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1 Vectors and the geometry of space

To compute the distance between two points, one can use the Distance formula in three dimensions,
where P, = (21,91, 21) and P = (22, Y2, 22).

|PLPy| = /(22 — 21)2 + (y2 — y1)2 + (22 — 21)2 Distance formula in three dimensions

1.1 Vectors

A vector is denoted by @ = (ay,ag, ..., an), where (a1, ag, ...,ay) are the components of @ and n

is the number of dimensions.
@] = \/a? + a3 Length of a vector

The standard basis vector has length 1, and point in positive direction on all axes.

- o a .
U= -—0= — Unit vector

1.2 The Dot Product

Take @ = (a1, as,a3) and b = (b1,b2,b3), then the dot product is determined by the Dot
product equation.

—

a-b=aiby + asby + asbs Dot product

e If 6 is the angle between two vectors and , then: @- b = |d||b| cos 6

—

e Two vectors and are orthogonal if and only if @-b =

e The direction angles of a vector can be determined by using the Direction angles equa-
tion. Where « represents the angle to the x-axis, 8 represents the angle to the y-axis, and
~ represents the angle to the z-axis

ﬁd' = (cos «, cos 3, cos ) Direction angles
a

1.3 The cross product

The cross product, or vector product is specific to R and is defined as

i j k
xb=det |a; a2 a3
by by b3
7= (asbs — asbs, asby — aibs, abs — ashr) Cross product

o @xbis orthogonal to both @ and b

e if § is the angle between @ and b, then |@ x b| = |a@||b| sin 6.
In other words, the length of @ x b is the area of the parallelogram defined by @ and b

e Two nonzero vectors @ and b are parallel if and only if @ x b=0
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1.3.1 Properties of the cross product

QL

XEZ—EX

ST

e caxb=c(a@xb)

1.3.2 Triple products

The triple product describes the volume of a parallelepiped. determined by the vectors d, b
and ¢

ay; az as
6-(bX5)= bl bQ b3
c1 Cy cC3

V=l (5xa)

Figure 1: Visualization of a paralellepiped depending on the vectors a, b and &

1.4 Equations of lines and planes

To desribe a line in R3 one can use the Vector equation, where rq describes a fixed point, and

¥ is multiplied with any real scalar.
r =ry+ av Vector equation

1.5 Cylinders and Quadric Surfaces

We distinguish six kinds of quadric surfaces as defined in figure 3
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Figure 2: Visualization of vector equation in R>

All traces are ellipses.

If a = b = c, the ellipsoid is
a sphere.

Surface Equation Surface Equation
Ellipsoid x* oyt £ Cone 2 xt oyt
et et b

Horizontal traces are ellipses.

Vertical traces in the planes
x = kand y = k are hyper-
bolas if k # 0 but are pairs of
lines if k = 0.

Elliptic Paraboloid

~ |Nl
-
'
+
= .

Horizontal traces are ellipses.
Wertical traces are parabolas.

The variable raised to the first
power indicates the axis of the
paraboloid.

2

z

— =1

+

5 |=
=<
nw|ra

Horizontal traces are ellipses.
Vertical traces are hyperbolas.

The axis of symmetry corre-
sponds to the variable whose
coefficient is negative.

Hyperbolic Paraboloid

2 2

X i

2 bl

LR L
[

Horizontal traces are hyper-
bolas.

Wertical traces are parabolas.

The case where ¢ << 0 is
illustrated.

xl 2
-——

a

+

= |‘1d
("
nu| L
I
-

Horizontal traces in z = k are
ellipses if k = cork < —¢.

Vertical traces are hyperbolas.

The two minus signs indicate
two sheets.

Figure 3: Graphs of quadric surfaces

2 Vector Functions

A vector-valued function is simply a function whose domain is a set of real numbers and
whose range is a set of vectors. f(t), g(t), and h(t) are called the component functions of
the vector function r(t).

2.1 Limits and continuity

The limit of a vector function is defined by taking the limit of its component functions.

%1—1)1(11 I'(t) - (t—)a

lim f(t)

Jim g(¢), lim h(t))
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2.2 Derivatives

The derivative of a vector function is similar to the normal definition of a derivative.

dr . r(t+h)—r(t)

— =rvY®#t)=lim —+ 2 7 3

ar ~* 0= i h )
Conveniently, this means that the derivative of a vector function is obtained by differentiating
each component.

dr

= (1) = (/). (1), W'(1) ()

The vector r/(t) is called the tangent vector to the vector function. The unit tangent vector

is determined as follows:

T(t) = (5)

2.2.1 Differentiation rules

The following theorem shows that the differentiation rules for real-valued functions have their
counterparts for vector functions.

@ Theorem Suppose u and v are differentiable vector functions, ¢ is a scalar,
and f is a real-valued function. Then

d
L

x [u(e) + v(1)] = a'() + v'(2)

d *
2. o [eu()] = cu'(r)
d
3. o [F(B)u()] = fDule) + fla'()

4, % [ll(-!) - V(l’)] =u'(e) - v(1) + ule) - v(O)

5. “; [ X v()] = ule) X v() + u(d) X v'()

6 ()] = FOUE)  (Chsin Rt

Figure 4: Differentiation rules for vector functions

2.2.2 Integrals

The definite integral of a continues vector function can be defined in almost the same way as
for real-valued functions, except that the integral is a vector.

/abr(t) dt — </abf(t) dt,/abg(t) dt,/abh(t) dt) (6)

2.3 Arc length and Curvature

The length of a space curve is defined in equation 7

b
L= [ W) (7)
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A curve where a certain segment of a vector equation is only traversed once can be expressed
by the arc length function defined in equation 8

S(t) = / ()] dt (8)

Equation 8 can be useful to parametrize a curve with respect to the arc length. If we
want to reparametrize a vector equation from a specific point u we find s(¢) using equation 8
and then insert s(t¢) into the original vector equation. (See example 2 in the book, page 863)

2.3.1 Curvature

The curvature of a vector equation at a given point is the measure of how quickly the curve

changes direction at that point. The curvature can be computed through either equation 9, or

equation 10.

)
' (t)]

) x ()]
"0 = e

K(t)

2.3.2 The normal and binormal vectors

The unit normal vector describes at which direction the curve is headed at each point, and
can be computed as defined in equation 11. The unit normal vector at ¢ is used to describe a
normal plane at t.
T'(t)
N(t) = (11)
T (t)]

The binormal vector is a vector orthogonal to both T and N. And can be computed with
equation 12. The binomal vector at ¢ is used to describe an oscillating plane at ¢.

B(t) = T(t) x N(¢) (12)

2.4 Motion in Space: Velocity and Acceleration

Vector v gives the average velocity over a time interval of length h and it’s limit is the velocity
vector at time ¢
. or(t+h)—r(t
v = lim —( ) ®)

hs0 h =r'() (13)

The speed at time t is defined by the magnitude of the velocity vector.

ds

o = vl = [ (?)] (14)

The accelatrion of a particle is defined as the derivative of the velocity.

a(t) =v'(t) =r"(t) (15)
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2.4.1 Tangential and Normal Components of Acceleration

It is useful to resolve the acceleration in two components, one in the direction of the tangent
vector, and one in direction of the normal vector, as described in equation

a=10vT+ s’ N (16)

The tangential and normal components can be easily calculated with the following two formula’s:

= ) o
_ () x ()]
0] "
2.4.2 Useful formulas
F(t) = ma(t) (19)

Where, F' represents force, m represents mass, a represents acceleration.
¢
v(t) = / a(u)du + v(to) (20)
to

Where v represents the velocity at a time t, u represents the initial point in space, a represents
acceleration. v(tg) represents the initial velocity.

vp? sin(26)
g

d= (21)

The horizontal distance traveled is determined by the product of the horizontal speed and the
duration of travel.
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3 Partial Derivatives

3.1 Functions of several variables

A function f of two variables is a rule that assigns to each ordered pair of real numbers
(z,y) in a set D a unique real number denoted by f(z,y). The set D is the domain of f and
it’s range is the set of values that f takes on, that is, {f(z,vy)|(z,y) € D}

3.1.1 Graphs
If f is a function of two variables with domain D, then the graph of f is the set of all points
(2,9, 2) € such that z = f(z,y), and (z,y) € D

3.2 Limits and Continuity

Let f be a function of two variables whose domain D includes points arbitrarily close to (a, b)
Then we say that the limit of f(x,y) as (x,y) approaches (a,b) = L and we write:

lim x,y) =1L 22
(I’y)ﬁ(a’b)f( y) (22)

if for every number ¢ > 0 there is a corresponding number § > 0 such that, if (z,y) € D and
0<+/(z—a)2+ (y—b)2 <6 then |f(z,y) — L| <e

Notice that | f(z,y)—L| is the distance between the numbers f(z,y) and L, and \/(z — a)? + (y — b)?
is the distance between the point (z,y) and the point (a,b). Thus the distance between f(z,y)
and L can be made arbitrarily small by making the distance from (x,y) to (a,b) sufficiently
small (but not 0).

If lim(, ) (a,0) f (7, y) approaches L; along a certain path, and lim, ), (q,) f(2,y) approaches
Ly along a different path, where Ly # Lo, the limit lim, ) (44) f(2,y) does not exist.

A number of ways of approaching whether the limits exists or not are:

e Approaching along the x- and y-axis
e Approaching along the line y = x
e Approaching along the line y = ax

e (Polar) Substitution

3.2.1 Continuity

A function f(z,y) is continues at (a,b) if

lim f(z,y) = f(a,b)

(z,y)—(a,b)

3.2.2 Functions of three or more variables

If f is defined on a subset D €", then lim,_,, f(z) = L means that for every number € > 0 there
is a corresponding number ¢ > 0 such that: if x € D, and, 0 < |a — x| < ¢, then |f(zx) — L| < €



Calculus 2 Summary

3.3 Partial Derivatives

In general, if f is a function of two variables x and y, suppose we let only x vary while keeping
y fixed, say y = b, where b is a constant. Then we are really considering a function of a single
variable x, namely, g(z) = f(x,b). If g has a derivative at a, then we call it the partial derivative
of f with respect to = at (a,b) and denote it by f.(a,b).

fula,b) = g/ () where g(z) = f(z,b) (23)
Since by definition ¢'(a) = limy,_g w we get
) z+ h,y) — f(x,
folz,y) = lim A y,i fz:9) (24)

fy(@y) = lim L@V TR = @)

h—0 h <25)

The partial derivatives f,(x,y) and f,(z,y) can be interpreted geometrically as the slopes of
the tangent lines at P(a,b,c) to the traces C; and Cy of S in the planes y = a and = = b.

3.3.1 Notation for partial derivatives

If z = f(z,y), we write:

_9f

3.3.2 Rule for finding partial derivative of z = f(z,y)

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

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

3.3.3 Function of more than two variables

f(x—l—h,y,z)—f(aj,y,z)
h

fo(z,y,z) =limh — 0
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3.3.4 Higher derivatives

Higher derivatives can be taken with respect to any variable and are denoted as follows:

L0 (o) o
o \Ox ) Ox2

o (0 0% f
f zy — 8 |\ o) =
0y \ Ox 0xdy

3.3.5 Clairaut’s Theorem
If fiy(a,b) and fy.(a,b) are both defined and f(a,b) is continues, equation 27 holds.

fay(a,b) = fya(a,b) (27)

3.3.6 Laplace’s equation

A function f(a,b) is harmonic if equation 28 holds.

0? 0?

3.4 Tangent Planes and Linear Approximations

Suppose f has continuous partial derivatives. An equation of the tangent plane to the surface
z = f(x,y) at the point P = (xg, yo, 20 is

z— 20 = fu(w0,y0)(® — z0) + fy(w0,y0) (¥ — yo) (29)

3.4.1 Linear Approximations

The linear equation that follows from equation 29 is called the linearization of the tangent
plane to the graph of a function f of two variables at the point (a,b,f(a,b)) is

L(z,y) = fe(a,b) + fe(a,b)(x — a) + fy(a, b)(y = b)

The Linear Approximation is defined as follows:
f(z,y) = fala,b)(x —a) + fy(a,b)(y — b)

3.4.2 Differentials

For a differentiable function of two variables, z(x,y), we define the differentials dz and dy to
be independent variables; that is, they can be given any values. Then the differential dz, also
called the total differential, is defined in equation 30

0z
dz = fo(z,y)dz + fy(z,y) = %d:n + 8—ydy (30)

11
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3.5 The chain rule

Suppose that z = f(z,y), is a differentiable function of x and y, where z = ¢(t) and y = h(t)
are both differentiable functions of ¢. Then z is a differentiable function of ¢

dz Ozdx 0Ozdy
U ordi Togdt (31)

The derivative % can be interperated as the rate of change of z with respect to t.

We now consider the situation where z = f(z,y) but  and y are both a function of two
variables x = ¢(t,s) and y = h(t,s). Then z is indirectly a function of s and ¢ and we wish to
find % and %. In computing % we hold s fixed and compute the ordinary derivative of z with
respect to t. Therefore we can apply equation 31 to obtain:

0z _ 0200 020y
ot  Ox ot 0Oyot

0: 0200 0:0y
ds Ox0s Oyds

dz 0z

dx oy

X y
ox ax ay [T\ @y
as/ \at as/ \at
S t )

t

Figure 5: Overview of different partials when z = f(z,y) where z = g(s,t) and y = h(s, )

In this situation, s and ¢ are independent variables, x and y are called intermediate variables,
and z is the dependent variable.

3.5.1 Implicit differentiation

The chain rule can simplify implicit differentiation as learned in calculus 1. For a function that

is defined implicitly it follows that:
dy F,
= =—— 32
dx F, (32)

A function of 3 variables that is defined implicitly can also be differentiated as follows

0z _ Iy

dr L,
and

9z _ Iy

oy F,

12
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3.6 Directional Derivatives and the gradient vector

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

Duf(x,y) = fo(x,y)a+ fy(z,y)b (33)

3.6.1 The Gradient Vector

If f is a function of two variables x and y, then the gradient of f is the vector function V f

defined as:
of., of

_9r. or, 4
Vi) = G+ G (34
Moreover, the rate of change can be defined as:
Similairly, for a function of more than 2 variables:
of. of. of
=—i+—j+ =k
vf(mﬂ y? Z) 81}1 + 8yJ + 62 (36)
Duf($aya Z) = Vf(.%', Y, Z) -u (37)

3.6.2 Maximizing the directional derivative

The maximum value of the directional derivative D, f(z) is |V f(x)|, which occurs when u has
the same direction as the gradient vector.

3.6.3 Tangent planes to level surfaces

If F'is a surface of a function of three variables F(z,y,2) = k, P is a point on this surface
P(x0, yo, 20) corresponding to parameter value tg, C' is any vector function r'(¢) = (x(¢),y(t), (1)),
the equation of the tangent plane at point P is defined as:

VF(z0,90,20) - T'(to) =0

r VF (xg, ¥os 20)

lange{m plane

Figure 6: Tangent plane to a function of three variables

Using the standard equation of the tangent plane as in equation 29 we get:

Fy(x0,y0, 20)(x — z0) + Fy(20,%0, 20)(y — yo) + F=(20,%0,20)(2 — 20) =0
The normal line to S at P can be described is defined as:
T —Zo i Y—1Yo 4 Z— 20
Fy(z0,90,20)  Fy(xo,y0,20)  F:(x0,%0,20)

=0 (38)

13
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3.7 Maximum and Minimum values

To determine the local minimum and maximum of a function of two or more variables we first
have to determine the critical point.

e The critical point exist at (a,b) when f.(a,b) =0 and fy,(a,b) = 0.

Subsequently, to determine whether the critical point is a maximum, minimum, or saddle point
(neither), a second-derivative test is performed. Let:

o Let D = fur(@,0)fyy(a,6) = [fay(a, B
1. D> 0 and fzz(a,b) >0 (a,b) is a local minimum
2. D >0 and fz,(a,b) <0 (a,b) is a local maximum

3. D <0, (a,b) is a saddle point

3.8 Langrange multipliers

Another way to find maximum and minimum values is by Langrange multipliers. Or in other
words, to find the maximum and minimum values of f(z,y, z) constrainted by some g(z,y, z) = k
(assuming that these extreme values exist and Vg # 0 on the surface g(x,y, z) = k.

1. Find all values of z,y, z and A such that

Vf(fE, Y, Z) = )\VQ(IE, Y, Z)

and
g(x,y,2) =k

2. Evaluate f at all points (z,y, z) that result from step a. Largest values are maximum and
smallest are minimum.

14
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4 Vector Calculus

4.1 Vector Fields

Let D be a set in R™. A vector field on R" is a function F that assigns each point (x,y,...,n)
a n-dimensional vector F(z,y, ...,n)

F (0,3) F (2,2)

F (1, 0)

Figure 7: Example of a vector field

4.1.1 Gradient Fields

From equation 34 we know that V f(z,y) = f + J which is really a vector field on R?. In a
gradient vector field, the vectors are perpendlcular to the level curves.

4.2 Line integrals

In a line integral, instead of over an interval [a, b] we integrate over a curve C.

[ it = | bf<x<t>,y<t>>\/ (&) (@Y a (39)

Where z(t) and y(t) are parametrizations with respect to some t and ds is the length of curve

C.

Sometimes it can be hard to find a parametrization for the curve. In this case we can also
use vector representation.

r(t)=(1—t)rg+tr;, 0<t<1

However, instead of integrating over some interval [a, b] we integrate with respect to ¢ and thus,
from 0 to 1.

15



Calculus 2 Summary

4.2.1 Line integrals in space

Line integrals in space are similar to equation 39, just with three variables. They can also be
denoted in vector notation:

b
/ ()l ()dt

4.2.2 Line integrals of Vector Fields

We can determine the work W done by a vector field by finding the integral of the dot product
of the force field F and the unit tangent vector T at a given point

W = /CF(:c,y, z)-T(z,y,2)ds = / F-Tds = /abF(r(t)) 1 (t)dt

C

4.3 The fundamental theorem for line integrals

Let C be a smooth curve given by the vector function r(t), a <t < b. Let f be a differentiable
function of two or three variables whose gradient vector V f is continuous on C

/C Vf-dr = f(x(b)) — f(r(a)) (40)

4.3.1 Independence of path

The line integral [, F - dr is independent of path if [, F-dr = [, F -dr for any two paths
(4 and (9 that have the same initial point and terminal point. It now follows that fC F -dris
independent of path if and only if fc F - dr = 0 for every closed path C in D.

Suppose F is a vector field on an open connected region D. If fCF - dr is independent of
path in D, then F is a conservative vector field on D. That is, if there exists a function f such
that Vf =F

simply-connected region

regions that are not simply-connected

Let F = Pi+ @Qj be a vector field on an open simply-connected region D. Suppose P and @
have continuous first-order partial derivatives. If:

or _oQ
oy  Ox

throughout D, then F is conservative.

16
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4.4 Curl and Divergence

If F = Pi+ Qj + Rk is vector field on R? and the partial derivatives all exist, then the curl of
F is the vector field on R? defined by

_ (OR 0QY\. OP ORY, oQ op
CurlF_(@y 627>l+<62 6x>‘]+<8x 8y>k
curl F =V x F

e If f is a function of three variables with second order partial derivatives, then:
curl(Vf) =0

o If curlF = 0 then F is conservative.

4.4.1 Divergence

If F = Pi+ @Qj+ Rk and the partial derivatives all exist, then the divergence of F is the function
of three variables defined by:

oP 0Q OR
divF = — + — + —
v 8m+6y+82
Or
divF=V-F

If F = Pi+ Qj+ Rk is vector field on R? and the second-order partial derivatives all exist, then

divcurlF=0

17



