M273 FINAL OVERVIEW

The formulas in the box will be provided on the exam.

dA =rdrdf dV =rdzdrdf dV = p* sin¢dpde do
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§12.1 VECTORS IN THE PLANE

- V= <Ul, U2>
Magnitude of a vector: [|v|| = \/v? + v3

- Geometric vector addition, “tip-to-tail”

- 6y = a unit vector which points in the direction of v

A%
v
§12.2 VECTORS IN THREE DIMENSIONS

- V= <’U1,U2,’l)3>

- Parameterization of a line through the point (xq,yo, 20) with direction vector v

r(t) = (xo,¥0, 20) +tv

§12.3 DoT PRODUCT AND THE ANGLE BETWEEN TwO VECTORS

Dot product between two vectors v = (v, v, v3) and w = (w7, wa, w3)

VW = VW1 + Vw2 + v3Ws

v-w = ||v]| ||w]| cos @ where 0 < 6 < 7 is the angle between the two vectors.
- If v-w =0 then v and w are orthogonal

2
vev =y

Projection: given two vectors u and v # 0, then projection of u onto v is given by

u-v
Ujv = 2|V
[ vl



- Orthogonal decomposition: given two vectors u and v # 0 then u can be written as the sum of two

orthogonal vectors
u=1ujy +uiv

§12.4 THE CRrROSS PrRODUCT
- Given two vectors v and w the cross product is the vector

VXW= |1 Vo U3

wp w2 w3

- v xwll = [lv][ [wl| sin6

- Anticommutative: w X v =—v X w
- v X w is orthogonal to both v and w, forming a right-handed system

§12.5 PLANES IN 3-SPACE
- A plane through a point (g, yo, 20) with normal vector n = (a, b, ¢} has equation

a(x —x0) +b(y —yo) +c(z —29) =0

§12.6 A SURVEY OF QUADRIC SURFACES

- Ellipsoid
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- Elliptic Cone
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- Hyperboloids

Two Sheet:
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One Sheet:

- Paraboliods

Hyperbolic Paraboloid: z

and

Elliptic Paraboloid: z
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§13.1 VECTOR-VALUED FUNCTIONS

- A vector-valued function is another name for a parameterization

- r(t) = (x(t),y(t), 2(t)) is a vector-valued function/parameterization

§13.2 CALCULUS OF VECTOR-VALUED FUNCTIONS

- You can perform limits, differentiation, and integration componentwise. e.g. the integral of a vector-
valued function is the vector-valued function consisting of the integral of its components.

- Tangent line to r(t) at t = tg
ZL(t) =r(to) + tr'(to)

§13.3 ARC LENGTH AND SPEED

- Speed: given a position/path parameterization r(¢) then the speed is given by ||r/(t)]|

- Arc Length s is the actual distance traveled on a path. The arc length of r(¢) for ¢ € [a,b] is

b
sz/nﬂmnw

- An arc length parameterization of a given parameterization r(t) is a re-parameterization with the
parameter s via the substitution ¢t = g~!(s) which is found by evaluating the arc length integral and
finding the inverse (i.e. solving for t).

s=glt)= [ Il du

§13.4 CURVATURE

- As stated at the beginning of this overview, if curvature is on the final, you'll be given all of the
necessary formulas—you don’t have to memorize them. So they are not listed here.

r'(t)

- The unit tangent vector T = points in the direction of motion (it’s parallel to the velocity

[’ (t)]]
vector 1/ (t))
. T'(t o o :
- The unit normal vector N = m points in the direction of bending

§13.5 MOTION IN 3-SPACE

- No new content is presented in this section. It simply applies what has already been taught to more
physically-relevant application problems

- The major thing in this section is that the velocity v(¢) = r’(¢) and the acceleration a(t) = r”(t)
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§14.1 FUNCTIONS OF TWO OR MORE VARIABLES

- This is an introductory section on functions of two or more variables

A function f(x,y) has a domain which is a subset of R?
- A vertical trace is obtained by intersecting a surface z = f(z,y) with a plane x =aory =90

- A horizontal trace (or level curve) is obtained by intersecting a surface z = f(x,y) with a plane z = ¢

A contour plot/map is obtained by considering many horizontal traces of a surface z = f(x,y) and
projecting all of them onto the zy-plane

§14.2 L1MITS AND CONTINUITY

- If f(x,y) is continuous at (a,b) then ( %nn( ) f(z,y) = f(a,b) i.e. “just plug it in”
x,y)—(a,

- Limits can be shown to not exist by considering different paths to (a,b)

- Common paths to try: z-axis, y-axis, y = mz, and y = 22

- Unlike in Calc I, if any finite number of paths yields the same limiting value, this does not prove the
limit exists and equals this value (all paths most agree, nearly impossible to check explicitly)

§14.3 PARTIAL DERIVATIVES

- fo(z,y) and fy(z,y) are the first order z- and y-partials of f(z,y), respectively
- fay is obtained by first differentiating f with respect to x then with respect to y

- foy = fya (provided they exist and are continuous)—this generalizes to higher order derivatives

§14.4 DIFFERENTIABILITY AND TANGENT PLANES

- Tangent plane to z = f(z,y) at the point (a,b)
z = f(a,b) + fo(a,b)(z — a) + fy(a,b)(y — b)
- Locally to z = f(a,b) the surface can be approximated by the tangent plane, that is

f(x,y) ~ f(aab) +fm(a,b)(x_ a) +fy(a7b)(y _b>

§14.5 THE GRADIENT AND DIRECTIONAL DERIVATIVES

0 0 0
‘V—<ax’ay’az>

- The gradient of a function f

V.f = <fw7fy7fz>
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- Chain rule for paths: given a function f(z,y,z) and a path parameterized by r(¢) then the rate of
change of f along the parameterized path is

d
5/ () = Vi) -r'(1)
- The rate of change of f in the direction of a unit vector u is given by
Dyf=Vf-u

- The gradient always points in the direction of the maximum rate of increase
- The negative gradient always points in the direction of the maximum rate of decrease
- The gradient is always orthogonal to the level curves

- Given an equation of the form F(x,y, z) = 0, which is an implicit surface, then the gradient VF serves
as a normal vector to the surface

- Given the implicit surface F(z,y, z) = 0 then the equation of the tangent plane to this surface at the
point (a,b,c) is

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

§14.6 THE CHAIN RULE

- Given a function f(z,y, z) where x = x(q, 7, s), y = y(q,7, 8), and z = z(q, r, s) then a dependency tree
can be drawn

f
of of of
Oz Jy 0z
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Then to write down how f changes with respect to ¢ look at each path from f to ¢ and multiply the
partials along each connection and add paths together, yielding

of _ofox  ofdy o0z

dq 7%8(] +87;(‘3(1 +gﬁq

- Implicit Differentiation: given an equation of the form F'(z,y,z) = 0 then

0z F, 0z I,

ox . dy F.

§14.7 OPTIMIZATION IN SEVERAL VARIABLES

- Critical Point: A point (a,b) in the domain of f(x,y) is a critical point if f;(a,b) = 0 or DNE AND
fy(a,b) =0 or DNE

- Discriminant: D(a,b) = for(a,b) fyy(a,b) — [fuy(a,b))?

- Second Derivative Test: if (a,b) is a critical point of f and all second order partials are continuous at

(a,b) then
— If D(a,b) > 0 and f,.(a,b) > 0, then f(a,b) is a local minimum
— If D(a,b) > 0 and f,;(a,b) <0, then f(a,bd) is a local maximum
— If D(a,b) <0, then f(a,b) is a saddle
— If D(a,b) =0, then the test is inconclusive

- Finding absolute extrema of f over a domain D:

— Find local extrema of f that live in D
— Restrict f to the boundary of D by performing some form of a substitution
— Find local extrema of this restricted f using Calc I methods

— Compare all candidate values: the biggest is the absolute max and the smallest is the absolute
minimum

§14.8 LAGRANGE MULTIPLIERS: OPTIMIZING WITH A CONSTRAINT

- Let f be the function to be optimized (minimized or maximized), this is called the objective function
subject to the constraint g(x,y,z) =0

- Lagrange Condition:
Vf=AVg
- Find all solutions to the system of equations: Vf = AVg and g(z,y,2z) =0

- Evaluate f at all solutions to the above system; the highest is the maximum and the lowest is the
minimum
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15.1 DOUBLE INTEGRATION OVER RECTANGLES

- Fubini’s Theorem: integrating over a rectangle R = [a, b] X [c, d] can be determined by evaluating an
iterated integral in either order,

//f(x,y)dAzfab/cdf@,y)dydx=/Cd/abf<x,y>dxdy
R

15.2 DOUBLE INTEGRATION OVER MORE GENERAL REGIONS

- Vertically simple region D :a <z < b and ¢1(z) <y < go(x)

92()
//fxydA // flz,y)dydx
g1(x)

- Horizontally simple region D : ¢ <y < d and ¢1(y) < x < g2(y)

//fa:ydA // flx,y)dzdy
91(y)

- Volume between two surfaces. Let z = z1(x,y) and z = 25(z,y) be two surfaces such that z;(z,y) <
z < z9(x,y) for all z € D where D is the projection of the bounded region onto the zy-plane, then the
volume bounded between these two surfaces is given by

[ 2t - 21wy aa

15.4 PART I DOUBLE INTEGRATION IN POLAR COORDINATES
- Polar conversions: © = rcosf and y = rsin €

- Polar differential area element: dA = r dr df

- Radially simple region D : 61 < 0 < 65 and 1 (0) < r < r9(6)

r2(0)
//f(agy) dA = / f(rcos,rsind)rdrdf
D ™

1(0)

15.3 TRIPLE INTEGRALS IN CARTESIAN COORDINATES

- Fubini’s theorem: integrating over a box B = [a,b] X [¢,d] X [p, ¢] can be determined by evaluating an
iterated integral in any order (there are 3! = 6 possible orders)

- Integrating over a z-simple region W : (z,y) € D where z1(z,y) < z < 29(x,y) where D is the
projection of W onto the xzy-plane:

// f(x,y,2)dV = //(/lz::) xy,Z)dz> dA
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- Integrating over a y-simple region W : (z,z) € D where y;(z,y) < y < yo(x,2) where D is the
projection of W onto the xz-plane:

// F(,y,2)dV = //(/j(()) v y,z)dy> iA

- Integrating over a z-simple region W : (y,z) € D where z1(y,2) < 2 < 25(y,2) where D is the
projection of W onto the yz-plane:

// f(z,y,2)dV = //(/::y: (x y,z)dx> dA

15.4 PART II TRIPLE INTEGRATION IN CYLINDRICAL AND SPHERICAL COORDINATES

- Cylindrical conversions: x = rcosf, y = rsin#, and z remains the same

Cylindrical differential volume element: dV = r dz dr df

02 2(0)  pzo(r,0)
// flz,y,2)dV = / / / flrcosf,rsind, z)rdzdrdf
01 r1(0

Spherical conversions: x = pcosfsin ¢, y = psinfsin ¢, and z = pcos ¢

Cylindrically simple region W : 01 < 6 < 65, 1 (0) < r < r3(0), and 2z1(r,0) < z < 29(r, 0)

- Spherical differential volume element: dV = p?sin ¢ dp d¢ df
- Spherically simple region W : 61 <0 < 0y, ¢1 < ¢ < ¢, and p1(0,0) < p < p2(6, ¢)

2 rp2(0,9)

// flz,y,2)dV = / / f(pcosBsin g, psin§sin ¢, pcos ¢)p*sin ¢ dp dep d
1 Pl 9 ‘15)

%

USEFUL TRIGONOMETRIC IDENTITIES

- sin?0 4+ cos?6 =1

sin2g = Lo
2
o — 1—|—(320829

16.1 VECTOR FIELDS
0 0 0
_ LLN bl b — - =
abla™ v <8x’8y’8z>

- Divergence operator: div(F) =V -F = <8ax’ (,%, 882> (Fy, By, F3) = % + 88—1;2 %
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0F3; 0F» 3F1>

i gk
- 8F3 8F2 8F1
: — —|lo o o|_
- Curl operator: curl(F) =V xF = | & 5 B _<<9;y(9z’(%(%c’<95519g/
F F, F;

- A vector field F is conservative if there exists a scalar potential function f such that Vf =F

16.2 LINE INTEGRALS
- A path C in R? can be parameterized by r(t) for t € [a, b]

- Scalar line integral of a scalar function f over a path C

b
[ taprds= [ e o) d
C a
- If f(z,y,2) =1 then the scalar line integral of f over a path C is the length of C, i.e. the arc length,

b
/ds:/ It/ (t)]| dt = length(C)

C

- Vector line integral of a vector field F over a path C

b
C/F-dr:c/(F-T)ds:/a F(x(t))-r'(t)dt

- Alternate notation for a vector line integral of F = (Fy, F, F3) over a path C

/F-dr:/Fldx—i—ngy—i—ngz

C C

16.3 CONSERVATIVE VECTOR FIELDS
- The vector line integral over a closed path (endpoints are equal) C is called the circulation and is

%F-dr

c

denoted

- If F is conservative, that is F = V f for some scalar function f, and C is a path with endpoints P and

Q@ then
/F-dr:/Vf'dI‘:f(Q)—f(P)

C C
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- If F is conservative, that is F = V f for some scalar function f, and C is a closed path, then

%F-drzO

C

0F, OF
- If curl (F) = 0 (or if a—; - a—yl = 0 for 2D fields) and F is defined on a simply connected domain,

then F is conservative and therefore, there exists a scalar potential function f such that Vf =F

-If F = (Fy, Fy, F3) is known to be conservative then f can be found by evaluating the following

antiderivatives:

17.1 GREEN’S THEOREM

- Let D be domain whose boundary 9D is a simple closed curve oriented counterclockwise, then

%F dr _//(6F2_8F1)dA

- When orienting a boundary, if D lies to the left as the boundary is traversed then this is considered to
be oriented positively

- The area of D can be determined using a line integral around the boundary 0D provided

oF, O0F;

ox oy
A few common fields that have this property are

F = (0, ) F = (-y,0) F:<7%’g>

- If the boundary of D is composed of multiple curves, then the total boundary 0D can be written as a
sum or difference of the constituent curves. For example, if 9D is composed of two boundaries C; and
Co then 0D = £Cy £ Co where the choice of plus or minus depends on whether that curve has been
oriented positively or negatively. Positively oriented curves get a plus sign and negatively oriented
curves receive the minus sign.

§16.4 PARAMETERIZED SURFACES AND SURFACE INTEGRALS

- Sphere: r(u,v) = (pcosusinv, psinusinv, pcosv) for u € [0,27] and v € [0, 7] where p is the radius of
the sphere

- Hemispheres: use the same parameterization as a sphere but limit the range of u and/or v, as appro-
priate

- Cylinder: r(u,v) = (rcosu,rsinu,v) for u € [0,27] and v will depend on the cylinder’s height and r
is the radius

- Cone: assuming it’s the cone z = y/2? 4+ y2 then r(u,v) = (vcosu,vsinu,v) for u € [0,27] and v will
depend on the cone’s height
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- Function: z = f(x,y) then r(u,v) = (u,v, f(u,v)) where the range of u and v is the same as the range
for x and y, respectively

- Scalar surface integral of a function f(x,y,z) over a surface S parameterized by r(u,v) for (u,v) € D

then
J] t@2yds = [ £t o xrol) dudo
S D
- Surface area of a surface S parameterized by r(u,v) for (u,v) € D

Area(S) = // ds = // Ity X ry|| dudv
S D

§16.5 SURFACE INTEGRALS OF VECTOR FIELDS

- Vector surface integral of a vector field F over a surface S parameterized by r(u,v) for (u,v) € D

//F~dS://F(r(u7v))~ndudU
s D

where n is either r, x r, or r, x r, and will depend on how S is chosen to be oriented (the problem
will say how, somehow)

§17.2 STOKES’ THEOREM

- Let S be a piecewise smooth surface consisting of finitely many positively oriented boundaries, then

Z/(VxF)~dS:a§fF-dr

- If F =V x A then the flux of F through a surface S depends only on the oriented boundary 9S and

not on the surface itself
//F~dS://(VxA)-dS:¢A~dr
S S 28

If S is a closed surface then the boundary of S is empty, that is S = () and so the flux is 0.

§17.3 DIVERGENCE THEOREM

- Let OW be a closed surface that encloses a region W in R3. Further assume that W is piecewise
smooth and oriented with outward pointing normals (i.e. to the outside of W) then,

a/xF-dS:/x =V -FdV
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