18.02 Recitation 1

e For a point A = (a1,a9,as3) in three space the vector Ais given by A=
(a1,a2,a3) = ari+asj + asj.
e The length of the vector is |[A] = \/a? + a3 + 2.

e Scalar multiplication of vectors: cA = (cay, cas, cas)
Addition of vectors: A+ B = (ay + by, az + by, as + bs).
e Dot product of two vectors is given by

gé = albl + a2b2 + a3b3 = |/T||.§| cos 0

where 6 is the angle between the two vectors. Hence two vectors are per-
pendicular <— A.B = 0.

Problems

1. Is (1,1,1) perpendicular to (1,—1,1)7 If not find a vector perpendicular to
(1,1,1).

2. Find a vector perpendicular to both (1,1,1) and (1,—1,0).

3. Consider the triangle with vertices (0,2),(3,2) and (v/3,3). Find the angle at
the vertex (0,2).

4. 1f A.B = A.C does this imply that B=C by cancellation?

See Simmons section 18.2 for more problems.
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e Matrix multiplication: the ij th entry of AB is the dot product of the ith
row vector of A and jth column vector of B. For example

[01 as a3] b1 P2 _ |:a1p1 +a2q1 +asry  aips + asq2 + 037"2]

by b2 b3 7({1 gz bip1 + bagi +b3r1 bipa + bago + bara

d Al | —c¢ @

e Inverse of a n x n matrix: If A = (a;;) then A™! = I—}”(Aij)T. Here A;j
is the signed cofactor of a;; defined as the determinant of the minor M;;.
The minor M;; is the (n — 1) x (n — 1) matrix obtained by removing the
row and column of a;; and the sign is given by the checkerboard rule.

e 2% 2/3 x 3 matrices correspond to linear transformations of the 2-plane/3-
space.

e The equation ax + by + cz = d represents a plane in 3-space with normal
vector (a,b,c). It passes through the origin <= d =0.

e Inverse of a 2 x 2 matrix: If A = {CCL b] then A= = 4 [ d _b].

Problems

1. (Notes 1F-3) Find all 2 x 2 matrices such that A% = 0.

1 0 0
transformations A, B, AB and BA.

3 1 -1 8
2. (Notes 1G-1) If A= |-1 2 0 |,b= [3]| solve Az = b by finding A~*.
-1 -1 -1 0
0 -1 1 0 . . . .
3. Let A = , B = _1} Find the geometric meaning of the linear

4. (Notes 1E-6) Show that the distance D from the origin to the plane ax+by+cz =
: _ ld|
dis D= 7rimra
5. Find the surface area of the regular tetrahedron with vertices (0,0, 0), (1,1,0), (1,0,1)
and (0,1,1).
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e A line in 3-space is represented by 2 linear equations a1 + b1y + c12 = dy
and asx + bay + coz = dy such that the vectors (a1, b1,¢1) and (as, be, c2)
are not proportional. This geometrically represents the intersection of two
planes.

e A parametric equation of a line is of the form x = zg + at,y = yo + bt, z =
20 + ct. This line passes through the point (zo, o, 20) and points in the
direction (a,b,c). The corresponding non-parametric equation is *=*¢ =

c
e A parametric equation for a curve is of the form 7(t) = (x(¢),y(¢), 2(¢))

where 7(t) is the position vector. The velocity vector is ¥(t) = dz(tt) =
d . . d2r(t 2. 42 2
(4 2 dz) and the acceleration vector is @(t) = d’;g ) = = (4%, dtgf, 9%).

e The arclength from t = a to t = b of the parametric curve is f |T(t)]|dt.

Problems

1. (Notes 1E-3) Find the parametric equations for
a) The line through (1,0, —1) and parallel to 2i — j + 3k.
b) The line through (2, —1, —1) and perpendicular to the plane x — y 4+ 2z = 3.

2. (Notes 1E-5) The line passing through (1,1, —1) and perpendicular to the plane
T + 2y — z = 3 intersects the plane 2x — y + z = 1 at what point?

3. (Notes 1I-3) Describe the motions of the following vector functions as t goes
from —oo to co. In each case give a non-parametric (zy-equation) for the curve
that the point P = 7(t) travels along and what part of the curve point P actually
traces

a) 7(t)
b) 7(t)
c) 7t
d)

r(t

2 cos? ti + sin? tj
cos(2t)i 4 cos(t)j
(12
ta

) +1)i+ 35
) = tan(t)i + sec(t)].

4. (Notes 1J-6) For the helical motion 7(t) = acos(t)i + asin(t)j + (bt)k calcu-
late the velocity and acceleration vectors at each point and show that they are
perpendicular.
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e Given a function of several variables f(x,y, z), its partial derivative with
respect to x is defined as the limit

af_ li f(.’E+A.’E,y,Z)_f(CC7y,Z)
— = lim .
or  Az—0 Az
In other words, the partial derivative with respect to z is computed by
treating the other variables as constants.
e Partial derivatives satisfy the usual sum and product rules

ox  Or  Ox
ofg) _ (90f 9g
or  \oz )Y +f ox )’
e Partial derivatives can be takes in any order. That is the mixed partials

o’f  9*f
0xdy  Oydx

of+g) _ OF  0F

are equal.
Problems

1. Find the partial derivatives with respect to x and y for

(1) =y

(2) cosgx +vy)
(3) 31

(4) zIn(2x +y)

2. Check that 88:52(5; = ;;gx for the function f(z,y) = sin(z? — y).

3. Show that the function f(z,y) = e sin(y) satisfies Laplace’s equation

2 2
ox2 = 0y?

4. Show that the functions f(xz,t) = sin(x —t) and f(z,t) = sin(x +t) both satisfy
the wave equation

O2f  0%f

o2 o
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e Given data points (z;,y;) for ¢ = 1,2,...,n, the least squares line is the
line y = mx + b that best fits the data in the following sense:
(i) consider the deviations d; = y; — (max; + b) of the predicted value
mx; + b from the true value x; for each of these data points
(ii) the least squares line minimizes the sum of the squares of these devi-

ations
n n

D(m,b) = de = Z[yi — (max; + b))
i=1 i=1
e D(m,b) can be minimized as a function of m and b to get the coefficients
m and b. These are generally the unique solutions of the pair of linear
equations

0 <§$>b+ (iaf)m = <Z§xy>
) (S - (5

Problems

1. (Notes 2G-1) Find the least squares line which best fits the data points

(a) (0,0),(0,2),(1,3)
(b) (0,0),(1,2),(2,1)

2. (Notes 2G-2) Show that the equations (1) and (2) for the least squares line have
a unique solution unless all z; are equal. Explain geometrically why this exception

occurs. (Hint: n (37, 2?) — (X1, ;) = D iy (i —x5)%)

3. (Notes 2G-4) What linear equations in a,b, ¢ does the method of least squares
lead to, when you use it to fit a linear function z = a + bx + cy to a set of data
points (z;,yi, 2zi), i =1,...,n.
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e Given a function of two variables f(z,y), its Hessian in the matrix of second

derivatives
H =
|:fyz fyy

e Given a critical point p = (xg, yo) of the function f(z,y), it is characterized
by the second-derivative test as follows (see figure 1)

(i) If detHy = foufyy — f2, > 0 and foe > 0 then p is a local minimum,
(ii) If detHy = foufyy — f2, > 0 and for <0 then p is a local maximum,
(iii) If detHy = faufyy — fgy < 0 then p is a saddle point.

A maximum/minimum of a function f(z,y) over a given region occurs at
a local maximum/minimum in the interior of the region or a point on the
boundary.

The differential of a function f(z,y,z) is the formal expression

df = fodx + fydy + f.dz.

Chain rule: If f(x,y,z) is a function of z,y and z while xz,y and z are
functions of ¢ then
of _0fox 0fdy  Of 0z

ot dx ot Ay ot 0z ot

Problems

1. (Notes 2H-1) Find all the critical points of the following functions and classify
them

(b) 322 +ay+y? —x—2y+4
(c) 2zt +y? —ay+1
(d) 23 — 3zy + 3.

2. Find the maximum and minimum values attained by the function f(z,y) =
xy —x —y~+ 3 at the points of the triangular region R in the xy-plane with vertices

at (0,0),(2,0) and (0,4).

3. (Notes 2H-7) Find the maximum and minimum points of the function 222 —
22y + y? — 2z on the rectangle R = {(z,y)[0 <z <2,-1 <y < 2}.

4. Use the chain rule to find % for the composite function f(z(t),y(t)). Also check
your answer by explicitly writing f as a function of t.

(a) f ln(a: +y2),z =sin(t),y = cos(t)
(b)f*aﬂ 27xft2,y:3t
(c) f r=ty=Vi

)

(d sm(xy) x = t Yy = t4




Hints/Answers

1.

(b) (0,1) local minimum.

0,1
(c) (0,0) saddle, (%, 5) local minimum, (—%,—3) local minimum.
(d) (0,0) saddle, (1,1)) local minimum.

2. Maximum: f(0,0) = 3, Minimum: f(0,4) = —1.

3. Maximum: (2, —1), Minimum: (1,1).

(24 1)et*t
5t4 cos(t°).
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18.02 Recitation 9

e The differential of a function f(z,y,x) is the formal expression
df = fudzx + fydy + f.dz.

e Chain rule: Let f(z,y, z) be a function of x,y and 2. Let x,y and z in turn
be functions of u and v. Thus the composite w(u,v) = f(x(u,v),y(u,v), z(u,v))
is a function of v and v. The partial derivative of the composite function
w are given with the help of the chain rule via

ow _ oor _0foy 050
ou  Ozdu  Oydu 0z0u
ow df ox Of oy Of 0z

B0~ 9wov  oyou T 0z00
e Given a function f(z,y,z) its gradient V f is the vector field
Vf = (fwafyvfz) = fa:;+ fyj"" sz

e The gradient vector field V f is normal to the level surfaces f = c¢. In other
words, given f(zo, Yo, 20) = ¢ consider the tangent plane to the level surface
f(z,y) = c at (x9,y0). This plane has normal vector V f(zo, yo).

e Consider a unit vector u = (u1,us,u3) and a function f(x,y,z). The di-
rectional derivative of f in the direction of u at the point (xg, yo, 20) is the

limit
af | . f(xo +urh,yo + ush, 20 + ush) — f(xo,y0, 20)
—_ = l1m .
ds w h—0 h

It can be computed as the dot product of u with the gradient V f

af |

Problems

1. Use the chain rule to find % for the composite function f(x(t),y(t)). Also check
your answer by explicitly writing f as a function of t.

= 3 x =12y =3t

f T2 —y2?
f=e @V a=ty=1i

2. Find w,, for

(a)

a 2
(b

=22y +y? + 2,2 = vy = w?

w
) w=eTt s =uv,t =u+wv.
(c) wz%,mqufUQ,y:u2+v2.

3. (Notes 2D-3(c)) Find the tangent plane to the cone 2%+ y* — 2% = 0 at the point

(anyOa ZO)'
1



4. (Notes 2D-1) Find the gradient of f and the directional derivative Z—é in the
u

direction u of the given vector at the given point for

(d) f=In(2s+3t),4i — 3j,(~1,1)
(e) f=(u+2v+3w)? —2i+2j —k, (1,-1,1).
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e Lagrange Multipliers: Consider functions f(z,y,2) and g(z,y, z). The
maximum/minimum of f under the constraint g(x,y,z) = 0 (i.e. over all
points satisfying g(x,y, z) = 0) occurs at a point (xg, yo, z0) where

Vf(xo»yo, 20) = AVg(xo, Yo, Zo)

for some scalar A (called the Lagrange multiplier). Hence we have that

0 15)

a*i(%ﬂoﬂo) = /\afi(l’myo,«zo)

0 0

aijc(ﬂﬁmyo,«zo) = A£($o7yo,zo)

0 0

3%(56072/0720) = /\afi(fﬂmyo,%)and
g(xo,y0,20) = 0.

These four equations can now be solved for the four variables xq, yg, 20 and
A

e Non independent variables: Counsider a function f(z,y,z) where x,y
and z are non-independent variables which satisfy the relation g(z,y, z) = 0.
Hence one of the variables x, y or z can be eliminated using g = 0 to consider
f as a function of the other two. The notation

(5)

ox y

denotes the partial derivative of f considered as a function of z and y (i.e.
having eliminated z).

e This partial (%) is computed using the method of differentials as follows.
y
Since g(z,y,z) = 0 we have

df = fmdx+fydy+fzdz
dg 9o dz + gydy + g.dz = 0.

Eliminating dz gives

df = (fw - fj) dz + (fy - fgg) dy.

Hence (%) = (fw — %).
Y B
Problems

1. Use Lagrange multipliers to find the maximum values for the following functions
under the given constraints
o 2
(a) x4+ y+ 2z, given %—5—%—1—% =4.
(b) z, given 22 + y? + 22 = 1.
(¢) zyz, given xy + yz + zx = 3.



2. Use the method of Lagrange multipliers to show that the distance of the origin
from the plane ax + by + cz = d is given by %_
a?+b2+c

3. (Notes 21-2) Find the point in the first octant on the surface 2%y?z = 61/3 closest
to the origin.

4. In each of these examples compute (g—i)v

=u? + v + w?, where uvw = 1.

=u+ v+ w, where e = u + w.

= e¥, where w? — w = uv.

=, where uw? + = =1

8 8 8 8
|
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e Consider non-independent variables satisfying the relation g(z,y,z) = 0.
The partial (%) is computed using the chain rule as follows. Since z is
Yy

treated as a function of x and y differentiating gives

ory 9z
(a%)y - fa:+fzaz

0 = gotg
= Yz TGz oz
Plugging the value % = —% from the second equation into the first gives

of\ J29x
(52), = (#-%2).

1. Use the method of Lagrange multipliers to show that the distance of the origin
|d]
Va2+b2+c?”’

Problems

from the plane ax + by + cz = d is given by

2. (Notes 2I-2) Find the point in the first octant on the surface z3y?z = 61/3 closest
to the origin.

3. In each of these examples compute (%)v

(a) x = e¥, where w? — w = uv.
(b) = “ where uw? + £ = 1.
w w
(¢) & =u®+vw, where sinw +u = £.

4. Find the equation of the tangent plane to the surface 22 = 1122 + 3zy + 2y at
the point (1,2,5).

2zy
24y?
maximized at the point (1,2) and find the value of this directional derivative.

5. Find the direction in which the directional derivative of f(z,y) = is
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e A partial differential equation is an equation involving a function and its
derivatives. For example the equation

fet (fo)’ +6ff2 =0
is a partial differential equation for the function of two variables f(z,t).
e Partial Differential Equations in Physics -
Wave equation Consider the vertical diaplacement function y = f(z,t)
of a taut string. It satisfies the one dimensional equation wave equation

’f _ of

0x2  ot2
The z,y and z components of the electric and magnetic field in vacuum
also satisfy the three dimensional wave equation.
Heat equation Let h(z,y, z,t) be the time-dependent temperature func-
tion in a room. It satisfies the equation heat equation

o o o _on
0x2  Oy? 022 Ot

Laplace’s equation Assuming the temperature function h of a room is
in a steady state (i.e. does not change with time) it will satisfy Laplace’s
equation
0?h  0*h  0°h _
922 T o2 T
The gravitational/electrostatic potential functions in vacuum (i.e. a region
free of mass/charge) also satisfy Laplace’s equation.

Problems

1. (Notes 2K-5) Find solutions to the one-dimensional heat equation w,, = w;
having the form

w = sin(kx)e™
satifying the additional conditions w(0,t) = w(1,t) = 0 for all t. Interpret your
solution physically. What happens to the temparature as ¢t — co?

2. (Notes 2K-3) Find all solutions to the two-dimensional Laplace equation of the
form

h = azx* + bry + cy?
for some constants a, b and ¢. Show that they can be written in the form ¢4 f1(x, y)+
ca fa(x,y) for certain fixed polynomials f1(z,y) and fa(z, y) with arbitrary constants
c1 and cs.

3. For what constant ¢ will the function

<

satisfy the one-dimensional heat equation?

1
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e Given a function of two variables f(z,y) and a region R in the plane, the
integral of f over R is expressed in polar coordinates by

//Rf(a:,y)dxdl‘://Rf(rcos0,rsin9)rdrd9.

e Consider a function of two variables f(z,y) and a region R in the plane.
Let x(u,v),y(u,v) be written as functions of u,v. The integral of f can
then be expressed with respect to the new variables u, v as

[ [ stwaidsan= [ [ stetaonpuon| 500

where

oz, y) | zu
d(u,v) Yu Yo

is the Jacobian of the change of variables.

Problems
1. Use polar coordinates to evaluate

1 pV1I-2?
a) [y o \/él_glcTyzrd:rdy
Vi—a? 4
b) fol fx ! mdmdy
(c) fol fxl r?dydx
)

(d) The area enclosed by the cardiod r = 1 — cos#.

(
(

2. Find the center of mass of the part of the annulus {1 < 22 + y? < b%} in the
upper half plane. For what b does the center of mass lie outside the annulus itself?

3. Find the area of the region in the first quadrant bounded by the lines y = =,y =
2z and the hyperbolas zy = 1, zy = 2.

4. Evaluate the integral [ fT sin (;_Jr;’y) dxdy where T is the triangle with vertices
(1,0), (4,0) and (3,1).

5. Use elliptical coordinates x = ar cos 6, y = br sin 6 to show that the area enclosed
2
by the ellipse Z + % =1 is mab.

a2
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e A vector field F(z,y) in the plane is a vector function of two variables

F(z,y) = (f(z,y),9(z,y)) = flz,y)i+ g(z,y)j.
e Given a curve C in the plane and a vector field F= fi+ gj define the line
integral to be

b
W [ rar= [ assgan = [ (#0005 + 00005 )

where (z(t),y(t)) is a parametrization for the curve C. The first two terms
in the equality (1) are notations for the line integral while the last term is
the definition.

Problems

1. (Notes 4A-3) Write down an expression for each of the following vector fields

(a) Each vector has the same direction and magnitude as i + 2j.
(b) The vector at (z,y) is directed radially towards the origin with magnitude
2
re.
(¢) The vector at (z,y) is tangent to the circle through (x,y) with center at
the origin, clockwise direction, magnitude 2.

2. (Notes 4B-1) For each of the vector fields F* and curves C evaluate [, F.dr

(a) F = (2% — y)i+ 2zj, C1,Cy both run from (—1,0) to (1,0) with C; along
the x-axis and Cy along the parabola y = 1 — z2.

(b) F = zyi — 2%j, C: quarter circle running from (0,1) to

(¢c) F =yi—xaj, C: the triangle with vertices (0,0), (0,1), (1
wise.

(d) F =yi, C: ellipse z = 2cost, y = sint oriented clockwise.

(e) F = 6yi+ xj, C is the curve z = 2,y = t3 running from (1,1) to (4,8).

(f) F = (x+y)i+ayj, C is the broken line running from (0, 0 to (0, 2) to (1,2).

(1,0).
,0) oriented clock-

3. Calculate the work done by a space shuttle when it moves in the gravitational
force field

F =-Gmimg———=%
(a2 +2)2
along the trajectory (z(t),y(t)) = (tcost,tsint) as t varies from ¢ = 27 to t = 4.

4. (Notes 4B-3) For F =i + j find a line segment C' such that [, F.dr is

(a) minimum (over all curves between the same endpoints as C)
(b) maximum
(c) zero.
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e Consider a vector field F(z,y) = M(z,y)i + N(z,y)j in the plane. The

following are equivalent

(a) the vector field is the gradient F' = V f of some function f

(b) the line integral [, F.dr = f(b)— f(a) for some function f on the plane

and where b and a are the two endpoints of the curve C

(¢) the line integral [, F.dr = 0 for any closed curve C in the plane

(d) M, = N,.
We say that the vector field F' is conservative in case any of the above
is satisfied. The statement (b) above is referred to as the fundamental
theorem of line integrals.

e Given a conservative vector field F' = Mi + Nj, a function f satisfying
F =V f is called a potential function for the vector field F'. Such a potential
function can be found in the following two ways

(a) f(z,y) = fc F.dr where C is any curve joining (z,y) to some fixed
point. (zo, 3o)
(b) setting f, = M we may solve

f= [ arde+ o)

for some function g(y) which in turn can be found from f, = N via

g(y)=c+/0y (N—/OmMydx> dy,

for some constant C.

Problems

1. Use geometry to compute the line integrals [, o F.dr where F' = ;;f;% and the
curve C is

(a) the semicircle in the upper half plane joining (2,0) to (—2,0)
(b) the straight line joining (1, 1) to (4,4)

2. (Notes 4C-1) Let f = 23y + y3 and C be the curve y? = z from (1, 1) to (1,1).
Calculate F = V f. Then find | ¢ F.dr in three different ways

(a) directly
(b) using path independence to replace C by a simpler path.
(¢) by using fundamental theorem of line integrals.

3. Find the value of a for which the following vector fields are conservative and find
the corresponding potential functions

(a) (y* 4 22)i + axyj
(b) e"*¥((z + a)i + xj)
(c) (axy + x2)i+ (2% + y2)j.

4. Check whether the gravitational vector field
1



(@i +yj)
(@2 +y?)3
is conservative and if so find its potential function.

F = —Gm1m2
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e Given a vector field F' = M (z,y)i + N(x,y)j its curl is defined as the
function

curlF’ = N, — M,,.
The divergence of the vector field is defined to be the function

divF = M, + N,,.

e Given a vector field F = M(z,y)i + N(z,y)j and a curve C the flux of F'
across C' is defined to be

/F.nds:/Mdy—Ndx.
c c

e Green’s Theorem in Tangential form: Consider a vector field F' =
M(z,y)i+ N(z,y)j. If R is a region with boundary being curve C then

(1) /CMdz + Ndy = //R(Nx — M,)dA.

Here the curve C' is traversed so that the region R is on the right. The
equation (1) can also be read as

/F.dr://curleA.
c R

e Green’s Theorem in Normal form: Consider a vector field F' = M (x, y)i+
N(z,y)j. If R is a region with boundary being curve C' then

(2) /CMdy — Ndz = //R(Mx + N,)dA.

Here the curve C' is traversed so that the region R is on the right. The
equation (2) can also be read as

/F.TldS:// divFdA.
C R

1. (Notes 4D-1) For each of the vector fields F' and curves C' evaluate [ F.dr both
directly and using Green’s theorem

Problems

(a) F=2yi+axj,C:2>+y>=1
(b) F = 2%(i + j), C : rectangle joining (0,0), (2,0),(0,1) and (2,1)
(c) F=ayi+y?j,C:y=2>andy=2,0<2<1.

2. Use Green’s theorem to evaluate f o Pdz + Qdy where

(a) P =2y +vV9+23,Q = bz + Y is the positively oriented circle
x2 + y2 =4
1



(b) P = —y%+exp(e®),Q = arctany, C is the boundary of the region between
the parabolas y = 22 and z = y2.

3. (Notes 4D-4) Show that |, c —y3dx + 23dy is positive along any simple closed
curve C directed counterclockwise.

4. (Notes 4D-5) Show that the value of the integral fc xy?dz+ (22y+2x)dy around
any square C' in the zy plane only depends on the size of the square and not upon
its position.

5. (Notes 4F-3) Verify Green’s theorem in normal form for the vector field F =
xi +yj where C is the closed curve formed by the upper half of the unit circle and
the = axis interval [—1, 1].
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e Given a function f(z,y) and a curve C the line integral of f with respect
to arclength is defined to be

b
/C fds = / Fa(t). y(t) VT (02 + o ()2dt

for some parametrization (z(t),y(t)) of C.
o Given a vector field F' = M(z,y)i + N(z,y)j and a curve C the flux of F'
across C' is

/F.ndS:/MdnydllJ.
C C

Here n is the unit normal vector to the curve C' obtained by rotating the
unit tangent vector clockwise by angle 7.

e Given a vector field F = M (z,y)i+ N(x,y)j its divergence is defined to be
the function

divF = M, + N,.
e Green’s Theorem in Normal form: Consider a vector field F' = M (z,y)i+
N(z,y)j. If R is a region with boundary being curve C' then

(1) /CMdy — Ndz = //R(Mz + N,)dA.

Here the curve C' is traversed so that the region R is on the right. The
equation (1) can also be read as

/F.nds:// divFdA.
c R

1. Calculate curl and divergence for the vector fields

Problems

(a) 2%i+y°j
(b) 2zi + 3yj
(c) wi—yj.

Calculate the flux of each of the above vector fields across the positively unit circle
22 +y? = 1. Now verify Green’s theorem in normal form for the above vector fields.

2. (Notes 4E-1) Let F' = —yi + zj. Evaluate fC F.nds geometrically where

(a) C is the circle of radius a centered at the origin, directed counterclockwise.
(¢) C is the line running from (0,0) to (1,0).

3. (Notes 4E-5) Let F be defined everywhere except the origin so that the direction
of F is radially outwards and its magnitude is |F| = r™ where m is an integer.
Evaluate the flux of F' accross a circle of radius a. For what value of m will this
flux be independent of a?



4. (Notes 4F-2) Let F' = w(—yi + xj)

(a) Calculate divF' and curlF'.

(b) Using physical interpretations explain why it is resonable that divF = 0.

(c) Using physical interpretations explain why it is resonable that curlF' = 2w
at the origin.



18.02 Recitation 19

e Given a function f(z,y) and a curve C the line integral of f with respect
to arclength is defined to be

b
/C fis= [ falt)u(0) VI Ty 02

for some parametrization (x(t),y(t)) of C.
e Given a vector field F = M(z,y)i + N(z,y)j and a curve C the flux of F'
across C' is

/F.nds:/Mdy—Nd:L‘.
C C

Here n is the unit normal vector to the curve C' obtained by rotating the
unit tangent vector clockwise by angle 7.

e Given a vector field F = M (z,y)i+ N(x,y)j its divergence is defined to be
the function

divF = M, + N,,.

e Green’s Theorem in Normal form: Counsider a vector field F' = M (x, y)i+
N(z,y)j. If Ris a region with boundary being curve C' then

(1) /CMdy — Ndax = //R(Mx + N,)dA.

Here the curve C' is traversed so that the region R is on the right. The
equation (1) can also be read as

/F.nds:// divFdA.
c R

¢ Extended Green’s theorem: Consider a region R with boundary being
the union of curves Cy,...,C,,. We orient the curves C; such that the
region R lies on the right while traversing C; in the positively oriented
direction. Then the generalized Green’s theorem says

/ F.dr—|—...—|—/ F.dr://curleA
C Cm R

for any vector field F.

e A simply connected region is a region R consisting of one piece and with
the property: for any simple closed curve C' contained in R the interior of
C lies in R.

e For a continously differentiable vector field F' defined on a simple connected
region R, the following are equivalent:

(a) there exits a continuously differentiable function f defined on R such
that Vf = F
(b) curlF = 0 for all points in R.
The above are not necessarily equivalent for a non-simply connected region.
1



Problems

1. Calculate curl and divergence for the vector fields

(a) a%i +y?%)
(b) 2i + 3y;
(¢) zi—yj.

Calculate the flux of each of the above vector fields across the positively unit circle
22 +y? = 1. Now verify Green’s theorem in normal form for the above vector fields.

2. (Notes 4E-1) Let F' = —yi + xj. Evaluate [, F.nds geometrically where

(a) C is the circle of radius a centered at the origin, directed counterclockwise.
(¢) C is the line running from (0,0) to (1,0).

3. (Notes 4E-5) Let F' be defined everywhere except the origin so that the direction
of F is radially outwards and its magnitude is |F| = r™ where m is an integer.
Evaluate the flux of F' accross a circle of radius a. For what value of m will this
flux be independent of a?

4. (Notes 4F-2) Let F' = w(—yi + xj)

(a) Calculate divF' and curlF'.

(b) Using physical interpretations explain why it is resonable that divF = 0.

(c) Using physical interpretations explain why it is resonable that curlF' = 2w
at the origin.

5. Which of the following regions are simply connected?

R=the unit disk {(z,y)|z% + y*> < 1}

R=the upper half plane {(x,y)|y > 0}.

= all points in the plane except the origin

= all points in the plane except the first quadrant.

(a
(b

(d
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e Given a surface S and a paramentrization S = {(x(u,v), y(u, v), z(u, v))|(u,v) €
D C R?} the surface area element for S is

5= (He) (2o (2o

e The integral with respect to surface area of a function f(x,y, z) is given in
terms of this parametrization via

e = [ ttwmntonstuon (G5 (5o (5 e

e Given a vector field F = P(z,y, Z)Z+ Qx,y, z);+ R(z,y, z)E in space. The
flux of F' across the surface S is defined as

Jf Fas = [ #as= [f (Pss + Q5es + mogs ) du

where 7 is the unit normal vector to the surface at the point (z,y, z) and
(z(u,v),y(u,v), z(u,v)) is a parametrization for S.

e Given a vector field F' = Pi + Qf—l— Rk in space its divergence is defined to
be the function

Lo 9P 9Q IR
VE=P+Q+R. =5+ T

e Divergence theorem: Given a closed surface S which bounds a solid
region R in space one has

//SF.dS:///RV.FdV

where the left hand side denotes the flux out of the region R.
Problems
1. Find parametrizations for the surfaces
(a) The hemisphere 22 + 4% + 22 =4, 2 > 0
(b) Part of the cone y? = 22 + 22 with 0 <y < 2
c)
d)

(c) Part of cylinder 2 + y? = 1 between the z = 2 and z = 4 planes
(d) Part of the paraboloid z = 22 4+ y? below the z = 1 plane.

2. Find the the flux of the vector fields F =i, F = zi and F = xi + yj + zk for
each of the surfaces in problem 1.

3. Find the surface areas of each of the parts in problem 1.

4. (Notes 6B-9) Find the center of mass of a uniform density 6 = 1 hemispherical
shell of radius ¢ which has its base on the zy-plane.
1



5. Using divergence theorem, find the flux of the vector field F' out of the closed
surface S where

(a) F =a%i+1y%j+2%k, and S is the surface of the cylinder 2% +y? = 9 between
z=—1land 2z =4

(b) F = (z+cosy)i+ (y+sinz)j + (2 + e*)k and S is the boundary of the
region bounded by the planes z =0,y =0,y =2 and z = 1 — 22

(¢) F = xi+ yj + 3k and S is the boundary of the region bounded by the
paraboloid z = 22 + 32 and the plane z = 4.

6. Show that the flux of the radial vector field F' = %(:m + yj + zk) out through
the boundary of any solid region equals the volume of the region.

7. Using divergence theorem find the flux of the vector field F' = ¢**%j through
the non-closed upper hemisphere given by z? + 3% 4+ 22 =1 and z > 0.
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e Consider the vector field F = Pi+ Qj + Rk in space. The divergence of F
is the function

oP  0Q , OR

V.F =

o * Oy * 0z
The curl of F is the vector field

i 5 k
9 o) 3]
VxF = 9z 9y 9z
P Q@ R

_ (9B _0Q\, (0P OB\ . (0Q 0P
B (33/ 0z Z+(3z ax)]+<3x 8y>k'

e Divergence theorem: Given a closed surface S which bounds a solid
region R in space one has

J[pas=[[[ v.rav

where the left hand side denotes the flux out of the region R.
e Consider a vector field F in space. The following are equivalent
(a) the vector field is the gradient F = V f of some function f
(b) the line integral [, F.dr = 0 for any closed curve C' in space
(c) there exists some function f in space such that the line integral |, o F.dr=
f(b)— f(a) for all curves C where b and a are the two endpoints of the
curve C
(d) the curl Vx F =0.
We say that the vector field F' is conservative in case any of the above is
satisfied. The statement (c) above is referred to as the fundamental theorem
of line integrals and the function f is called the potential function.

Problems

1. Verify divergence theorem in the following cases

(a) F =xi+yj+ zk and S is the spherical surface 22 + % + 22 = 1.

(b) F=(y+2)i+ (¢+2)j + (x+y)k and S is the surface of the tetrahedron
formed by the coordinate planes and the plane x +y + z = 1.

(c) F = y?j + yzk and S is formed by the cylinder 32 + 22 = 1 and the
coordinates planes x = 0 and = = 1.

2. Using divergence theorem find the flux of the vector field F' = ¢**#j through
the non-closed upper hemisphere given by 22 + 42 + 22 = 1 and z > 0.

3. (Notes 6D-1) Find the line integrals [, F.dr for

(a) F = yi+ zj — 2k and C is the twisted cubic (x,vy,2) = (¢,t2,3) running
from (0,0,0) to (1,1,1).
(b) F =vyi+ zj — zk and C is the line running from (0,0,0) to (1,1, 1).
1



(¢) F = yi+ zj — xzk and C is the broken line segment running from (0,0, 0)
to (1,0,0) to (1,1,0) to (1,1,1).

(d) F = zzi+zyj+xk and C is the helix (z,y, z) = (cost,sint, t) from (1,0,0)
to (1,0,2n).

4. (Notes 6E-3) For each vector field below find its curl and find a potential function
if the curl is zero

(a) zi+yj+ zk

(b) (2zy + 2)i + 225 + 2k

(©) (y*2%)i+ (222%)] + (2%y*)k
(d) yzi+ xzj + zyk.
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e Stokes’ theorem: Consider a vector field F in space. If S is a surface
with boundary C then

/F.dr:// curlF.dS,
C S

where the orintations of S and C are compatible via the right hand rule.

Problems

1. Verify Stokes’ theorem when S is the hemisphere z = /1 — 22 — y2 and

(a) F=wi+yj+ zk
(b) F=vyi—xj+ zk

2. Use Stokes theorem to compute |, o F.dr where

(a) F = 2zi + xj + 3yk and C is the intersection of the plane z = y with the
cylinder 22 + y? = 4 orineted counterclockwise when viewed from above.

(b) F = (y—x,2 — z,x —y) and C is the boundary of the part of the plane
T 4 2y + z = 2 that lies in the first octant oriented counterclockwise when
viewed from above.

3. Use Stokes theorem to evaluate ffs curlF.dS where F = 2yi + 3xj + e*k and
S is part of the paraboloid z = x? + y? below the plane z = 4 with normal vector
pointing upwards.

4. (Notes 6F-4) Show by direct calculation that div(curlF) = 0 for any vector field

F. Now show that
// curlF.dS =0
S

for any closed surface .S using both Divergence and Stokes’ theorems.
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e Vector Calculus: Any successive composition in the following diagram is
Zero

{functions} livaq {vector fields} ;Lr{ {vector fields} %» {functions}.
N .

In other words we have

curl(gradf) =0 (Vx(Vf)=0) and
div(curlF) =0 (V- (VxF)=0).
The non-successive composition is the Laplacian of a function
o*f o0%f O%*f
2 = . = 1 = — _— _—
v f - v (vf) dlv(gradf) 6I2 + ayg + 82’2 .

Problems

1. Prove the identities curl(gradf) = 0, div(curlF’) = 0 and

. 02 0? 02
div(gradf) = 8733]20 + 8—;; + azj;

2. Show that for any closed surface S
// curlF.dS =0
S
using both Divergence and Stokes’ theorems.

3. (Notes 6H-3) Prove that for any scalar function ¢ and vector field F one has

(a) V- (¢F) =9V -F+F V¢
(b) V x (¢F) = ¢V x F + (Vg) x F
() V- (FxG)=G - VxF—F-VxG
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e Vector Calculus: Any successive composition in the following diagram is
Zero

{functions} —> {vector fields} % {vector fields} —> {functlons}

In other words we have

curl(gradf) =0 (Vx(Vf)=0) and
div(curlF) =0 (V- (VxF)=0).
The non-successive composition is the Laplacian of a function
o*f o0%f O%*f
2, a3 _
Vef =V - (Vf)=div(gradf) = @+5’7y2+ R
¢ Maxwell’s equations:

Law Differential form | Integral form

Gauss’ Law V-E=p JJgE-dS=Q

Gauss’ Law for Magnetism | V- B =0 [J¢B-dS = 0

Faraday’s Law VxE=-B; JoE-dr=—5 ffSB ds
Ampere’s Law VxB=j+E | [,B-dr=I+% [[(E-dS

FE and B are the electric and magenetic fields while @, I, p and j are total
charge, total current, charge density and current density respectively.

Problems

1. Prove the identities curl(gradf) = 0, div(curlF’) = 0 and

0? 02 0?
div(gradf) = 3 ]20—’_87;204_872'{'

2. Show that for any closed surface S

//CurlF~dS:0
S

using both Divergence and Stokes’ theorems.

3. (Notes 6H-3) Prove that for scalar functions f, g and vector fields F, G one has

) V(fg) =fVg+gV/f.
) V-(fF)= fV-F+F.Vf
() VX (fF)=fVxF+ (Vf)xF
) V- (FxG)=G-VxF-F-VxG

4. Show how to go back and forth between the integral and differential forms of
Maxwell’s equations. Do the same with the equations for charge conservation

pr=-V-j and Q¢=-—



