a,b,c) which is

perpendicular to the plane. Standard equation of a plane is:

ar + by 4+ cz =d.

12.6 Cylinders and Quadric Surfaces
A quadric surface is the graph of a second degree equation in three variables z,y, z:
A + By + C2* + Doy + Eyz + Frz +Ge + Hy + 12+ J = 0.

By rotating the surface, or equivalently, rotating the axes, we may assume that D = E =
F=0.

2

1. Ellipsoid:

S
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+
%
Il
\t—‘
\’@
=
e}
\Y
(@]

2. Cone: The general equation of a cone is: 7 + % — % =0, a,b,¢ > 0.



3. Cylinder

A cylinder is a surface consisting of lines parallel (rulings) to a given line passing through
a given plane curve. In most cases, the rulings are parallel to an axis. In this case,
the equation of the surface contains only two variables, which gives the plane curve in a
coordinate plane. For example,

(i) 22 +y* = 1. This is a cylinder containing lines parallel to the z-axis passing through
points on the unit circle in the xy- plane.

(i) = = 2% This is a cylinder containing lines parallel to the y-axis passing through
points on the curve z = 22 in the xz- plane.

(iii) yz = 1. This is a cylinder containing lines parallel to the x-axis passing through
points on two branches of the curve yz = 1 in the yz- plane.

(iv) ﬁ—j + 3;—; = 1. This is a cylinder containing lines parallel to the z-axis passing through

points on the ellipse in the xy- plane.

4. Hyperboloid of One Sheet: ﬁ—j + 1;)’—2 — ‘Z—j =1,a,b,c>0.

5. Hyperboloid of Two Sheets: —2—; — Z—z + i—j =1,a,b,c>0.



Example 1. Classify the following quadric surfaces:
(1) 2 = —2? — y? + 4. This is an elliptic paraboloid that opens downward.

(2) 42% — y* + 22 — 8x — 2y — 62 — 4 = 0. This is Hyperboloid of One Sheet with centre

(1,-1,3), and centered on the line which is parallel to z-axis.
(3) 42 — y* + 222 + 4 = 0. This is a hyperboloid of two sheets centered at the x-axis.

(4) 2% + 222 — 62 — y + 10 = 0. This is an elliptic paraboloid with vertex (3, 1, 0),

centered with line x = 3, y = 1.

Remark. If a quadratic equation of x, y, and z with terms xy, yz, or xz, then a rotation is

needed to convert it to the standard form.



Chapter 13: Vector Functions

13.1 Vector functions and Space Curves

A vector function (or vector-valued function, or curve C) is a function that takes

one or more variables and returns a vector.
e 2D vector functions: #(t) = (x,y) = (f(t), g(t)) = f(t)i + g(t)].
e 3D vector functions: #(t) = (z,y, 2) = (f(£), g(t), h(t)) = F()i + g(t)] + h(t)k,

where x = f(t),y = g(t), z = h(t) are called component functions, or parametric equations
of the curve C.

Example 2. The vector function 7(t) = (3 —2t,2,3 — 5t) = (3,2,3) + t(—2,0,—5) is a

line.

Example 3. Find a vector equation that represents the intersection between a cylinder

g—;Jri—;:landtheplaney—Z:&

Solution: The intersection is a curve C, whose projection onto xy-plane is an ellipse.
Let © = 2cost,y = 4sint, 0 <t < 27. Then 2z =y — 3 =4sint — 3. Thus

7(t) = 2costi + 4sintj + (4sint — 3)k, 0<t <2,

which is called parametrization of C.

Example 4. Sketch the vector function:

7(t) = (5cost,sint), 0<t < 2m.

Example 5. Sketch the Cycloid 7(t) = (z,y), where
x=r(t—-sint),y =r(l —cost),, —oo < t < 0.
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13.2 Derivatives and Integrals of Vector functions
e Derivative (Tangent vector): 7/(t) = o/ (£)i + i/ (£)] + 2/ ()k = (2/(t), 4/ (t), 2 (¢)).

e The tangent line to the curve at a point ¢ is the line with 7 ’(¢o) as the direction

vector.

e Normal plane to a curve 7(t) = (z(t),y(t),2(t)) at the point P(a,b,c), where a =
x(to), b = y(to), c = z(ty), is:

'(to)(z — a) + y'(to) (y — b) + 2 (to) (= — ¢) = 0.

Example 6. Let C : 7(t) = (t,2sint,2cost), 0 <t < m. Find the tangent line and
normal plane to the curve att = /3.
Solution: (a) Tangent line:
7'(t) = (1,2cost, —2sint).
f(r/3) = (7/3,v/3,1), 7'(x/3) = (1,1,—V3).

The tangent line is:

('T7 y7 Z) - (7T/37 \/37 ]') + t(17 ]‘7 _\/g)'
(b) The normal plane is
(1,1,-V3) - (z — /3,y — V3,2 = 1) =0,i.e.,z +y — V32 —1/3 = 0.

Integrals:

Antiderivative:

/ F(t)dt = ( / f(t)dt, / g(t)dt, / h(t)dt) = ( / f(t)dt> i+ ( / g(t)dt) J+ ( / h(t)dt) k.

Definite Integral:

/a " Htydt = | / o / gt / " h(tyde) = ( / ’ f(t)dt) il ( / b g(t)dt) 7+ ( / bh@dt) 7
9



Example 7. Let 7(t) = (2cost,sint, 2t). Then

o s fo - () (o) )

= (2sint)i — (cost)] + (£2)k

w/2 L.
/ Flt)dt = 27 + ] +
0

13.3 Arc length and Curvature

B
Arc length of the parametric curve 7(t), a <t < f3: L = / |7 (t)]dt.

o If 7(t) = (2(t), y(t)), then L = /‘¢ Pt

o It 7(t) = (x(t), y(t), 2(t)), then L = / VI (OF + [y (0] + [/ (1)]dt.
Example 8. Find the length under one arch of cycloid:
x=r(t—sint),y =r(l —cost), 0 <t < 2.

Solution:

B 27
L:/TJW®P+W@%ﬁ:A I = cos 2 & [rsin Pt

27 27
:r/ \/2—2costdt:r/ 2
0 0

t
sin 5‘ dt = 8r.
Example 9. Find the length of the curve:

C:zx=c+ely=5-2t, 0<t<3.

/\/ t)]Pdt = /\/ —e” —2)2dt

3 3
= / V (et + e t)2dt = / (' +eNdt =e* —e™?.
0 0

Solution:

10
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Example 10. Find the length of the curve 7(t) = 8ti + 3sin(2t)7 + 3 cos(2t)k,0 < t < 27.

Solution:
7'(t) = 8i + 6 cos(2t)] — 6sin(2t)k, = |7'(t)]| = 10,

2w 2w
L= / |7 (t)|dt = / 10dt = 20m.
0 0

Example 11. Find the length of the curve C, where C is the cycloid x = t,y = t?, 2z = §t3,

0<t<1.
/ |7 (t)]dt = / VI/( OF + [/ (0)]2dt
/\/mdt /\/Wdt / (1+ 2t%)dt =

Solution:

3

The Arc Length Function:

We call

0= [ 17 @i

s'(t) = [ (t)]-

Example 12. Given the curve 7(t) = 8ti + 3sin(2t)] + 3 cos(2t)k.

the arc length function. We have

(1) Find the arc length function.
(2) Reparametrize the curve 7(t) with respect to arc length measured from (0,0,3).

) Where on the curve are we after travelling for a distance of 577

(3
Solution: (1).
/ 7 () du = 10t

7(s) = 7(t(s)) = 0.8si 4 3sin(0.25)] + 3 cos(0.2s)F.

(2). s =10t, so t = 0.1s,

11



So we are at (47,0, —3).
Curvature:
The curvature measures how fast a curve C' is changing direction at a given point P.

The curvature of a curve 7(t) is:

|r x 7|
K(t) = /|3

The radius of curvature of C at P is )

p=—-
K
Example 13. The curvature of a circle of radius ris 1 / r.
Example 14. Let 7(t) = (t,t2,t3). Find k(t).

Solution: 7/(t) = (1,2t,3t?),7"(t) = (0,2, 6t) =

|7 x 7" = |(6t%, —6t,2)| = 2vV/9t* + 92 + 1, =

7 ] 2v/9tt + 912 + 1
K(t) = T = 5
7] Ot 47 + 1
Example 15. Let 7(t) = (cost,sint,t). Then s(t) = 3.

Special case: if the curve is in the xy- plane, with y = f(x), then

/()]
[+ (f())?P>

Example 16. Find x where the graph of y = €* has the mazimum curvature.

k(z) =

Solution: )] N
T T T e
e 21— 2
K (z) = EzE =0=uz= 5

12



Chapter 14 Partial Derivatives

14.1 Functions

e A function of two variables z = f(x,y) is a rule which maps each point (x,y) in a set
D to a unique number z. The set D is called the domain of the function, which is
often denoted D(f). Level curves (contour maps) of f(z,y): f(z,y) = k for different
k.

e A function of three variables w = f(x,y, z) is a rule which maps each point (z,y, z)
in a set D to a unique number w. The set D is called the domain of the function,
which is often denoted D(f). Level surfaces of f(z,y,z2): f(x,y,z) = k for different
k.

Example 17. Sketch three level curves to the function f(x,y) = 2z* + 5y?.

2 2
Solution: When z = k = 50: 22~ 4 5y~ = 50, ;—5—1-?1/—0—1
2 2
When 2 = k = 20: 222 + 52 = 20, 1_o+yZ 1.
[I)2 y2
When z = k = 10: 22% + 5y = 10, = tT= 1.

™Y

14.2 Limits and continuity

e If f(x,y) can be made as close to L as (z,y) close to (a,b), then

lim x,y) = L.
(w7y)—>(a:b)f< v)

In general, if there are different limits when (x, y) approaches (a, b) along different

paths, then the limit does not exist. f(x,y) is continuous at (a, b) if

lim  f(x,y) = f(a,b).

(z,y)—(a,b)

13



e If f(x,y,2) can be made as close to L as (x,y, z) close to (a, b, c), then

lim  f(x,y,2) = L.

(z,y,2)—(a,b,c)
If L= f(a,b,c), then f is continuous at (a, b, c).

4
Example 18. Assume that the limit  lim 2—3/2 exists. Find it.
(z,y)—(0,0) T + Y
2

Solution: By taking the path y = z, then Y o .
x? 4 y?

Example 19. Show that the limit  lim % does not exist.
(z,9)—=(0,0) T2 + Yy

Solution: Since the limit is 1/2 when y = x; and the limit is 0 when y = 0.

Example 20.

. ry+yz+xz 11
lim LA
(zy,2)—(1,23)  xyz — 1 5

14.3 Partial Derivatives

e Partial derivatives of z = f(x,y):

_8Z A af o A 1 f(:v—l—h,y)—f(x,y)

Zx

which is the derivative of f with respect to x;

0 ) _ , n) — :
Zy—a—; :—a—i = fylx,y) == Dy, f = ;lbli% floy+ ]i flz y),

which is the derivative of f with respect to y.

— Methods:

1. To find f,: regard y as a constant, and differentiate f(x,y) with respect to
5

2. To find f,: regard x as a constant, and differentiate f(z,y) with respect to
Y.

— Meaning: f, means the rate of change of f with respect to x when y is fixed.

14



e Partial derivatives of w = f(x,y, 2):

w o ﬁ = f;c(l’,y,z) — Da:f -— lim f(aH—h,y,z) —f(x,y,z)

dr  ox h—0 h ’

which is the derivative of f with respect to x.

— Meaning: f, means the rate of change of f (or w) with respect to  when y and

z are fixed.

Example 21. Let

L if (z,y) #(0,0)

flz) =
( ) 0 if (l‘,y):(0,0)

(a) Using the definition of a partial derivative (do not differentiate) find f.(0,0).

(b) Using the definition of a partial derivative (do not differentiate) find f,(0,0).

Solution:
) af f(h,0) — f(0,0) h—20
g0 0) = fim T = i =
" of £(0,k) = £(0,0) L0
. 0,k)— f(0,0 LT
P -

Remark. This example shows that the existence of partial derivatives at a point is insuffi-

cient to guarantee that the function is continuous there.

Example 22. Let f(x,y, z) = (sinz)e™ Inz. Calculate f,, f,, f-.

Solution:

1
fo = (sinz)ye™Inz + (sinz)e™(—), f, = (sinz)ze™lnz, f, = (cosz)e™Inz.
T

Higher derivatives:

o3
fxm Wyfgx - fxyzv-"

15



Example 23. Let f(x,y, z) = sinze™ Inx. Calculate f,y..

Solution: f,(z,y,2) = ysinze™ Inz + sin ze™ /x.
fay(x,y,2) = sin ze™ Inx + zy sin ze™ In x + sin ze™.

fayz(2,y, 2) = cos ze™ Inx + zy cos ze™ In x + cos ze™.

14.4 Tangent Planes

Surfaces in 3D: The surface S given by F(z,y,z) = 0.

e The tangent plane of the surface S given by F(z,y,2) = 0 at P(a,b,c) is the plane
that passes through P and has normal vector 77 = (Fj(a,b,c), Fy(a,b,c), F.(a,b,c)).

Thus the equation is

(Fy(a,b,c), Fy(a,b,c), F.(a,b,c)) - (x —a,y —b,z—c) =0.

e The normal line to the surface S given by F(x,y,z) = 0 at P(a,b,c) is the line that

passes through P and has the direction vector 7. The equation is:

(z,y,2) = (a,b,¢c) + t(Fy(a,b, c), Fy(a,b,c), F.(a,b,c)), teR.

e Equation of the tangent plane of z = f(z,y) at (xo,yo):
z = f(xo,90) + fo(z0, y0)(x — z0) + fy(T0, Y0) (Y — Yo)-

L at the

Example 24. Find the equation of the tangent plane of the surface z = e* 1Y — Y

point (1, —1,2).

Solution: Let f(z,y) = "™ — £. Then

f:c :e:c—I—y_ s fx(l,—l) = 2.

< |

- x
fy=e"1 + 7 f,(1,—=1) =2.
Thus the equation of the tangent plane at the point (1,—1,2) is

z2—2=2(x—-1)+2(y+1), ie, 20+2y—z+2=0.

16



Example 25. Find the equation of the tangent plane and the normal line at the point

(2,1,9) to the ellipsoid % + % + ;—; =4

Solution: Let F(x,y,2) = if_; Tl

z — 4. Then the normal vector of the tangent

l\')lN
J

plane is
n=(Fy(2,1,9), F,(2,1,9), F,(2,1,9)) = (1/3,2/3,2/3).

Tangent plane: x + 2y + 2z — 22 = 0.
The normal line is: (x,y,2) = (2,1,9) +¢(1/3,2/3,2/3).

14.5 The Chain Rule

e Basic Chain Rule

L Ifz= f(a:ay)a T = g<t)7 Y= h<t)7 then
d_0zde 0:dy
dt  Oxdt Oydt’

2. fw= f(z,y,2), x = g(t), y = h(t), z = k(t), then

dw (9wd_:c 8w@ 3w@

G Oowdt  oydt  osdt

e General Chain Rule:

L Ifz= f(x7y>) T = g(“)v)7 Y= h(u,v)7 then

0= _o0:00 020y
ou Oxdu Oyou’

0: 0200 020y
ov  Oxdv  OJyov

2. fw= f(:v,y,z), T = g(“: U)a Yy = h<uav)> z= k(u,’u), then

du_owor owdy  owo:
ou Oxdu Oyodu 0z 0u’

ou_owor  owdy  owo:
v Oz dv dyov Oz o

e Implicit Differentiation:

17



1. If F(z,y) =0, then
dy I}
de  F,
Here when we calculate partial derivatives, we consider x and y as independent
variables.
2. If F(z,y,2) =0, then
0z F, 0z F,

or  F. oy F.
Here when we calculate partial derivatives, we consider x, y and z as independent

variables.
Example 26. Find 9 and g—; if 22y® + 2% + bayz = 3.
Solution: Let F(z,y,z) = 2%y> + 2* + bzyz — 3. Then
F, = 2xy® + 5yz, F, = 42° + bay
Thus

F,  2zy’+5yz
F, 423 +5xy’

14.6 Directional Derivatives and the Gradient Vector

e The directional derivative of the function f(x,y) at (xg,yo) in the direction of a unit

vector U = (uy,us) is

. xo + huy, yo + hua) — f(wo,
fﬂ(iﬁ'ojyo) or Dﬁf(x()ayO) = llg% f< : LY n 2) f( . yO)

= fo(®o, yo)ur + £y (w0, yo)uz
= (fz(anyo)afy(ﬂfo’yo)) < (ug,u2).

fa(xo, yo) means the rate of change of f(x,y) at (xo, o) in the direction of .
e The gradient of f(z,y) at (zo,yo) is
V f (o, y0) or gradf(xo,yo) = (fo(T0,Y0); fy(T0, %0))-

1. Vf(xo,yo) points into the direction of maximum increase of f at (g, yo).

2. Vf(xo,0) is perpendicular to the contour line (or level curve) of f through

(%, yo)‘

18



3. |V f(xo,y0)| is the maximum rate of change of f at (xg, yo).

e The directional derivative of the function f(z,y, 2) at (xg, Yo, 20) in the direction of

a unit vector @ = (uy, ug, u3) is
fa(z0, Y0, 20) = Daf (20, Y0, 20) = fo(To, Yo, 20)ur + fy (o, Yo, 20)uz + f=(To, Yo, 20)us-
e The gradient of f(z,vy,2) at (zo,yo, 20) is

gradf(a:o,yo, Zo) or Vf(xo,ymzo) = (fx(x(]?y07’20)7 fy(xo,y(]?ZO)afz(xO;yOa Zo))-

1. Vf(zo,yo, 2z0) points into the direction of maximum increase of f at (zo, Yo, 20)-
2. V f(xo, 90, 20) is perpendicular to the level surface of f through (z,yo, 20)-

3. |V f(xo, y0, 20)| is the maximum rate of change of f at (zo, yo, 20)-

Example 27. Suppose that the temperature of a room at a point (x,y,z) is given by

80 i

(1) In which direction does the temperature increase fastest at the point (2,1,1)?

(2) What is the maximum rate of increase?

(3) Find the directional derivative of T(x,y,z) at the point (2,1,1) in the direction of
the vector v = (1,—2,—2).

Solution: (1)

160
(14 22+ 2y + 322)

VT($73172) = (T$7Ty7Tz) = 2(_‘7:7 _29, _32)7

VT(2,1,1) = g(—z, —2,-3).

(2)

817
IVT(2,1,1)] = T\/_

(3) The direction of the unit vector is

o1 2 2

=Gy

7=
|71

8 1 2 2 64
Tﬁ: 2,]—,2 ZVT 2,171 . _‘: — —27 —27 —3 Ny, —2) = —.
(2,1,2) (2,1,1) i = = ) (373737 15

19



14.7 Maximum and minimum values

Part 1. Local extrema.

Definition 1. We say that a function f(x,y) has a relative (local) minimum at a point

(x0,Y0) if there is a circle centered at (xo,yo) such that

f(x,y) > f(xo0,%0)

for all (z,y) in that circle; f(x,y) has a relative (local) mazimum at a point (xo,yo) if there

is a circle centered at (xg,yo) such that

f(x,y) < f(xo0, %)

for all (z,y) in that circle.
We say that f(x,y) has the absolute (global) minimum at a point (xg,yo) if

f(x,y) > f(xo0,Y0)

for all (x,y) in the domain; f(x,y) has the absolute (global) mazimum at a point (xq,yo) if

f(x,y) < f(zo,90)

for all (z,y) in the domain.

Definition 2. The critical points of a function f(x,y) are those points (xo,yo) for which

fz(z0,y0) = 0 and fy(xo,y0) = 0, or if fu(xo,y0) or fy(xo, o) is undefined. Saddle point:
The graph of the function crosses the tangent plane at this point.

First-Partials Test for Relative Extrema: If f has a relative extrema at (a,b), and

the first partial derivatives exist in a circle centered at (a,b), then (a,b) is a critical point.

Second-Partials Test for Relative Extrema: Assume that f has a continuous partial

derivatives on an open region containing (a,b). Let (a,b) be a critical point of f. Denote
d(a,b) = foa(0:0) fy(a,0) = (fay(a,0))".
1. If d > 0 and f,.(a,b) > 0, then f(a,b) is a relative minimum.
2. If d > 0 and f,.(a,b) <0, then f(a,b) is a relative maximum.

3. If d < 0, then (a,b) is a saddle point.
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4. If d = 0, then the second derivatives test gives nothing.
Example 28. Classify the critical points of f(z,y) = x> — 3xy + y>

Solution:
folz,y) = 32> =3y, [f,(z,y) = =32z +3y°, =

Jfou(2,y) = 62, fyy(2,y) = 6y, fuy(z,y) = =3,
Setting f, = 0 and f, = 0: 32°—3y = 0, —3z+3y? = 0. We imply that (z,y) = (0,0), (1,1).
d(@,y) = fos(@,y) frn(2,9) = (fuy(@,y))" = 362y — 9.
e d(0,0) = -9, so (0,0) is a saddle point.
o d(1,1) =27, fux(1,1) =6 >0, so f(1,1) is a relative minimum.

Example 29. Find and classify the critical points of the function f(x,y) = 122%y + y°* —
242 — 6y .

Solution:
fo=24xy — 48z, f, = 122° + 3y* — 12y,
fmzo
fyzo
24xy — 48x =0
1222 4+ 3y* — 12y = 0
24x(y—2)=0 =a2=0 or y=2
If x =0, then
3P —12y=0 = y=0 y=4
If y = 2, then
1207 +3y° — 12y =12 (2* — 1) =0 = r=-12=1

Critical points are: (0,0), (0,4), (1,2), (-1,2).
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d(z,y) = (24y — 48) (6y — 12) — (24x)* = 144 [(y — 2)* — 427]

d (0,0) >0 fr2(0,0) <0
d(0,4) >0 fez(0,4) >0
d(-1,1) <0
d(1,1) <0
(0,0) : Relative Maximum
(0,2) : Relative Minimum
(1,1) : Saddle Point
(—1,1) : Saddle Point

Example 30. Find the critical point(s) of f(x,y) = x(x — 2)y(y + 4) and classify them.

Solution:
fo= Qe =2yy+4), fy=ux—-2)2y+4).
Set
fo=0, fy=0,

(2 —2)y(y+4) =0, z(x—2)(2y+4)=0.

So critical points are

(1,—2),(0,0),(0,—4),(2,0),(2,—4).
To test all of them, we use the Second-Partials Test.
foo(,y) =2y(y +4),  fy(z,y) =22(x—2), [fo(z,y) =22 —2)(2y+4).

d(l’,y) = fxm(ic,y)fyy(xyy) - (f:vy<x7y))2

d(1,-2) =16 > 0, f..(1,—2) = =2 < 0, so f(1,—2) is a relative max.

e d(0,0) = —64 < 0, so (0,0) is a saddle point.

d(0,—4) = —64 < 0, so (0,-4) is a saddle point.
e d(2,0) =—64 <0, so (2,0) is a saddle point.
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e d(2,—4) = —64 <0, so (2,-4) is a saddle point.

Example 31. Find the shortest distance from the point (0,0, —2) to the plane 11 : = +
2y 4+ z = 4.

Solution: The distance from any point (z,y, z) € II to the point (0,0, —2) is

d= 22+ y>+(2+2)% z2=4—3—2y.

d= 22+ y*+ (6 —x — 2y)%
Let
flzy) =2+ 9>+ (6 —x — 2y)°.

When f has minimum, d will be minimum.
fo=22—2(6—-2—2y), f, =2y —4(6—2—2y).
From f, =0, f, = 0 we imply that (z,y) = (1, 2), which is the only critical point.
foa(@,y) =4, fyy(2,y) = 10, foy (2, y) = 4.

D(1,2) = f1.(1,2) £y, (1,2) — fou (1, 2)2=24>0, fu.(1,2)>0.

Thus we have local min at (1,2), which should be global min.

d = 6.

Part 2. Finding the absolute extrema of the function f(z) defined on closed

region D.

e Find the critical points inside D, then values of f(z) at the critical points.
e Find the max and min values of f(z) on the boundary.

e Take the largest and smallest values of these extrema to get absolute max and min.

Example 32. Find the absolute extrema of f(x,y) = 23 — 3z + 9y> + 1 on the region
D: {(z,y)|—2<2<3,-1<y<4}.
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Solution:
Step 1. Inside D.
folz,y) =32 =3, f,(z,y) = 18y.
Setting f, = 0 and f, = 0 : We imply that (z,y) = (1,0), (—1,0). They are critical points
inside the rectangle.

f(1,0) = -1, f(-1,0) = 3.

Step 2. On the boundary of D.
Line segments Li: =2 <x <3,y = —1, let

g(z) = f(x,—1) = 2° — 3z + 10.

¢'(x) =0, x = £1. Note that
g9(1) =8, g(=1) =12, g(-2) =8, g(3) = 28.

Line segments Ly: —2 < x <3,y =4, let

g(x) = f(x,4) = 2® — 3z + 145.
g (x) =0, z==£1.

g(1) =143, g(—1) =147, g(—2) = 143, ¢(3) = 163.

Line segments L3: —1 <y <4,z = -2, let

g(y) = f(=2,9) =9 — L.

9(0) = -1, g(—1) =8, g(4) = 143.
Line segments Ly: —1 <y <4, x = 3, let

9(y) = f(3,y) = 99> + 19.

g(0) =19, g(—1) = 28, g(4) = 163.

Therefore On the boundary of D: the minimum is f(—2,0) = —1, the maximum
is f(3,4) = 163.

Step 3. Comparing values of f in Step 1 and Step 2, the absolute max = 163 at (3,4),
absolute min = —1, at (—2,0) or (1,0).
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Example 33. Find the absolute extrema of f(x,y) = 23 — 3z + 9y* + 1 on the region
4% + 9y* < 36.

Solution:
Step 1. Inside D.

folz,y) = 32 — 3, fy(z,y) = 18y.

Setting f, = 0 and f, = 0 : We imply that (x,y) = (1,0), (—1,0). They are critical points
inside the ellipse.

f(1,0) = -1, f(—1,0) = 3.

Step 2. On the boundary of D. 42% + 9y? = 36.

Method 1. Eliminating one variable:
9y? = 36 — 4z
From 422 < 36 we imply that —3 < z < 3.
flx,y)=2° 32+ 9> +1=2" - 32 +37 —42” = g(x), -3<2<3.

1
g’(gj):0,:>3x2_8x_3:0’:>x:_§’3_

1, 1013

9(=3)

— -1 —3) = —17.
3 57 g(3) =19, g(-3) 7

Method 2: Let

x = 3cost,y = 2sint.

Then
g(t) = f(x,y) = 27cos®t — 9cost + 36sint + 1.

g (t) = 81cos® t(—sint) + 9sint + 72sint cost = —9sint(9cost + 1)(cost — 1).
g'(t) =0, sint =0, or cost =—1/9, or cost =1.
t=0,7,2m, or cost=—1/9.

Critical points are (3,0), (—3,0), (—%,:I:%g).

f(3,0) =19, f(—3,0) = —17, f(_é’i%g) _ %
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Step 3. Comparing values of f in Step 1 and Step 2, the absolute absolute max= 1913 at

27
(—%, :I:%g), absolute min = -17, at (—3,0).

14.8 Lagrange Multipliers

Case 1. Two variables with one constraint: Find the extreme values of the function
z = f(x,y) subject to constraint g(x,y) = 0.

Interpretation. Find extreme values of f(z,y) on a curve.

When z attains an extreme value a, the level curve f(z,y) = a and g(z,y) = 0 have
the same tangent line. Hence their gradient vectors have the same or opposite direction:
Vf = AVg, \is a constant, called Lagrange Multiplier.

Method of Lagrange Multipliers:
e Solve the system of equations:
Vf=AVg, g(z,y)=0.
Let’s say, the solutions are (z;,;), i = 1,...,n.

e The maximum = maz{f(z;,y;) : i = 1,...,n}. The minimum = min{f(x;,y;) : i =
1,..,n}.

Example 34. Find the max and min of z = f(z,y) = xy, subject to x> + y* = 1.

Solution: Here g(z,y) = 2* +y* — 1. Vf = (y,z), Vg = (2z,2y). So we have

= Az,
r = Ay,
2?4yt = 1.

Wehavex:i\/ii,y:j:\%. o 1

The maximum value of z is 2(75, 75) = Z(_TE’ _\/Li) =1/2,

2
Case 2. Three variables with one constraint: Find the extreme values of the function

and the minimum value of z is z(\%, —%) = z(—\%, \%) =—1/2.

w = f(x,y, z) subject to constraint g(z,y, z) = 0.
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Interpretation. Find the extreme values of (z,y, z) on a surface.
When w attains an extreme value a, the level curve f(z,y, 2) = a and g(z,y, z) = 0 have
the same tangent plane. Hence their gradient vectors have the same or opposite direction:

Vf = AVg, \is a constant, called Lagrange Multiplier.

Method of Lagrange Multipliers:
e Solve the system of equations:
Vf=AVg, g(x,y,z)=0.
Let’s say, the solutions are (z;,v;,2;), i = 1, ..., n.

e The maximum = mazx{ f(z;, i, z): ¢ =1,...,n}. The minimum = min{ f(z;, y;, z;) :
i=1,..,n}.

Example 35. Find the mazimum and minimum of w = f(x,y, z) = xyz subject to 2xz +
20z 4+ 2y — 12 =0.

Solution: Here g(z,y,2) =222+ 2yz+ay—12. Vf = (yz,2z,2y), Vg = (22 +y, 2z +
x,2x + 2y). By
Vf=AVg, g(z,y,2)=0,

we imply that
yz = A2z+y),
rz = M2z +x),

ry = M2z + 2y),
20z + 2yz +axy — 12 = 0.

Critical points are: (x,y,2) = (2,2,1),(=2,—2,—1).
The maximum value of w is w = f(2,2,1) = 4; and the minimum value of w is
w= f(-2,2,—-1) = —4.

Example 36. Find the maximum and minimum of f(x,y, z) = xyz subject to x+y+z = 1.
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Solution: Here g(z,y,2) =x+y+2z—1. Vf = (yz,zz,2y),Vg = (1,1,1). By
Vf=AVyg, g=0,

we imply that

yz = A, (1)
xz = A, (2)
r+y+z—1 = 0. (4)

(1)-(2): 2(y — ) = 0, which implies that z = 0 or z = y;
(3)-(2): x(y — z) = 0, which implies that x =0 or z = y.

Next we consider 4 combinations.
e If 2=0,2=0: by (4), y =1, so we get a point (0,1,0);
o If 2=0,2=1y: then y =0, by (4), z =1, so we get a point (1,0,0);
o Ifx =y, x=0: then y =0, by (4), z =1, so we get a point (0,0,1);
o If x =y,z=y: then by (4), y = 1/3, so we get a point (1/3,1/3, 1/3).

f(1/3,1/3,1/3) = 1/27, which is the maximum;
f(1,0,0) = f(0,0,1) = £(0,1,0) = 0, which is the minimum.

Example 37. Find the mazx and min values of w = f(x,y,z) = xyz on the sphere x* +
y? + 22 =27,

Solution: Here g(x,y,2) = 22+ y?> +22—27. Vf = (yz,22,2y), Vg = (22, 2y,2z2). By
Vf=AVg, g(z,y,2)=0,

we imply that

yz = A(2z),
zz = A2y),
ry = A22),

4yt —21 = 0.
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If A = 0, critical points are: (£3+/3,0,0), (0,43+/3,0), (0,0, +3/3).
If A # 0, critical points are (43, £3,+3).

The maximum value of w is 8; and the minimum value of w is —8.

Case 3. Three variables with two constraints: Find the extreme values of the function
w = f(z,y, z) subject to constraints g(z,y, z) = 0 and h(z,y,z) = 0.

Interpretation. Find extreme values of f(z,y, z) on a 3-D curve.

When w attains an extreme value a, the tangent lines of the curve g(z,y, 2) = 0, h(z,y, z) =
0, are in the tangent plane of the level surface f(z,y, z) = a. Hence, the gradient vector of
level surface f(z,y,z) = a and the gradient vectors of g(z,y,z) = 0,h(z,y,z) = 0 are in
the same plane:

Vf=AVg+uVh,

A and p are a constants.

Method of Lagrange Multipliers: Solve the system of equations:
Vf=AVg+uVh, g(x,y,z)=0,h(x,y,2)=0.

For each solution (z,y, z, A\, pt) of this system of equations, find the value of f(z,y,z). The
maximum is the maximum value of w, and the minimum is the minimum of w.

Remark. A, i are called Lagrange Multipliers.

Example 38. Find the maz and min of w = f(x,y,z) = x4+ y+ 7z subject tox —y+ z =
L2 +y? =1

Solution: Here g(z,y,2) =r—y+2z—1, h(r,y,2) =2*+y*—1,,Vf=(1,1,7),Vg =
(1,-1,1), Vh = (22,2y,0). So we have

1 = A+ p2x,
1 = =X+ p2y,
7 = )\

r—y+z—1 = 0,
?+yP-1 = 0.

We have (z,y,2) = (—0.6,0.8,2.4), (0.6, —0.8,—0.4).
The maximum value of w is w = f(—0.6,0.8,2.4) = 17;

and the minimum value of w is w = f(0.6, —0.8, —0.4) = —3.
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15.1 Double integrals over rectangles

Consider the function z = f(z,y) defined on arectangle R : a < x < b, ¢ < y < d. Subdivide
la,b] intoa =29 <2y < -+ <y =>,and [c,d] into c=yo <y; < -+ <y, =d.

The double integral over this rectangle is

/ flw,y)dA = lim Z Z @i, yig)A
R

=1 j=1

where AA = AxzAy, Ax = b LAy = s Tic1 < @i < 2, Yior < Ui < Y
Geometric meaning: If f (a:, y) >0, then it is the volume of the solid under the graph
of f(z,y), above the x-y plane, bounded by R.

The average value of the function defined inside R is

Jave = m// f(z,y)dA

Numerical Approximation: Midpoint Rule: To approximate a double integral numerically,
we may choose the middle point in each small rectangle as the sample point, or the top

right corner (x;,y;) as the sample point.

Properties of Double Integrals:
() [[17e.9) + glar )l = [ f(a9)dA+ [ glar y)aA
(i) ffowydA—CfffwydA
(iif) I fz,y) < gl y) for all (2,y) € R, then [ f(z,y)dA < [[ g(x,y)dA.
() T R = Ry U Ro, By (VR — 0, then [[ f(z,9)dA — [[ f(z,9)dA+ [[ f(z,y)dA
(v) [ dA = the axea of R ’ - "
(vi) Tt m < f(x,y) < M for all (z,y) € R, then mA < [{f f(z,y)dA < MA, where A is

the area of R.
Iterated Integrals
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Fubini’s Theorem: If f(z,y) is continuous on the rectangle R : a < z < b,c <y < d,

hen
t //f(x,y)dA:/ab/cdf(a:,y)dydx:/Cd/abf(a:,y)dxdy.

The right hand side is called iterated integral. By this theorem, we can evaluate a double
integral using an iterated integral.
Special case: If f(z,y) = g(x)h(y), then the iterated integral becomes the product of

[ st.aa- ( / gl) dx) ( / ") dy) |

Example 39. Find [[ zdA, where z = ysin(zy), R = {(z,y)|1 <2 <2,0 <y <n/2}.
R

two integrals.

Solution:

// f(ﬂw)dAZ/OW/2 /12ysin(wy)dxdy= /OW/Q(— cos(xy)) [Tdy
R

= /Oﬂ/2 (—cos(2y) + cos(y)) dy = (—% sin(2y) + sin(y)) 3/2 =1.

Remark. We may use the other order to integrate with respect to x first, but it involves

an integral that is harder to evaluate.

Example 40. Find [[ zdA, where z =16 — 2? — 2y*, R = [0,2] x [0, 2].
R

Solution:

2 2 2 1
// 2dA = /0 /0 (16 — 2® — 2y*)dx dy = /0 (16:0 — §x3 — 29[:3/2) 2_dy
R

15.2 Double integrals over general domains
y-simple (or Type I): A region R is of Type I, if
R= Ry, ={(z,y) :a <z <bg(r) <y < golr)}.
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Then

4 [ reaa~ [ b / (()) F(z,y)dy da.

z-simple (or Type II): A region R is of Type II, if

R=R,y={(z,y):c<y<d, h(y) <z < ho(y)}.

J[ tamia= [ d / hf()y) F (o, y)dz dy.
| ly

Example 41. A region D : 22+ y?> < 4. Rewrite it as y-simple, and x-simple region.

Then

. -
.4 \
R 0 4
\\eg.../ r

Solution:
e y-simple: -4 —22<y<+v4—a? —2<x<2
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o r-simple: —\/4 —y? <z < /4—9y? —2<y<2
Example 42. Find [[ zdA, where z = x + 2y, R is the region bounded by y = 2x* and
R
y=a%+1.

Solution: The intersection points of y = 22% and y = 22 + 1 are v = £1. Thus
R={(z,y): -1 <z <1,22> <y <az?+1}.

1 pz?+1 1 39
//sz:/ / (:B+2y)dyd:v:/ (=3z* —2® + 227 + 1) do = ==.
- —1J222 -1 15

Example 43. FEvaluate ffD Iny dA, D is the region bounded by 3y = x + 2 and x = 1.

L~
o

P
EH

—

Solution: The intersections are (1,1),(4,2). Thus D = R,, = {(z,y) : 1 <y <

2,y* < x <3y —2}. Thus
2 3y—2
//lnydA:// Iny dz dy
D 1 y?

2
=/ (By—2-9y*)Iny dy
1

32 13 32 13 ?
= (22 =2y — =¥ Iny — (¢ — 2 — =
{(Qy Y 3@/) ny (4y y gy) 1

33



2 19
— _Zlhoy
5 et g

General Region:
A region R has to be subdivided into a number of such regions and calculate the integral
separately. If a region can be regarded either as a Type I region, or a Type II region, in

some cases, the order of integration is significant.

Changing the order of integration: Some regions can be regarded as of Type I or of
Type II. We may use two different ways to express a double integral over such a region
as iterated integral. In some cases, both ways are appropriate, and give the same result.

However, in some cases, one iterated integral can be evaluated, but the other cannot.
Example 44. Find f03 fy92 ysin(z?)dxdy.

Since the integral fy92 ysin(z?)dz cannot be integrated analytically, this iterated integral

cannot be integrated in this order. We need to change the order.

Solution:

3 9 9 Nz 1— 1
/ / ysin(z?)dxdy = //ysin(a:z)dA = / / ysin(2?)dydr = LSS.
0 Jy? 5 0o Jo 4

4 2
Example 45. Sketch and shade the region of the integral / / V1+y3 dydx, then
0 Jyz

evaluate the integral.

"~y

(0,2)

o (4,0)

// 2l

F

R\ 4
x

Solution:

{(z,y) Ve <y<2,0<2<4} - {(z,y): 0<y<2,0<z < y°}
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4 2 2 py?
// \/1+y3dydx:// V14 y3 dr dy
o Jyvz o Jo
2
=/ v+ dy

0

9
1
/g\/ﬂdu, u=1+1>
1
2 52
2y =22
9 9

15.3 Double integrals in polar coordinates

Polar coordinates: = = rcosf, y = rsinfl. A polar rectangle is defined to be R =
{(r,0) :a <0< p,a<r <b}, where 0 < —a < 27.
The double integral over a polar rectangle R is evaluated by the iterated integral:

B b
//f(x,y)dA:/ / f(rcos@,rsin@)rdrdd, dA = rdrdf.

Example 46. Fmdffsz where z = e~ @) R ={(z,y): 2 >0,y > 0,22 +1> < a?}.

Solution: In polar coordinates, S = {(r,0): 0 <6 <7/2,0<r <a}

/2 a 1— —a?
// 2dA = / / e~ rdrdd = u.
5 0 0 4

IfR={(r0):a<0<p3,h(0) <r<hyb)}, then

ha(6)
//f r,y)dA = / / f(rcos@,rsin@)rdrdd.
h1(0

Example 47. Find the volume of the solid above the x-y plane, under the paraboloid z =
2% + 9%, and inside the cylinder x* +y* — 2z = 0.

Solution: The base of the cylinder is the circle in xy-plane (z—1)*+y? = 1 with center
(1, 0) and radius 1. In polar coordinate system, the equation of the circle is r = 2 cos#.

Thus
R={(r,0): —7/2<60<7/2,0<r <2cosb}.

w/2 2cos 6 w/2
// zdA = / / r?rdrdd = / 4 cos* Hdb
7/2J0 —7/2
1
= /_M2 (2 + 2 cos(20) + B Cos(40)) df = 37%
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15.4 Applications of Double Integrals

Volume of solids under a surface: Let z = f(z,y), (z,y) € R define a surface S, where
f(z,y) > 0 for all (z,y) € D. Then the volume V' of the solid lying directly above D is:

V://f(x,y)dA.

Example 48. Find the volume under the surface = = 4 — 2% — y? that projects onto the
region
R={(z,y):0<x<1,0<y <1}

Solution:

Example 49. Find the volume of the solid bounded by z = sinx cosy, the planes x = 7/2

and y = /2, and the three coordinates.

w/2 pw/2
V://sz:/ / sin x cos ydx dy = 1.
0 0
R

Solution:

Example 50. Find the volume of the sphere x* + y? + 2? = a?.

Solution: Let R = {(z,y) : 2> + y* < a?}. Then

V—2//sz—2//\/a2—x2—y2dA
R R
a 2

:2// mrdedrzz// rva? — r2dfdr
D 0o Jo
a 0

:47T/ der:—%r/ Vudu, u=a*>—r?
0 a?

2 4
= 2= u??|% = —7a®.

3 3
Mass of the lamina: Let z = p(x,y), (z,y) € D define the density of the lamina occupies

the region D. Then the mass m of the lamina is:

m = / / o, y)dA.
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Example 51. Find the mass of the lamina that occupies the region D = {(z,y) : 0 <z <
1,0 <y < 1} with the density function p(z,y) = zye®

m = // (z,y)dA = //J:ye dz dy
"1 e—1
/0 bye L_ dy_/ =

Moments and Centers of Mass: Now lets find the center of mass of a lamina with

Solution:

density function p(z,y) that occupies a region D.
Recall that the moment of a particle about an axis is defined as the product of its mass
and its directed distance from the axis. The moments of the entire lamina about the x-axis

and about the y-axis are:

M, = //yp(%y)dfl, M, = //fcp(fc,y)dz‘l

The center of mass of a lamina occupying the region D and having density function p(z,y)

and mass m are:

@)= (000,

Example 52. Find the center of mass of a quarter circle of radius r, assuming that the

density throughout is uniformly constant.

Solution: Assume p(z,y) = 1. m = mr?/4, My, =r*/3, M, =13/6, (Z,7) = (5=, 55).

Example 53. Let p(x,y) = 2°+y?, and D is a triangle bounded by x = 0, x =y, x+y = 2.

Find the mass of the lamina and the center of mass.

Solution: m = 4, M, = 175, M, = 37 (Z,9) = (

w

8l~

ot
~—
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15.5 Surface area

Surface area: For a differentiable surface S: z = f(z,y), (x,y) € D, the area of the

surface is // S — // \/(fz)2 +(f,)2+1dA.

dS = /()2 + (f,)? + 1 dA.

Example 54. Find the area of the surface = = y? + x that lies directly above the region

{0<z<V2,2<y<+V2}.

Solution: Change the order: {0 <z <y, 0<y < \/§}

V2 V2 V2 oy
A= / / V2 + dy?dydx = / / V2 + dy?dxdy
0o Ja o Jo

V2 1 /10
:/ y\/2+4y2dy:§ Vudu, w =2+ 497
0

2

Example 55. Find the surface area of the sphere a2 + 3% + 22 = a2.

Solution: Let R = {(z,y) : 2* + y* < a®}, 2 = \/a? — 22 — y2. Then
T )

2y = — , 2y =— .
fa? — 22 — 2 fa? — 22 — 2
surfaceareaz?//,/z§+z§+1dA:2// a dA
R R \/aZ — 3% — 2
a
=2 ————rdfdr, x =rcosf,y=rsinf
/] 7= y

a 2 r a r
= 2a ———dfdr = 4ma —dr
/o /0 VaZ — 12 /0 VaZ — 12

0
= —27Ta/ v Pdu, uw=a®—r?
a

2

= 47a®.
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15.6 Triple Integrals, Applications

Triple integral of f(x,y,z) over the solid E:

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

o If f =1, the triple integral is the volume of the solid E.

e If f is the density function, the triple integral gives the mass of FE.

Triple Integral over a Rectangular Box

A rectangular box is the region in 3-dimensional space defined by
B={(z,y,2):a<zx<bc<y<dr<z<s}

Fubini’s Theorem: If f(z,y, ) is continuous on the rectangular box B, then

// f(l“»y,z)dvz/j/cd/abf(x,y,z)dxdydz.
B

This integral can also be evaluated by the other orders of the variables.

Example 56. Find the mass of B = {(x,y,2) : 0 <2 <2,0<y <2,0<z<2} with the
density function
0(z,y,2) =z +y+=

M:///5(x,y,z)dv:///(ery—l—z)dV
/// x+y+zda:dydz—// —2? + a2y + 12) :Odydz

// (2y + 22+ 2) dydz—/ (y° +2yz+2y)|yzodz_/(4z+8)dz:24.
0

Triple Integrals over a General Region

z-simple region (Type I). The region is bounded by a cylinder F(x,y) = 0, and the

graphs of two functions of x and y:

E=A{(z,y,2): (x,y) € D,us(x,y) < z < us(x,y)},
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where D is the region in (z,y) plane bounded by the graph of F'(z,y) = 0. A triple integral

over a region F of type I is evaluated by

[ st = [[ ([ st an

z-simple region (Type II). The region is bounded by a cylinder F(y,z) = 0, and the

graphs of two functions of y and z:

E={(x,y,2): (y,2) € D,ui(y,2) < x < us(y, 2)},

where D is the region in (y, z) plane bounded by the graph of F'(y, z) = 0. A triple integral

over a region E of type II is evaluated by

///f(x,y,z)dv = // (/::i:) f(x,y,z)dx> dA.

y-simple region (Type III). The region is bounded by a cylinder F(z,z) = 0, and the
graphs of two functions of x and z:

E={(z,y,2): (z,2) € Dus(z,2) <y < wus(z,2)},

where D is the region in (z, z) plane bounded by the graph of F'(x, z) = 0. A triple integral
over a region E of type III is evaluated by

/// fz,y,2)dV = // </::i:) f(=z,y, z)dy) dA.

Remark. If a region is not of any of these types, we can subdivide this region into a finite
number of regions of these types. The triple integral is the sum of triple integrals over

sub-regions.

Example 57. Describe the region E by z-simple, x-simple, and y-simple respectively, where

E is the region bounded by paraboloid y = 2 + 2% and y = 4.

=
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The projections are:

Solution:

o z-simple: —\/y — 12 <2< Jy—a? 2?2 <y<4, 2<z<2

o y-simple: 22+ 22 <y <4, —V4—a2<z<+V4—22 —2<z2<2

o r-simple:—\/y — 22 <z <y —22, 22 <y<4 —2<2<2

Example 58. Evaluate [[[(x + y)dV , where E is the tetrahedron bounded by planes
E
r=0,y=0,2=0, and x +y+ 2z = 2.

NT

2

>

[
X

Solution: We consider F as z-simple region. Then the projection to xy-plane is the

triangle bounded by x =0, y = 0 and z + y = 2. Thus

0<2L52—2—-y,0<y<2—-20<2x<2
2 2—x 2—x—y
///(x—i—y)dV:/ / / (x +y) dzdydx
o Jo 0
E
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2 2—x
:// (x+y)(2—2x—y) dydx
o Jo
2 2—x
:// (22 — 2% — 22y + 2y — v?) dydx
0o Jo

:/02 {(Qx—xz)(Q—x)—x(2—x)2—|—(2—x)2—%(Q—w)?’} dzv

15.7 Triple integrals in cylindrical coordinates.

Cylindrical coordinate system uses (r, 0, z) to specify a point in space, where r and 6 are

polar coordinates of the projection of the point on the xy-plane.

x=rcosl,y=rsinf,z=z r=+/22+y?*cosh=—,sinf==2==z
r

<

Example 59. (1,0,2) = (-1,7,2) = (z,9,2) = (1,0,2); (z,9,2) = (vV/3,-1,2) =
(r,0,z) =(2,-7/6,2).

Suppose the region E of integration is of type 1. A triple integral can be evaluated with

the cylindrical coordinates:
x=rcosb,y=rsinf, z =2z, dV =rdzdrdf.

Let D be the projection of E onto the xy-plane. Then

///fxy av = ///() (5,9, 2) dzdA

h2(0) 2(r cos0,rsin 0)
/ / / f(rcos@,rsind, z)rdzdrdf.
h1(60 (rcosf,rsinf)

Example 60. Find the integral [[[(2*+ y*)dV , where E is the solid bounded by
E

2< <2 —Vi—2<y<Vi-—a? a2+ 2 <2< 2
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Remark. The question is equivalent to the integral

NZ—
// / (2% +y?) dz dy du.
—2J—Vi4—z? :52+y

1z

|
*
1
I
I
1
I

2

G =AY
S

rpmjécﬁﬁn lo %4 f}
L/D; X+ =l

X

Solution: Note that E is the region bounded by the cone z = /22 + y? and the plane
z = 2. In cylindrical coordinates, we obtain 0 <r <2, 0 <6 <27, r < 2z < 2. Thus

o 2 2
///(x2 +y*)dV = / / / r*rdzdrdf = 16—7T
o 0 0 r i)

Example 61. Find the integral [[[ zdV , where E is within 2* + y*> = 4, below z = 8,
E

above z = 4 — x% — 2.
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Solution: By cylindrical coordinates,

E={0<r<20<0<2r4—1r*<2<8}.

2 2 8
///de:/ // z rdz dr df
0 0 4—r2
E
27 2 1
= / / 57"22 S e drdf
0 0

27 2 1

_/ / —r(48 + 8% — rt) dr df
0 0 2

271'1

1 352
= / —(24r% + 21t — =¢© 3:0 dd = —m
0 2 6 3

15.8 Triple Integrals in Spherical Coordinates

A point P in the space may be specified (p, 0, ¢):
&
=

Y

= psingcosh,y = psingsiné, z = pcos ¢, dV = p* sin pdpdpds,

oz,y,z) 2 -
where a(p,g, 5 = psing.

Example 62. (z,y,2) = (—/3,1,2), find (p,0, ).

If a region E is specified in spherical coordinates, then

/E// f(z,y,2)dV = /E//f(psinqbcos 0, psin ¢ sin 6, p cos ¢)p* sin pdpdde,

where the order of integration depends on the definition of E.

Example 63. Find the integral I = [[[ \/2? + y*> + 22dV, where E is region between the
E
sphere x? +vy% 4+ 22 = 1, and the sphere 2% 4+ y? + 2% = 4.
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Solution: It is easy to see that 1 < p <2,0<60 < 27,0 < ¢ <. Thus

2m s 2
I—/// \/x2+y2+22dv—/ / / V p2p? sin pdpdpd
o Jo Ji
E

([ ) ([ ) ([ 0)-

Example 64. Find the integral I = [[[ 2dV, where E is region within the sphere x* +
E

y*> + 2% =1 and above the plane z = 1/2.

i‘

X

Solution: The intersection of the sphere z? + y* + 22 = 1 and the plane z = 1/2 is

2?4y =3/4,=0<0 < 2.
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To find the interval for ¢, we look at the intersection of the solid and the yz-plane:

F

V3/2

73 =V3=¢=n/3=0<¢<7/3

¥ =3/4=y=13/2=tan¢ = ——

z2>1/2=pcos¢p>1/2=p> S0 0

m2+y2+z2§1¢p2§1:p§1.

2 pw/3  pl
I = /// 2dV = / / / p cos ¢p° sin pdpdpdl
o 0 0 1/(2cos ¢)

1 2r  pw/3 1
= &1 i /0 sin ¢ cos ¢ (16 — ¢) dodt = S(Z

15.9 Change of variables in multiple integrals.

Thus

Change of Variables for a Triple Integral:

Change of Variables for a Double Integral: Suppose that we want to integrate f(z,y)
over the region R. Under the transformation T : = = g(u,v),y = h(u,v), the region R

becomes S, and the integral becomes,

//fxydA /fg, I, 0)dudo.

= 8—x@ — @%, and is called the Jacobian of the transformation.

Ouodv Oudv

where

9(,y)
O(u,v)

o dA = J(u,v)dudv.

o J(u,v) :'

e For polar coordinates © = rcos6, y = rsinf, J(r,0) = r.
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e For elliptic coordinates © = arcosf, y = brsinf, J(r,0) = abr.

Example 65. Use the change of variables x = 2u+3v, y = 2u — 3v to evaluate the integral
[[(x + y)dA where R is the trapezoidal region with vertices giwen by (0,0), (5,0), (5/2,

5?2), (5/2, -5/2).

Solution: The trapezoidal region R is bounded by four lines: y = z,y = —x+5,y = x —
5,y = —z. After the transformation , we get a rectangle S: u = 0,v = 0,u = 5/4,v = 5/6.

The Jacobian is -12. Thus 195
R

Example 66. Find [[ xydA, where R = {(z,y) : 2* + % <1,z >0,y > 0}.
R

Solution: Let x = rcosf,y =6rsinf. 0 <r <1, 0<60<7/2.

w/2 pl
// rydA = / / 2 cos 0 sin @ 6rdrdd
R 0 0
1 1
=6 <ZLT4>

Change of Variables for a Triple Integral: Suppose that we want to integrate f(z,y, 2)

1 3
(5 SiIl2 0) 3/2 = Z

0

over the region R. Under the transformation 7" : z = g(u, v, w),y = h(u,v,w), z = k(u, v, w)

the region R becomes S, and the integral becomes,

/R//f(x,y,Z)dV:/S//f(g,h,k)%dudvdw,

where
oz dz Oz
ou Ov Ow
O@y2) | oy o oy
ou Ov Ow
O(u, v, w) Pl S
ou Ov Ow

and is called the Jacobian of the transformation 7', and

dz,y,2)

v = O(u, v, w)

dudvdw.

e Cylindrical coordinates: J(r,0,z) =r.
e Spherical coordinates: J(p, ¢,0) = p*sin ¢.
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Example 67. Find the volume of the solid R bounded by the coordinate planes and the

surface /x + \/y +/z = 1.

Solution: Let z = u?,y = v?, z = w?. After the transformation , the solid R is changed
to S, which is bounded by the plane u+v+w=1 and the three planes u=0, v=0, w=0. The

Jacobian is uvw. Thus

1 1—u l1—u—v 1
V:///dV:/ / / Suvw dwdvdu = —.
J 0o Jo 0 90
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16.1 Vector fields.

Vector Fields

In a two-dimensional space,vector function ﬁ(x,y) = (P(z,y),Q(z,y)) = P($,y)f+
Q(x,y)7 is a 2-dimensional vector field.

In a three-dimensional space, F(z,y, z) = (P(z,y,2), Q(z,y,2), R(z,y, 2)) = P(x,y, )i+
Q(z,y,2)j + R(z,y, 2)k is a 3-dimensional vector field.

Vector fields can be visualized by diagrams.

Example 68. Gradient Vector Fields: Let f(x,y) = x>+ y*. Then ﬁ(a:,y) =Vf(z,y) =
(x,y) is a vector field.

¥

b S S, . S T T £ 1 N S A A A s
SONOX AT L A AN S
ACKAANT L T ARINOAR
b VU S P T [ I e Y VLN W
N N T T W T Y P B R N Y A
-‘-\.“‘\.\“.1_""’4’.’-—‘
1 1 1 1 1 I_\:
EEEDIR) N N E N E D
R A R A B N GV Vi, S N
Cal W AN N S LI Wl e W Vi ]
r"///ﬁ’ff__\_\\\\\\““-
SOOI T T LA AAC KA
¢ NI AT AN
///fz’!f_s_l\\\\\\

Conservative Vector Fields

A vector field F' is conservative if there exists a function f such that F = V f . In other
words, a vector field is conservative if it is the gradient field of a (scalar) function. The
function f is called a potential function of F.

Remark. The potential function of a conservative vector field is not unique.

Example 69. (a) Verify that F= (y cosx,sinx) is a conservative vector field with potential
function f(x,y) = ysinz.

(b) Verify that F = (y2,2zy + €%, 3ye®?) is a conservative vector field with potential
function f(z,y,2) = zy* + ye.

Solution: (a) Vf = (f,, fy) = (ycosx,sinz). Thus F = Vf.
(b) V= (fu, fy, [-) = (7, 22y + €°*, 3ye®*). Thus F=Vf.

A Necessary and Sufficient Condition for a Vector Field to be Conservative:
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Let F = (P, Q) be a vector field in a simply-connected region D. Suppose P and ) have

continuous first-order derivative in D, then F' is conservative if and only if

P, =Q,.
Example 70. (i) Show that the vector field F = (3 4 2zy, 22 — 3y?) is conservative.
(ii) Find a potential function of this field.
Solution: (i) Let P = 3+ 22y, Q = 2> — 3y*. Since P, = 2z = Q,, F is conservative.
(ii) Let f(z,y) be a potential function. Then F = (f,, f,) = (P, Q),
fo =34 22y, f, = 2° — 3y°.

fe=3+2zy= f(r,y) =3x+ 2%y +gy) = fy=2"+4(y) =
=3y =22+ 4 (y),= g y) = -3y = g(y) = -,
Hence,
flz,y) =3z + 2%y —y°.

Example 71. Find the potential function f(x,y, z) of the vector fields: F = (z,2yz, z+1>).

Solution:  (a) Let f(z,y,z) be a potential function. Then F = (fs, fy, f.) =
(Z7 2yz7 x + y2)7
fx = Zafy = 2yzafz :$+y2'

fo=z=[f=zz+4(y,2) =
fo=9y=22=9(y.2) =y’2+ h(2), f =22+ ¥’z + h(2) =
fr=x+y +H(z) =2 +y* =N (2) =0= h(z) = constant, C.

Hence,
f=zz+y*2+C.

Example 72. Let f(x,y,z) = xzyzInz be a potential function of F. Find F.

Solution:

F= (fu, fur /) = (yzInz, 2z In 2z, 2y In 2 + zy).
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16.2 Line integrals.

e Line integral / f(z,y)ds: The area of a "fence” with C' as the base, and the height

c
is given by f(z,vy).

e The mass of the wire C', if f is the density of the wire.

1. Line Integrals of Scalar fields in 2-D

Let C be a smooth curve given by = = z(t),y = y(t),a < t < b, or equivalently, by
the vector equation 7(t) = z(t)i + y(t)j. Let the density at a point (z,y) on C be f(z,y).
Subdivide this curve segment into a number of small segments. The weight of a small
segment of the curve is approximately f(z*, y*)As, where (z*,y*) is a point in this segment,
and As is the length of this small segment. The sum ) f(z*,y*)As is an approximation
of the total weight of the curve segment. The total weight of C is Alir—I}o S flx*, y*)As.

Definition 3. If f is defined on a smooth curve C, then the line integral of f along C' is

/Cf(rc,y)ds = lim > f(2",y)As

if the limit exists.

This is also called the line integral of type I.
An interpretation of line integral: The area of a "fence” with C' as the base, and the

height is given by f(x,y).

Calculation of a line integral: If the smooth curve C is defined by parametric equations
r=uz(t),y =y(t),a <t <b, then

/C F(,y)ds = / fa )V OF T WORd,  ds = VI OF + Y OFdt

If C can be subdivide into a finite number of segments: C' = C,|JCyJ---|JCy, and
smooth on each segment, then the line integral is calculated for each segment and the sum

is the line integral of C:

/Cfd(s: leds%—-“—i—/cnfds.

Example 73. Find the mass of C with density f(x,y) =y, where C is the cycloid x =
t—sint,y =1—cost, 0 <t <21 .
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Solution:

/Cyds:/oﬂy(t)\/[a:’(t)P—i—[y’(t)]th:/Oﬂ(l—cost)\/Q—Qcostdt

- /02 4sin3(%)dt _ 3 {Cos(t/Q) _ %COS?’(t/Z)} T %

0

Example 74. FEvaluate fc 4x3ds, where C is the curve shown below:

T
2
»
Il
i

ff.: BeAEEE §
Eligr=i=] ’./‘Cgly 7ol

- | | —

Solution: The three curves are:

Crix=ty=—-1,-2<t<0; Cr:x=ty=t3-1,0<t<1; Cy:x=1y=t0<t<2.

0
/ dz’ds = / 4312 4 0%dt = —16,
Ch -2
1
2
/ dz’ds =/ 474/12 + (3t2)2dt = 2—7(103/2 - 1),
Cs 0
2
/ da’ds = / 4(1)%V/02 + 12dt = 8,
Cs 0

2
/ 4ads = / 4a*ds +/ 42°ds +/ 4r3ds = —(10%% — 1) — 8.
C C1 Co C3 27

Special cases: ds = dx,ords = dy: [, f(z,y)dr and [, f(z,y)dy are called respectively

thus

line integral of f along C with respect to z and y. Suppose C is defined by parametric
equations x = u(t),y = v(t), a <t <b, then

/CP(:U,y)dm + Q(z,y)dy = / [P(u,v)u'(t) + Q(u, v)v'(t)]dt.

Example 75. Find I = [.(z + y)dz + (x — y)dy , where C is a curve defined by x =
e'sint,y = e’ cost,0 <t < /2.
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Solution:
w/2
I= / (z+y)dr+(z—y)dy = / [(e'sint+e' cost)(e' sint) + (e’ sint—e’ cost) (e’ cost)]dt
C 0

/2 T 1 1
= / 2e% sin(2t)dt = / e” sin(w)dw = iew(sinw —cosw) = 5(67r +1).
0 0

2. Line Integrals of Scalar fields in 3-D
Calculation of a line integral: If the smooth curve C is defined by parametric equations
r=ux(t),y =y(t),z = z(t),a <t <, then

b
[ 1wy 2as = [ o) VEOP + HOP + FEPar
Example 76. Find [, (zy — z)ds, where Cis the cycloid x = t,y =1*,z =33, 0 <t < 1.

Solution:

[ev=21as = [ @)V EOP+ P+ F@Pa = | 5Vivae+iva - oo

3. Line Integrals of Vector fields

Definition 4. Let F' be a continuous vector field defined on a smooth curve C : 7 = 7(t),a <
t <b. Then the line integral ofﬁ along C is:

b
/ﬁﬁE/ﬁwmwﬁm:/FTm
C a C

which can be interpreted as the total work done by this force vector field when this

object is moving from one end of C to the other end of C.

/ Fodi= / P(z,y)dz + Q(z,y)dy, if F = (P(x,y),Qz,y));
C C

[ Fear= [ PGy 2o+ Qe )y + Rlavy. 2
C C

if [ = (P(z,y,2),Q(z,y, 2), R(z,y, 2)).

Example 77. Find fcﬁ - dr, where F= (z,y,z) and Cis: © = cost,y = sint, z = sint,
0<t<m/2.
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Solution: By the curve C,
r(t) = (z,y,2) = (cost,sint,sint), 0<t < m/2.
F(7(t)) = (z,y, z) = (cost,sint,sint)

b
/ﬁ-df:/xda:+ydy+zdz=/ F(# (1)) -7/ (t)dt
C C a

/2
= /0 [(cost)(cost) + (sint)(sint)" + (sint)(sint)’|dt

/2 1 ]
= / sint cos tdt = = (sint)?[}/* = =
0 2 2

16.3 Fundamental theorem for line integrals.

Fundamental Theorem for Line Integral: Let F=vV f be a conservative vector field,

and C be a smooth curve defined by parametric equation C': 7= 7(t),a < t < b. Then

/C Fdif = f(7(b)) — f(7(a)).

Path Independence of Line Integrals: Let F be a vector field continuous in an open
connected region. The following statements are equivalent:

(a) The line integral is independent of path.

(b) The line integral is zero along any closed curve.

(¢c) F is a conservative vector field.

Example 78. The vector field F= (3+2xy, 22 — 3y?) is conservative. A potential function
of this field is f(x,y) = 3z + 2*y — y*. Find [,(3 + 2zy)dx + (2* — 3y*)dy , where C is a
curve defined by v = e'sint,y = e¢' cost,0 <t < .

Solution: To find the line integral, look at the starting and ending point of the curve.
Whent=0,2 =0,y =1. Whent =m,x =0,y = —e”™ . Hence

/(3+2xy)dx+(x2—3y2)dy = / F-di = f(7(m))— f(7(0)) = f(0,—e™)— £(0,1) = &> +1.
c c

Example 79. Given f(x,y,2) = xz + y*z is a potential function of the vector field F =
(2,2yz, x+y?%). Find fCﬁ-dF, where C'is a curve defined by x =ty =12,z =2t,0 <t < 1.
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Solution: To find the line integral, look at the starting and ending point of the curve.
Whent=0,2=0,y=0,2=0. Whent =1,z =1,y =1,z =2 . Hence

/F-dF:f(l,l,Q) — £(0,0,0) = 4.
C

A new method to find f such that ﬁ(x,y, z) =V f:
1 —
flos) = [ Flenty.t2) - (.2 di e
0

Proof. Let C be the line segment from FPy(xg, yo, 20) to P(x,y, z), where Py is arbitrary.
C:rt)=1—=t)Ph+tP=((1—-t)axg+tx,1 —t)yo+ty,1 —t)zo +12),0 <t < 1.
Usually we take Py = (0,0,0). Then

C:7(t) = tP = (tz, ty, t2),0 < t < 1.

f(x,y,z):/Cﬁ(x,y,z)-df+c:/0 F(F(t)) - 7'(t) dt + ¢

1
= / F(ta,ty,tz)-7'(t) dt + c.
0

Example 80. Find f(x,y,z) such that Vf = F = (2,2yz,x +y?), and f(1,1,—1) = 5.

Solution: Take Py, = (0,0,0) (Fp is always arbitrary). Let C : 7(t) = (1 —¢)(0,0,0) +
t(z,y,2) = (te,ty, tz),0 <t < 1.

f(x,y,z)z/ﬁ-d?%—c

c
1 —

:/ F(ta, ty,tz)-7'(t) dt + ¢
0
1 —

:/ F(tx,ty,tz) - (z,y,2) dt +c
0

1
= / (tz, 2tytz, to + (ty)?) - (2, y, 2) dt + ¢
0

95



1
= / (tzw + 2t%9°2 + tza + t7y%2) dt + ¢
0

1
= / (2tzx + 3t%y*2) dt + ¢
0

:a:z+y2,z—|—c.
f(,1,-1)=5,= -2+c=5=c=T.

flz,y,2) =2z +y*2 + 7.
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16.4 Green’s theorem.

Green’s theorem gives the relationship between a line integral
around a simple closed curve C and a double integral over the
plane region D bounded by C.

Green’s Theorem. Let C be a positively oriented (counter-clockwise), piecewise smooth,
simple closed curve in the plane, and let D be the region bounded by C'. Let F (z,y) =
(P(x,y),Q(x,y)). If P and @ are functions of (x,y) defined on an open region containing

D and have continuous partial derivatives there, then

%Pd:z:Jery:j{ﬁ-dF:// <8—Q—8—P)dxdy.
c c p \ O dy

Properties:
e If F is conservative, then [ F.di=0.

e For a closed region R with boundary C', the area of R is:
1
A(R) = —/ xdy — ydx.
2 Jc

Example 81. Use Green’s Theorem to evaluate fc rydx + 2%y2dy where C' is the triangle
with vertices (0,0), (1,0), (1,2), with positive orientation.

A
74 (1,7)

. S
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Solution: D is the triangle with vertices (0,0), (1,0),(1,2). Then D = R, : 0 <y <
20,0 <x < 1.

% vydr + 2%y dy = // 22y° — x)dxdy —/ (/ (2zy° — x)dy)dxr = g

Example 82. Use Green’s Theorem to evaluate fc(sina: +y3)dx + 6yzdy, where C' is the

perimeter of the bounded region bounded by v = y* and y = x* with positive orientation.

Solution: Note that @, — P, = —3y?. By Green’s Theorem,

/C(sinx + ) dx + eV dy = // (—3y*)dA.
D

To find D, the intersection between x = 3? and y = 2%: (0,0), (1,1). Thus

D: 2?<y<yz, 0<z<1.

/(smx+y Ydx + €Y dy—// —3y*)dA = // —3y?)dydx

Ve _ 3/2 — (_ 5/2 171:_3
/0< YV i = /0( +af)dr = (207 4 o)y =

Hence
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16.5 Curl and divergence.

Divergence measures the magnitude of a vector field’s source or sink at a given point, in

terms of a signed scalar. The curl of a vector field measures how a fluid may rotate.
Let

-0 =0 8 8 8 (9
V= 28_+j8_y+k§_<0_ B 8_)

the vector differential operator.
e The divergence of Fis: div F = a P 9 o Q4 %f =V.F.

e The curl of F is:

= = OR 0Q 0P_8R 6@_6P o
curlF-VXF-(a—y 32) +(8z (%U) +(3m ay)k—

U Pl =i
Q Flo =
= Ple =

o Ifcurl F = (ata point P, then F is said to be irrotational at P. The F is conservative.

o div curlF = 0.

Example 83. Let ﬁ(x,y, 2) = (vz, 293, 2y2) = vz +1yd] + xyzl; Find div ﬁ(x, y,2), div
F(1,-2,-1), curl F(z,y,2), curl F(0,1,1).

Solution: Let P(x,y,2) = xz,Q(z,y,2) = zy®, R(x,y, 2) = vyz. Then
div ﬁ(x,y, z) = ?95—1— 99 —l—aR = 2+ 3zy? + 2y,
div F(1,-2,-1) = —1 + 12—2=09,

i ]k ik
cwl Floy2)=|2 2 2= 2 2 2 |=Guo—yssd),
P @Q R Tz 1Y TYZ

curl F(0,1,1) = (0,—1,—1).

16.6 Parametric surfaces and their areas.

Let 7(u,v) = z(u,v)i + y(u,v)j + 2(u,v)k, (u,v) € D. Then {(z,y,2) : © = z(u,v),y =
y(u,v), z = z(u,v), (u,v) € D} is called a parametric surface S represented by 7.

Some special surfaces:
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e Ellipsoid
22 2 22
1. Cartesian (rectangular) equatlon — + " + — =1
2. Parametric form x = asin ¢ cos 0, Yy = bsmgbsm 6,z = ccos ¢, where 0 < 6 < 2,
0<o¢<m.
e Elliptic cone
2 2 2
1. Cartesian equation $— + = - 0
b2 2

2. Parametric form x = avcos@,y = bvsinf, z = cv, where 0 < 0 < 27w, v € R.

Elliptic cylinder

22 P
1. Cartesian equatlon -+ 5]

2. Parametric form x = acosf,y = bsin6, z = v, where 0 < 6 < 27.

=1.

Hyperbolic cylinder

2 2
x
1. Cartesian equation — — v _ —1.

a? b2

2. Parametric form x = asinhu,y = bcoshu, z = v, where u,v € R.

Hyperbolic paraboloid

2 2
x
1. Cartesian equation — — vy _ —Z.

2 2
a b
2. Parametric form 2 = a+/vsinh u, y = by/v coshu, 2 = v, where u,v € R.

Torus

1. Cartesian equation z? + ¢ + 2° + ¢ — a® — 2c\/22 + y2 = 0.

2. Parametric form « = (¢ + acosv)cosu, y = (¢ + acosv)sinu, z = asinv, where
O0<u,v<22m,c>a>0.

Example 84. Ellipsoid

can be parameterized as
x =asin¢cosl,y =bsin¢sinb, z = ccos ¢,
where 0 < 0 < 2w, 0 < ¢ <.
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Tangent plane. The tangent plane of the parametric surface S at a point (ug,vg) is the

plane containing the two tangent vectors 7, (ug, vo) and 7,(ug, vg)-
Surface area.

Case 1: For a surface S: z = f(z,y), (z,y) € D, the area of the surface is

//dS /\/f )2 41 dA.

dS = /()2 + (f,)? + 1 dA.

23/2

Example 85. Find the area of the surface z = 2y+ that lies directly above the region

D={(z,y):4<2<11,0<y < 3}.

Surface Area = / / \/ (2,)? 241 dA
//\/ 2+2241dA= //\/ﬁdA

/ /\/x+5dydx:/ 3vx + bdx
1 Jo

4

Solution:

— 2z +5)¥2|, = 2(64 — 27) = T4.

Case 2: S: 7(u,v) = z(u,v)i + y(u,v)] + 2(u,v)k, (u,v) € D. Assume that S is covered

just once as (u,v) varies throughout D, then the surface area of S is

:// 17 % 7| dA,
D

where

Example 86. Find the surface area of a sphere with radius r.

Solution: The parametric surface is: z = rsin¢cosf,y = rsin¢sinf, z = r cos ¢,
where (¢,0) € D={0<¢ <7,0<60<2r}.

7y X 7y = r2(sin” ¢ cos 0, sin® ¢ sin 0, sin ¢ cos @),
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|7 X 7| = r? sin ¢.

A(S) = // |7y x 7p|dA = darr?.
D

Example 87. Find the area of the surface z = x? + y? that lies under the plane z = 4.

Solution: Projecting the surface to xy-plane, we get D : 22 + 1% < 4.

A:// 1+z§+z2dA:// 1+ 4(2? 4+ y?)dA
oV A= [ VI

27 2
= / / V14 4r2 rdrdd
o Jo

1 3/2 !
_ 2
=27 2 (1—1—47" )

= %(5\/5 —1).

0

62



16.7 Surface Integrals

1. Surface Integrals of Scalar Fields

Let f(z,y,2) be a function defined in a region in space containing a surface S. The

/ f(z,y,2)dS
s

If S is defined by z = g(z,y) and the projection of S onto the xy-plane is D, then

//gﬂx’y’ Z)dS:/Df(w,g(rv,y))\/mdA.

If S is defined by y = g(z, z) and the projection of S onto the xz-plane is D, then
J[ #awzas = [[ swgta2). e+ 1aa
S D

If S is defined by x = ¢(y, z) and the projection of S onto the yz-plane is D, then

[ stwvris = [[ ot 2102, foi + 2+ 104

Parametric Surfaces: Let S be be a smooth surface with parametric representation
Fu,v) = z(u, v)i + y(u,v)] + z(u, v)k, ) € D. Then

//fxy, )dS = //f Fu, )|, % 7 |dA.

The unit normal vector of the surface S is

surface integral of f over S is

— Fu >< F’U
n—= ~5g—"—5-.
|7 X 75|

Example 88. Fuvaluate ffs ydS, where S is the part of the plane 2z + 2y + z = 8 that lies
in the first octant .

Solution: R is the triangle bounded by lines x = 0, y = 0, 2o + 2y = 8. Note that
R=R,={(z,y):0<y<4—2,0<z<4}

By 2 =8 =22 — 2y, 2, = =2, 2z, = —2. Thus

//S 5= //RZ\/MCM = //}2(8 — 2z = 2y)/(=2) + (~2)? + 1dA
= 3/04 /04—96(8 — 22 — 2y)dydx = 3/04(4 — x)*dz = 64.
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Example 89. Evaluate [/ \/“;%dS where S is the surface given by 7(u,v) = (u +v)i +

(u—0)j+ W2+ 02k, (u,0) e D={0<u<1,0<wv<2}.

Solution: 7, x 7, = 2(u + v)i + 2(u — v)j — 2k. Thus

x4y /2/1
dS =4 ududv = 4.
//\/22+ o Jo

2. Surface Integrals of Vector Fields:

A surface S is orientable or two-sided if it has a unit normal vector n that varies
continuously over S. Let F be a continuous vector field defined in a region containing
an oriented surface S with unit normal vector 7. The surface integral (also called flux

integral) of F across S in the direction of 7 is

//ﬁ-d§://ﬁ-ﬁds.
S S

Remark: flux is the amount of "something” crossing a surface, such as water, wind, electric
field.

If F = Pi+ Qj+ Rk, and S is given by z = f(z,y) oriented upward and D is the
projection onto the zy-plane, then

//Sﬁ-dgz//D(—sz—sznLR)dA

Example 90. Find the flux of the vector field F =i+ yJ + z/g, S is the surface that is
composed of the part of the paraboloid z = \/4 — 22 — y? lying inside x*> +y*> = 1.

Solution: Project S to xy-plane, we get D : 2? + 3?> < 1. Change D to R = {(r,0) :
0<r<1,0<6<2r).

flu:v://Sﬁ-dgz//jj(—sz—sz—l—R)dA://D\/%Wdfl

4
= drdf.
//R —rar
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Parametric Surfaces: Let S be be a smooth oriented surface with parametric represen-
tation #(u,v) = x(u, v)i + y(u, v)j + 2(u, v)k, (u,v) € D.

//Sﬁ-dﬁz//F iidS = // (Fy x 7)) dA.

Example 91. Find the flux of the vector field F =i+ y) + zk across the unit sphere
24y + 22 =1.

Solution: 7(¢,0) = (sin ¢ cos,sin ¢sin b, cos @), where (¢,0) € D = {0 < ¢ < 7,0 <
0 <2r}.
75 x 7y = (sin® ¢ cos 0, sin® ¢ sin 0, sin ¢ cos ),

—

F - (Fy x 7) = 2sin® ¢ cos ¢ cos f + sin® ¢ sin” .

//F s = // ruxrv)dA_4§.

16.8 Stokes’ Theorem

Stokes’ theorem relates a line integral over a closed curve to a
surface integral. It is a generalization of Green’s Theorem to higher dimension.

Let S be an oriented piecewise-smooth surface that has a unit normal vector 77 and is
bounded by a simple closed positively oriented curve C. If F=Pi+ Q7j + Rk is a vector

field, where P, Q, R have continuous partial derivatives on an open region containing S,

then
/F’-d?z/ (V x F)-dS
C S

Remark. V x F = curlﬁ, dS = idS.
Physical interpretation: If F is a force field, then the work done by F along C' = the flux

of curlF across S.

Example 92. Let F=zi+ 2] + 2yl€, and let S be the surface whose boundary C' is the
curve of intersection of the plane 2x + 2y + z = 6 and the cylinder z* + y* = 4. Using

Stokes’ Thm evaluate / F - dr.
c
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where the surface S is z = f(z,y) =6 — 22 — 2y, (P,Q,R) =V x F.
By 2=6—-2x -2y, 2z, = =2, 2, = —2.

q . /OR 0Q\-. [OP OR\- [0Q OP\- - - _ -
F IlF=|——— —_— - = — —— k=2 2zk.
VX F, or cur (ay 8z>2+<8z 8$>]+<8:v 8@/) Pyt

Thus
(P,Q,R) =(2,1,2x).

The projection D of S on the zy-plane is the disk #? + y?> < 4. By polar coordinates,

Aﬁ'dF:/L(Vxﬁ)-dg
://D(—sz—szvLR)dA

://D(6+2a;) dA

2
:/ / (6 + 2r cos @)rdrdf = 24r.
o Jo

xr=rcosf, y=rsinb,
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Example 93. Let F = (=342, 2z,sin(z2 + 1)), and let S be the surface whose boundary C

is the curve of intersection of the plane © + z = 3 and the cylinder x® + y?> = 4. Using

Stokes’ Thm evaluate / F . dr.
c

Y

Solution: By Stokes’ Theorem,

/Cﬁ.dF://S(vXﬁ)-d§

= //(—sz — Qz, + R)dA,
D
where V x F = (P,Q,R). The surface S: z =3 —z. Thus z, = —1, z, = 0.

— = (OR 0Q\- (0P OR)- 0Q 0P\ - -
V x F, or, curlF—(a—y §>z+<§ %)j+<8m ay)k—(2+6y)k.

Thus
(P,Q,R)=(0,0,2+ 6y).

The projection D of S on the zy-plane is the disk 22 + y*> < 4. By polar coordinates,

/Cﬁ-dfz//s(Vxﬁ)-dﬁ
z//D(—sz—szqLR)dA

://D(2+6y) dA
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2 27
= / / (2 + 6rsind)rdrdd = 8.
o Jo

Example 94. Let F=zi+ fo—k 2yl;, and let S be the surface whose boundary C' is the

curve of intersection of the plane 2x + 2y + 2 = 6 and the cylinder x* + y*> = 4. Using
Stokes’ Thm find the flur of V x F, i.e., evaluate [J4(V x F)-dS.

Solution: By Stokes” Theorem,

//S(Vxﬁ)-dgz/cﬁ-dﬁ

For the curve C, let x = 2cost, y = 2sint, then z =6 — 4cost — 4sint, 0 <t < 2.

/ﬁ-df:/ﬁ-?’(t)dt
C C

2
= / (6 —4cost —4sint, 12cost,4sint) - (—2sint,2cost,4sint — 4 cost)dt
0

27
:/ (—12sint — 8sintcost + 24)dt
0

= (12cost — 4sin® ¢ + 241)|>7) = 48

16.9 The Divergence Theorem

The divergence theorem relates a surface integral to a triple inte-
gral.

Let E be a simple solid region bounded by a closed piecewise-smooth surface S, and
let 77 be the unit outer normal to S. If F' = Pi + Qj—l— Rk is a vector field, where P, Q, R

have continuous partial derivatives on an open region containing F, then

//ﬁ-dgz//ﬁ-ﬁdS:///divﬁdV
S S E

Example 95. Evaluate ffsﬁ - dS, where F = 3x2% + 3yj — 23k, S is the unit sphere
24y + 22 =1.
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Solution:

//Sﬁ'dgz///Edi”ﬁdvz//[E3dvz3é7r(1)3=47r.

Example 96. Evaluate ||, F-dS, where F = 3222+ (3y+yz)j — 23k, S is the unit sphere

Yyt 2 =1
//gﬁ'd§=///divﬁdV:///(3+z)dV
/ / / (34 pcoso) p SlIlde,OdgbdQ—/ / o +4p COS¢) B sin éddd

/ / smqf)—}——cosgSsmgb)ckﬁdQ-/ (—COS¢+—51n })|f=o A0
0

- /0%(2) do = 4r.

dS, where F = 2xy* + 22%yj + zk, S consists of three
2 < 4 on the top; 22 + 9> =1, 0 < 2 < 1 on the side;

Solution:

Example 97. Evaluate ffsﬁ
1

surfaces: z = 4 — 3x? — 3y%, 1 <

z =0 on the bottom.

//F ds = ///ddeV ///21: + 2% + 1)dV.
/ // (2r? +1) rdzdrd6_27r/0 (4 —3r2)(2r® + 1) dr

Solution:
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