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Real Functions in Several Variables Preface

1 Preface

The purpose of this volume is to present some worked out examples from the theory of Functions in
Several Variables in the following topics:

1) Maximum and minimum of a function.

2) Integration in the plane and in the space.

3) Vector analysis.

As an experiment I shall here use the following generic diagram for solving problems:

A. For Awareness. What is the problem?
Try to formulate the problem in your own words, thereby identifying it.

D. For Decision. What are we going to do with it?
Are there any reasonable solution procedure available? If so, which one should be chosen?

I. For Implementation. Here we do all the necessary calculations for solving the task after the
choice of the previous D.
At high school one usually starts here, but the problems may now be so complex that we need the
previous analysis as well.

C. For Control. Whenever it is possible, one should check the solution.
Note, however, that this is not always possible, so in many cases we have to skip this point.

Notice that A, D, I can always be effectuated, no matter whether the problem is a mathematical
exercise, or construction of some building, or any other problem which should be solved. The model is
in this sense generic. It was first presented for me in Telecommunication for over 15 years ago, where
I added C, the control of the solution. I hope that these simple guidelines will help the students as
much as it has helped me. Notice also that if one during the I, Implementation, comes across a new
and unforeseen problem, then one may iterate this simple model.

The intension is not to write a textbook, but only instead to give some hints of how to solve problems
in this field. It therefore cannot replace any given textbook, but it may be used as a supplement to
such a book on Functions in Several Variables.

The chapters are only consisting of examples without any further mathematical theory, which one
must get from an ordinary textbook. On the other hand, it should be possible to copy the methods
given here in similar exercises.

In Appendix A the reader will find a collection of formulee which otherwise tacitly are assumed to be
known from high school. It is highly recommended that the student learns these by heart during the
course, because they form the backbone of the elementary part of Calculus, which should be mastered,
before one may proceed to more advanced parts of Mathematics.

The text is a continuation of Studentensupport: Calculus 1, Real Functions in One Variable and of
Studentensupport: Calculus 2a, Real Functions in Several Variables, Methods of Solution.

The text is based on my experiences in my teaching of students in this course. I realized that there was
absolutely a need for a practical description of how to solve explicit problems.

Leif Mejlbro
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Real Functions in Several Variables The range of a function in several variables

2 The range of a function in several variables

2.1 Maximum and minimum
Example 2.1

A Let A be a closed and bounded (i.e. compact) subset of the plane where the boundary OA is a closed
curve of the parametric representation

r(t) = (4t%(1 —HE a1 - t)%) . telo1]
Find the maximum and minimum in A for the C°°-function

fly) =2 +y* =32y,  (2,1) € A

05

Figure 1: The closed and bounded domain A.

D Standard procedure:

1) Sketch the domain A and apply the second main theorem for continuous functions, from which
we conclude the existence of a maximum and a minimum.

2) Identify the exzceptional points in A°, if any, and calculate the values f(x,y) in these points.

3) Set up the equations for the stationary points; find these — which quite often is a fairly difficult
task, because the system of equations is usually non-linear. Finally, compute the values f(x,y)
in all stationary points.

4) Examine the function on the boundary, i.e. restrict the function f(z,y) to the boundary and
repeat the investigation above to a set which is of lower dimension. Then find the maximum
and minimum on the boundary.

5) Collect all the candidates for a maximum and a minimum found previously in 2)—4). Then the
maximum S and the minimum M are found by a simple numerical comparison.

Remark 2.1 Note that by using this method there is no need to use the complicated (r,s,t)-
method, which only should be applied when we shall find local extrema in the plane. Here we are
dealing with global maxima and minima in a set A. ¢
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Remark 2.2 Sometimes it is alternatively easy to identify the level curves f(xz,y) = ¢ for the
function f. In such a case, sketch a convenient number of the level curves, from which it may be
easy to find the largest and the smallest constant ¢, for which the corresponding level curve has
points in common with the set A. Then these values of ¢ are automatically the maximum S, resp.
the minimum M for f on A.

Notice, however, that this alternative method is demanding some experience before one can use
it as a standard method of solution. It was once used with success by a brilliant student at an
examination, summer 2000. ¢

I The level curves f(z,y) = 2° + y® — 3xy = ¢ do not look to promising, so we stick to the standard
procedure.

1) The domain A has already been sketched. Since A is closed and bounded, and f(z,y) is
continuous on A, it follows from the second main theorem for continuous functions that the
function f has a maximum and a minimum on the set A.

2) Since f is of class O™ in A°, there are no exceptional points.

0.5

05

Download free ebooks at bookboon.com


http://bookboon.com/
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Figure 2: The stationary points are the intersections between the curves y = 22 and z = y2.

3) The stationary points satisfy the two equations

0
9 _ 322 —3y =0, ie y=a°
ox
ﬁ = 32 —-32x=0, ie x=1>%
Ay

When we look at the graph we obtain the two solutions:
(0,0) € 0A and (1,1) € A°.

Alternatively one inserts y = 2 into the second equation
0=y’ —z=2"—o=x@-1)=2@@—-1)(*+z+1).

Here 22 4+ = + 1 has only complexr roots, hence the only real roots are x = 0 (with y = 22 = 0)
and z = 1 (with y = 22 = 1), corresponding to

(0,0) € 0A and (1,1) € A°.

Since (0, 0) is a boundary point, we see that (1,1) € A° is the only stationary point for f in A°.

We transfer the value
f,)=14+1-3=-1.

to the collection of all values in 5) below.

4) The Boundary. When we apply the parametric representation
(z.y) =x(t),  teo,1],
we get the restriction to the boundary
gty = f@w)=r(ata-nfaino-n)

= {641 — )%} + {64421 — )} — 3 {4t%(1 - t)%} : {45(1 - t)%}
= 64t(1 —t)* +641%(1 —t) — 48¢(1 —t)
164(1 — £){4(1 — t) + 4t — 3} = 16 (1 — 1), te0,1].
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We have now reduced the problem to a problem known from high school
1
gt)=122t—1)=0  fort= 3

corresponding to

g(%) :f(4.2—% 973 4.273 .2—%) = f(2,2) = 4.

At the end points of the interval, t =0 and t = 1, we get
9(0) = ¢(1) = f(0,0) = 0.
5) We collect all the candidates:

exceptional points: None, [from 2)]
Stationary point:  f(1,1) = —1, [from 3)]

Boundary points:  f(0,0) =0 and f(2,2) =4, [from 4)].

By a numerical comparison we get
e The minimum is f(1,1) = —1 (a stationary point),
e The mazimum is f(2,2) =4 (a boundary point).

6) A typical addition: Since A is connected, and f is continuous, it also follows from the first main
theorem for continuous functions, that the range is an interval (i.e. connected), hence

flA) =M, S]=[-14. ¢
Example 2.2
A. Find mazximum and minimum of the C*-function
flz,y) = 2t + 422y + y* — 423 — 49

in the set A given by % + y? < 4 = 22.

Figure 3: The domain A.
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Figure 4: The graph of f(z,y) over A. Notice that a consideration of the graph does not give any
hint.

D. Even if the rewriting of the function

I.

f(z,y) = (2® +y°)° + 22%y% — 4(2° + )

looks reasonably nice it is still not tempting to apply an analysis of the level curves f(z,y) = ¢, so
we shall again use the standard method as described in the previous example, to which we refer

for the description.

1) The domain A has been sketched already. Since A is closed and bounded, and f(x,y) is contin-
uous on A, it follows from the second main theorem for continuous functions that f(x,y) has

a maximum and a minimum on A.
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Real Functions in Several Variables The range of a function in several variables

While we are dealing with theoretical considerations we may aside mention that since A is
obviously connected, it follows from the first main theorem for continuous functions that the
range is connected, i.e. an interval, which necessarily is given by

f(A) =M, S].

2) Since f(z,y) is of class C*°, there is no exceptional point.

3) The stationary points (if any) satisfies the system of equations

0 = ?:4x3+8xy2—12x2:4x(m2—|—2y2—3x),
x
O 2 B 1902 — (2?4
0 = ay—Sx y+4y° — 12y° = 4y(22° + y= — 3y).

Note that it is extremely important to factorize the expressions as much as possible in order to
solve the system. In fact, when this is done, we can reduce the system to

a—f:0: z=0 or z?+42y*>—-3x=0,
ox
0
—f:(): y=0 or 2z%+4y*—3y=0.
dy

These conditions are now paired in 2 - 2 = 4 ways which are handled one by one.

a) When z =0 and y = 0, we get (0,0) € A°, i.e. (0,0) is a stationary point with the value of
the function

£(0,0) =0.
b) When x = 0 and 222 + y* — 3y = 0, we get
0+y?—3y=y(y—3)=0, hence y =0 or y = 3.

Thus, we have two possibilities: (0,0) € A°, which has already been found previously, and
(0,3) ¢ A, so this point does not participate in the competition. We therefore do not get
further points in this case.

¢) When y = 0 and 22 + 2y% — 3z = 0, we get by an interchange of letters (z,y) — (y, ) that
the candidates are (0,0) € A° [found previously] and (3,0) ¢ A. Hence we get no further
point in this case.
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Figure 5: The ellipses 22 + 2y? — 3z = 0 and 222 + y? — 3y = 0 and the line of symmetry y = z.

d) It still remains the last possibility
22422 —32x=0 and 22%2+y?—3y=0.

From the rewriting (cf. e.g. Linear Algebra)

3\? ., 3\ ) 3\*  /3)\°
<x§) +2y<§) and 2z +<y§> (§>

it is seen that the stationary points are the intersections of the two ellipses. It follows from
the symmetry that the points must lie on the line y = z. By eliminating y we get

0=a?+2y* — 3z = 32% — 3z = 3a(x — 1).

Hence we get either 2 = 0, corresponding to (0,0) € A° [found previously] or z = 1
corresponding to (1,1) € A°, which is a new candidate with the value

fL)=1+4+1-4-4=-2

Summarizing we get the stationary points (0,0) and (1, 1) with the corresponding values of the
function

f(0,0) =0 og f(la 1) =-2.

4) The boundary. The simplest version is the following alternative to the standard procedure: A
parametric representation of the boundary curve is

(z,y) = r(p) = (2 cos p, 2 sinp), pe[0,2n], (evt. p €R),

where we note that
dr dy .
) (42.42) =) = (-2 e 2 co5) = (..
If we put g(¢) = f(r(p)), where
flayy) =o' + 40’y +y' — 4a® — 4y,

then we get by the chain rule, that the maximum and the minimum on the boundary should
be searched among the points on the boundary

.2,/,2_’_y2:47

for which (apply (1)),
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[
-/

Figure 6: The intersections of the circle and the lines t =0,y =0,y =z and z +y + 3 = 0.

B
0 = g’(w)za—i

.dx af dy

do " Oy dyp

= {4x3+8wy2—12x2} (—y) + {8x2y+4y3—12y2} T

= 4z {m2 + 2y°

-3z} (—y) +4y {2x2 +y? - 3yt

= 4my{—x2 —29% + 3z 4+ 222 + 42 —3y}

= dxy {x2 — 92

+ 3(x — y)}

= day(z —y){3+z+y}.
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The range of a function in several variables

Hence we shall find the intersections between the circle 2 + y? = 4 = 22 and the lines

x =0, y =0, y=x and x+4+y+3=0.
It follows immediately that these intersections are

(2,0), (V2,v2), (0,2), (-2.0), (~v2,-V2),
We take a note of the values

£(2,0) = £(0,2) =16 — 32 = —16,

f(=2,0) = £(0,-2) = 16 + 32 = 48,
F(VZV2) =6-4-2-4-2¢/2 =24 - 1612,
F(=v2,—v2) = 24+ 16V/2.

5) Summarizing we shall compare numerically

exceptional points: none,

stationary points:  f(0,0) =0, f(1,1) = -2,

boundary points:  f(2,0) = f(0,2) = —16,
f(=2,0) = f(0,-2) = 48,

f(V2,V2) =24 — 16V/2,

F(=v/2, —V/3) = 24 + 16V2.

3
Since 16v/2 < 16 - 3= 24, it follows that

the minimum is M = f(2,0) = f(0,2) = —16,

the maximum is S = f(-2,0) = f(0,—2) = 48,

(0, -2).

and that both the minimum and the maximum are lying on the boundary.

6) Finally, we get from 1) that due to the first main theorem for continuous functions the range

is the interval

F(A) =[M,S]=[-16,48]. 0

Example 2.3
A. Find mazimum and minimum for the function
fla,y) = /a2 +16y> — y*
in the set

A= {(z,y) | 2% + 36y> < 81}.

15
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D. In this case one might find the level curves f(x,y) = ¢, which by using that
a? —b* = (a+b)(a—b)
can be rewritten as
z? = (y4—|—c)2—16y2 = +4y+c) (v —dy+c).

This expression still looks too difficult to analyze, so we shall again stick to the standard procedure
as described in the first example.

Figure 7: The closed and bounded domain A.

I. 1) Using some Linear Algebra, the set A is written as

(2)+ (%)2 <1,

which shows that at A is a closed ellipsoidal disc, cf. the figure.

Since the set A is closed and bounded, and even connected, and f(x,y) is continuous on A, it
follows from the second main theorem for continuous functions that f has a minimum M and a
maximum S on A. It follows furthermore from the first main theorem for continuous functions
that the range is connected, i.e. an interval, which necessarily is

f(A) = [M, S].

2) Since the square root is not differentiable at 0, it follows that (0,0) is an exceptional point! We
make a note for 5) of the value

£(0,0) =0.
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3) The stationary points in A°\ {(0,0)}, if any, must satisfy the system of equations
af T af 16y 3

= ——===0 and ===

s = —— 4
o \/x? + 1642 Oy \/x? + 1642 Y

The first equation is only fulfilled for x = 0. Thus any stationary point must lie on the y-axis.

=0.

Since (0,0) is an exceptional point, we must have y # 0 for any stationary point. When we
put 2 = 0 into the second equation, we get (NB: /4% = |y|)

16y 1 Y
0= 4y3=4y{——y2}=4—{1—|y|3}-
[yl [yl

v/ 1692 -

Since y # 0, we must have |y| = 1, i.e. y = £1. Hence the stationary points are (0,1) and
(0, —1). We make a note for 5) of the value

£(0,1) = f(0,-1) = V16 — 1 = 3.
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4) The boundary. On the boundary we get 2 + 36> = 81, i.e.

z? = 81 — 36y°.

2

Since f(x,y) only contains z in the form 22, we can use this equation to eliminate 22 when we

write down the restriction,

fly) = Va2 +16y? —y' = /81 - 36y> + 164> —y'

272

3 3
/81 —20y2 — y? y € {—— —}.

9
It follows immediately that g(y) is decreasing in the new variable t = y? € [O, Z]’ hence the

maximum on the boundary is

9(0) = f(7970) = f(9,0) =9,

and the minimum on the boundary is

3 3 3 9 81 81 15
g( 2) f<0’2) f<0’ 2) 0y %% 16

5) A numerical comparison of
exceptional point:  f(0,0) = 0,

stationary points:  f(0,1) = f(0,—1) = 3,

. 3 3 15
boundary points:  f (O, 5) =f (07 _§> =15

gives
maximum: f(=9,0) = f(9,0) =9, (boundary points),
minimum:  f(0,0) =0, (exceptional point).

6) According to 1) the range is given by
f(A) =[M,S]=1[0,9],

where we have used the first main theorem for continuous functions. ¢
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Example 2.4
A. Consider the function
f(z,y) =2+ 3y —2In(1 + day)

defined on the triangle A with its vertices (1,0), (4,0) and (1,1). Find the mazimum and minimum

of f(z,y) on A.

Figure 8: The closed and bounded domain A.

D. Here it is totally out of question to find the level curves, so we apply the standard procedure as
described in Example 2.1.

I. 1) We first sketch A. Since f(x,y) is continuous on the closed and bounded triangle A (note in
particular that 1+ 4y > 0), it follows from the second main theorem for continuous functions
that f(z,y) has both a maximum S and a minimum M on A. Since A is also connected, it
follows from the first main theorem for continuous functions that the range is connected, i.e.
an interval, and we have necessarily

f(A) = [M,S]

2) Since f everywhere in A° is of class C'*, it follows that f(x,y) has no exceptional point.

3) The stationary points, if any, must satisfy the equations

B af 3 8z
ox 1+4zy

d —=3- =
an dy 1+ 4zy

ie.
8y =1+ 4xy and 8z = 3(1 + 4ay).

When 1 + 4zy > 0 is eliminated we get 8¢ = 3 - 8y, from which x = 3y, which is a condition
that the stationary points necessarily must satisfy.

By insertion of z = 3y we get

8y =1+4xy =1+ 1242,
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which is rewritten as

0=12p% —sy+1=12(y—2) (y-1
=12 gy +1=12(y- ¢ ) (v—5 ).

1 1 1 11 1
From this we either get y = 5’ corresponding to x = 3 - ) ie. (2 6) ¢ A ory = >

corresponding to

31 .
(2 e

3
We only find one stationary point (2 2). We make a note of the value for 5) below,

31 3 3 3
f(§,§) —§+§—2ln(1+4~§-12> =3—-2In4=3—-41In2.
4) The investigation of the boundary is divided into three cases:

a) On the line z =1, y € [0, 1], we get the restriction

g1(y) = 1+ 3y — 2In(1 + 4y),

where
8 8 5
4 =3-— = forl+4y= -, ie.y= — 1
gi(y) =3 T+ 4y 0 forl+dy=g,iey 3 € [0.1],
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Real Functions in Several Variables The range of a function in several variables

corresponding to

) 5 ) 5 9 8
NB: We must not forget the endpoints of the line:
f(1,0) = ¢1(0)=140-2In(14+4-0)=1,
F(1L,1) = g(1)=1+3—-2In(1+4-1)=4—2In5.
b) On the line y = 0, z € [1,4], we get the restriction

g2(x) =2 —2In(1+4-2-0) =z,

which obviously is increasing. Therefore we shall only make a note on the values at the
endpoints,

f(1,0)=1 and f(4,0) = 4.
¢) On the line x + 3y =4, i.e. x =4 — 3y, y € [0, 1], the restriction is given by
g3(y) =4 —2In(1 4+ 4(4 — 3y)y) = 4 — 21In(1 + 16y — 1257).
Here we get

2

2
ty) = ———"——(16-24y) =0 fory=-€]0,1
95(y) 116y 12572 ( y) ory=z€[01],

2
corresponding to x = 4 — 3 - = = 2. The interesting point is (2, §> € 0A with the value

2 2 2 4

2 1 1
= 4—2In 1+3———6 :4—21n—9.
3 3 3

We have already treated the two endpoints earlier.

W N

5) Finally we shall compare numerically

exceptional points: none,

31
stationary point: f ( —) =3—-4In2~0,23,

272
5 9 8
boundary a): f (1, ﬁ) =1" 21n (§> ~ 0,29,

F(1,1) =4—2In5~ 0,79,

f(1,0)=1,
boundary b): f(4,0) =4,
2 1
boundary c): I <27 §) =4—2In ?9 ~0,31.
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By a comparison we see that

the maximum is S = f(0,4) = 4, (boundary point),
. . 31 . .
the minimum is M = f 33) = 3—4In2, (stationary point).

Remark 2.3 Note that the comparison is made approximatively, while the result is given in
an exact form. ¢

6) According to 1) we finally get by the first main theorem for continuous functions that the range
is

F(A)=[M,8] =[3—4n2,4. ¢

Example 2.5 A nasty example which usually is not given in any textbook, is given by the following.
It illustrates that the usual division of cases in the textbooks is not exhaustive.

Let A= K(0;1) be the open unit disc, and consider the function

1
1— 22 —92

f(m,y):(x2+y2) cos( >7 2 +y’ <1
Then f(z,y) is bounded on A,
[flxy)l <a®+y* <1 for (z,y) € A

and we see that f(x,y) has no continuous extension to any point on the boundary.

Figure 9: The set A is the open unit disc.
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Then note that

1 1
1 =1-—forz’+y?=1—-—,peN
) f(z,y) Spr 0T T +y o PEN

2) flz,y)=-1+ for 22 +y* =1 — , pEN,

1
2p+ )7 2p+ )7

from which we conclude that f has neither a maximum nor a minimum in the open set A.

However, since f(x,y) is continuous on the connected set A, it follows from the first main theorem
for continuous functions that f(A) also is connected, i.e. an interval.

According to 1) the function f(x,y) attains values smaller than 1, though we can get as close to 1 as
we wish.

According to 2) the function f(z,y) attains values bigger than —1, though we can get as close to —1
as we wish.

Hence we conclude that the range is given by

fA)=]-11 ¢

With us you can
shape the future.
Every single day.

For more information go to:
WWww.eon-career.com

Your energy shapes the future.

e-on
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Example 2.6

Let A be the open triangle
A={(z,y) |0<z <1, —x <y <4z},
and let the function f(x,y) on A be given by
flx,y) =22y +3In(1 — x), (z,y) € A.
Find the range f(A).

A.

Figure 10: The open and bounded domain A.

D. Here it is possible to find the level curves. In fact, since x > 0 in A, we get that
flzy) =2zy+3In(l —z) =c,  (z,y) € 4,
is equivalent to

¢ 3 In(1-u2)
y—%(x)—%—§'7~

Although the expression looks very complicated, it is actually possible to analyze these level

curves. The reader is referred to section I 2 which, however, may be considered a bit advanced

for a common use.

We therefore start with the standard procedure in section I 1 with some necessary modifications.
First we exploit the theoretical main theorems as much as possible. Then we extend f to the parts
of the boundary where it is possible, and we discuss what happens at the boundary points where
such a continuous extension of f is not possible.

We see that both methods have a common theoretical start, which we here call section I.
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I. Since f(x,y) is continuous on the connected set A, it follows from the first main theorem for
continuous functions that the range f(A) is connected, i.e. an interval.

Since A is bounded, though not closed, we cannot apply the second main theorem for continuous
functions. We shall first find out whether f(x,y) has a continuous extension to (parts of) the
boundary of A.

It follows immediately that f(z,y) can be continuously extended to the lines
y=4r and y= —ux, x € [0,1],
with the same formal expression of the function, i.e. the extension is given by
f(z,y) =22y +3In(1 — x) for0<z<1l, —z<y<dix.
On the other hand, we cannot extend to the vertical line z = 1, because
zlg{lf flz,y) =2y + 31’13{17 In(l —z) = —oc.
However, we see that the lower bound is —oco, so f(A) must be a semi-infinite, i.e. either | — 0o, a]

or | — 00, al, because the theorems do not assure that the upper bound a actually belongs to f(A).
This question can only be decided by an explicit analysis.

It follows that we shall only search the mazimum in
B={(z,y) |0<z <1, —z<y<dx}.

Since we also have f(x,y) — —oo for z — 1—, in B, there exists an € €]0, 1], such that
fla,y) < S for (z,y) e Band 1 —e <z < 1.

The maximum S is therefore attained in the closed and bounded and truncated domain
B.={(z,y) |0<2<1—¢, —x <y <4z}

where we of course assume that S exists and S < 4o0.
This follows, however, from the second main theorem for continuous functions, applied on B..

Since we only want to find the maximum, the standard procedure is hereafter the same as for closed
and bounded domains. The only modification is that we shall not go through an investigation of
the boundary on the line x =1 — ¢.

11. Standard procedure.

1) We have already sketched a figure and quoted and applied the second main theorem.
2) Since f(z,y) belongs to the class C* in A, there is no exceptional point.

3) The stationary points in A, if any, must satisfy the equations

af 3 af
— =2y——=0 d —=
ox L a y

It follows from the latter equation that x = 0; but since > 0 in A, we see that we have no

stationary point in A for the function f.

2¢ = 0.
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4) Modified investigation of the boundary.

a) For y = 4x we get the restriction
g1(r) = 82% +3In(1 — x), for x € [0, 1],
where
3
! =16 — ——.
91(x) x 1— 2

Hence, ¢1(z) =0 for
0= 1622 — 16z + 3 = (4o — 3)(4z — 1),

i.e. fo 10 3
1.€. T = — Oor = —.
TTErTTy

By applying high school calculus it is seen that

corresponding to ¢1(0) = f(0,0) =, or for z =

3 (3 8-9 3
°) = 2 -2 - n(1=2
0 (1) = 7(03) = om0

4,5-6-0,7=0,3>0.

v

the maximum is either attained for x = 0,

3 .
7 corresponding to

)—%61112
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b) For y = —x we get the restriction
ga2(z) = —22% + 3In(1 — z), for z € [0, 1],
where

< 0.

3
/ - 4y —
95(x) 2 11—z

Hence, go(z) is decreasing. The maximum on this line is therefore g2(0,0) = f(0,0) = 0.

¢) Numerical comparison. When we compare the values of the candidates above it follows that
the maximum in B is

—(3 9

3
This value is only attained at the boundary point <Z’ 3), SO

e f(B)= }—oo,%—Gan],
and
o f(A)= }—oo,g—Gan[,

because A is obtained by removing all boundary points from B.

v

-1

Figure 11: The level curves for ¢ = = (below) and ¢ = 1 (above).

N | —

12. The method of level curves. The level curve

¢ 3 In(l1-u2)

G PR R

is defined in the strip 0 < z < 1 as the graph of a function. If ¢ # 0, then both z = 0 and z = 1
are asymptotes. It follows that

lim ¢.(z) = +o0 for all c € R,

r—1—
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and that

w1_1)r(1)1+ ve() = +00 for ¢ > 0,

and

wlg&r we(r) = —00 for ¢ < 0.

The curves are characterized by f(z,y) being constant ¢ along y = ¢.(z). We have sketched two
level curves on the figure (where ¢ > 0), from which it is seen that the curved “move upwards”,
when ¢ increases.

Hence we are looking for the biggest ¢, for which y = ¢ () just is contacting the boundary of B
without intersecting B. This is not possible for ¢ < 0, and at the same time we get the line y = —x
excluded. Thus the maximum can only lie on the line y = 4x. Since y = ¢.(x) only touches this
line, the following two conditions must be fulfilled:

1) The curves must go through the same point, i.e. y = 4oz = p.(x), or
4o = — ! {=c+3In(1 —x)}
2 ’
from which
—c+3In(l —z) = —827.

2) The curves must have the same slope at this point, i.e.

— T

1 3
4¢;(z)2—q:2{c+3ln(1z)+ T x }

The ugly terms —c¢ 4+ 31In(1 — x) in 2) can be eliminated by applying 1), hence

3z

8r2 = —82% + ,
1—x

which is rewritten as
0 = 162%(1 — x) — 3z = 2{16x — 162* — 3} = —x(4x — 1)(4x — 3).

1 3
From this we get the solutions z = 0, x = 1 and x = T and since y = 4x, we finally get the

candidates

v () ()

with the corresponding function values for the extended function,

_ — (1 1 4 /3 9
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3
By a numerical comparison we get that the maximum is attained at the point <Z’ 3). Hence we

conclude that
9
f(B)=— —m,§—6ln2 .
Finally, when we remove the boundary points from B, we obtains as previously that

f<A>=}—oo,§-61nz[. 5

2.2 Extremum

Example 2.7 In this example we produce some functions in R?, which all have (0,0) as a stationary
point and value zero.

We supply the investigation with sketches of the graphs and discussions of the sign of the function in
the neighbourhood whenever this is necessary. Concerning the graphs the reader is also referred to
Linear Algebra.

a3 _.q The Graduate Programme
I ]Olned MITAS because for Engineers and Geoscientists

I wanted real responsibility Maersk.com/Mitas

I T e ._:‘ iy
LT TR,
‘,—* ..

[ was a construction
SUpEervisor in

the North Sea
advising and

e elping foremen

i solve problems
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Figure 12: The graph of z = 22 + 2.

1) 2= fi(z,y) = 2" +y
The graph of fi is a paraboloid of revolution.

Since

fl(xvy) >0= f(070) for (l'ay) # (070)7

the function f; has a true minimum at (0,0). It is easily seen that this is also the global minimum
of the function.

2) 2= fo(z,y) = 2% — day +4y* = (z - 2y)>.
The graph of f5 is a parabolic cylinder. 1t follows immediately that

fa(z,y) = 0= £(0,0);

s»--\w 0
0. ‘g“ “‘Q‘

Figure 13: The graph of z = (z — 2y)?.
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but since
T
f (a:, 5) =0= f(0,0) for alle x,

we see that (0,0) is a weak local minimum. However, we also have in this case that 0 is a global
minImum.

Figure 14: The graph of z = 23 + y? sketched in MAPLE does not give the best picture.

3) 2= fa(z,y) =2° +y° = (x +y)(@® —ay +1°).
Since 23 + 2 is of odd degree 3, we take e.g. the restriction of fs to the z-axis,

f3(2,0) = 2 (is both > and < 0),
in a neighbourhood of = 0, so f3 has no extremum at (0,0).

This can also be seen by analyzing the sign of the function. In fact, 22 — xy +y* > 0 for all (z,y),
thus 23 + 3 is everywhere of the same sign as = + v.

05

-1 -05 0.5 1

Figure 15: The restriction to the z-axis gives a better picture.
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Figure 16: The graph of z = 22 — 2.

4) z= fa(z,y) =2 —y* = (z +y) (@ — ).
The graph is a hyperbolic paraboloid. There is no extremum at (0,0).

An analysis of the sign shows that f4(x,y) is 0 on the lines 2 +y = 0 and z — y = 0, and that
fa(z,y) attains both positive and negative values in any neighbourhood of (0, 0).

It is finally also possible to consider the restrictions

r—axis:  fi(z,0) =22 >0 for z # 0,
y—axis:  f5(0,y) = —y> <0 fory #0,

from which we arrive to the same conclusion. ¢

o
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world's wind turbines.
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nance. These can be reduced dramatically thanks to our
stems for on-line condition monitoring and automatic
ication. We help make it more economical to create
eaper energy out of thin air.
our experience, expertise, and creativity,
industries ca st performance beyond expectations.
Therefore we'need the best employees who can
eet this challenge!

Tﬂf Power of Knowledge Engineering

'-r?a-.i

Download free ebooks at bookboon.com

32


http://bookboon.com/
http://bookboon.com/count/advert/0d9efd82-96d7-e011-adca-22a08ed629e5

Real Functions in Several Variables The range of a function in several variables

Example 2.8

A. Exzamine whether the function
f(x,y,2) = exp (zy + 2°)
has local extrema.

D. Here we shall not use the standard procedure but instead we suggest an alternative method. In
fact, since exp is strictly increasing, the functions

p(z,y,2) =xy+2° and f(z,y,2) = exp(p(e,y, 2))
must have the same stationary points and extrema.

We therefore examine the simpler function ¢(z,vy, 2).

I. The equations for the stationary points for ¢(z,y, z) are

O _ o G, O _

=y = == = 2z.
or YT Ay e 0z :

Hence it follows immediately that (0,0,0) is the only stationary point.

2) For the other candidates the (r,s,t)-method is easier, because it is the essence of the deter-
mination of the approximative polynomial of at most degree two. One often forgets in the
applications that this is the general idea behind the (r, s, t)-method. Note that we in 1) had to
expand to the third degree, which is the reason why the (r, s, t)-method fails for (0, 0).

There is, however, also an alternative method for the other points. This will here be illustrated
on the point (1,1).
a) First we reset, the problem, i.e. put (z,y) = (1 + h,1+ k), so (h,k) = (0,0) corresponds to
the point (z,y) = (1,1) under examination.
b) Insert this in the expression for f(z,y) and write dots for terms of degree > 2:
flmyy) = Q+h)*+4(1+h)>1+Ek)>+ (1 +k)* —4(1+h)® —4(1+k)®
L+ 4h 4+ 6h% + -+ +4(1 + 2h + h*)(1 + 2k + k?)
+1 44k +6k* 4 —4(1 +3h+ 3R> +---)
—4(1 43k +3k> +---)
= (1+4h+6h%) +4{1+2h+h? + 2k +4hk + k> +---}
+(1 4 4k + 6k%) — 4(1 + 3h + 3h?) — 4(1 + 3k + 3k*) + - -
= —2—2h% +16hk —2k* +---,
ie.

Py(h,k) = —2 — 2(h® — 8hk + k*) = —2 — 2 {(h — 4k)* — 15k*} .

Since Py(h, k) + 2 attains both negative values (for k = 0 and h # 0) and positive values
(for h = 4k) in any neighbourhood of (h, k) = (0,0), we conclude that (z,y) = (1,1) is not
an extremum. ¢
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Example 2.10

A. Ezamine whether the function
f(xvy) :1—4$2—4y2+l’2y2, (xay) GRZ'
has any extremum. Find the range f(R?).

D. When we apply the standard procedure we are guided through the usual examination of the
exceptional points (there are none) and of the stationary points. It is, however, here possible to
make a shortcut by noticing that f(x,%) only is a function in v = 22 and v = 3?2, i.e.

flz, )1 —42® — 4y® + 2%y = g(u,v) = 1 — 4u — 4v + uv, u, v > 0.
I. The stationary points for f(x,y), if any, must fulfil the equations

Of o 4o Of _ o 4.2y _
pre 2¢(4—y“) =0 and 9y 2y(4 —2x°) =0.

This system is split into

r=0 or y=2 or y=-2

and
y=0 or z=2 or x=-2

Formally we get 3 - 3 possibilities, but four of them are not possible (e.g. © cannot at the same
time be 0 and 2 or —2). We therefore get five stationary points,

(0,0), (2,2), (=2, -2), (—2,2), (2,-2).

Figure 17: The graph of z = 1 — 422 — 4y2.
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1) In (0,0) we get

2 2
flz,y) ~ Po(x,y) = 1 —4a® — 4y°.
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Th h of 1 2((E y) is ellzptzc P boloid revolution. Obviousl e have prop
€ grap )

local mazimum at (0,0).
2) We take a shortcut by considering

g(u,v) =1 —4u — 4v + uv,

2

2
u=a, v=1vY,

1 int (u,v) =
instead. First, all four stationary points for f are seen to C(?rresponhd t(()1 t;lfe(znlf)/ point (u,v)
1(14184) I.t is th;refore sufficient to examine g(u,v) in the neighbourhoo )

2 is found by
The approximating polynomial for g(u,v) expanded from (4, 4) of at most degree 2 is
e ap

using:
g(u,v) =1—4u—4v+uv, ¢g(4,4) = —15,
99 _ —4 4 v, g,,(4,4) =0,
ou
@:74+U, 92(474):07
v
0%g
“Jov =1,
au "
2y _ o
o2 o2 ’
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Figure 18: The graph of f(z,y) = 1 — 42? — 4y? + 2?2 + y*.

hence
1
Ps(u,v) = —15+ 3 (u—4)(v—4)=-154+ (u—4)(v —4)
It follows that Ps(u,v) in the neighbourhood of (4,4) attains values which are both > —15 and
< —15. Thus g(u,v) does not have an extremum at (4,4). This implies that f(x,y) does not
have an extremum at (£2,£2) (all four possible combinations of the sign).

3) The function f(z,y) has only one local maximum,

£(0,0) = 1.
However, this value is not the global maximum. In fact, by rewriting
- IZ - 4)(y2 - 4) - 157

fley) =1 —4a® — 4y” + 22y* = (
we see that the restriction to the line y = x gives
f(x7x):(x2—4)2—15—>+oo for & — +o0.
4) Note also that
f(z,0) =1—42? - —c0 for x — +o0.
Thus, since f is continuous on the connected set R2, it follows from the first main theorem for

continuous functions that the range is

fR)=R. 0
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3 The plane integral

3.1 Rectangular coordinates
Example 3.1
A. Calculate fB xy dS, where B is given on the figure.

0.8

0.4

0.2

Figure 19: The domain B is the upper triangle.

D. We have two possibilities for the reduction:

D1. We first integrate horizontally.
D2. We first integrate vertically.

We shall treat both possibilities so we can compare the calculations in the two cases.

0.8

0.4

0.2

Figure 20: The domain B with the vertical integration line from y =1 — %x toy=1.

D 1. We first integrate vertically.
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I1. In this case we write the domain in the form
1
B:{(x,y)€R2|O§LL'§2,1—§x§y§1}.

Notice that the outer variable x must always lie between two constants, 0 < x < 2. Then we use
the figure for any fixed x to find the integration interval for the inner variable of integration y,

1
i.e. in this particular case 1 — 3 r<y<l.

Then write down the double integral:

2 1 2 1
(2) /xde:/ / xy dy dx:/ x / ydy pdx.
B 0 1—%w 0 1—%1

Calculate the inner integral,

1 1 2
1 1 1 1 1 1 1
dy = | =92 =-d1-(1-= =_d1—-22b =g — —2%
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By insertion in (2), we get

rzydS = /x{z—xZ}da::/
/B 0 2 8 0

0.8

0.4

0.2

Figure 21: The domain B with the horizontal line of integration from z = 2 — 2y to = = 2.

D 2. Here we first integrate horizontally.
I12. The domain is written
B={(z,y) eR*|0<y<1,2-2 <z <2},
because y € [0, 1] is now the outer variable of integration (lying between two constants), and where

2 — 2y < x < 2 for the inner variable of integration x for any fixed y.

The double integral becomes here

o [ovas— [ [ aafa=[{[ carb

Let us first calculate the inner integral,

2 2
1 1
/ rdz |:§:L‘2:| :5-22 {12—(1—y)2}=2(2y—y2)
2(1-y) 2(1-y)
4y — 2%

When this result is put into (3), we get by another calculation

1 1
/Bwde = /y(4y—2y2)dy=/ (4y> — 2y%) dy
0 0

4 5 1 0" 5
L,)y 2@/}0—6. O
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Example 3.2
A. Calculate fB T exp (y3) dS, where B is given on the figure for a = 1.

Figure 22: The domain B for a = 1.

D. We shall again examine the two possibilities of the order of integrations.

Figure 23: The domain B for a = 1 with a vertical line of integration from y = = to y = 1.

D 1. Let us first try to integrate vertically for fixed x, just to see what happens.
I 1. Here the domain is written (note the order of = and y):
B:{(x,y)ERQ|0§x§a,x§y§a}.

Then we can write down the double integral:

/Ba;exp(y3) dS/Oa{/:ojeXp(yg) dy}d:c/oax{/:exp(ys) dy}d:c.

The inner integral,

/ exp (y°) dy,
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does not just look impossible to calculate; it is impossible to calculate with our arsenal of func-
tions! Therefore we give up this variant. Instead we examine, if we shall be more successful by
interchanging the order of integration.

Figure 24: The domain B for a = 1 with a horizontal line of integration from = 0 to x = y where y
is kept fixed.

D 2. The domain is here written (note again the order of x and y):

B={(z,y) €eR*|0<y<a,0<z <y}
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Then we turn to the double integral,

) /B:Cexp(y?’) dS:/Oa{/nyexp(y?’) dx}dyz/oaexp(y?’){/nydm}dy.

The inner integral is calculated in the following way:

Y 1 Yol
/ rdr = [mz] =~y
0 2 0 2

By insertion in (4) followed by the substitution ¢t = y® and dt = 3y? dy, where 32 dy already can
be found in the integrand, we get

3

/ x exp(y?’) s = / exp(y?’) . 1yzdy:/ exp(t) - L 1dt
B 0 2 0 2 3
— €15 = 5 {ew (@) -1}
6 0 6 ’
Remark 3.1 In this case one of the two variants cannot be calculated, while the second one is
easy to perform. ¢

Example 3.3

A. Find the value of

Y
E = LZ/B mds7 where B = [0704] X [O,b] and z > 0.

D. Here we can expect a quite a few difficulties, no matter which version we are choosing. In fact,
the integrand is suited for the polar coordinates, while the domain B in the (x,y)-plane is best
described in rectangular coordinates. By experience, such a mixture of polar and rectangular
coordinates will always give computational problems.

Then we notice that if we start by first integrating after x, then we shall immediately run into
troubles with this first integral

/ dx
(22 4+ y2 + 22)%°
It is possible to go through with the calculations, but they are far from elementary. On the other

1
hand, if we first integrate with respect to y, we shall benefit from the fact that ydy = 3 d (yQ),

where y? already can be found in the integrand. For that reason we choose first to integrate with
respect to y.
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I. The double integral is here

a b
Y Y
E=1L ——————dS=1L ——————dy ; dx.
©) Z/B<x2+y2+z2>2 ° /o {/0 (% + 47 + 222 y} ’

By the calculations of the inner integral we put for convenience ¢ = 22 + 22 = equal a constant,
and we apply the substitution ¢ = y? where dt = 2y dy, and where y dy already is a factor in the

1
integrand, i.e. ydy = 3 dt. Thus,

b y B b 1 Y 1 1 1%
/o CET O /y+y y‘i/o < 2‘5 [‘HcL_o
1/1 1 1 1
B 5(2 b2+c)_§<x2—|—22 m2—|—62—|—22>

The result of this calculation is then inserted into (5), by which

Lz [ 1 1
6) FE = — — d
( ) 2 /0 (132+22 I2+b2+2’2> x

Notice here that it is not a good idea to put everything in the same fraction with a common
denominator, so we keep the form above.

A new calculation shows that if k2 > 0, then we get by the change of variable t = % that

[#5m = i) —arrt=i) e
2+k kK 2k k) 112

% Arctan t = Z Arctan (%) .

The trick in this type of calculation is by division to get the constant 1 in the denominator plus
some square.

When this calculation is applied with

ki =z and ko = /b2 + 22,

we get by insertion into (6) that

1 x 1 T “
E = Arctan — — Arctan
[lﬁ <k1> ks <k2>}0
a
7))
NCEw=y &

~
N

Iy w\

lArctam (ﬂ) S
z z A /b2 + 22
Arctan (

TR I

{Arctan (g) = ﬁ
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3.2 Polar coordinates

Example 3.4

A. Calculate
I= /(x2 +y?)dS,
b
where B 1s described in polar coordinates by

a={o9) |a<o<2 Zcp<?].
2a a

Note that B has a “weird” form in (z,y)-plane, while the parameter domain A in the (g, p)-plane

is “straightened out”, so one can apply the rectangular version in the (g.p)-plane. The price for

this is that one must add the weight function o to the integrand.
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Figure 25: The domain B in the (z,y)-plane.

0.5

Figure 26: The parameter domain A in the (o, ¢)-plane.

D. Apply the reduction formula in the second version, i.e. where the p-integral is the inner integral.
This means that we first integrate vertically in the parameter domain.
I. By the reduction formula in its second version we get with the weight function o
2a 2 2a 2
/(w2+y2)d5’=/ / o*dp 9d9=/ 0’ / dy o do.
B a = a =

First calculate the inner integral,

e

Edg;:g,ﬁ:ﬁ
0 a 2a 2a’

2a

which is seen to be the length of the p-interval.

Then by insertion,

2a 2a 2a
2 2 3 0 1 4 171 5
/B(I +9°) /a 0" 5 de 2a/a o*do= o [59}1
1 1 31
— - 2 5_ .5 - 25_ 5 _ 4.
T0g 1(20) —a’} = 150 {320° —a’} = 50 0
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Example 3.5
A. Calculate

I:/B(:rer)dS,

where B is described in polar coordinate (for a > 0) by

™ ™

i.e. A is a rectangle in the (o, ¢)-plane.

D. Here we can apply both reduction formulz, so we give two solutions.

D 1. Apply the first reduction formula; do not forget the weight function g.

I1. From =z = pcosp and y = o siny, we get in the first version, where we start by integrating

horizontally after o, that

I:/(x+y)d$=/ {/ (Qcoscp+gsin<p)gdg}d<p.
B -z Lo

Then calculate the inner integral,

/ (0 cosp+ psinp)odo
0

By insertion of this result we

a3

I:/ T (cos o + sinp)
%

ISE)

3

= (cosp + singp)/ 0?do = % (cos +sinp).
0
finally get
a? E a’
dp = — [sinp — Ta=—=
= [sinp — cos @]_E 3

x
0.2 02 04 06 08 12

05

Figure 27:

The domain B for a = 1 in the (x, y)-plane.
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05

x
0.2 02 04 06 08 12

Figure 28: The parametric domain A for a = 1 in the (g, ¢)-plane.

D 2. Apply the second reduction formula. Again, do not forget the weight function p.

I 2. In the second version we just interchange the order of integration. Since the bounds are constants,
and the variables can be separated in the integrand, we can split the integral into a product of two
integrals. Then

a T
I = /{/ (gcosg0+gsing0)dgo}gdg
0 -3

a T ad a3
/ 92d9~/ (cosgo—l—sincp)dgp:g-[singo—cosgp]_%23. O
0 —_

us
2

INE)

Try this... #E  options

The sequence 9k b 8 1002, 14,16, ... IS
w\f& SCC?U@,MC@ O»,[ evén u)i/to|e_ V]Umlge,rjl TLIG,

IOO'Hn ,OIOC{—: N Hlf'd Z)ficluamce RY ane, mumber-...

Challenging? Not challenging? Try more »» www.alloptions.nl/life

Download free ebooks at bookboon.com

47


http://bookboon.com/
http://bookboon.com/count/advert/739ffd82-96d7-e011-adca-22a08ed629e5

Real Functions in Several Variables The plane integral

Example 3.6

A. Calculate I = [, xdS, where B =K ((%,O);

Figure 29: The domain B fora=1,ie. —Vz — 22 <y<vVaz—22for 0 <z <1.

D. In this case it is possible to calculate the integral by using either rectangular or polar coordinates.

D 1. In rectangular coordinates the domain B is described by
B={(z,y)|0<0<a, —vVar —2? <y <+azr—z?}.

I 1. The rectangular double integral is given by

:/de / {/ dy}dxz/?ax/am—:ﬂdx.

The trick in problems of this type is to call the “ugly” part something different. We put
t =ax — 2°, dt = (a — 2x) dx.

Then by adding the right term and subtract it again we get

I = /Zw\/ax—xQdac——/ (a — 22 — a)Vaxr — 22 dx

0

—/ \/ax—,rQ-(a—Qm)dx—i—a/ Var —x?dx
0 0
a a

—/ \/zr,dt—&—a/ Var —x?dx
=0

—[2 (ax—xz g} —l—a/ \/ax—x2da:—0+a/ Vaxr — 2?2 dx.

3

The integral foa Vaxr — z2dx does not look nice; but the geometrical interpretation helps a lot:
The integral is the area of the domain between the z-axis and the curve

y=+vVar — a2,
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i.e. (cf. the figure) the area of a half-disc of radius e Therefore,

D 2. The polar version; do not forget the weight function p.

I 2. When we put z = p cos ¢ and y = p sin ¢, the equation of the boundary curve becomes
0=2?4+9%—azx = 0% —apcosp=p(0—acosyp).

Since ¢ = 0 corresponds to the point (0,0), it follows that the boundary curve is described by

0=a cosp med —

R~

<ep<

0l

The parametric domain A corresponding to B is therefore
A:{(&@) ’ —g S@Sg,oéggacosw}.

When we use the first version of the reduction formula we get

02040608 f1 1.2

Figure 30: The parametric domain A in the (g, ¢)-plane.

™

5 a cos ¢ 5 a cos ¢
/de:/ {/ Qcos<p~gdg}dg0:/ cosga{/ deg}dgo.
B —% 0 _ 0

us
2

When we calculate the inner integral we get

a cos ¢ 1 a cos ¢ a3
/ 92 do= |5 93 = — cos® Pp.
0 3 0 3

Then by insertion

3 5 3 5
/zdS:a—/ cos4gd<p:2~a—/ cos o dp,
5 3/ 3 Jo

where we use that the even function cos? ¢ is integrated over a symmetric interval.

[NE]
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When we shall calculate a trigonometric integral, where the integrand is of even order, we change
variables to the double angle:

1

2
1
costz = {(3082:n}2 = {5 (1+COS21’)} =1 {1+20052x+cos2 Q:v}

1 1
= 1 {1+2cos2x+ 3 (1+cos4x)}

3 1 1
= 3 + 3 cos 2x + 3 cos4x.
Finally, by insertion,

2 z 1 1 2
/B;ndS:§a3/02 {§+§cos?m—i—gcos4m}dx=§a3~gg+0+0——. O

s ebook 1s prooucen with iText®
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4 The space integral

4.1 Rectangular coordinates

Example 4.1

A. Calculate the space integral

I:/(3+y—z)xd§27
A
where
A={(z,y,2) eR’ | (z,y) € B, 0 < 2 < 2y},

and B is the upper triangle shown on the figure.

0.8

0.4

0.2

Figure 31: The domain B, i.e. the projection of the domain A onto the (x,y)-plane.

D Apply the first rectangular reduction theorem in 3 dimensions.

We have according to the first rectangular reduction theorem that

(7) I:/A(3+y—z)de:/B{/Ozy(?)—i—y—z)dz}dS.

Considering x and y as constants, we calculate the inner and concrete integral,

2y 2y 1 2y
/ B+y—2)xdz = x/ (3+y—z:dz:x{(3+y)z—§z2]
0 0 2=0

e{(3+y) -2y —2y°} =z 2y{3+y —y} = 6uy.

When this result is inserted into (7), it is reduced to an abstract plane integral over B, i.e. of a
lower dimension,

Iz/6myd5:6/xyd5.
B B
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Figure 32: The domain A.

We have already calculated the abstract plane integral in Example 3.1,

5
xydS = =,
[ rvas=g
hence
I:/(3+yfz)zd§2:6/zde:6.§:5, O
A B 6

Example 4.2

A. Calculate the space integral

/ (z+2y+ z)exp (24) dQ,
A
where
A={(z,y,2) | z€[2,0], (z,y) € B(2)}

with a cut at the height z,

B(z) = [0, 2] x {0, g} . z€]0,2).

D. Apply the second reduction theorem in 3 dimensions.

I. When we insert into the second reduction theorem, we get

(8) I /A(x + 2y + z) exp (2*) d

/OQexp (z*) {/B(z)(x-i-2y+z) dS} dz.
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For every fixed z we reduce the inner abstract plane integral,

/ (x+2y+2)dS = de—I—/ 2ydy+z/ ds
B(z) B(z) B(z) B(z)
= 5 % 5
z/ LL‘d.Z"/ dy+/ dx-/ 2ydy + z - areal B(z)
0 0 0 0
= 2—2 24z Z—2 +z-9%2 E zp =2
202 4 27f
By insertion of this result into (8), using the substitution

1
t =24, dt =423dz, dvs. 23dz = 1 dt,

we finally get

2 24 1 1
I:/exp(z4)-z3dz:/ et-—dt:—(ew—l). O
0 0 4 4
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4.2 Semi-polar coordinates

Example 4.3

A. Calculate the space integral

I:/xzyde,
A

where

A={(z,y,2) €R¥ |2 +y* <a® y>0,0< 2z <h}.

051 05

Figure 33: The domain A for a = h =1 with a cut B(yp).

Figure 34: The projection of A onto the (z,y)-plane (a = 1).

D. It is here possible to go through with the rectangular calculations, but we end up with the same
problems as in Example 3.6. We therefore here choose the semi-polar representation, where we
must not forget to add the weight function g as a factor.
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When we use semi-polar coordinates. the domain A is represented by the parametric domain
A={(09,2)|0<0<a,0<p<m 0<2<h}
Then we get at least two possibilities for the reduction.

I 1. For fixed ¢ the domain A is cut into B(y) = [0,a] x [0,h]. In this case we get the following
reduction where ¢ is kept in the outer integral,

/ {/ z'g2cos2w-gsin<p-gdg}dgo
0 B(¢)
T h a
/ cos2<psincpdg0~/ zdz~/ o*do
0 0 0

iy h a

1 3 1 2 1 5 2 1 2 1 5 1 2.5
J— P - = —._h°. = = _—h .
|: 3COS QO:|O |:2Z:|O |:5Q:|0 3 2 ¢ ¢

~
Il

I 2. If we instead integrate first after z, then we get where we use that B is a half disc,

h
I = /ny /zdz ds
B 0
1 h T a
= [—22] / {/ Q2cosz<p~gsing0-gdg}d<p
2 1o Jo U

1 T a

= —h2/ c0s2<psin<pdg0-/ o*do
2 0 0
1 1 T oab 1

— _h2 _ = 3 -—:—h2 5.
2 [ 3 " 4,0]0 5 15 °

C. Weak control (considerations of the dimension). Since
r~a, Yy~a, 2z~Nh, /~~~dQ:/~~~d:vdydz~a~a~h:a2h
we get
I= /AnyZZdQ ~a?-a*-h-(a*h) = h*a®,

hence the result must be of the form constant-h2a®. If this is not the case, we have made an error.
On the other hand, even if we get a result like c - h%a?, the constant ¢ may still be calculated
wrongly, explaining why the method is only giving a weak control. ¢
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Example 4.4

A. Calculate the space integral

I:/nyZdQ,
A

where

A={(z,y,2) eR? |22 +y? <a® >0, /a2 +y2 <z <al.

By considering the dimensions we get x, y, 2 ~ a and f e dQ ~ a3, so
I:/xyzdeN a?a-a®=d".
A

Therefore, the result must be of the form constant-a”.

D. The shape of A (as a part of a body of revolution) is an invitation to use semi-polar coordinates
(it cannot be said too often: Do not forget the weight function o!), where A is represented by

A={ew2) |0<e<a -T<p<T o<z <a).
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Figure 35: The domain A for a = 1.

0.8

0.4

0.24

-0.2-

Figure 36: The cut in the meridian half-plane for a = 1.

I. The cut B(y), which is revolved around the z-axis, must be independent of ¢, so have in the
meridian half plane

B(p) ={(0,2) |[0<2<4a,0< o< 2}

Then we get by the reduction theorem that the ¢-integral can be factored out,

I = / {/ QCOSQD'QZSin2<p'Z'QdeZ}dQD
-5 |/B(»)

= sin” ¢ - cos p dyp - 0*zdodz

[ME]

5 B(y)
1 H @ : 2 [ 1
= |=sinde / z / ot do dz:—-/ z-=2°dz
3 —z Jo 0 3 Jo 5
2 (%, 2 1. 2 .
= d = —— . = = —_— .
5, " 17 T 105"

C. Tt is seen as a weak control that the result is of the form constant-a” as mentioned in A. ¢
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4.3 Spherical coordinates
Example 4.5

A. Let A be an upper half sphere of radius 2a, from which we have removed a cylinder of radius a
and then halved the resulting domain by the plane x +y = 0. We shall only consider that part for
which © +y > 0. Calculate the space integral

/ xz dS).
A

Figure 37: The domain A for ¢ = 1 in the (z,y, z)-space.

1.8

169

1.4

0.8

0.6

0.4

024 /

Figure 38: The cut in the meridian half-plane for a = 1, i.e. in the (g, z)-half-plane.

When we consider the dimensions (i.e. a rough overview) we get

r~a, Yy~a, z~a, /~--dQ~a3,
A
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~

-2 -

Figure 39: The projection of A onto the (z,y)-plane for a = 1.

from which [, 2zdQ ~ @, and thus

/ z2d) = constant - a®.
A

D. The geometrical structure of revolution and the sphere indicate that one either should apply I 1.
semi-polar coordinates or I 2. spherical coordinates. We shall in the following go through both

possibilities for comparison.
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I 1. In semi-polar coordinates the domain A is represented by

<p< T OSZS\/4CL2—Q2}~

I?

AZ{(w,z)

GSQ§2G7_

e

Hence by the reduction theorem (where the weight function is o),

3

— 2a V/4a?—g?
I = /xde=/4 {/ {/ Qcosgo-zdz}gdg}dgp
A - a 0

2a \/4a2—p?
cos<pdgo~/ 02 / zdz p do
= [sine]

o

0

2a 4a?—p? 2a
1,V 1
/ 0’ [522] d@z\/?E/ 0 (4a® — %) do

0

\/5 2a 9 9 4 \/5 4 1 2a
= _ 4 — d:— —23——5
2/(1 (4a®0® — 0*) do 5 [SGQ 50

4, o 3 32 5 4 5 53 14
{<43a 8a 5a> (3@ a 5a

L {moa) e

Bl

3m
4

ki
4

3 5 30

I 2. If we instead choose spherical coordinates then
x =7 sinf cosp, y =1 sinf sin g, z =1 cosb,

where 6 is measured from the z-axis (and not from the (z,y)-plane, which one might expect), and
the weight function is 72 sin #, and the domain A is represented by the parametric space

S 0 3m mw T a
A= 0 —— < p< —, = << = <r<2?2
{ewn) | -Tsps¥ Zcocl Licrcul,
where the vertical bounding line for By is described by r sinf = a, so the lower bound for r is
.L <r.
sinf —
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Then we get by the reduction theorem

(g
/xde / {/ {/ 7 sin 6 cos¢p~rcos€rzsin9dr}d9} dy
A = x e

sin 6

5 2a
/ cospdp - / sin? 6 cos @ / rddr b d
-1 ©

—_a _
sin @
s

z 2a
= [sing] _T% . / sin? @ - cos § E 7"5} de

a
6

: o
= ﬂ-5/ sin29cos9-{32a5— 2 }do
e sin” 6

2 5 [2 1
\/_a"/z {3QSin29 - 39}(:ost9dt9

Sin

2 1 1 |3
—sin39+——] r

C. We see in both variants that the result is ~ a®, so we get a weak control, cf. the examination of
the dimensions in A. ¢

Example 4.6

A. Let A be the spindle formed domain on the figure, which is obtained by revolving the figure in the
meridian half-plane around the z-axis. Calculate the space integral I = fA zdS2.

N

‘0

L
8y

v

tX

%

Q3
)
RGN
(N %
NS0
NSE=E227
N
=/
\R====
\S==r
72
-0.3 3 \\‘{1{/ 3

Figure 40: The domain A for a =1 in the (x,y, z)-space.

An examination of the dimensions gives z ~ a and [ PRER VRS a3, hence

I:/de:aaoaS:Coa‘l,
A
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Figure 41: The meridian half-plane with the curve r = v/cos26 for a = 1 given spherically, i.e. r is
the distance from (0,0) to a point on the curve.

where the task now is to find c.

D. Since A is a domain of revolution it is natural either to choose spherical or semi-polar coordinates.
In this particular case is the variant I 1. Spherical coordinates the easiest one to apply. We have
for comparison added I 2, so one can see what may happen if one only chooses to apply one
method on all problems.

I 1. We have in spherical coordinates that
x =1 sinf cos p, y =1 sinf sin g, z =1 cosb,

represent A by the parametric domain (cf. the figure over the meridian half-plane)
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A:{(ra(pae)|O§90§27T70§9<%,OSTSG\/COSQ@}.

Since neither the bounds for @ or 7, the weight function 72 siné or z = r cos contain the variable
o, we can factorize the integrations

2m
/ 1dy = 2m,
0

hence we get by the reduction theorem,

T av/cos 260
I = 271'/ {/ rcosﬂ-r%inﬂdr}d@
0 0

T av/cos 260
27r/ cos ) sin @ / r3dr % db.
0 0

We first calculate the inner integral, where 6 is considered as a constant,

av/cos 260 1 a/cos 260 a4
/ rdr = [— 7’4} = = cos?20.
0 4 0
Then by insertion,
% . a4 2
I = 27r/ COS@SIHQ'ZCOS 20 do
0
4 T 4 T 1
- cos? 26 sin 20 df = T / cos? 20 | == | dcos 20
4 Jo 4 Jo—o 2
mat 1 4 T mat mat
= _—— — S 29 _ = — — = —_—
8 [3 o8 L 1 24 T

I 2. Let us now turn to the semi-polar variant. The problem with this is to find ¢ = P(z) as a
function of z for the boundary curve r = av/cos 260 for the domain in the meridian half-plane.

When we express ¢ by means of r and § we get (cf. e.g. the meridian-half-plane)
o=rsinf and z=r cosf. hence r? = o + 22.
Then the task is to eliminate r and 6 from r = av/cos 20. By squaring this equation we get

r? = a? cos 20 = a® (cos® § — sin® 0) .
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It follows from the expressions of ¢ and z that we can get rid of cos? 6 and sin® @ by multiplying
by 72, i.e.

(r2)2 = (92 + 22)2 = a2 (7‘2 cos? 0 — r? sin? 9) =a%2% — d®0°.

Since r > 0 and p > 0, these two operations are “equivalent”, i.e. we have not obtained some
further “false solutions”.

When the equation above is rearranged we get an equation of second order in 2,
2
(0*)" + (222 + %) 0* + 2" —a®2* = 0.

This is solved in high school manner, where we just put + in front of the square root, because
2
0” >0,

1
—— 3 {—(222 +a?) + /(222 + a2)2 — 424 + 4z2a2}
1
= 3 {\/434 +422a% + at — 4z 4+ 422a% — (227 + aQ)}
1
= 3 {a\/ 822 + a2 — (22° + a2)} .

A test shows that 0> = 0 for z = 0 and z = a, which is in harmony with the situation in the
meridian half-plane.

Formally A is therefore in semi-polar coordinates represented by the parametric space

1
§gp§27r,0§z§a,0§g§\/g{a\/822+a2—(222+a2)}},

fl—{(g,so,Z)

which does not look too nice. However, it is not as bad as it seems to be, because the integrand
only depends on z. By using the “slice method”, we get by a reduction that

I:/de:/ z{/ dS}dz:/ z -areal B(z)dz,
A 0 B(z) 0

where B(z) is the disc of radius

0o=P(z)= \/% {a\/8z2 +a? — (222 +a2)}.

Then

area B(z) = m{P(2)}* =

{a\/m — (22 + az)} ;

N
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from which

I = /de:/ z - area B(z)dz
A 0

a
= g/ {a 822+a2—2z2—a2}zdz (substitute: t = 2%, dt = 2z dz)
oa2
= %/ {a\/8t+a2—2t—a2}dt
0
a2
T a2
— Za/ VBt +a?dt— 7 [+t
0
2
T |1 2 3] s
= —|=.Z (st 2 -t
a[g 2 (st+a) L iy
T 1 T s T
= ~a —{21d®-d’}— s a* = —a*(13-12) = "
10 e amga = ga(13-12) = 1a

C. Weak control. We see in both cases that the result is of the form ¢ - a?, as already deduced in A.

Remark 4.1 We see that this problem could be calculated in both spherical and semi-polar coor-
dinates, though the variant of the semi-polar coordinates was far more difficult than the spherical
version. Occasionally one may find similar problems in examinations sets, where the composer of the
problem thought that it was obvious to use the spherical coordinates, while the students unfortunately
preferred the semi-polar coordinates instead. This has through the years caused a lot of frustration.
Therefore, try also to learn the spherical method as well as the semi-polar version, and examine the
role of the geometry in the choice of method. ¢
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5 The line integral

Example 5.1

A. Find the curve length from (0,0) of any finite piece (0 < ¢ < a) of the Archimedes’s spiral, given
in polar coordinates by

0=ayp, 0 < ¢ < +o0, hvor a > 0,

i.e. calculate the line integral

l= / ds.
©=0

Figure 42: A piece of the Archimedes’s spiral for a = 1.

D. First find the line element ds expressed by means of ¢ and dp.

We shall here meet a very unpleasant integral, which we shall calculate in three different ways:

1) by a substitution,
2) by using partial integration,

3) by using a pocket calculator.

I. Since ¢ = P(p) = ap, and since we have a description of the curve in polar coordinates, the line
element is

ds = \/{P(©)}2 + {P'(©)}2de = /(ap)? + a2 dp = a\/1 + ©2 dp.

Then by a reduction,

€=/ ds:/ a\/1—|—<p2d<p:a/ V14 @2de.
=0 0 0
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1) Since 1+ sinh?t = cosh? t, we have v/1 4 sinh? t = + cosh ¢, because both sides of the equation
sign must be positive. Thus we can remove the square root of the integrand by using the
monotonous substitution,

@ = sinht, de = coshtdt, t = Arsinh ¢ =1In (gp—|—\/1—|—cp2) .

Since t can be expressed uniquely by ¢, the substitution must be monotonous.

Then
{ = / V14 p? dgo—a/ V1 + sinh?t - cosh ¢ dt
w=0
1 «
= a/ cosh’tdt = a - / {cosh 2t + 1} dt
=0 2 =0
B T L inht - cost)]°
= 5 sinh 2¢ + ¢ ) =35 [(t +sinht - cost)]]_,
=

t +sinht- V1 +sinh?¢ ]
p=sinh t=0

_ln<<p+\/1+<p2>+<p~\/1+<p ]0
{ax/l—i—c@—i—ln(a—i— 1+a2>}.

2) If we instead apply partial integration, then

(= a/ \/1+g02d90:a/ 1-v/1+¢?de
0 0

NN N N

o I AU
a{g@ 1—|—<p}0 a/ %) mdgp
. a{a v [ Ll—ld@}

1+90
= V1t 2—/ V1+p?d +/ ——
“{“ T T m}
= —a/ \/1+902d<p+a{a\/1+a2+ln(a+ 1+a2)}.
0

The first term is —a foa V14 @2dp = —{, so we get by adding £ and dividing by 2 that

Kz% {ax/l—i—oﬂ—&—ln(a—l— 1+a2>}.

3) This is an example where a pocket calculator will give an equivalent, though different answer,
so it is easy to see for the teacher, whether a pocket calculator has been applied or not. It is
here illustrated by the use of a TI-89, where the command is given by

*/(ﬂ1 +1t°2),t,0,b),
because neither ¢ nor « are natural. Then the answer of the pocket calculator is

o) a. <ln(\/b2 T1+0) b\/b2+1> |

2 2
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followed by writing « again instead of b.

However, if one does not apply a pocket calculator, but instead uses the standard methods of
integration, one would never state the result in the form (9). The reason for this discrepancy
is that the programs of the pocket calculator are created from specialists in Algebra, and
they do not always speak the same mathematical language as the specialists in Calculus or
Mathematical Analysis. In Calculus the priority of the terms would be (b = «)

g {ax/l—i—oﬂ—i—ln(a—&— 1+a2)},

because one would try to put as many factors as possible outside the parentheses and then
order the rest of the terms, such that the simplest is also the first one. Obviously, this is not
the structure of (9).

The phenomenon was discovered at an examination where pocket calculators were only allowed
if one also wrote down the applied command and the type of the pocket calculator. Many
students did not do it, and yet it was discovered that they had used a pocket calculator.

The morale of this story is that even if a pocket calculator may give the right result, this result
does not have to be put in a practical form. It is even worse by applications of e.g. MAPLE

SIMPLY CLEVER

We will turn your CV into
an opportunity of a lifetime

Do you like cars? Would you like to be a part of a successful brand?
We will appreciate and reward both your enthusiasm and talent.
Send us your CV. You will be surprised where it can take you.

o

Download free ebooks at bookboon.com

68


http://bookboon.com/
http://bookboon.com/count/advert/b6907fa5-6d27-49ae-a477-a01a01116857

Real Functions in Several Variables The line integral

where the result is sometimes given in a form using functions which are not known by students
of Calculus.

Note also that pocket calculators in general do not like the operations |- | and /%, and cases
where we have got two parameters. The latter is not even one of the favorites of MAPLE
either, and it is in fact possible to obtain some very strange results by using MAPLE on even
problems from this part of Calculus. I shall therefore warn the students: Do not use pocket
calculators and computer programs like MAPLE or Mathematica uncritically! Since they exist,
they should of course be applied, but do it with care. ¢

Example 5.2
A. Find the value of the line integral I = f,c ly| ds, where K is the cardioid given in polar coordinates
by
0= P(g) = a(l + cosp), 1< <.

05 1 15

\-0.5

-

Figure 43: The cardioid for a = 1; (kapdta = heart).

Examination of dimensions: Since ¢ ~ a, We get f,c ---ds ~ a, and since y ~ a, The result must

be of the form ¢-a-a = c- a?.

Due to the numerical sign in the integrand we must be very careful. In particular, a pocket
calculator will be in big trouble here, if one does not give it a hand from time to time during the
calculations.

D. First find the line element ds.

I. The line element is seen to be

ds VIP@)2 +{P'(9)}2 dp = V{a(l + cos )}? + (—asing)? dyp

= a\/(1—|—2cosg0—|—(3082cp) +sin? pdp = av2 - /1 + cos pde.
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Figure 44: The space curve x = r(t).

The line integral becomes

I = /121~{(\/§-t)2+2<;t2>}-(1+t)dt

2 2
= / %(2t2+t2)~<%+t>dt_/(3+3t2)dt:3+[t3]§:10.
1 1

<

Example 5.4
A. Let a, h > 0. Consider the helix

r(t) = (x,y,2) = (a cost,a sint, ht), teR.

This is lying on the cylinder x> + y*> = a>.

Find the natural parametric representaion of the curve from (a,0,0), corresponding to t = 0.

1
Figure 45: The helix for a =1 and h = 5

D. Find the arc length s = s(t) as a function of the parameter ¢. Solve this equation ¢ = #(s), and
put the result into the parametric representation above.
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I. Let us first find the line element ds = ||/ (t)|| dt. Since
r'(t) = (—a sint,a cost, h),
we have

I’ ()] = Va2sin?t + a2 cos? t + h2 = \/a? + h?,

hence the arc length is

t t
s=s(t)=/ ||r'(7)||dr=/ V@R dr =@ 4 £t
0 0

By solving after t we get
5
VaZ+h?

When this is put into the parametric representation of the helix, we get

t=1t(s) =

(z,y,2) = (acost,asint, ht)

= <acos<é> asin< 5 ) s > s€eR
B Vaz+h2)’ VaZ+hZ) VaZ+hZ)’ ’

which is the natural parametric representation of the helix. ¢

With us you can
shape the future.
Every single day.

For more information go to:
WWww.eon-career.com

Your energy shapes the future.
e-on

Download free ebooks at bookboon.com

71


http://bookboon.com/
http://bookboon.com/count/advert/5eb4e0e9-9cc3-4f4e-9845-a07d00ff54ee

Real Functions in Several Variables The surface integral

6 The surface integral

Example 6.1

A. Find the surface integral I = f}. |z| dS, where F is given by the parametric representation
(z,y,2) =r(u,v) = (usinv,u cosv,uv) = u (sinv, cosv,v),

where —1 <u<1,0<v <1,

Figure 46: The surface F has two components.

If we keep u = 1 fixed and let v vary, then we get an arc of the helix with a = h = 1, cf.
Example 5.4. When (0,0,0) is removed, the surface is split into its two components F; and Fs,
which are symmetric with respect to the point (0,0,0). The surface F; is obtained by drawing all
lines from (0,0, 0) to a point on the helix.

D. The area element is given by dS = ||N(u,v)|| dudv. We first calculate the normal vector N(u,v)
corresponding to the given parametric representation.

I. Tt follows from r(u,v) = u (sinv, cosv,v) that

or or

v (sinw, cosv,v), ™ = u (cosv, —sinv, 1),
hence the normal vector is

e e e
Or Or . 2 3
N(u,v) = — x —=| sinv COS v v

' ou "~ v :
ucosv —usinv u
= wu(cosv+ v sinv,v cosv — sinv, —1)
= uf(cosv, —sinv, —1) 4+ v (sinv, cosv,0)}.
Now

(cosv, —sinwv, —1) - (sinw, cosv,0) = 0,

69
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so the two vectors are perpendicular. Then we get by Pythagoras’s theorem

IN(u,)> = u®{[|(cosv,—sinv, —1)||* + v?||(sinv, cos v, 0)||* }
= 2 {(0052 v + sin? +1) +0? (Sin2 v + cos? +02)}
= u? {2+0%}.

Notice that —1 < u < 1 shows that u may be negative. When we take the square root we get the
area element

4S5 = N (u, )| dudv = [u] 2+ 02 dudo.
Putting D = [-1,1] x [0, 1] we get by the reduction formula

I = /\Z|dS=/\uv|-|u|\/2+v2dudv
F D
1 1 1 1
= / {/ u|2|v|\/2+v2dv}du:/ u2du-/ V2402 vdy
—1 0 —1 0
RN LS R | 2 (12 5]°
— — . . = — . — | =12
[3u}1 /2\/% th 3 (2 {3 L
2
= §(3\/5—2\/5). 0
Example 6.2

A. Let F be the surface given by the graph representation

0<z<V3, 0<y<+v1+a22, z = zy.
Find the surface integral ff zdS.
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',"";.e...

e
====
A=

=

Figure 47: The surface F with its projection E.

D. The usual procedure is to consider F as a graph of the function

z=f(z,y) = xy,

(z,y) € E.

We shall not do this here, but instead alternatively introduce a rectangular parametric represen-
tation (x,y,z) = r(u,v). Then afterwards we shall find the weight function || N(u,v)||.

Figure 48: The projection F of F in the (z,y)-plane.

I. The parameters v and v are for obvious reasons not given above

(z,y) by the trivial formula

(.%', y) = (’U,7 U)v

i.e. we choose the parametric representation

r(u,v) = (z,y, 2) = (u,v, wv),

0<u<V3,

0<v<+1+u?

. They are introduced by duplicating

74
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so we can distinguish between (x, y) as the first two coordinates on the surface in the 3-dimensional
space, and (u,v) € F in the parametric domain. By experience it is always difficult to understand
why we use this duplication, until one realizes that we in this way can describe two different aspects
(as described above) of the same coordinates. This will be very useful in the following.

Since
or or
5 (1,0,v) and 5 (0,1,u),

the corresponding normal vector becomes

or Or €1 € €3
N = - —_ = = (— — .
(u,v) 5 < 5 1 0 w (—v,—u,1)
0 1 wu
Hence

IN(u,v)| = v/1+u? + 02,

When dS denotes the area element on F, and dS; denotes the area element on F, then we have
the correspondence

dS =1+ u?+0v2dS;.

The abstract surface integral over F is therefore reduced to the abstract plane integral over E by

/zdS:/uv\/1+u2+v2dS.
F E

Then we reduce the abstract plane integral over E in rectangular coordinates, where the v-integral
is the inner one,

V3 V14+u?
/zdS:/uv\/1+u2+1)2dS:/ i / V1+u2 +v2odop du.
F E 0 0

Calculate the inner integral by means of the substitution
t =02, dt = 2vdv.

From this we get

Vitu? 1+u? 1
V1+u2+ovZode = \/1+u2+t~§dt
0 0
12 s 5
=3 5 a0 =o{ea+e?) - a+ud)i]
2 |3 i—0 3

3

:%(2\/5—1)-(1—1—112)2.
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By insertion and b the substitution t = 42, dt = 2udu we finally get
YERT 5
/zdS = / u-—(2\/§—1)-(1+u2)2du
F 0 3

udu

~—
wlw

\/g
= %(2\/5—1)/0 (1 +u?

dt

N | =

3
- %(2\/5—1)/0 (1+0)}

= S@VE-1)- g [3(1+t)3]3

5 0
1 5
- B(2\/5—1)~{42—1}
_31(2v2-1)

Example 6.3

A. A surface of revolution O is obtained by revolving the meridian curve M given by

r =a(l+sin#), Og@gg, a >0,
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where 6 is the angle measured from the z-axis and r is the distance to (0,0) (an arc of a cardioid,
c¢f. Example 5.2). Find the surface integral

z
I= ———— dS.
/ox2+y2+22

Figure 49: The surface O for a = 1.

An examination of the dimensions shows that z, y, z ~ a and fo ---dS ~ a?, thus

-aT = Q.

z a
I — PR
/ox2+y2+22 a?

0.8

0.6

0.4

Figure 50: The meridian curve M for a = 1.

The final result must therefore be of the form ¢ - a, where ¢ is the constant, we are going to find.

D. When we look at surfaces (or bodies) of revolution one should always try either semi-polar or
spherical coordinates. Since the parametric representation of the meridian curve M is given in a
way which is very similar to the spherical coordinates, it is quite reasonable to expect that one
should use spherical coordinates.

Although it is here possible to solve the problem by a very nasty trick, it is far better for pedagogical
reasons to follow the way which most students would go. Let us analyze the reduction formula

27
0

b
[ sy ras= | { F(t,@dso}R(t) sin (1) v/ TRD)2 + (ROS D2 dt,
(@) a
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where
F(t, ) := f(R(t)sin O(t), cos ¢, R(t) sin O(t) sin ¢, R(r) cos O(t).

There is no ¢ in A.; so we must start by introducing the parameter ¢ in a convenient form. Then
we shall identify the transformed function F(t,¢) as well as the weight function, and finally we
shall carry out all the integrations.

I. 1) The introduction of the parameter t. The most obvious thing is to by 6 = ¢, i.e. M is described
by

r=R(t) =a(l+sint), 0=0@)=t, 0<t< g

By doing this we split the different aspects: € belongs to the curve M, and t belongs to the
parametric interval

[o, g] = [a,b)].

2) Identification of F(t,p) and the weight function. Since
z = R(t)cosO(t) = a(l +sint) cost on M,
and
22 P+ 22 =12 = R(t)* = a*(1 +sint)? on M,
we obtain the integrand

z a(l+sint) cost cost

flz,y,2) = 212122 a2(1+sint)?  a(ltsint)

= F(t, ),

which is independent of ¢. Since the weight function and the boundaries of does not depend
on t either, the yp-integral becomes trivial, and we can put f027r dyp = 27 outside the integral as
a factor.

Then we calculate the weight function,

R(t)sin ©(t)y/{R'(t)}* + {R(1)©' (1)}
=a(1+sint)-sint-\/{a cost}?2 + {a(1 +sint) - 1}2

= a(l +sint) - sint - a\/cos2t+ (1+ 2sint + sin’¢t)
=a*(1 +sint) -sint - /2(1 +sint)
=V2a*(1 +sint)? - sint.
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3) Integration by reduction. First we note that the parametric domain is 2-dimensional,
D:{(<p,t) ‘ 0§¢g2w,ogt§g}.

In fact, dimension corresponds to dimension, and since F is a C'*°-surface, the parametric
domain D must necessarily be 2-dimensional. (If not we have made an error, so start from the
very beginning!)

o
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The surface integral

We have now identified all functions, so we get by the reduction formula that

——dS
/(9$2+y2+22

z

cost 3
—_— V2 1 t)2 tdpdt
/ o+ sind) V2a? (14 sint)? sint dg

s

2 1
\/§-a~277/ sint(1 4 sint)2 costdt
0

1
2\/§7ra/ u(1+u)%du
0
L 1
zﬁm/ (I4u—1)(1+u) du
0

2\/§m/01{( 1+u)? - (1

2V2ma { (1+u)? —

—|—u% du
(I+w)

}1
]

OJI[\D

Nw O

2\/§m.1—5 [3(1+u)%— 5(1+ u) }
Tva{ (i) -5 (2t 1))
4m\f{3(4\/§—1)—5(2\/§—1)}

4m\f{2f+2}_8”—“ 2(vV2+1)
87r(2+\/_)

15

C. Weak control. The result has the form ¢ - a, in agreement with A.

Since z > 0 on O [cf. the figure], the result must be > 0. We see that this is also the case here. ¢

Example 6.4

A. A surface of revolution O has an arc of a parable M as its meridian curve, where this is given by

the equation

Z=—,
a

0<p<a,

Find the surface integral

-,

332

a? + 4az

ds.

a > 0.
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Figure 51: The surface O and its projection onto the (x,y)-plane for a = 1.

08

0.4

0.2

Figure 52: The meridian curve M for a = 1.

FEzamination of the dimensions. It follows from x,y, z ~ a, that

x? a®

Va2 + 4daz - Va2 -
Since [, ---dS ~ a?, we get all together

22
L7 e =
o Vva“ +4az

a.

i.e. the result must have the form

2
/ xidS:c-a?ﬁ
o Va2 +4daz

where the constant ¢ must be positive, because the integrand is > 0.

D. The description invites to semi-polar coordinates I 1. For the matter of training we also add I 2.
Rectangular coordinates, which give a slightly different variant, although we in the end is forced
back to (semi-)polar coordinates.
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I 1. Semi-polar coordinates. We introduce t as a parameter by

Please click the advert

o=P@)=t
Then
z:Z(t)—lt2, 0<t<a
Since
. _ _ltg
x=P(t)cosp =tcosp, y=P(t)sinp=tsinp, z=2Z(t)= ,

we get the following interpretation of the integrand,
x? t2 cos? o

- Va2 +4az  VaZ + 4t2

f(x’ y’ Z)

and the weight function is

2 \? ¢ . .
PUOVIPOPE {20 =t 12+(5t) _lyarmw

The parametric domain is

D={(t,p)|0<t<a,0<p<2r)=10,a] x [0,27].
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Real Functions in Several Variables The surface integral

Hence we get by a reduction

x2 t2cos?p t
Lvmmm® = v o Ve
O D

1 1 a 27
= —/ t3cosz<pdtd<p:—/ t3dt~/ cos? p dyp
a.Jp a Jo 0

1t4a./27r1+cos2cpd¢_7ra3.
PR P A 2 1

C 1. Weak control. The result has the right dimension [a®], and it is positive, cf. A.

Q|

I 2. The rectangular version. In this case we interpret the surface as the graph of the function
2= f(z,y) = % (@*+y?*)  for (z,y) € B,
where the parametric domain is the disc
E={(z,y) | 2* +y* < a®}.
The weight function is

2 2 2 2
W(az) -(2) :W(%) () L
y a a

ox a

We have now found everything which is needed for an application of the reduction theorem:

ds a? + 4x? 4+ 4y? dx dy

/ x? B / 22 1
214 B 1 a
o va“ +4daz E\/a2+4a-—(x2+y2)

a

1 2 1
= —/ : ~\/a2+4m2+4y2dxdy:—/xgdmdy.
a Jg \/a? + 422 + 492 aJE

From this point it is again most natural to change to polar coordinates,

/ s 1/ 24z d 1/2W{/a( )2 d}d

—_— = — [ z%dxdy=— cos -

Ve 2. v=5 1, (ecose)-edepdp
7Ta3

1 27 a 1 4
—/ cos%pdgp-/ Q3dQ:—~7T~a—:—. O
a Jo 0 a 4 4
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7 Transformation theorems

Example 7.1

A. Calculate the plane integral

Iz/ cos (u> dx dy
B yt+ax

over the trapeze shown on the figure.

Figure 53: The trapeze B.

D. A direct calculation applying one of the usual reduction theorems is not possible, because none of
the forms

/cos(yx)dx/cos( 2y 1>d:c/cos<1 2z )dy
y+w y+w y+zx

can be integrated within the realm of our known functions. The situation is even worse in polar
coordinates. Therefore, the only possibility left is to find a convenient transform, such that the
integrand becomes more easy to handle.

—x
. One idea would be to introduce the numerator

The unpleasant thing is of course the fraction Y

as a new variable, and the denominator as another new variable. If we do this, then we must show
that we obtain a unique correspondence between the domain B and a parametric domain D, which
also should be found. Finally we shall find the Jacobian. When we have found all the terms in the
transformation formula, then calculate the integral.

Remark 7.1 This time we see that it is here quite helpful to start the discussion in D, which is
not common knowledge from high school. First we discuss the problem. Based on this discussion
we make a decision on the further procedure. ¢

I. According to D. we choose the numerator and the denominator as our new variables. Most people
would here choose the numerator as u and the denominator as v, so we shall do the same, although
it can be shown that we shall get simpler calculations if we interchange the definition of u and v.
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We therefore put as the most natural choice
(10) numerator: u =y —x and denominator: v=1y+ .
Then we shall prove that this gives a one-to-one correspondence. This means that we for any
given u and v obtain unique solutions z and y:
v =Y U+ v
and Y= .
2 2

Obviously the transform is continuous both ways. Since B is closed and bounded, the range D by
this transform is again closed and bounded, cf. the important second main theorem for continuous
functions.

xr =

Since the transform is one-to-one everywhere, the boundary 0B is mapped one-to-one onto the
boundary dD. This is expressed in the following way:

1) The line = +y = 1 corresponds by (10) to v = 1.
2) The line y = x, i.e. y — x = 0, corresponds by (10) to u = 0.
3) The line y + x = 4 corresponds by (10) to v = 4.
4) U+ v
2

The line y = 3z corresponds to =3 %, i.e. to v = 2u.
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1
Figure 54: The parametric domain D. The skew line has the equation v = 2u or u = — v as its

representation.

The only closed and bounded domain in the (u,v)-plane, which has the new boundary curves as its
boundary is D as indicated on the figure. In practice one draws the lines v =1, u =0, v = 4 and
v = 2u and use the figure to find out where the bounded set D is situated, such that the boundary

consists of parts of all four lines.

Then we calculate the weight function

oz
o(u,v

The “old fashioned” notation above indicates that we shall use the transform, where z and y (in
the “numerator”) are functions of u and v (in the “denominator”), i.e.

1 1

T=ZUV— U

2 2

da
dz,y) _ | Ou
a(ua U) 6y

ou

This gives us the Jacobian

il
v
%
ov

1 +1
y=gutgv.
1 1
2 2 11
11| 22
2 2

It follows that the Jacobian is negative, hence the weight function becomes

Remark 7.2 If we here interchange « and v in (10), then we obtain that the Jacobian becomes

positive.

We have now come to the reduction formula,

— 1
I:/ cos (u) dxdy:/ cos (E)~—dudv.
B y+x D v/ 2

Note that both sides here are abstract plane integrals.
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We see on the right hand side that [ cos <E> dv cannot be integrated within the realm of our
v

u
known arsenal of functions. But [ cos (—) du can! Therefore, when we reduce the plane integral

v
on the right hand side we put the u-integral as the inner integral. Then

I:%/Dcos(%)dudv:%/l4 /Ogcos(%)du dv.

When v # 0 is kept constant, we get from the inner integral

/“2’ U L o/uNz (v 1 (1
cos (—) du = {v sin (—)} =vsin|—=--—)=sin|=] -0,
0 v v/ 1o 2 v 2

1 1
where sin <§) is a constant, which shall not be found explicitly! (Note that at 3 radian is not

7r
lto —).
equal to 2)

Finally we get by insertion
1t 1 1 1\ 1,1 15 1
125/1 sin<§)-vdv:§sin(§>~[§U2]1:Zsin<§). O
Example 7.2
A. Let

calculate

1:/ exp (2 —y — 2)°) Q.

Figure 55: The domain A. Note the different scales on the axes.
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D. Let us start by pulling out the teeth of this big and horrible example! Its purpose is only to
demonstrate that even apparent incalculable integrals in some cases nevertheless can be calculated
by using a “convenient transform”. This example is from a textbook, where earlier students got the
wrong impression that “every application of the transformation theorem looks like this example”,
which is not true. Without this extra comment this example will send a wrong message to the
reader.

Let us first discuss, how we can find a reasonable transform. I shall follow more or less the way of
thinking which the author of this example must have used, the first time it was created. (It would
be easier for me to ask him, because I know him, but that is not sporty.)

At the end of this example, in Remark 7.4, I shall describe the very modest requirements which may
be demanded of the students. In other words, this example should only be used as an inspiration
for other similar problems which may occur in practice (but not at the exams).

I. Let us start by looking at the geometry of A. The projection B of A onto the (z,y)-plane is
B={(z,y)|0<z<1,0<y<Va}

Since A for every x €]0,1] is cut into an isosceles rectangular triangle

Vouwo Tewcxs | Resau Towcks | Macx Toucks I'lm.lolll.m I \‘uluﬂmmmlmE_i I Vowo Pesma | Vowo Aero | Vowo IT

Vowo Fisswcwr Semnces | Vowo 3P | 'Iulnl‘mm- | Vowo Pazrs | Wowo Tecswowooy | Vowo Loassncs | Busimess Anex Asie

Download free ebooks at bookboon.com

88


http://bookboon.com/
http://bookboon.com/count/advert/fba1fd82-96d7-e011-adca-22a08ed629e5

Real Functions in Several Variables Transformation theorems

0.8

0.6

0.4

0.2

Figure 56: The projection B of the domain A onto the (z,y)-plane.

A ={(y,2) |0<y < Vo, —y <z <y},

it is easy to sketch A, cf. a previous figure.

Then the integrand

exp ((nyfz)?’)
d+y+=z

should be “straightened out”. A reasonable guess would be to introduce
u=1vy-+z.

Remark 7.3 Once we have gone through all the calculations it can be seen that
y+z
2 )
would be a better choice, because then we shall get rid of a lot of irritating constants. Of peda-

gogical reasons we shall not here use the most optimal transform, but instead the transform which
one would expect the student to choose. ¢

’11:

Since we do not get further information from the integrand, we shall turn to the domain A. The
boundary of A is (almost) determined by putting equality sign into the definition of A instead of
<. First everything is written in a “binary” way in the definition of A,

A = {(z,y,2)|0<2<1A0<y<Vz A —y<z<y}
= {(,4,2) |02 A2<IAO0<YyAO<Vz—yAO<y+2zA0<y—z}

i.e. every condition which is defining A contains only one inequality sign and one of the sides of
the inequality is a constant.

We see that there are composed expressions in the latter three conditions,
Ve—y>0, y+z>0, y—z2>0.
Since we already have chosen u = y + z > 0, we get the inspiration of choosing the new variables
(1) u=y+2>0, v=y—2z>0, w=+x—y>0,
where we have taken the most ugly term, /x — y and put it equal to w, i.e.

w =z —y.
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We note that we by these choices have obtained that u, v, w > 0, and that equality signs must
correspond to boundary points in the (u, v, w)-space for the parametric domain D.

Next we show that the transform (11) is one-to-one. i.e. we shall express x, y, z uniquely by u, v,
w. We get immediately from the first two equations that

u42—11 and Z:U;U.

From the third equation we get

y:

1
U—QH) :§(u+v—|—2w),

which obviously is > 0, because u, v, w > 0. Therefore, by squaring,

Ve=w+y=w-+

1
xzz(u—&—v—f—?w)Q.

Thus, z, y, z are uniquely determined by u, v, w, so the transform is one-to-one.

Since the transform and its inverse are both continuous and the domain A is closed and bounded, it
follows from the second main theorem for continuous functions that D is also closed and bounded.
It follows from the binary representation of A that 0A is a subset of the union of the surfaces
x=0,z=1,y=0,/r—y=0,y+2<=0and y— 2 = 0. These are now investigated one by
one.

05

Figure 57: The projection of the parametric domain D in the (u,v)-plane.

1) The plane & = 0 corresponds to i(u + v+ 2w)? = 0. Since u, v, w > 0, we only get
(u,v,w) = (0,0,0), which is in agreement with the figure of A, because the plane x = 0 just
cuts A in 0.

2) The plane z = 2 corresponds to § (u+v +w)? =1, i.e. & (u+ v+ 2w) = +1, from which

U+ v
2

w=1

> 0.
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Here we have again used that u, v, w > 0. Note that we also get that

u+v < 2.

3) The plane y = 0 corresponds to % (u+v)=0,1ie u+v=0.

4) The remaining conditions have been found previously for « = 0, v = 0 and w = 0.

1

0.5
I
I

I
!

)\

Figure 58: The parametric domain D.
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Summing up we find that the parametric domain is given by

D = {(u,v,w) O§u,0§u+v§2,0§w§1u;—v}

= {(u,v,w) 0§U§2,0§v§2—u,0§w§1—u;v}

= {(u,v,w) (u,v)EB,nggl—u;—U},

where the projection B in the (u,v)-plane is given by
B={(u,v) |0<u<2,0<v<2—u},

so B and D are now easily sketched.

By the chosen transform the integrand is carried over into

exp ((2—y—2)%) _exp ((2—u)?) '

44+y+z 4+u
, |0,y 2) | L
Then we calculate the weight function | ———=|. First note that
U, UV, W
Oc v Or 1(++2)1(++2)++2
% v 9w 5 (utv+2w) S(utvt2w) uto+2w
o) oy oy oy || 1 1 .
O(u, v, w) Oou Ov Ow 2 2
0: 0: 0 1 1 )
Oou Ov Ow 2 2
b1
2 2 1
= (uv+v+2w) =——(u+v+2w).
L
2 2

Since u, v, w > 0 in D, we see that the weight function is

O,y,2) | _ 1
‘W —+§(u—|—v—|—2w).

This is only 0 for (u,v,w) = (0,0,0) in D, i.e. in just one point, which is a null-set (without
a positive volume). Therefore we may continue with the transformation theorem in its abstract
form:

2y — 3
I = /exp(( J z))dmdydz

2-u)?) 1
_ /e}(p((u))(u+0+2w)dudvdw.
D 4+u 2

Here it is obvious that we shall not start by integrating after u. If we choose u as the last (i.e. the
outer) variable of integration, then we get by one of the reduction theorems that

1 Zexp ((2 —u)?)
(12) I = 2/0 S {/B(u)(u—i—v—i—2w)dvdw}du,
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where B(u) is the cut of D for u constant, i.e.

5w = {(0.0)

0§v§2—u,0§w§1—“;1’}.

We calculate for fixed u € [0, 2] the inner integral in (12) by first integrating vertically with respect
to w:

v

2—u 1-%3
/ (u—|—v+2w)dvdw:/ {/ (u+v+2w)dw}dv.
B(u) 0 0

We calculate the inner integral

1— u;»'u 9 1— utv 1— utv
/0 (ut+v+2w)dw = [(u+v)w+w]0 P =wlut+vtw), 2
U+ v u—+v 2

- {1- 1 —1--
fi-t e 5t =1 feen

By insertion we next get for fixed u that

/:_u{l—i(u—i-v)g}dv: [v—%(u—&-v)ﬂj_Z

/ (u+ v+ 2w) dw dv
B(u)

= w2+ (P - 2)
= %(qu){712+u2+2u+4}
= %(ufZ){uerZu—S}:11f2(u72)2(u+4).

Notice that we here find all factors. When this result is put into (12), we get the reduction

1 2 92— 3
I = —/ M / (u+v+2w)dvdw y du
2 0 4+U B(u)

1 [Zexp((2—w)?) 1
_ 5/0 T gy (= 2Pt 4)du

1 72
= — [ exp((2—u)®) (u—2)"du.
2 J,
Now, choose the substitution ¢ = (2 — u)3. Then dt = —3(2 — u)? du, and thus

(u—2)2du = —% dt.

Finally we get

2 s ) 1 (2—2)3 1
I = — 2 — 92 du = — ) (—=) dt
i [, e (@=w?) -22du= g [ Cewtn- (5)
e, et —1
2 ), © 72

Download free ebooks at bookboon.com

93


http://bookboon.com/

Please click the advert

Real Functions in Several Variables Transformation theorems

Remark 7.4 It is obvious from this example, that the application of transformation theorems is not
an easy job. Therefore, one will always be given the transform which should be applied,

u=f(z,y,2), v=gx,y2), w=hlzyz2).
Then the task for the student can be described in the following points:

1) Solve the equations after z, y, z, (from this follows automatically that the transform is one-to-one),

x = F(u,v,w), y = G(u,v,w), z = H(u,v,w).

2) Identify the parametric domain; use here the second main theorem and that a boundary in most
cases by a continuous transform again is mapped into a part of the boundary.

Az,y, 2)

3) Calculate the weight function | ———~
O(u,v,w)

from the expressions found in 1).
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8 Improper integrals

Example 8.1

A. Let B =[0,1]? be the unit square. Examine whether the improper plane integral

I:/;dS
sy a1

s convergent. If this is the case, find its value.

D. The domain B is closed and bounded; but the integrand is not defined in all points of B. Cut away
open neighbourhoods of the points where the integrand is not defined; notice that the integrand
does not change sign; calculate the integral over any of the truncated domains and finally go to
the limit.

08

0.6

0.4

0.2

62 0 02 04 06 08

Figure 59: The domain B with the skew singular line y = = + 1 and the singular point (0,1), and a
convenient truncation parallel to the Y-axis.

I. The denominator must never be zero, so we have to avoid the line y = x + 1. This line cuts B at
the point (0, 1), which must be removed from the domain of integration.

1
Then we realize that p—] < 0 everywhere in B\ {(0,1)}, hence the integrand does not
y—x—
change sign in the part of B, where it is defined. Therefore we shall not further divide the domain

according to the positive and the negative part of the integrand.

Our next step is to truncate B, such that the singular point (0, 1) does not lie in any of the closed
and bounded domains B(g), and such that

areal(B\ B(e)) — 0 for e — 0.
The most reasonable truncations among many possibilities are given by
B(e) = [¢,1] x [0,1] and B(e) = [0,1] x [¢, 1],

for 0 < & < 1. We shall here choose the first one. Then by a reduction,

1 Yoot 1
Iez/ 7dS:/{/ 7d}daz.
() B(E)y—x—l . o y—x—1 4
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We calculate the inner integral,

1
1
/ ——dy=[nly—x—1]j=In|—z| -In| -2 — 1| =Inz — In(z + 1).
T

Then insert the result followed by a partial integration,

I(e) = /1{1-lnx—1-ln(x+1)}da:

dx.

1 1
= [xlnx};f/ x-%dm—[(erl)ln(qul)];Jr/(z+1)~x+1

The clever trick is here to choose [ dz = z in the first partial integration, and [ dx =z +1 in the
second one. In fact, the antiderivatives are only determined modulo a constant. By this trick we
get

Ie) = 1-lnl—elne—2In2+(1+¢)In(l1+¢)
= —2In2—¢c-lne=(14¢)In(1+¢).

Since area B\ B(e) = ¢ — 0 for ¢ — 0+, this is the right limit. It follows from the magnitude of
functions that

elne —0 for e — 0+,
and since
(I4+¢)-In(l+e)—1-In1=0 for e — 0+,

we conclude that

I = lim I(e)
e—0+
= —2In2- lim e-lne+ lim (14+¢)-In(1+¢)
e—0+ e—0+
= —2In2,

i.e. the improper integral is convergent and its value is

I:/;dS:—2ln2<0.
py—a—1

C. A very weak control. The integrand is negative, where it is defined. Hence the result should also
be negative, which is seen to be true. (Note that this is only catching errors, where we end up
with a positive result. Negative wrong results cannot be traced in this way). ¢
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Example 8.2

A. Let F be the half-sphere F in the upper half plane of radius a > 0, i.e. in spherical coordinates,

r=a, 0<0< 0<p <27,

0
53
Ezamine whether the improper surface integral

1= ldS
Fr

15 convergent.

2
X

Figure 60: The surface F for a = 1.
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D. Surface integrals can also be improper!

In the formulation of the task there is a hint of using spherical coordinates; though there exist also
quite reasonable variants of solutions in semi-polar and rectangular coordinates.

The points where the integrand is not defined lie on the circle
{(z,9,0) | 2* +y* = 0’}

in the (x,y)-plane. Hence by the truncations we shall stay away from the (x,y)-plane. On the
residual part of the surface we see that the integrand — > 0, so no further division of the domain
z

is needed concerning the sign of the integrand.

I 1. Spherical coordinates. In this case we truncate F to F(e) by

—&, 0< ¢ <27, hvor0<5<ﬁ.

FlE): r=a, 0<0< 5

| N

A geometrical consideration gives that
area(F \ F(g)) — 0 for e — 0+,

and as mentioned in D. the integrand is positive, so we shall not divide the domain further.

By a reduction of the ordinary surface integral over F(e) we get

1 2m 5—¢ 1
I(e) = —dS = ~a’sin@d y dy
0
.7:(6) z 0 0 a Ccos

—E&

T _g 1 .
= a~27r/2 -sinf df = 2wa [—Incos 0]
0 cos 6

= 2ma {1ncosO — In cos (% — 5)}

™ . .
= —27maln {cos 5 - Ccos€ + sin 5 ~s1n6}

= —27ma In{0+sine} = —27a Insine.

Since sine — 0+ for € — 0+, we have Insine — —oo for ¢ — 0+, i.e. I(e) —» —(—00) = +oo for
€ — 0+, and the improper surface integral is divergent.

I 2. Semi-polar coordinates. Here the surface is described by

F: 0<z<a and o= +Va?-— 22

ie. 0> +22=a? 0>0.
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The surface is truncated in the following way,
Fle): e<z<a, o=+Va?—22 where 0 < € < a,
and it follows geometrically that area (F \ F(g)) — 0 for ¢ — 0+.

The surface integral over F(¢) is reduced in the following

I(e) = —dS iz = [ Llength{B()} dz,
F(e) B(z) e <

because F(¢) is cut at height z € [¢,a] in a circle B(z) of radius ¢ = va? — 22, such that the inner
integral is the length of B(z), i.e

2m o = 2m\/ a? — 2.

Then we get by insertion
@1
€) :27r/ —va?—z2dz.
z
€
When z is small, then va? — 22 = a, hence the integrand is =~ E. According to Calculus 1 this

z
function cannot be integrated from 0, so this gives a hint that we may have divergence. Let us
prove this.

3
The integrand is positive everywhere. If 0 < z < % a, then

/ 3
Va2 — 22> 2 2 2 _ ¢
a 22 >1la 4a

3
We then have for 0 < € < g a the following estimates

I(2)

27r/ ~Va —z2dz>27r/ \/ 2 _ 22dz

3

2 a 1 *a
27r/ a. —dZ—T('CL/ dz
. 2 z

ﬁa[lnz]{;a:ﬁa{ln (?a)—lns}e—&—oo f01"<€—>OO,

and we conclude that the improper surface integral is divergent.

Y

S
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I 3. Rectangular coordinates. In this case we consider F as the graph of the function

z=flz,y) =vVa?—2? -y (z,y) €E,
where the parametric domain is

E={(z,y) | 2* +y* <a®}.
The natural truncation of the domain is here

E.={(z,y) | 2*+y* < (a—¢)?}, 0<e<a,
and it is obvious that area(E \ E.) — 0 for £ — 0+.

The weight function is in the case of a graph given by

e () () ) (e
Ox Ay N a2 — 22 — 2 @ — 22 _ g2

a

a2—x2—y2
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Then we get by the reduction formula,

1 1 a
I(e) = / —dS:/ : dx d
2 Fe) # B a2 —22 —y2 (a2 — 2% —y? Y

1 27 a—e 1
= ——dxdy = ——— -odo s d
a[EEag—ch—zﬁ r a/o {/0 2 ¢ Q} v

(a—e)? 1 1 a—e)?
= a-27r/ —-§dt=7ra[—ln|(a2—t)\]é =)
0

a?—t
ma {lna® —In{a® — (a —¢)*}
ma{2Ina—In{(2a —¢)e}}

2nalna—7maln(2a —e) —malne

— 2malna—maln2a— (—o0) =+oo for e — 0+,
and we conclude again that the improper surface integral is divergent.

Remark 8.1 In this case we could use all the three classical coordinate systems. Note that the three
proofs are totally different in their arguments. ¢

Example 8.3

A. Let B be the disc given by 2% + y*> < a®. Find all values of a € R, for which the (proper or
improper) plane integral

J(oz):/B(aQ—yQ—QJZ)O‘dS

is convergent. In case of convergence, find its value.

Figure 61: The disc B and the truncation B(p) for a = 1.
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This example is of the same type as

1

a —— %t fora> —1,
/ gt = @t1
0
divergent for a < —1,
and
divergent for a > —1,
+oo
(e} —
/ t*dt = 1 1
a — fora< -1,

la+ 1| aleti]
known from Calculus 1.

D. Dimensional considerations are here extremely useful. In fact, z, y ~ a and || pdS e~ a?, hence
J(a) ~ a* - a? = g?otY),
In order to get convergence we must have
a2t o for a — 0+,
ie.a+1>1, ora>—1. Since
a2t 4o for a — 0+, nar o < —1,

we may expect divergence in this case. (Roughly speaking: The integral of a positive term tends
to +00, when the domain is shrunk. This is only possible, when we start with the value +o0, i.e.
with divergence).

The integral is proper, when a > 0, and it is improper when o« < 0. When the integrand is defined,
it is positive, so we shall not bother with an extra division of the domain according to the positive
and negative part of the integrand.

If o < 0, then the integrand is not defined on the boundary (the circle) z2? + y? = a?.

The considerations above indicate that the value o = —1 divides convergence and divergence. For
that reason we start by first examining this case.

I. When we truncate, it is of no importance whether the integral is proper or improper. Since the
integrand is positive (of fixed sign) we shall not make any further division of the domain. We
truncate by the definition

B(p) = {(z,y) | 2* + 3> < (pa)’}, 0<p<1,

and we note that at area{B\ B(p)} — 0 for p — 1—.

Download free ebooks at bookboon.com

102


http://bookboon.com/

Please click the advert

Real Functions in Several Variables Improper integrals

1) If & = —1, we get by using polar coordinates in B(p) that

J ! s Tt doyd
—1 = B — e .
(—1L;p) lé@ﬂﬁ—xQ—ﬁ LA {A (ﬂ_gggé% v

(pa)® 1 1 2
— _ 2 (pa)
= 27r/0 e t2-§dt—7r[ In |a t||]O

wwm21qfﬁfﬂ”m{$ﬁéﬁﬁ

1
= wln — 400 for p — —1.
1—p?

We therefore conclude that

ds .

J(=1) = /B prpp p ,,linlﬂ, J(=1;p) = +oo,
is divergent.

2) If « < =1, ie. a+1 <0, then we can use 1) in the following rearrangements and estimates,

(a* —a® —y)" = GE_IQ_fywljﬁig?fﬁ

a+1
_ a2(“+1)-{1—$2+y2} - 1
a2

a2 _ x2 _ y2
_ g2l 1 . !
22 + 2 lat1] g2 — 32 — 42
1- 2
a
S g2etD) 1

a2 — 22 — 2’
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because

2 2y lat+1]
{1—9” J;y } <1
a

Then it follows from 1) that
a 1
J(a;p) = / (a2 — 22— y2) ds > @tV / ————dS
B(p) B(p) @° — 12 —y?
= a?tY J(=1;p) — 400 forp — 1—,

ie. J(a;p) — +oo for p — 1—, and we have got divergence for a < —1, and thus all together
for a < —1.

3) If > —1,1e. a+1>0, we get by using polar coordinates in B(p) that

pa
J(asp) = /B( : (a? =2 —y*)" dS =< int{" {/0 (a® = 0?)" - QdQ} dg
p

az(l_pz) 1 1 a2(17p2)
= 277/ t* (- )dt=m | ———tot!
a2 2 a+1 e

- T {a2(a+1) — a2+ (1 - p2)a+1}
«

- T 2(a+1){ _(1— 2““}
Pk 1—(1-p%) :

Since a +1 >0 and 1 — p? — 0+ for p — 1—, it follows that
(17p2)a+1H0 forp—1—.

Hence the integral is convergent for a > —1 with the value

a s o
J(a) = /B (a/2 — 1'2 — y2) dS = Q——H_ CLQ( +1).

Summing up we have proved that

™ «
J(a) = / (a® — 2% —y*)" dS = { a+1 a?@* for a > —1;  convergence;
B

00 for « < —1; divergence.

When the integrand has fixed sign, we allow ourselves to put the value equal to +oo (positive
integrand) or —oco (negative integrand).

However, we shall not allow this notation, if both the positive part and the negative part are
infinite, because oo — 0o does not make sense. We shall return to this in Example 8.5. ¢

Example 8.4

A. In advanced technical literature one often sees the improper 1-dimensional integral

o0 2
/ e " dux.
0

Obvious applications can be found in Probability and Statistics (the normal distribution); but one
can also find it in many other places (the heatl equation, diffusion). Find the value of this important
integral.
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D. The integral cannot be calculated by methods from Calculus 1. It is fairly easy to prove that it is
convergent. In fact, if we introduce the function

ft)y=10+tet  with f'(t)=—~te " <0 fort >0,
it follows that because f(t) is decreasing for ¢t > 0 we have

1

1+t et <f0)=1, ie et<
(I+t)e " < f(0) , le. e <1:%

for t > 0.

If we put t = 22, we get

2 1
_1+.’E2’

—x

€

hence

n 2 " dx ™
0</e*”” d:cg/ —2:Arctannﬂ— for n — +o0.
0 o 1+ 2

This proves the convergence, and even the estimate

> 2 ™
(0<) / e " de < —.
O 2
However, we still have not found the exact value.

It is now possible to find the value by using methods from Calculus 2. The trick is to consider the
improper plane integral

I= / exp(—x? —y?)dS, where B = [0, +-00[? is the first quadrant.
B

The integrand is defined and positive everywhere, so we shall not make any further division of the
domain according to the sign of the integrand.

The domain of integration is unbounded, so we must truncate it in a bounded way. We have
two obvious possibilities of doing this, depending on whether we consider polar or rectangular
coordinates. The idea is to use both of them, because we by using the polar coordinates obtain
the value of the integral I, and by using the rectangular coordinates we obtain the connection to
the integral under consideration.

Figure 62: The domain Q(R) for R = 1.

Download free ebooks at bookboon.com

105


http://bookboon.com/

Please click the advert

Real Functions in Several Variables Improper integrals

1) Polar coordinates. We truncate by taking the intersection of B and discs of radius R,
Q(R) = {(z,y) |2 >0,y >0, 2* +y*> < R?}.

We reach every point in the first quadrant B by taking the limit R — +oo.

When we apply the reduction theorem in polar coordinates over Q(R) we get

z R
/ exp (—x2 — y2) ds = / {/ exp (—Q2) ng} dy
Q(R) 0 0

R? .
T 1 T _4R* T
= 5/0 et~§dt:Z[e t}o :Z{].*exp(*R2)}

Since exp (—R2) — 0 for R — +00, we conclude that the improper integral is convergent with
the value

I= /Bexp (=2 —y?) dS = RliinooI(R) =

I(R)
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0.84

0.64

0.4

0.24

Figure 63: The domain R(n) for n = 1.

2) Rectangular coordinates. The truncation is here
R(n) ={(z,9) [0 <2 <n, 0 <y <n}=[0,n]"

We get every point in the first quadrant B by taking the limit n — +oo.

When we apply the rectangular reduction theorem over R(n) we get

/ exp (f:c2 - yz) ds = / {/ et ey’ d:c} dy
R(n) 0 0

n ) n ) n ) 2
/ e * dr / e Y dy = {/ et dt} .

0 0 0

3) Summary. According to 1) the improper integral is convergent, hence the limit can be taken
in 2). Since the limit is the same, no matter which truncation we are using, we must have

o 2
I:E:/exp(—:cQ—yz) dS = lim J(n)z{/ et dt} .

Since i e~ dt > 0, we finally get the value of the integral

/ e*t2 dt = ﬁ
0

2

J(n)

Remark 8.2 It follows that

(VT T
2 7 2

cf. a remark in section D. ¢
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Example 8.5

A. Ezamine whether the tmproper plane integral

xry
/Rz ity

is convergent or divergent.

D. An analysis of the sign shows that the integrand is positive in the first and the third quadrant,
while it is negative in the second and the fourth quadrant, so we shall also divide the domain
according to the sign. Here we shall also demonstrate the wrong argument where one forgets to
divide according to the sign of the integrand. This shows that one has to be careful here.

I. We see that the integrand changes its sign if we reflect it in either the z-axis or in the y-axis. This
shows that the integral over any bounded set B, which is symmetric with respect to at least one

of the axes, is 0,

Ty B
/B<1+x2><1+y2> 15 =0

The usual truncations in Calculus 2 (discs or centred squares) satisfy this symmetry with respect
to both axes, so if one is not too careful one will erroneously conclude in the limit that the plane

integral is “convergent with the value lim, ., 0 = 0”.

We shall not prove that this conclusion is not correct. We choose this time the truncation

B(n) =10,n] x [0,n],

Figure 64: The truncation B(n) for n = 1.

i.e. we only consider a subset of the set, where the integrand is > 0. If something goes wrong here
in the first quadrant, then it also is wrong in any bigger subset of [0,n]? U [-n, 0]°.

By reduction over B(n) we get

L ammimm® = [ ceiey

= _— €T -
o 1+a2 0o 1+y

([

2
t
——dt
1+ t2 }

- e} = Hmaey

— 400 for n — oo.
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This shows that the improper integral is divergent, thus our first argument must be wrong! (Of
the type oo — 00).

Remark 8.3 We shall demonstrate how wrong this illegal method is. If we choose the “skew”
truncation

Q(a,n) = [—an,n| x [—an,n], a > 0 constant,

we still get R? by taking the limit n — +o0o. We get by a rectangular reduction,

2
xy " t 1 N
———dS = ——dt, = —In(1+1¢
~/Q(a,n) (1 +.’E2)(1 +y2) {x/—an 142 } {[2 n( - ):| —an}
) 1
ot (A N ) (e
2 1+ a?n? 2 1

2
et + —
n2

2

— {lna}? for n — oo.
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Every calculation is correct. The only thing which is wrong is that the assumptions of taking the
limit (with respect to the conclusion of convergence) are not satisfied. We note that {Ina}? go
through the whole interval [0, +o0c[, when a go through R, which means that we can obtain any
q > 0 as a candidate for a limit of the improper plane integral, which is nonsense.

If we instead use the truncations
R(a,n) = [-n,an] x [—an,n], a > 0 konstant,

we obtain analogously all negative numbers as possible limits. But if the limit exists, then it is
unique! Hence the improper plane integral is divergent. ¢
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9 Vector analysis

9.1 Tangential line integral; gradient field
Example 9.1

A. Given the vector field
V(z,y,z) = (y2 + 2z, 2zy + 2y22, 2y% 2 + m) , (z,y,2) € R3.
Ezamine whether V(x,y, z) has an antiderivative. If this is the case, indicate all antiderivatives.
D. Problems of this type can be solved in many ways. One may assume that

1) No antiderivative exists. In this case we have two possibilities of proving this claim:
a) Find a pair of indices (i, j), such that

v, v
835]' 61‘1 '

If we can do this, then the necessary condition for an antiderivative is not fulfilled, so there
is no antiderivative.

b) Find a closed curve C, such that the circulation

j({Vwix#O.

Then it follows from the theorem of circulation that no antiderivative exists.
2) An antiderivative exists. Here we have got four methods:

a) Inspection. This method is very elegant, but one should have a lot of experience before one
can rely on it. A final check of the solution is recommended, though it is not mandatory.
b) Indefinite integration. In this case the check of the solution is build into the method.

¢) Integration a curve consisting of axzis parallel lines. The standard method. It has the
drawback that one must not forget to check the solution afterwards.

d) Radial integration. This method is very difficult to perform, because it invites to errors of
calculation! The reader is strongly dissuaded to use it for the same reason. Also in this
case the final check is mandatory.

In the explicit example we first believe that antiderivatives exist. We shall only apply the first
three of the possible methods of solution.

I. We shall in all variants start by calculating
(13) V -dx = (y* + 2) dz + 22y + 2y22) dy + (2y°2 + z) d=.

I 1. Inspection.

Calculate (13) in all details and then start to put as much as possible under the d-sign by using
the rule of calculation

F'(t)dt = dF(t).
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Then one should pair all terms which look alike and then use some other of the well-known rules
of calculations for differentials, like e.g.

1
fdg+gdf =d(fg) and -—df — %dgzd(i) .
g g 9
If we in this way can rewrite (13) into

V.dx =dF(z,y,2z) = VF - dx,

then F(x,y, z) is an antiderivative of V| and V is a gradient field, V = /F.

In the specific case we get

V.dx = vy de+ zde+2zydy + 2y2idy + 2y2zdz 4+ x dz

y?dx + zdx + v d(y?) + 22 d(y?) + y? d(2?) + v dz

{zde 4+ xdz} + {y? doe + 2 d(y*)} + {22 d(y?) + y* d(z*)}
d(zz) + d(zy®) + d(y*z*)

= d (xy2 +xz+ y2z2) =dF(z,y,z2).

Since we have put everything under the d-sign, we conclude that V is a gradient field, V = 7 F,
and that the set of all antiderivatives is given by

F(z,y,2) =2y + 2z +y?2* + ¢,

where ¢ € R is an arbitrary constant.

ericsson.
com

YOUR CHANCE
TO CHANGE
THE WORLD

Here at Ericsson we have a deep rooted belief that
the innovations we make on a daily basis can have a
profound effect on making the world a better place
for people, business and society. Join us.

In Germany we are especially looking for graduates
as Integration Engineers for

e Radio Access and IP Networks

e |[MS and IPTV

We are looking forward to getting your application!
To apply and for all current job openings please visit
our web page: www.ericsson.com/careers

ERICSSON

Download free ebooks at bookboon.com

112


http://bookboon.com/
http://bookboon.com/count/advert/11a3fd82-96d7-e011-adca-22a08ed629e5

Real Functions in Several Variables Vector analysis

I 2. Indefinite integration. Choose the simplest of the terms in (13). Here we pick up
(v + 2) da.
(Note that one must only choose one of the differentials dz, dy, dz).

By an indefinite integration of this we find a candidate for an antiderivative:

File,.9) = [ +2)do = (2 + 2)

Then check, whether we have already hit the bull’s eye:

LR, L OR L OF

dF, = dr + dy—i—gdz:(y2+z)dx+2yxdy+xdz.

Ox dy
We did not do it this time, but we see that
V - dx — dF, = 2yz® dy + 2y°z dz,

where x (which was the variable of integration in the construction of Fi(x,y, z)) has totally disap-
peared from the right hand side. If this is not the case, we only have two possibilities:

1) We have made an error in our calculations!

2) There is no error in our calculations, so we conclude that there exists no antiderivative, and V
is not a gradient field.

If one ends up in this situation, one should obviously check the calculations carefully, before one
jumps to any conclusion.

Choose one of the terms in the reduced form V - dx — dFy, and integrate e.g.
Fy(y, z) = /2yz2 dy = 2'2/23/ dy = y?2°.

Then check the solution once more:

0Fy 0Fy
dFy = —dy+ —d
2 Qy v+ 8z ¢
= 2u2%dy+2y*2dz =V -dx — dF).
This time we hit the bull’s eye! Thus we get by a rearrangement
V .-dx =dF) + dFy :d(xy2+acz+y222).

All antiderivatives are therefore given in the form

F(z,y,2) = ay® + 22 +y°2° + ¢,
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where ¢ is an arbitrary constant.

Figure 65: An example of a curve consisting of axis parallel lines, starting from (0, 0, 0).

I 3. Integration along a curve consisting of axis parallel lines. Whenever possible one integrates along
the curve defined by

(07070) B ((E,070) B (2177:[/,0) B (x,y,z),

with some necessary modifications, if this curve does not lie inside the domain of the integrand.

Parametric representation:

Iy ri(t) =(¢0,0), dx=(dt,0,0), tbetween 0 and z,
Do rot) = (x,t), dx = (0,dt,0), t between 0 and y,
Ps: r3(t) = (z,y,t), dx=1(0,0,dt), t between 0 and z.

Note that we write “t between 0 and 2”, and not “t € [0,z]”, because the latter is only correct
when > 0. If instead = < 0, then t € [x,0]. Analogously in the other cases.

From (13), i.e.
V-dx = (y* + 2)dx + 2wy + 2y2?) dy + (2y°2 + x) dz,

we get the line integral, and thus a candidate,

F(z,y,z) = V- dx + V- dx + V- dx
I I's I's

x Y z
/(02+02)dt+/ (2xt+2t-02)dt+/ (2y°t + x) dt
0 0 0

= 04 xy® +1y%2% + z2.

Therefore a candidate of an antiderivative is

F(z,y,2) = 2y® + z2 + 3222
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This does not mean that we hereby already have proved that F(z,y, z) is an antiderivative! The
check of the solution is here mandatory, i.e. we shall check the equation \yF = V. In this case
under consideration we get

o (PF OF oF
Ve = Ox’ Oy’ Oz
= (y2+z72xy+2yz2,2y22+x) =V(z,y,z2).

Thus we have proved, that F'is an antiderivative.

Then we get all possible antiderivatives by adding an arbitrary constant ¢ € R:
F(z,y,2) = zy* + 22+ 9°22 + ¢

Remark 9.1 The check is built into the first two methods, while the third does not contain this
test. The problem is that an integration along a curve of the described type will always produce a
candidate, even in cases where V is not a gradient field. This failure of the method can only be found
by a mandatory check.

Note that if one always checks the result no matter the choice of method, then it is waste of time also
to check the additional necessary conditions,
v, oV;
aa:j n 81171"

for every pair of indices (i, 7).

One can simply do without this often quite long examination. ¢
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Example 9.2

A Given the vector field

v<x,y>=(vx<x,y>,vy<x,y>>=( W"“’W, Wj’w), (2,9) # (0,0).

Ezamine whether V (z,y) is a gradient field. If this is the case, find all antiderivatives.

D The domain R?\ {(0,0)} has a “hole”, thus it is not simply connected, and the usual sufficient
condition is not fulfilled. We guess that there exists an antiderivative. We shall try all three
recommended methods (and we leave out again the radial integration).

I 1. Inspection. By using the rules of calculations we get

V.dx = {zdx +ydy}

T Y 1
dx + dy =
/x2+y2 . /x2+y2 Yy /$2+y2
1 1
= = d(@® ) = d (VP y?),

2 /a2 + Y2
from which we conclude that V is a gradient field and that all antiderivatives for V are given by
F(z,y) = Va2 +y% +¢, (z,y) # (0,0), c arbitrary constant.

I 2. Indefinite integration. If we choose the first term in V-dx as our integrand, we find a candidate

Fl(a:,y):/\/JU;Tchla::\/3324-y27 for (z,y) # (0,0).

By the check we get

x Yy
= , =V
\V2S1 <\/x2+y2 \/x2+y2>

so even our first guess was correct.
Hence, Fi(x,y) = /22 4+ y? is an antiderivative, and V is a gradient field.

Every antiderivative is of the form

F(z,y) = Va2 +y? +e¢, (z,y) # (0,0), c arbitrary constant.

Figure 66: The broken line of integration from (1,0) to (z,y) in the open right half-plane.
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I 3. Integration along a broken line. Since (0,0) does not lie in the domain, we choose instead
as the path of integration

(1,0) — (2,0) — (,9).

We see that every point in the right half-plane = > 0 can be reached in this way, while no point
in the left half-plan x < 0 can be reached in this way. Therefore, we are formally only working in
the right half-plane. There are apparently problems here, but we shall nevertheless continue our
calculations in order to see if we can obtain a reasonable guess. At least we can find the candidate

for z > 0,

z y
Filz,y) — /Vz(t,o)dt—i—/ Vi (a,t) dt
1 0

v t v t
T S — 1
/1 Vi +02 +/o Va? + 12
7 + [\/:ﬂ + tﬂz =(@-1)+ (%aﬂ +12— Va2 + 02)

= aZ+y? -1, because Va2 = x for x > 0.

Even if the candidate was only derived in the half-plane z > 0, we see that this candidate F;(x,y)
is of class C! in R?\ {(0,0)}, so the following mandatory check is walid in the whole domain:

vm:( NG Wy+y2)=ww,y>, for (,9) # (0,0).

Let us recapitulate this very important argument: The candidate is only found in a subset of the
domain, but it is easily seen that the expression is defined in the whole of the domain! By checking
the candidate we prove that we have thus found a solution in the whole domain, and no further
calculation is needed.

We get every antiderivative by adding an arbitrary constant,

F(z,y) = Va2 +y% +c, (z,y) # (0,0), ¢ arbitrary constant. O
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9.2 Flux and divergence of a vector field; Gauf’s theorem

Example 9.3
A Find the flur ®1 of the vector field
V(z,y,2) = (yz, —zz,2> +y°),  (2,9,2) €R®,
through the surface F given by

r(u,v) = (u sinv, ucosv, uv), 0<u<l, 0<v<u

D By using the reduction theorem

/}_V-ndS:/EV(r(u,v))-N(u,v)dudv,

where an abstract surfaceintegral is reduced to an abstract planeintegral, it follows that we shall

1) identify the parametric domain F,
2) find the normal vector N(u,v) for the surface F in the given parametric representation,

3) find V(r(u,v)) on the surface as a function in the new variables (u,v).
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Figure 67: The surface F.

0.8

0.6

0.4

0.2

Figure 68: The parametric domain E.

I. 1) The parametric domain is
E={(u,v)|0<u<1,0<v<u}

2) Next we shall find the normal vector of the surface in the given parametric representation.
(Note that we still do not consider the vector field itself). Since the tangent vectors of the
coordinate curves are

Or . r .
— = (sinw,cosv,0) and — =wu(cosv,—sinv,1),
ou v
the corresponding normal vector is
€1 €2 €3
or Or .
N(u, v) — X —=u| sinv cosv v
Oou  Ov

cosv —sinv 1

= wu(cosv—+ v sinv,v cosv —sinv, —1).

Download free ebooks at bookboon.com

119


http://bookboon.com/

Real Functions in Several Variables

Vector analysis

3) The vector field V(z,v,2) is defined in the whole of R3. Its restriction to the surface F is

expressed in the new variables (u,v)
V(z,y,2) = (yz,—xz,22+y%)
= (u cosv-uv, —u sinv - uv, (u sin?v)? + (u cos?)?)
= (u®v cosv, —u?v sinv,u?) = u? (v cosv, —v sinv, 1).
After these opening manoeuvres continue with
4) Calculation of the integrand expressed by (u,v) (apply 2 and 3 above):
V(r(u,v)) - N(u,v)
=u? (v cosv, —v sinw, 1) - u(cos v + v sinv, v cosv — sinwv, —1)
= u? {v cosv(cosv + v sinv) — v sinv(v cosv — sinv) — 1}
=u? {v (cosgv + v cosv sinw — v cosv sinv + sin? v) — 1}
=u(v—1).

5) Calculation of the flur (apply 1 and 4):

B — /fV~ndS:/EV(r(u,v))-N(u,v)dudv

1 u
= /u3(v—1)dudv:/ u3{/ (v—l)dv}du
E 0 0
1 1 u 1 1
= /u3 [—vz—v} du:/ u? (—uQ—u> du
0 2 0 0 2
1

Example 9.4
A. Find the flur ®5 of the vector field
V(z,y,z) = (x2 + 92,22, y2) , (z,y,2) € R3,
through the surface F defined by

r(u,v) = (u+v,u—v,u+20), u? +0? < 4.

Figure 69: The surface F and its projection onto the (x,y)-plane.
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D. We see that the surface F lies in a plane, but because this plane is oblique, it is very difficult to
exploit its flat structure. Instead we analyze the reduction formula

/FV~ndS:/EV(r(u,v))~N(u,v)dudv,

where the abstract surface integral is rewritten as an abstract plane integral. By inspecting the
right hand side it is seen that we shall
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1) identify the parametric domain F,

2) find the normal vector N(u,v) for the surface F, corresponding to the parameters (u,v),

3) express V(r(u,v)) on the surface F as a function in the parameters (u,v).

Figure 70: The parametric domain E is a disc of centre (0,0) and radius 2.

I. 1) The parametric domain is the disc of centre (0,0) and radius 2,
E = {(u,v) |u® +0v? <4=2%}.

2) The normal vector. It follows from the parametric representation of the surface that

or or
ol (1,1,1) and e (1,-1,2).

Thus the normal vector is

e €2 €3
N(u,v) = @ X @ =1 1 1 |=(3-1,-2).
ou  Ov 1 -1 9

3) The restriction of the vector field to the surface is now given by
V(z,y,z) = (mQ,yQ, z2)
(a4 0)° + (= 0)%, (g + 20)2 (u — v)?)
= (2(u®+0?),(u+20)? (u—1)?).
4) The integrand is according to 2 and 3,
V-N = (3,-1,-2)- (2 (u2 + v2) ,(u+ 20)?, (u— v)z)
= 6(u*+v%) — (u+2v)* —2(u—v)?
6u® + 6v* — (u2 + duv + 41)2) — (2u2 — duv + 21}2)

= 3
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5) By insertion of 4 in the reduction formula we get by also using 1,

o, = /}_V~ndS:/EV(r(u,v))-N(u,v)dudv

= 3/u2dudv.
E

Since the parametric domain F is a disc, it is easiest to reduce it in polar coordinates,
U=pcCcosp, vV=psinep, 0<0<L2, 05 <27

Hence we get the result

2m 2
Dy, = 3/u2dudv=3/ {/ g2cos2cp'gdg}d<p
E 0 0
2m 2 1 2
= 3/ cos2<pdcp-/ Q3dQ:3-7r-[—Q4]
0 0 4 0
= 127 O
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Example 9.5
A. Leta, b, ¢ >0, be constants, and let
V(.T,y,Z):(y,],‘7Z+C), (xay72)eR3'

Find the flux ®3 of V through the half ellipsoidal surface

ool | (24 Q)+ () -1520)

where the normal is directed u upwards, n-e, > 0, and the flur 4 of V through the projection Fs
of F1 onto the (z,y)-plane,

rofna | G+ @ <1} nmon,

s

Figure 71: The half ellipsoidal surface F; for a =1, b = 2 and ¢ = 3. The surface F5 is hidden below
F1 in the (z,y)-plane.

D. Summing up we see that F; and F» surround a spatial domain 2. The flux ®3 represents e.g. the
energy which flows out of Q through F7, and ®4 represents the energy which flows into 2 through
Fo. Hence, the difference ®3 — ®, represents the energy which is created by V in €.

I 1. Consider first

A= flw | G+ () () -reznh wezo

The easiest method, which can be found in some textbooks, is to use spherical coordinates (left to
the reader). We shall here as an alternative apply rectangular coordinates instead. Then we can
consider F; as the graph of the function
7 2 2
(E) + (%) =<
a b

=t =eifi = () ()
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Then the hidden parametric representation is given by

o= (oG- @)=

This parametric representation is differentiable when

(2 () <2

i.e. when z > 0. If so, we get

or c T A oz
— =110 -= —(1.0-2.2
ax bl a 2 (77 a2 >’

and analogously

o 2
O R

a b
N 2 U\ 2
where we have used that z =c4/1 — (—) — (5) in order not to be overburdened with a square
a
root in the following. (It is always possible to substitute back again, if necessary). Then
e e€o €3
Oor Or x 2 x oy
N(x,y):—x—: 1 0 _ﬁg = '_7_'_a1
or 0Oy a? 2’0 z
2
cy
0o 1 —==
b2 z

Now N -e3 =1 > 0, so N(z,y) is pointing in the right direction.

The integrand is then calculated,

02 xT 02 Yy
V.N = (et Yy
(y,(E,Z-i-C) <a2 Z7b2 27)
1 1\ 2y
_ 2

The domain of integration is the ellipse in the (z,y)-plane

o= {en [ @+ ()1,
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Hence, the flux is equal to the improper plane integral

;= V -ndS

_ 1 1 Ty / T\2 [y\2
V- -G)
Then notice that we have e.g.

N2 Y\ 2 N2 Y\ 2
e
/x\/ a b dr “ a b
i.e. if we integrate over an interval of the form [0, k] (where the integrand is > 0) or over [—k, 0]

(where the integrand is < 0), then we get finite values in both cases, i.e. the improper integral is
convergent.

2
If we put k =ay/1— (g) , it follows of symmetric reasons that

b

a
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= lim
e—0+ b

L PR
N N ]

= li ! + ! b 0Ody =0
_6—1}61-"-0 (12 b2 by y="u

The expression of the flux is therefore reduced to

o3 = 0+/(z—|—c)dmdy
B

L= () (1) drty s c-ameacr
C/E\/l (g)Q— (%)dedercwrab.

The purpose of the following elaborated variant is to straighten up the ellipse by the change of
variables

U= —, v:g, dvs. x=au, y=bw.
a b

The corresponding Jacobian is

d(z,y)

a 0
0 b

d(u,v)

‘:ab>0.

By the transformation formula the parametric domain E is mapped into the unit disc B in the
(u, v)-plane, hence

_ T\ 2 Y 2
P; = 7rabc+c/E\/1—(E) _(Z) dx dy
= mbc+c/ I —w o |2@y)
B

(u,v)

= 7rabc—|—ab-c/ V1—u?2—v2dudv
B

= abc{er/O%{/olm-gdg}dcp}

= abc{w+2ﬁ/olm~;dt}
¥

2
= mabc- (1 + 5) = gwabc.

‘ du dv

jw

= wabc{l—i— {—; (1—-1)

No matter whether one is using spherical or rectangular coordinates, it is very difficult to find
®3, and there are lots of pit holes (as seen above we get e.g. an improper surface integral in the
rectangular version).
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I 2. Next look at

x

B—Jﬂ-%ayd‘(gf+(@2§Lz—O} n=(0,0,1).

The restriction of V to E is obtained by putting z = 0, i.e.

V(z,y,0) = (y,,c¢).

The unit normal vector is n = (0,0, 1), so the integrand becomes

V(x,y,O) ‘n= (waaC) : (07071) =c

We conclude by using the reduction theorem on the simple calculation

¢’4:/V~ndS=c/ dS=c-
E E

I 3. Finally we have (cf. the figure)

areal(F) = ¢ - mab = mwabe.

27
77
el
i
“i“"tt

=
7%
X
i
i
1
LS

/x

i

i

Figure 72: The domain €.

The flux out of 0N of V is according to I 1. and I 2. given by

5 2
D3 — Py = gﬂabc—wabc: — mabe,

where we use —®4, because ®,4 indicates the flux into Q through Fs.

Let us now alternatively show the same result by means of Gauf’s theorem.

We first realize that F; and F> surround a spatial domain

o= {2+

7+

2
Q ngzo}
C

From V(z,y,2) = (y, 2,2z + ¢) we then get

divV=0+0+1=1.
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The flux out through 9Q (the normal of direction away from the domain) is then according to
Gauj’s theorem,

1/4 2
@:/ V-ndSz/ dideQ:/dQ: vol(Q)=—<—”abc> = =T abe.
89 Q Q 2\3 3

By comparison we see that this is exactly @3 — @3 as we claimed.

Summarizing, ®3 in I 1. was difficult to compute, while &4 in I 2. and ® in I 3. were easy. Since
®3 — &4 = P, we might have calculated ®3 by computing the easy right hand side of

Py =0y + D,

i.e. expressed in integrals,
(14) / V. -ndS = V-ndS—l—/dideQ,
.7:1 -7:2 Q

or put in other words: an ugly surface integral (the left hand side) is expressed by the sum of a simple
surface integral (here even a plane integral) and a simple spatial integral (the right hand side).

This technique can often be applied when one shall calculate the flux through a more or less compli-
cated surface Fj.
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1) First draw a figure, thereby realizing how F; is placed in the space.

2) Then add a nice surface F», such that F7 U Fy becomes the boundary of a spatial body Q. Check
in particular that the normal vector on F; is always pointing away from the domain Q).

3) Calculate the right hand side of (14), thereby finding the flux through Fj.

Remark 9.2 We shall later in Example 9.10 give some comments which will give us an even more
easy version of calculation. ¢

Example 9.6
A. Let the surface F be the square
F=A{(z,y,2) | || <a, |yl <a, z=a}, a>0,
at the height a with the unit normal vector n = (0,0, 1) pointing upwards.
Find the flux through F of the Coulomb field

(z,y,2)
(x2+y2+22)3/2’

V(z,y,2) = (z,y,2) # (0,0,0).

(Concerning the Coulomb field se also Example 9.10).

S
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£ S e
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Figure 73: The surface F for a = 1.

D. Using rectangular coordinates we get from the reduction theorem that
a a . 1
/ VndS:/ / (xayaa) (07073/)2 dr dy
F —a |/=a (22 + y? + a?)
a a a a 1
dx pdy = 4a/ / dx p dy,
/_a{($2 + 2 +a2)3/2 } 0 { 0 (22 +y2 +a2)3/2

where we have used that the integrand is even in both z and y, and that the domain is symmetric.

Py

So far, so good, but from now on the calculations become really tough. The reason is that the
integrand invites to the application of polar coordinates, while the domain is better described
in rectangular coordinates. The mixture of these two coordinate systems will always cause some
difficulties.
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For pedagogical reasons we shall here show both variants, first the rectangular version, which is
extremely difficult, and afterwards the polar version, which is “only” difficult. This exercise will
show that one cannot just restrict oneself to only learning the rectangular method!

I 1. Rectangular variant. Calculate directly

a a a
d5 = 4/ / dx p dy.
’ 0 { o (a2 +y?+a2)*? }

First we note by a partial integration of auxiliary function that
@ a al?® @ a—1
/ e (24 ¢) % dt = [t (12 + )" —/ toa(t+c2)" " otdt
0 0 0

a
_ a(a2+c2)“_2a/ (21— &) 2+ ) ar
0

- a(a2+c2)a—2a/ (t2+02)adt+2a02/ (t2—|—c2)a_1 dt.
0 0

When « # 0 and ¢ > 0, we get by a rearrangement

a a 2 2\«
(15) / (t2+02)a71 di — 1+20l/ (t2+62)a di — M
0 0

20c? 2ac?

1
Choosing t = z and a = —= and ¢® = y? + a? in (15) and multiplying by a, we get the inner

integral in ®5: Since 1+ 2a = 0 we have

a a2 (a? + v? + a2 —1/2 2
/ = dr = ( Y ) “
o (

22 +y? 4 a2)*/? 2 <l) (a2 + y2) (2 +a?) V2 + 242
2

which gives by insertion

(12

<I>5:4/ dy
o (y?+a?)y?+ 2a?

So far we can still use the pocket calculator TI-89, but from now on it denies to calculate the exact
value! Therefore, we must from now on continue by using the old-fashioned, though well tested
methods from the time before the pocket calculators.

When we consider the dimensions we see that y ~ a, hence a convenient substitution must be
y = au. Then

a2

a a2 /1
4 dy =4 .
./0 (y% + a?) \/y? + 242 Y o (a?u? + a?)Va2u? + 2a?
1 1
1 1
4/ du = 4/
0o (u2+1)vu?+2 0o (W+1)y/(u?+1)+1

adu

oy =

du,

where it should be surprising that ®5 is independent of a.

The following circumscription is governed by the following general principle:

e Whenever the square of two terms is involved then it should be rewritten as 1 plus/minus
something which has “something to do” with the other terms in the integrand.
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The circumscription indicates that we should try the monotonous substitution

1
t—1

t=u?+1, u=+vt—1, du=

dt, te[l,2].

DN =

By this substitution we get

! 1 2 1 1 2
@5:4/ du:4/ Lz dt:2/7‘
0 (11,2+1)\/(’u,2+1)+1 1 WE+1 2 i—1 J1 vtz —1

The structure vt2 — 1 looks like

\/ cosh®w—1= \/ sinh? w =

sinh w,

which is a means to get rid of the square root. We therefore try another substitution,
t =coshw, w=In(t+ \/ﬂ), dt = sinhwdw, w € [0,In(2 + V/3)].

Since we have sinhw > 0 in this interval, we get

9 /2 dt _o /l"(2+‘/§) sinh w
1 W2 =1 Jo cosh w - sinh w

In(24++/3) In(2++/3)
2 / dw__, / LT
0 coshw 0 ew e

5

In(2+v/3) w
= 4/ 672 dw = 4 [Arctan (6w)}10n(2+\/§)
0 1+ (ev)
7r

= 4 {Arctan(2 +3)) - Z} = 4 Arctan(2 +V/3) — .

Our troubles in the rectangular case are not over. How can we find Arctan(2 + v/3) without using

a pocket calculator?
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062040608 1 1.2

Figure 74: The rectangular triangle with the opposite side = 2 + v/3, so ¢ = Arctan(2 + v/3) is the
nearby angle.

Geometrically ¢ = Arctan(2 4 v/3) is that angle in the rectangular triangle on the figure, which
. ™
> —.
is > 7
The hypothenuse can be found by Pythagoras’ theorem,
=24+ V3)24+12=44+3+4V3+1=8+4V3=4(2+3),

ie.r =22+ 3. From ¢ > %, follows that ¢ = g —p< g, and

cosw:%(2+\/§):%\/2+\/§.

We shall get rid of the square root by squaring, so we try

1 1
0052¢:2cos21/171:2~1(2—1—\/3)—1:14—5\/5—1:?

Since we have been so careful to show that 0 < i < g, it follows that 0 < 2y < g, hence

V3 ™ ) 0
2¢p = Arccos (7 =5 ie Y= Tt

Then
™ T us o
A 2 = = - — = = —= — = —,
rctan(2 + V3) = ¢ 5 P 5 13~ 13
By a final insertion we get that the flux is
oT 5T 27
¢)5:4Arctan(2+\/§)—ﬂ':4~ﬁ—7r: 3 " T=3

Remark 9.3 It is obvious why this variant is never seen in ordinary textbooks. The morale is
that even if something can be done, it does not always have to, and we should of course have
avoided this variant. It should, however, be added that the pocket calculator finally will find that

5

Arctan(2 + V/3) 13

O
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0.8

0.2

-0.2

Figure 75: The domain 7 is the lower triangle and a = 1.

I 2. Polar variant. We shall start from the very beginning by

a a a
Py = 4/ / dx p dy.
° 0 { 0 (1:2+y2+a2)3/2 }

The domain [0,7]? is not fit for a polar description, but if we note that the integrand is symmetrical
about the line y = x, then this symmetry gives that

a a
<I>5:2-4/ dmdyzS/ dx dy,
T (x2+y2+a2)3/2 T (x2+y2+a2)3/2

where the triangle 7" is bounded by y = 0 in the right half-plane (corresponding in polar coordinates

to ¢ = 0), the line y = 2 (corresponding to ¢ = %) and x = ¢ cosp = a, i.e.

a

0= :
cos ¢

Therefore, a polar description of T is

T—{(w) ‘Oéwéz,oégﬁ - }
cos

Then the rest follows from the usual reduction theorems,

®;

a
I as
T (22 4 2 + a2)*/?

1 rats u
8/0 {/O 7(02 +a2)3/2 . QdQ} ng

The inner integral is calculated by using the substitution

1
t=p, dt=2odp, i.e.gd@zadt,
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hence
S/Sa a ; 4/%:% a i
=, 000= (379
0 (02 +a2)*? 0 (t + a2)*/?
2a °°Z§“’ a
= 4 |—-—— =81l - ——
(t+ a2)1/2] 2

a2

cos? p
_ s al cos | _sdq | cos ¢|
ar/1+ cos? p V1+cos?o |

Since |cos | = cosp for 0 < p < <T , we get by an insertion and an application of the substitution

~

u=sing, du=cospdp, cos?p=1—sin’>p=1-—u?

that
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g 1
o5 = 8/ 1— ———-cosp rd
° 0 { v/ 14 cos? o cp} 4

3 T /\F du _ /\F du
= LD T — o
4 VI+ (1 -u?) V2 —u?

v 1 1 3 dv
/ / ) /0 V1—v?
1 ™ 2w
= 21— 8[A 2 _or 8. L ="
7 — 8 [Arcsin v]§ 5= 3

Remark 9.4 It should be admitted that the polar version also contains some difficulties, though
they are not as bad as in the rectangular version. ¢

Example 9.7
Let V(x,y,2) = (x,y, z) be the vector field of location, and let Q be any spatial domain. Then

divV=14+1+1=3,
is the flux of V through 02 according to Gauj$’s theorem
= / V.-ndS = / div V d2 = 3vol().
aQ Q

As an unexpected result we see that we can express vol(Q2) as a surface integral

vol(€2) :%/BQx-ndS.

Since div(x1,...,x,) = n only depends on the dimension, we get a similar area formula expressed by
a line integral

1
areal(EF) = 5/ x-nds. O
OF

Example 9.8 Let V(z,y,2) = (a1, @2, a3) = « be a constant vector field, and let € be any spatial
domain. Then the flux through 9 is given by

/ a-ndS =0,
oQ

which either can be proved by Gauf’s theorem,

/ a~ndS:/ divadQ:/OdQ:O,
le) Q Q

or by common sense, because if the vector field is constant then there must flow just as much into the
domain as is flowing out again in time.

Note, however, the difference in the proofs. The latter argument is intuitive, while Gauf$’s theorem
gives the correct proof. However, it is always nice to get one’s intuition confirmed. ¢
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Example 9.9
The following example gives an important result.

Figure 76: An example of a domain € where there is an obvious splitting of the surface 92 into two
sub-surfaces F; and Fs.

Let /1 and F> be two surfaces which together surrounds a spatial domain 2. Let n be the outer
vector field of unit normal vectors. Finally, let V(z,y, z) be a vector field of class C'* in an open set
which contains €.

According to Gauf’s theorem the flux through 0f2 is given by

/ V. -ndS = V-ndSO/ V~ndS:/diVVdQ.
a9 Fi Fo Q
We get by a rearrangement
V. .ndS = /dideQ— V -ndS
.7:2 Q -7:1
(16) = / div V.dQ + V- (—n)dS.
Q .7:1

Hence, what flows out of €2 by the vector field V through the surface Fs is equal to what flows into
Q by V through F; plus what V creates in the domain 2.

Since what is created by V in (), i.e. fQ div 'V df2, often is easy to calculate, we have got a method
for calculation of the flux through a complicated surface F5 by using formula (16).

In the case where V is divergence free, div V = 0, formula (16) becomes particularly simple,

/ V.-ndS = V. (—n)dS.
Fa Fi

Since n on F» and —n on Fj point in the “same direction”, this shows that the surface of integration
Fo can be deformed freely, when div V = 0, if only the boundary curve §F5 with its direction of
revolution is kept fixed. ¢
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Example 9.10
The Coulomb vector field (cf. Example 9.6),

(z,y,2)
(22 + y2 + 22)°*

V(zr,y,z) = for (z,y,2) # (0,0,0),

satisfies (where one absolutely should not put everything in the same fraction with the same denom-
inator, unless one wants to obscure everything)

ove, 0 x B 1 B 3z?
Or 0z | (22492 +22)%2 | (@242 4227 (a2 442+ 22)%?
v, _ 9 y _ ! _ 3y°
0y 9y | (22 + 2 + 22)%/? (22 + 2 +22)%2 (22 4+ y2 + 22)%%
ov. 9 z B 1 B 322
0z 0z (22 + y2 + 22)%/? N (22 + 12 +22)%2 (22 4 y2 + 22)%%

from which we get by adding these expressions,

oV, o0V, oV, 3 3 (.1:2 +y% 4 22)

or oy | 9z @2+ 2+ 227 (224424222

div'V =

i.e. V is divergence free so we can use Example 9.9 for domains €2, which do not contain the point
(0,0,0).
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A. Let Q be any spatial domain with (0,0,0) as an inner point. Find the fluz of the Coulomb field
through 99, i.e. find [,V -ndS.

D. Since div V is not defined in (0,0, 0), we cannot apply Gauf}’s theorem directly. But since (0, 0,0)
is an inner point, there exists a ball

K =K(0;7) C Q,

totally contained in Q. If we cut K out of £, we get a domain 2 = O\ K, in which div V is defined
everywhere and equal to 0. According to Example 9.9 the surface 02 can be deformed into 9K,
and then the flux through 9K can be calculated as an ordinary surface integral. (The singular
point (0,0,0) lies in K, so we cannot apply GauBl’s theorem in the latter calculation).

I. We are just missing one thing. Since both 92 and 0K are closed surfaces, neither of them has a
boundary curve, so we get formally

5(0Q) =0 =(0K).
Alternatively there is flowing just as much into Q through K as out of € through 99, because
the flow is balanced.

Thus we have proved by using Gauf)’s theorem that

/ V -ndS = V -ndS.
o0 oK

The right hand side is calculated as a usual surface integral, where it this time is worthwhile to
keep the abstract formulation as long as possible.

1) On 0K we have r? = 2% + y* + 2% ie. r = (2?2 + 2 + 22)1/2’ and
1
n(a:, Y, Z) = ; (17, Y, Z)
2) The vector field is now rewritten in the following way
(.’E, Y, Z) 1 1 1 1
V(z,y,2) = g2t (#,9.2) = 5~ (#.9,2) = 5,

where we have used 1).
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3) Since n-n = ||n||? = 1, we get by an insertion of 2) that the flux is given by
1

V.-ndS = / V. -ndS = —n-ndS
0K oK T

0
1 1 1
dS = — area(0K) = ) - 4mr? = 4,

r2
oK
because the area of a sphere of radius r is given by 47mr2.
The result can be applied in an improved version of the horrible Example 9.6. Let Q = K(0;7),
where 7 > v/3a, and let T be the cube of centre 0 and edge length 2a. Then the flux through 9T

is equal to the flux through the sphere 02, i.e. according to the above,

/ V- -ndS = V - -ndS =4nr.
orT o0

On the other hand, 0T is disintegrated in a natural way into six squares of the same congruent form:
They appear from each other by a convenient revolution around one of the axis. The Coulomb
field is due to its symmetry invariant (apart from a change of letters) by these revolutions, so the

flux is the same through every one of the six squares. If we choose one of these. e.g.

‘F:{(x7yvz) | —G,SJTSG, —aSySCL, Z:CL}: [_ava] X [—Cl 0,} X {a’}v
then
4 = V-ndSzG/ V -ndS,
oT NF
from which

1 2
/ VondS =~ -dr=—.
F 6 3
Obviously this method er far easier in its calculations than the method applied in Example 9.6. ¢

Example 9.11 Assume that  e.g. represents a subsoil water reservoir, which is polluted by some

fluid or gas of density o = o(x,y, z,t) and velocity vector v = v(z,y, z,t).

N\
X

o
17X

L7555
17
it
sy
S

o
35
5

—
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<>

=

N/
1]
I

N\

Figure 77: In most calculus courses € is typically a ball.
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The mass of the polluting agent in () at time ¢ is given by

M:M(t):/g(x,y,z,t)dﬁz/QdQ.
Q Q

The change of mass in time is then obviously equal to

dM  d do

This change must be equal to the flow of mass into (2 by the vector field
ov=o(z,y,2t)v(z,y,z1).

Since —n points into ), this amount is according to Gaufl’s theorem equal to

oQ Q

When this expression is equated to (17), we get after a rearrangement that

dM do do
O=qg+— = div(ov)dQ + —sz/ div(ov) 4+ —  dQ.
= (ov) B A (ov) + 5,
This is true for every domain Q. Assuming that the integrand is continuous (what is always is in
practical applications), it must be 0 everywhere. In fact, if the integrand e.g was positive in a point,
then it had due to the continuity also to be positive in an open domain {21, and then the integral over
Q1 becomes positive too, contradicting the assumption.
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Thus we have derived the continuity equation

div(ov) + % =0,

which the density and the velocity vector field of the pollution vector field must satisfy.

Remark 9.5 Here the divergence is referring to the spatial variables and not to the time variable ¢.
thus the continuity equation is written in all details in the following way

0 0 0 0o
— — — — =0.
d
Furthermore it should be noted that there is a big difference here between the application of 7 and
0
a0

9.3 Rotation of a vector field; Stokes’s theorem

Example 9.12
A. Find the circulation C of the vector field
V(xayvz) = (223571‘2%3/22) ’ (x?y7z) € RS)

along the curve IC on the figure which is composed of three circle arcs of centre 0 and radius a,
and which lie in the planes z =0, y = —z and © = y\/3, respectively.

Figure 78: The curve K for a = 1.

-08 06 04 02 0.2 0.4 0.6 0.8 1

-0.2

Figure 79: The projection onto the (x,y)-plane for a = 1.
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D. A circulation along a closed curve can either be calculated by using its definition as an ordinary
line integral, or it can be transformed by means of Stokes’s theorem to a surface integral. Most
students are at their first encounter with this problem inclined to preferring the line integral,
because it should now be better known, even when applications of Stokes’s theorem very often give
much simpler calculations. For that reason we shall here demonstrate both variants.

I 1. The circulation as a line integral.

Let us first give the parametric representations of the three arcs, which I can be composed into
in a natural way:

3
1 1 us
Ko: (z,y,2) =a| ——= cosf, — cosf,sinfd |, 6¢ [0, —},
1
Ks: (x,y,2) =a ?sin&,i sin@,cos&), 0 e {0,%}.

Check here that all three curves are circular arcs of radius a and centre 0. Then check that the

initial and the end points are the right ones, i.e. that the direction of the run through is correct.
(Here this is left to the reader).

In order to avoid too many complications in the calculations we rewrite the integrand in the
following way,

V.-dx = Z’zdr+2ydy+y*zdz
= R +a?d () +yP ().

By insertion we get the following confusing picture of formulae, where there are lots of possibilities
of making errors,

o = L[k aen sata) v a )
2 K1 2 Ko 2 s
1
2

37

a d 2

= —/ {O-ﬂ+a2cos24p-2a2sincp-cos<p+y2-0}d<p
@
2

]. % 2 . 9 a2 . a2 2 .
+- a“sin“ @ - — (—2cosfsinf) + — cos“ 0 - — (—2cosfsinb)
2 J, 2 2

2

—1—% cos’6-a®- 2511100059} do

1 5 3 2 3 2 2
+—/ a2cos29-i~2cosﬁsin9+isin20~a—-2cosﬂsin9
2 Jo 4 4 4

2
+az sin? 6 - a*(—2sin @ cos 9)} do

37
4

= a4/ cos® o sin p dp + %/ <sin39cos9 —3 cos?’BsinHJrcos?’QsinH) do
0

6

El

L2 (3 3 1
+a—/ Z cos®fsinf + = sin®fcosh — = sin®Ocosh p db,
2 Jo 2 8 2
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i.e.

3

1 B 1
c = da [4 cos4<p] +%/ {(1+z2)sin39c089
= 0

1
2
a V3 ! 1\* at [® 9 ..
= 7 > —(—E) —|—?/0 {_§ sin390089+2008398in9}d9
9

at 1 a* 9 1 .4 1 2
= (2o S -2 S sin -2 - costd
1\ 16 4>+2{84bm i h
5a* ot 9 1 a* 12¢*  3a*
= 2 T 0404+ ) =L (5-9+16) = =
4+2<32 * +2> 61910 =5 = 55

The calculations can be carried through, though they are far from simple.

s ebook 1s prooucen with iText®
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I 2. Circulation by means of Stokes’s theorem.

We shall now demonstrate that the calculations by an application of Stokes’s theorem in this case is
far simpler. First not that since all sub-curves are circular arcs of radius a and centre 0, they all lie
on the sphere of radius a and centre 0. They bound a part F of the sphere, where the orientation
of K forces the normal vector n on F to point away from 0 (the right hand convention), i.e.

1
n= 7(xay72), Wherea: \/m
a

Furthermore,
e, €, e,
0 0 0
rot V = oz 9y 0: = (2yz, 2zx, 2zy).
2 2 2

Figure 80: The surface F for a = 1 with a single normal vector n.

It is on the sphere most natural to use spherical coordinates. Then by Stokes’s theorem and a
reduction,

C

/V-dx:/n~r0t Vds
K F

1
/ —(z,y,2) - (2yz,2zx,2xy) dS = §/ zyzdS
Fa aJr

3 ™
6 [% Bl
= —/ {/ asin@coscp-asin@sincp-acosHagsianQ}dgo
a )=« 0
= 6a4/ cosg0~sin<pd<p-/ sin® 6 cos 0 df
z 0

6

o

s

= 6a’ F sin? 4,0} N [1 sin? 9] :
2 4 0

™
6

1(1 1) 1 6a* 3a*
— 6a4 . — — —  _ = — = —
2 4 4 32 16’

i.e. far easier calculations than by the line integral. ¢
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Example 9.13
A. An oriented curve K is given as the intersection curve between
o the cylindric surface 22 + y? = ax,
and

e half of the parabolic cylindric surface
z = \/4a? — az.

The direction of the run through of IC obeys the right hand convention with the positive z-axis.
Find the cirkulation along K of the vector field

V(z,y,2) = (3zy, 222, —yz), (z,y,2) € R3.

Figure 81: The curve K and its projection onto the (z,y)-plane.

D. We shall here demonstrate three variants:

1) The line integral (the calculations are almost worse than those of Example 9.12).

2) Stokes’s theorem by the surface
Fy: z = \/4a? — ax, (xz,y) € B,
3) Stokes’ satning by the surface

Fo 2 + 9% + 2% = (2a)?, (r,y) € B, z>0.
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I 1. As a general warning we shall first bring the solution calculated as a line integral.

When K is projected onto the (z,y)-plane we get the curve £ of the parametric representation
. 2 . ™
(z,y,2) = (0 cosp, o sinp,0) =a (cos ©,COS @ smgp,O) , pE [75, 5} .
Now z = v4a? — ax, so K has the parametric representation
) B B 9 . 5 T
K: r(p)=(z,y,2) =a(cos”p,cosp sinp,\/4—cos?p), pE 35
Then we get the values of the vector field along the curve IC,
V(xa Y, Z) = (33?3/, 23:27 —yZ)

= <3a cos? ¢ - a cos g sin @, 2a% cos? p, —a cos ¢ sin p - a\/4 — cos? <p)

a’ (3 cos® ¢ sin @, 2 cos? p, — cos ¢ - sin @ - \/4 — cos? 4,0) .
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Figure 82: The parametric domain B is the disc in the (z,y)-plane of centre (g, 0) and radius g.

Here we have chosen a = 1.

Hence,

cos<p-sin<p>

r'() = a | —2singp - cos p, cos® p — sin? @,
4 —cos? ¢

In order to avoid too big calculations we first calculate the integrand separately,

Vor'(e

S
w
—

3cos® ¢ sin ¢ - (—2sin ¢ cos ©)+2 cost - (C082 @ — sin? <p) — cos? ¢ sin? go)

Il
)
w

1
3cos? ¢ cos o sin g - (—sin 2p) + 2(cos? @)? - cos 2 — 1 (2 cos @ sin go)Q)

. 2
1+4cos 20 sin 2 1+cos2 1
22 2P (g +2 (P2 coszp - 2@}

2 2 2
—3(1 + cos 2p) sin? 2¢ + 2(1 + cos 2p)? cos 2¢ — sin® 20}
—3sin? 2¢ — 3cos 2¢ sin? 2¢ + 2(1 4 2cos 2p + cos? 2p) cos 29 — sin’ 20}

—45in”? 2¢ — 3 cos 2¢ sin? 2¢ + 2 cos 2p + 4 cos? 2p + 2 cos? 2¢ - cos 2@}

S e S, e R e ]

I
S
w0
—~— —~— —~— —~— r—/p/\\

4 (0052 2 — sin? 2<p) — 508 2¢ sin® 2p + 2 cos 2¢ (sin2 2 + cos? 2<p) + 2cos 2cp} ,

3
V. r'(p) = % {4cosdp — 5cos2p sin? 2¢ +4cos2p},

which is a fairly tough calculation. At the same time we see why we do not immediately insert the
expression into the integral.
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However, after this tough reduction the circulation becomes easy to calculate,

™

C %V.tds: SV (e)de
c —
3

usy
2

3
= az {4 cos 4 — 5 cos 2p sin® 2p + 4 cos 2@} dy
-3
— 9 inag)? 511'32%+[2'2]%
= 7 lsindelis 5 "3 S 2p B sin2¢] % =
2
= 0

7

and we see that after so much trouble we only get zero as our result.
I. As an introduction to the applications of Stokes’s theorem we first calculate

e ey e,

0 0 0
rot V= oc 0y 02 = (—2,0,4z — 3z) = (—2,0,z),

3ry 22% —yz

which looks promising, because rot V is much simpler than V.

Then we shall choose a surface which has K as its boundary curve. This surface is of course not

unique.

I 2. The most obvious possibility is to choose the parabolic cylindric surface
Fi: z=+V4d® —ax, (z,y) € B,
where the parametric domain B is best described in polar coordinates,
B:{(@,w) ’ p € [—g,a,oﬁgéacow},
while (x,y, 2) still denotes the rectangular coordinates.

Because F7 is given as a graph, the parametric representation is

r(z,y) = (z,y,2) = (:zz,y, V4a? — az) , (z,y) € B,

from which we get the tangential vector fields

1 —a a
/ = ]_ iy - (1 - ) ! = 1
rfL’ ( b 07 2 4a2 — ax) ) 07 22’ ) Og ry (07 ) 0)7

and the corresponding normal vector field

We see that N(z,y) and the orientation of K satisfy the right hand convention N - e, = 1, so we

have the correct orientation.
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An application of Stokes’s theorem now gives
a
j{ V -tds :/ n-rot VdS:/ (—,0, 1) (=2,0,z) dz dy
K 7 B \2%

- /(—1a+x> da:dy:fgarea(B)+/xdxdy
B 2 2 B

2 T a cos ¢
= _9.77<9) _|_/ 2 / o cosp-pdopdp
2 " \2 =

2

C

™

3 5 1 . a cos @ 3 3 %
= 7E+/ cos - {39‘5] d@:—ﬂ+a*/ cos* p dp
_z _

8 . 8 3 ).
2
ra®  2a% (% [1+cos2p\>
_ e 20 (o)
s 3 J, 2
3243 1 (2
= —E—ﬁ-i._/ (14 2cos2¢p + cos® 2¢) dp
8 T3 1),
ma®  a® (7 T
- S larorgt-o
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I 3. The calculations of I 2. were much simpler than the calculations of I 1., although they still gave
some trigonometric problems. The question is now, if it is possible to choose another surface F
with IC as its boundary curve, such that the calculations become even more easy. We shall now
show that this is possible, though far from obvious.

First we note that since K satisfies the two conditions
a) 2* +y* =ar and b) 2% =4a* — ax,
the parametric representation of F must also satisfy
(x2 +y2) +22=azx+ (4a2 — aa:) = 4a® = (2a)?, z >0,

i.e. IC lies on the half sphere of centre 0 and radius 2a and z > 0. We choose F5 as that part of
this half sphere which lies above the parametric domain B:

Fo: 2?4+ y*+ 2% =(2a0)? (x,y) € B, z>0.
The sphere of centre 0 and radius 2a has the unit normal vector

1
n= % (377ya2’)7

hence we have on Fy
1
n-rot V=_—(z,y,2) (—2,0,z) =0.
2a
By an application of Stokes’s theorem the calculation of the circulation is now reduced to a triviality,

C:%V-tds:/ n-rot VdS = 0dS =0,
K Fo Fo

in which we shall not even insert a parametric representation followed by some reduction theorem!

O

9.4 Potentials
Example 9.14

A. Given the divergence free vector field
V(z,y,2) = (32", 2y, —az),  (2,y,2) R
Since R? is star-shaped, V has vector potentials W. Find one of these, i.e. find W, such that

V=vyxW=rot W.

D. The usual solution formula of textbooks looks here very harmless, but from my experience of
teaching I can say that i is not that harmless. Therefore we shall give a thorough treatment of this
example.

The method can briefly be described in the following way:
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1) Have this exercise been solved earlier in the text?
2) If ‘no’, examine if V(z,y, z) is divergence free.
3) Calculate separately the auxiliary field T(x) = V(x) X x.
4) Replace x by 7x. (This is the critical phase of the method).
5) Calculate Wy(x) = fol T(rx)dr.
6)
)

7

Check once more the preassumptions of the method.
Check the result.

I. 1) We first check if we earlier have solve the problem.

It happens quite often at an examination that one in the first part of a problem as a check are
asked to calculate the rotation of e.g. the vector field

1 1
Wl(xvy72) = (xyz, _5 y2237 5 y322) .

This is of course given by

e, ey e,
A 9
VXWpo o= Ox Ay 0z
1 1
ryz —§y223 §y322
= <% y22? + ngZzwy —-0,0— xz) = (3y222,xy, —xz) =V.

Half an hour later one comes to another question in which one is asked to find a vector potential
for V. Some students may immediately see that Wy is a solution. Other poor souls have to
go through the following steps:

2) Ezamine if V(x,y,z) is divergence free.
If not, there is no vector potential, and the problem is solved.

In the example under consideration we get
divV=0+4+z—2=0,

so we must carry on to the next point.

3) Calculate the auziliary field T(x) = V(x) = xx.
Be very careful with the order of the factors. And do not yet introduce the parameter 7 in the
calculations. It will only confuse the overview.

In the case under consideration we get

e, €, e,
T(x) = V() xx=|3y%22 2y —az
x y oz

= (scyz — (—ayz), —2223y%23, 3y%2% — J:Qy)

(Qxyz, —a2z — 3y?23,3y32? — x2y) .
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4)

Replace x by Tz, y by Ty and z by T 2.

This is the critical step where most errors are made. Be extremely scrupulous here. It may be
useful to note that one in polynomials just add the factor 7™ to every term which contains n
factors of the type z, y or z (they are considered as equal at this count).

In the case under consideration where T(x) is composed of polynomials we get
T(tx) = (273xyz, —732%2 — 37°y%23, 315322 — t43:2y) ,

because zyz, £z and 22y contain three factors, i.e. we shall multiply by 73, while y?2? and

Y322 contain five factors, so here we add the factor 7°.

Calculate the candidate

1
Wo(x):/o T(7x)dr

by a coordinate-wise integration after T.
We have in the case under consideration

/01 T(7rx)dr

1 1 1 1 1
= <xyz/ 2T3dT, —x2z/ T3d7—y2z3/ 375d7', y3z2/ 375d7'—x2y/ TSdT>
0 0 0 0 0

1 1 1 1 1
= <§ TYz, 71 1'22 — 5 y223, 5 y322 — Z xzy) .

Wo(x)

360°
thinking

Deloitte
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The expressions are often so huge that it pays to calculate each coordinate separately. We see
that even in this simple case the equations are enormous.

If our calculations have been correct — notice that 0 must lie in the domain — then Wy (x) is a
vector potential for V(x) in every sub-domain of {2, which can be reached by a radial line in
from 0.

In the case under consideration we see that R? satisfies this criterium, hence
1 1, 1

a1 1
Wy (x) = (5 TYz, =7 T2 = 5 Y223, Ey?’z2 - Zx2y>

is a vector potential in the whole of R3 (if our calculations were without errors, of course).

By a comparison we see that we have obtained two different solutions, Wy(x) in the latter
case and W1 (x) in the former one. They are both correct, because their difference is only a
gradient field. Nevertheless this phenomenon often causes some panic after the examination,
because students are used to from high school that the solution is unique. It is not in problems
of this type!

Since the method is so difficult it is highly recommended that one always check every calculation
in exercises of this type. In the present case we get

€, €y €,
0 0 0
Vx Wy = Ox dy 0z
1 1 1
5 TYZ —Z xzz — 5 y223 5 y322 — Z xzy
3 1 1 3 1 1 1 1
= (5 yQZQ—Z .’172—{—1 .’E2—§ y22’2} s 5 Ty — {0—5 .’Ey} 5 —5 $Z—§ IZ)
= (3y°2% wy, —x2) = V(z,y, 2).

We have now checked that Wy is a vector potential.

Remark 9.6 If a check does not give the right answer and div V = 0, then we have made an
error at some place, probably at 4) which would be the first place where I would search myself.
This does not leave out the possibility of errors in the other steps as well. ¢
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A Formulse

Some of the following formulee can be assumed to be known from high school. Others are introduced
in Calculus 1. It is highly recommended that one learns most of these formule in this appendix by

heart.

A.1 Squares etc.

The following simple formulee occurs very frequently in the most different situations.

( )2 = a? + b? + 2ab, a? + b% + 2ab = (a +
(a —b)? = a® +b* — 2ab, a—|—b2—2ab*(
( Y(a —b) = a® — b2, a? —b? (a+b)(
( )2 = (a — b)? + 4ab, (a—b)? = (a+b)?

A.2 Powers etc.

Logarithm:
In|zyl= Infz|+Infy[, 2y#0,
In _‘ ln\x|fln|y|, xay#ov
In|z"| = rin |z, x # 0.
Power function, fixed exponent:
(zy)" =a"-y",z,y >0 (extensions for some ),
r r
T x .
-] =—,z,y>0 (extensions for some r).
Yy y"

Exponential, fixed base:

a®*-a¥=a*"¥, a>0
(a®)! =a™,a >0

(extensions for some z, y),
(extensions for some z, y),

1

—,a >0, (extensions for some z),
a

a=a'’" a>0, n € N.

Square root:

Va? = |x|a

r € R.

+0)?,
b)?,

b),
— 4ab.

Remark A.1 It happens quite frequently that students make errors when they try to apply these
rules. They must be mastered! In particular, as one of my friends once put it: “If you can master the
square root, you can master everything in mathematics!” Notice that this innocent looking square
root is one of the most difficult operations in Calculus. Do not forget the absolute value! {
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A.3 Differentiation

Here are given the well-known rules of differentiation together with some rearrangements which some-
times may be easier to use:

{f(@) £g(2)} = f'(x) £ 4'(2),

{f(@)g(@)} = f(@)g(z) + f(2)g () = f(x)g(x) {J}/((af)) " ggg)) }

where the latter rearrangement presupposes that f(x) # 0 and g(z) # 0.
If g(x) # 0, we get the usual formula known from high school

{f(x) }' _ ['(@)g(x) — f(2)g'(x)
g(z) g9(x)? '

It is often more convenient to compute this expression in the following way:

U=l st =1 = s U~ )

where the former expression often is much easier to use in practice than the usual formula from high
school, and where the latter expression again presupposes that f(z) # 0 and g(x) # 0. Under these
assumptions we see that the formulee above can be written

WoRK /il
QZIIH % |
It's only an

opportunity if
you act on it

IKEA.SE/STUDENT

o >

desd?

S00T NG SWHSAS WL SRl
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we also name these the logarithmic derivatives.

Finally, we mention the rule of differentiation of a composite function

{f(e@)} = f'(e(x)) - ¢'(2).

We first differentiate the function itself; then the insides. This rule is a 1-dimensional version of the

so-called Chain rule.

A.4 Special derivatives.

Power like:

d

%( a):a'xa_17
d 1
%ln\aﬂ—g,

Exponential like:

—eXpT =expr,

dx

d

. (¢*)=Ina-a”,
Trigonometric:

— sinx = cos T,

dx
4, CosT = —singz,
1

—tanz =1 +tan’z = ———,

dx + cos? x

d 1

o cotz = —(1 4 cot?z) = e
Hyperbolic:

— sinh z = cosh z,

dx

d

— coshz = sinh z,

dz

d 1

— tanhz = 1 — tanh® z = 5

dx cosh” z

d 1

— cotha =1 —coth? z = —— =,

dx sinh” x

for x > 0, (extensions for some «).

for x # 0.

for z € R,

forz € R og a > 0.

for z € R,

for z € R,

forx;ég—i—pw,peZ,

for x # pm,p € Z.

for z € R,
for z € R,
for z € R,

for  # 0.
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Inverse trigonometric:

d 1

@Arcsinx:ﬁ, forl'e]—171[,

d A ! f e]—-1,1]

2 Ar - - T _

4 [recos T i or x 10,

d 1

. Arctan z = T3 22 for z € R,

d

. Arccot x = 1522 for z € R.
Inverse hyperbolic:

d 1

— Arsinh 2 = ——, for z € R,

dx 22 +1

d Arcosh x = ! f 1

% I'COS I—ﬁ, OI'SCG] ,‘f’OO[7

d 1

% Artanh x = m, for |l‘| < 1,

d 1

. Arcoth z = T2 for |z| > 1.

Remark A.2 The derivative of the trigonometric and the hyperbolic functions are to some extent
exponential like. The derivatives of the inverse trigonometric and inverse hyperbolic functions are
power like, because we include the logarithm in this class. ¢

A.5 Integration

The most obvious rules are about linearity

/{f(x) + Ag(z)} dx = /f(x) dx + /\/g(as) dz, where A € R is a constant,

and about that differentiation and integration are “inverses to each other”, i.e. modulo some arbitrary
constant ¢ € R, which often tacitly is missing,

[ r@ s = fa).

If we in the latter formula replace f(z) by the product f(x)g(x), we get by reading from the right to
the left and then differentiating the product,

fmmw=/Uumm%m:/fmmmM+/ﬂwﬂww.

Hence, by a rearrangement
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The rule of partial integration:

/ f(@)g(x) dz = f(z)g() - / (@) (@) de.

The differentiation is moved from one factor of the integrand to the other one by changing the sign
and adding the term f(z)g(x).

Remark A.3 This technique was earlier used a lot, but is almost forgotten these days. It must
be revived, because MAPLE and pocket calculators apparently do not know it. It is possible to
construct examples where these devices cannot give the exact solution, unless you first perform a
partial integration yourself. ¢

Remark A.4 This method can also be used when we estimate integrals which cannot be directly
calculated, because the antiderivative is not contained in e.g. the catalogue of MAPLE. The idea is
by a succession of partial integrations to make the new integrand smaller. See also Chapter 4. ¢

Integration by substitution:

If the integrand has the special structure f(p(z))-¢’(z), then one can change the variable to y = ¢(x):

[ fe@) - @do =+ [ fe@)de) = [ s

y=¢(z)

ericsson.
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Integration by a monotonous substitution:

If p(y) is a monotonous function, which maps the y-interval one-to-one onto the z-interval, then
[t@de=[ st
y=¢~(z)

Remark A.5 This rule is usually used when we have some “ugly” term in the integrand f(z). The
idea is to put this ugly term equal to y = ¢~ !(z). When e.g. z occurs in f(z) in the form /z, we put
y = !(z) = V/z, hence z = p(y) = y* og ¢'(y) = 2y. O

A.6 Special antiderivatives

Power like:

1
/ —dx = In|x|, for x # 0. (Do not forget the numerical value!)
x
/xo‘dx: ! roth for oo #£ —1
a+1 ’
1
/—dxz Arctan x, for z € R,
1+ 22
1 1 1+
/l—xdeziln‘l—m’ for z # +1,
1
/—dmz Artanh z, for |z| < 1,
1— 22
1
/—dmz Arcoth z, for |z| > 1,
1— 22
/ L o= Avcs for J2] < 1
———dx = Arcsin z, or |z ,
V1— 22
1
————dx = — Arccos z, for |z| < 1,
[ o
1
————dxr = Arsinh z, for z € R,
/\/x2+1
1
————dr=In(z+ V22 + 1), for x € R,
/\/x2+1 ( )
x
———dxr = 22 -1, for z € R,
/\/xz—l
1
———— dx = Arcosh z, for z > 1,
/\/x271
1
————dr=In|z+ V22 -1|, for x > 1 eller x < —1.
/\/$C2—1 | |

There is an error in the programs of the pocket calculators TI-92 and TI-89. The numerical signs are
missing. It is obvious that v/22 — 1 < |z| so if z < —1, then x + /22 — 1 < 0. Since you cannot take
the logarithm of a negative number, these pocket calculators will give an error message.
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Exponential like:

/exp:ﬂd:ﬂ:expx, for z € R,
1
a®dr = — -a”, for z € R, og a > 0,a # 1.
Ina
Trigonometric:
/sinxda:: —cosw, for z € R,
/coswdx:sinw, for z € R,
/tanxdx:—ln\cosad, forx;«ég—i—pw, pEL,
/cotxdz:1n|sinx|, for x # pw, pe€Z,
1 1 1 i
/ dr==In ﬂ , for:c;éZerw, pE€Z,
cos T 2 1 —sinx 2
1 1 1 —cosx
dr=-In{ —— f Z
/sinx 7 n(lJrcosx)’ orz#pm. pEL,
1 T
5— dv =tanz, forx # - +pm, peZ,
cos® x 2
1
—— dr = —cotz, for x # pm, peZ.
sin” x
Hyperbolic:
/sinhxdx = cosh z, for z € R,
/coshxdaz =sinhz, for x € R,
/tanhxdx = Incoshz, for z € R,
/cothxdx:1n|sinh;v|, for z # 0,
1 .
dx = Arctan(sinhz), for x € R,
coshz
1
/ dx = 2 Arctan(e®), for x € R,
coshz
1 1 coshx — 1
dr==In| —— f 0
/sinhx T n(cosh:zr+1)7 orz #0,
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1 z
/ - dr = In u ,
sinh x et +1
1
/ ——— dr = tanhz,
cosh” x
1
/7da¢ = —cothz,
sinh® x

A.7 Trigonometric formula

for x # 0,

for x € R,

for x # 0.

The trigonometric formulee are closely connected with circular movements. Thus (cosu,sinu) are
the coordinates of a piont P on the unit circle corresponding to the angle u, cf. figure A.1. This
geometrical interpretation is used from time to time.

(cosu, sinu)

Figure 83: The unit circle and the trigonometric functions.
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The fundamental trigonometric relation:
cos?u +sinu = 1, for u € R.

Using the previous geometric interpretation this means according to Pythagoras’s theorem, that the
point P with the coordinates (cosu,sinwu) always has distance 1 from the origo (0,0), i.e. it is lying
on the boundary of the circle of centre (0,0) and radius v/1 = 1.

Connection to the complex exponential function:
The complex exponential is for imaginary arguments defined by
exp(iu) :=cosu—+1i sinu.

It can be checked that the usual functional equation for exp is still valid for complex arguments. In
other word: The definition above is extremely conveniently chosen.

By using the definition for exp(iu) and exp(—iu) it is easily seen that

—_

cosu = —(exp(iu) + exp(—iu)),

[\

sinu = Z—i(exp(iu) —exp(—iu)),

Moivre’s formula: By expressing exp(inu) in two different ways we get:
exp(inu) = cosnu + i sinnu = (cosu +1 sinu)™.
Example A.1 If we e.g. put n = 3 into Moivre’s formula, we obtain the following typical appliction,

cos(3u) + i sin(3u) = (cosu + i sinu)?

2 3

= cos® u + 3i cos® u - sinu 4 3i% cosu - sin? u 4 i*sin® u
= {cos®u — 3cosu -sin® u} + {3 cos® u - sinu — sin® u}
= {4cos®u —3cosu} + i{3sinu — 4sin® u}
When this is split into the real- and imaginary parts we obtain
cos3u:40053u73cosu, sin 3u = 3sinu — 4sin® u. O
Addition formulze:
sin(u + v) = sinw cosv + cosu sin v,
sin(u — v) = sinw cosv — cosu sinv,
cos(u + v) = cosu cosv — sinu sin v,
cos(u — v) = cosu cosv + sinu sinv.

Products of trigonometric functions to a sum:

. 1. 1,
sinw cosv = g sin(u + v) + 3 sin(u — v),
. 1. 1.
cosu sinv = o sin(u + v) — 3 sin(u — v),
. . 1 1
sinu sinv = 5 cos(u —v) — 3 cos(u + v),
1 1
COsU COSV = o cos(u —v) + 3 cos(u + v).
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Sums of trigonometric functions to a product:

sinu 4+ sinv = 2sin (u+v> cos (u—v) ,
2 2
. . U+ uU—0
sinu — sinwv = 2 cos (— ( 5 ),
U U —v
2 b

) (5).

Formula of halving and doubling the angle:

sin
cos U + cosv = 2cos ( cos

v
)
+v
-
U+ v

CosSUu — Cosv = —2sin <

sin 2u = 2sinu cos u,

2 2

cos 2u = cos” u — sin u:2c052u—1:1—2sin2u7

1_

sin % = 44/ % followed by a discussion of the sign,
1

cosg =4/ w followed by a discussion of the sign,

A.8 Hyperbolic formulae

These are very much like the trigonometric formulae, and if one knows a little of Complex Function
Theory it is realized that they are actually identical. The structure of this section is therefore the same
as for the trigonometric formulse. The reader should compare the two sections concerning similarities

and differences.
The fundamental relation:
cosh? x — sinh® z = 1.

Definitions:

coshx = % (exp(z) + exp(—2x)), sinhz = % (exp(z) — exp(—2x)).

“Moivre’s formula”:

exp(z) = coshz + sinh x.

This is trivial and only rarely used. It has been included to show the analogy.
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Addition formulse:

sinh(z + y) = sinh(z) cosh(y) + cosh(z) sinh(y),
) ( (

sinh(z — y) = sinh(z) cosh(y) — cosh(x) sinh(y),
cosh(z + y) = cosh(z) cosh(y) + sinh(z) sinh(y),
cosh(z — y) = cosh(z) cosh(y) — sinh(x) sinh(y).

Formula of halving and doubling the argument:
sinh(2z) = 2sinh(z) cosh(x),

cosh(2z) = cosh?(x) + sinh?(z) = 2 cosh?(x) — 1 = 2sinh?(z) + 1,

h(z) — 1
sinh (g) =+ % followed by a discussion of the sign,
cosh <E> = 7608}1(;) + 1.

Inverse hyperbolic functions:

Arsinh(z) = In (x +vVa?+ 1) ) z € R,

Arcosh(z) =In (x +Va? — 1) , x>1,
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1 1+
A h(z) = =1 1
rtanh(z) 5 n(lx)’ lz| < 1,
1 1
Arcoth(x):gln <zj1>, |z > 1.

A.9 Complex transformation formulse
cos(iz) = cosh(z), cosh(iz) = cos(z),

sin(iz) = i sinh(xz), sinh(iz) = isinz.

A.10 Taylor expansions

The generalized binomial coefficients are defined by

(a) ala—1)---(a—n+1)

n )= 1.2...n )

with n factors in the numerator and the denominator, supplied with

(i)

The Taylor expansions for standard functions are divided into power like (the radius of convergency
is finite, i.e. = 1 for the standard series) andexzponential like (the radius of convergency is infinite).

Power like:

1 n
1_.7;:21.’ |£E‘<]_,
n=0
1 E n,. .n
1+:E:Z(_1) T, ‘LL'|<17
n=0
(14+z)"= < . >mj, n €N,z e R,
=0 7
s o
(1+a:)°‘:2(n)x”, a e R\N,|z| <1,
n=0
In(1 = -1 o122 <1
(L +0) = 31" 2 <1,
e x2n+1
Arct = 1), <1
rotan(e) = 3 (1" g o
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Exponential like:

oo

1
exp(x) = Z gm”, reR
n=0
- n 1 n
exp(—z) = Y (~1) ', zeR
n=0 ’
- 1
sin(z) = Z(fl)”ix%“, z €R,
oy (2n+1)!
— 1
sinh(x) = Z gt r R,
— (2n+1)!
= n 1 2n
cos(x) = Z(fl) (2n>'x , z €R,
n=0 ’
cosh(z) = i Lx% z € R.
s (2n)!

A.11 Magnitudes of functions

We often have to compare functions for x — 0+, or for z — oo. The simplest type of functions are
therefore arranged in an hierarchy:

1) logarithms,

2) power functions,

3) exponential functions,
4) faculty functions.

When = — o0, a function from a higher class will always dominate a function form a lower class. More
precisely:

A) A power function dominates a logarithm for x — oc:

(Inx)?

—0 for x — oo, «, 3>0.
:EOé

B) An exzponential dominates a power function for x — oo:

sz

— =0 forx — 00, «a,a>1.
a

C) The faculty function dominates an exponential for n — oo:

a’I’L

—'HO, n—oo, neN a>0.
n!

D) When = — 0+ we also have that a power function dominates the logarithm:

z“Inx — 0—, for x — 0+, «a > 0.
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