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1.1. FUNCTIONS OF SEVERAL VARIABLES

1.1.1. Set R", distance, neighborhood, open set, closed

set, bounded set
1. RTL = {M(LL’l,fI:Q, s ,xn)’xz € R’ Z = 1’7}

2. Given M(z1,x2,...,2,) € R", N(y1,y2,...,yn) € R™. The
distance between a point M and N is denoted by d(M, N),
calculating by the formula

(M, N) = /o1 =517 -+ @n —gal = | o s — )

3. Given M(z1,z2,...,2,) € R™ and € > 0. The set
{M € R" :d(M, Myp) < ¢} is called the e- neighborhood of the
point M.
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4. Given E C R"™. The point M € E is called the interior point of E
if there exists a € > 0 - some neighborhood of M that lies entirely
in b.

5. The point M € R" is called the boundary point of E if every
€ > 0 - neighborhood of M contains points belongs to £ and
points does not belong to E.

6. A set E is called open set if all its points are interior points, and
closed if it contains its boundary.

7. A set E is called bounded set if there exists some closed sphere
containing that set.

Given My € R™, € > 0. Set {M € R": d(M, My) < €} is an open set
(called an open sphere with center My, radius ).

Set {M € R™: d(M,My) <e} is a closed set (called a closed sphere
My, radius e.
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1.1.2. Functions of several variables

Given () # D C R™, a mapping f : D — R such that

M(z1, 22, ,xn) € D z= f(M) = f(x1,22,...,2,) € R is called a
function of n variables defined on D. Where, the D is called the
domain of the function f and x1,xo, - ,x, are called independent
variables.

Note: A function of two variables is a rule that assigns to each ordered
pair of real numbers (z,y) in a set D C R? a unique real number
denoted by z = f(x,y). The set D is the domain of f and its range is
the set of values f that takes on, that is, Im(f) = {f(z,y)|(z,y) € D}.)

5/36 Department of Mathematics Chapter 1: MULTIVARIABLE CALCULUS



fa,b)

Hinh 1.1: Graph of the function z = f(z,y)

Find the domains of the following functions and calculate f(3,2).

8)f(a,y) = LIt L b) f(z,9) = 2 In(y? — 7)

r—1

) e — Ty
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Behavior of a function of two variables

If f is a function of two variables with domain D, then the graph of f is
the set of all points (z,y, z) in R? such that z = f(x,y) and (z,y) € D.

Fix.w)
O¥_%¥___¥ .
= e
e (x, ¥. Q) g

Hinh 1.2: Graph of the function z = f(z,y)

Tind +ha davnain and vancen an A lratnlhh +ha cvanh AFf +hhA FAll Avrrin e
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1.2.1. Limits

Definition 1
The sequence of points M, (z,, yy) is said to approach the point
lim x, = x¢
My(zo,y0), n — oo if lim d(M,, My) =0 or ¢ "7
=00 lim y,, = yo,
n—0o0

denoted by lim M, = My or M,, — My when n — oo.

n—oo

v

Definition 2

Given the function f(M) = f(z,y) defined on the domain D. The point
My(zp,y0) may or may not be in D. The function f(M) has a limit

LeR, M — My if
Ve >0, 30 >0: (VM € D), 0<d(M,My) <d=|f(M)—-L|<e,

denoted by MIL%O f(M)=Lor (m,y)glao’yo) f(z,y) = L.

v |

— —y - — S Re
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If any small interval (L —e, L 4 ¢) is given around L, we can find a disk
Ds with center (a,b) and radius § > 0 such that f maps all the points
in Ds (except possibly (a, b)) into the interval (L — e, L 4 ¢).

Prove that lim  2x + 3y = 8.
(z,y)—(1,2)

Definition 3

The function f(M) has a limit of L € R, M — M, if for every
sequence of points { M,,(zn,y,)} are in the neighborhood of the point

My(z0,y0) such that M,, — My, we have: lim f(M) = L.
M—)Mo
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Example 2

Calculate I = lim 3z — by.
(z,y)—(2,1)

v
Remark

If f(x,y) = L1 as (x,y) — (xo,y0) along a path C; and f(x,y) — L1
as (z,y) — (2o, o) along a path Co, where Ly # Lg, then

lim f(x,y) does not exist.
(z,y)—(x0,0)

| A\

Example 3
Find the following limits

J/'2y
I T2 .20 b li 3_9
a)(m’wl*m@’o) x? +y?’ ) (00)(1,2 2 . (xy))
i Yy sin(xy
lim — d sin(zy)
(24)=00) /22 + 42 )

C .
) (@9)=(0,0) T2 + 112

.
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1.2.2 Continuity

Definition 4
@ Given the function f(M) defined on the domain D and M, € D.

The function f(M) is called continuous at My if
li M) = f(Mp).
pm ) = )

@ if domain D is closed set and Mj is the boundary of D, then the
limit (M) = f(Mp) where M € D.

lim
M%Mo f
@ The function f(M) is called continuous in the domain D if it is

continuous at every point in D.

Example 4

Consider the continuity of the following function:
2
if (z,y) # (0,0)

Ty
flx,y) = ¢ 22 492
0 if (x,y) = (0,0)

il = = — SaRel
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1.3.1 Partial derivatives

Definition
Let the function z = f(z,y) define in D and My(zo,yo) € D.
1) Suppose that only z is variable while keeping y = yo, it means that
9o is a constant. Then we are really considering a function of a

single variable x, namely f(x,y0). If f(x,yo) has a derivative at xg
then it is called the partial derivative of f with respect to variable

x at Mp and denote it by z/,(My) = fL(My) or %(Mo) = %(Mo).
X X
Ty F(@o + A, o) = f(20,%0)
. Zo + Ax,yo0) — J(To, Yo
as M) = A, A -
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1.3.1 Partial derivatives

2) Similarly, the partial derivative of with respect to the variable y at

0 d .
My, denoted by z,(Mp) = f(Mp) or £(M0) - ai (Mp), is
. of . fzo,y0 + Ay) — f(20, Y0)
defined by o (M) = Al;rgo Ay .

For f(z,y) = 223 — 522y + 3y% + 1, find

0 0 0 0
8_£<$7y); 8_£($7y); a_i(Qvl); 8_3{(_1’3)

13 /36 Department of Mathematics Chapter 1: MULTIVARIABLE CALCULUS



1.3.1 Partial derivatives

Example 2

The productivity of an airplane-manufacturing company is given
approximately by the Cobb—Douglas production function

f(z,y) = 402%3y%7 with the utilization of x units of labor and y units
of capital.

a) Find fy(z,y) and fy(z,y).
b) If the company is currently using 1,500 units of labor and 4,500

units of capital, find the marginal productivity of labor and the
marginal productivity of capital.
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1.3.2 The chain rule
Recall that the Chain Rule for functions of a single variable gives the rule for
differentiating a composite function: If y = f(x) and = = g(t), where f and g are
differentiable functions, then y is indirectly a differentiable function of ¢ and

dy _dydz

dt  dx dt

The chain rule (Case 1)

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

differentiable function of ¢ and
dz _ofdu | of dy
dt  Oxdt Oydt

Example 3

. . dz
If z = 2%y + 32y*, where z = sin 2t and y = cost, find W(O)
Chapter 1: MULTIVARIABLE CALCULUS
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1.3.2 The chain rule

The chain rule (Case 2)

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

0z 6281‘4_%@ 0z 828x+%@
ds  Oxds  dyds ot Oz ot dyot

Example 4

0z 0z
9s’ Ot

If z = e®siny, where x = st? and y = s%t, find ——

.
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1.3.2 The chain rule

The chain rule (General version)

Suppose that u is a differentiable function of the n variables
x1, T2, ..., T, and each x; is a differentiable function of the m variables
t1,t2,....,tm. Then w is a function of ¢1, ts, ...., t;, and

ou Oou dry  Ou Oxs ou Oxy,

ot 9z, 0t omot, T am, ot

foreachi=1,2,....m .

Example 5
a) If u = zy + 3223, where 2 = rse! and y = rs?e™?, and z = rssint,
find 8—u when r =2,5s =1,t = 0.

s
b) If u = f(2% — y?,9? — 22) and f is differentiable, show that u

. : U ou
satisfies the equation ya— A :L‘a— = 0.
x Y
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1.3.3 Implicit differentiation

We suppose that an equation of the form F(x,y) = 0 defines implicitly
as a differentiable function of z, that is, y = f(x), where F(x, f(z)) for
all z in the domain of f. If F' is differentiable, we can apply Case 1 of
the chain rule to differentiate both sides of the equation F(z,y) =0

with respect to z. Since both x and y are functions of z, we obtain
OF dx  OF dy dx

F d
%%—i—a—y%:O.But%:l,soifa—y%OWfssolveforﬁamd
obtain

oF
dy _ _ oz _ _Fo
de = OF = E
Ay

Example 6
Find 3/ if 2° — y° = 5ay.

) = S kel
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1.3.3 Implicit differentiation

we suppose that z is given implicitly as a function z = f(x,y) by an
equation of the form F(z,y,z) = 0. This means that

F(z,y, f(z,y)) =0 for all (z,y) in the domain of f. If F" and f are
differentiable, then we can use the chain rule to differentiate the

F F F F
equation as follows gac gi + é;y gi + 88,268); =0. If g # 0, we solve
P 38F E
for e and obtain e —% = —FZ/. Similarly, we obtain

oF /
0z e

dy L2 Fl

Example 7

Q
|
@ 3|
\

Evaluate - and 2~ Jif 2t 4+ 93 + 25 — 6ryz = 2.
Ox 3

v

il = = — SaRel
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1.3.4 Total differentials

Definition 1.3.4

If z = f(z,y), then f is differentiable at My(xo,yo) if Af(My) can be
expressed in the form

Af(My) = f;(Mo)Ail? = f{/(MO)Ay + e1Ax + +e2Ay,

where €1 and €3 — 0 as (Az, Ay) — (0,0).

Theorem 1.3.4

If the partial derivatives f; and f; exist near My(wo,yo) and are
continuous at My, then f(x,y) is differentiable at Mj.

| \

20 /36 Department of Mathematics Chapter 1: MULTIVARIABLE CALCULUS



1.3.4 Total differentials

Definition 1.3.5

Assume the function f is differentiable at My(xq,yo), the expression
fo(Mo)Az + f; (Mo)Ay is called the total differential of f at
My(z0,y0), denoted by df (My) = df (xo,yo). Thus,

df (Mo) = f.(Mo)Az + f,(Mo) Ay

Note: If we consider the functions f(z,y) = = and g(z,y) = y in R?,
then df (z,y) = dx = Az, dg(x,y) = dy = Ay. So the total differential
of the function f(z,y) at My is also written as:

df (Mo) = fr.(Mo)dx + f,(Mo)dy.

| A

Example 1

Given the function f(x,y) = o* + 42y? — 322y3. Calculate
a) df(z,y); b)df(1,2) with Az =0,1; Az =0,2.

v

—_ = = >yt
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1.4.1 Higher derivatives

Definition 1.4.1

If f(z,y) is a function of two variables, then its partial derivatives
- f; are also function of two variables, so we can consider their
partial derivatives (f;),, (fz)ys (f))es (f;)y, which are called second

order partial derivatives of f(z,y). If z = f(x,y), we use the following
notation:

"o el 0 8f _ an [/ 9 g — ﬁ
fxx_fa;2_ - 2 f:x:y_ - )
Oz \ Oz ox Oy \ Ox 0xdy

fl/ :3 g — 82f fl/ :fl/ :ﬁ g :827.]0
YT 9z \ Oy Oyox’ w9y \ dy oy?’
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1.4.1 Higher derivatives

Theorem 1.4.1 (Schwarz’s theorem)

Suppose f(x,y) is defined on a disk D that contains the point
Moy(xo,yo). If the functions f”,, and f”,, are both continuous on D,
then f7 (Mo) = f,,(Mp). Partial derivatives of order 3 or higher can

. . 2 3
also be defined. For instance f,, = (fy,);, = 6% ( gﬁfx> = 6‘323536.

Given the function f(z,y) = 23y — 322y? + 5y
a) Calculate first and second partial derivatives of f(z,y).
b) Calculate fg)y, fég)m, fg;ﬂ‘
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1.4.2 Higher differentials

If f(z,y) is a differentiable at (z,y) then df = fidx + f;dy is called a
first-order differential of f(x,y).
If df (x,y) is differentiable at (x,y) then the total differential of df (x,y)
is called the second-order differential of f(z,y), denoted by d?f(x,vy)
defined by

& f(z,y) = d(df (z,y)) = d(frdz + f,dy).

Similarly, we have d"f(x,y) = d(d" ' f(z,y)), n € N*. The second
order differential formula is as follows:

2 / of / of
d*f = d(df) = (%(a do+ 5 dy)d +8y<8 dot 5 dy)d

Pf 5 o’f | f 2f
B @da: + <8x8y + 8y8x> dady + W

W |
?

- = = = SR
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1.4.2 Higher differentials

Definition 1.4.2

According to Schwarz theorem we have:

fd —|—2f

0%f
= 5.2 aadmdy-l-—dy.

0y?

Given the function f(x,y) = 2%y + 2zy? — 23y*. Calculate

a) d*f(x,y).
b)d?f(2,1).
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1.5.1 Directional derivatives

Definition 1.5.1

The directional derivative of f at My(zo, yo, 20) in the direction of a
unit vector [ = (a, b, c) is

8—Ji(MO) _ iy @0 +ah,yo + ah, 2 + ah) — f((z0, Yo, 20)),
ol h—0 h

if this limit exists.

Theorem 1.5.1

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

0
8];»(9«“, Y, 2) = fo(2,y,2)a + fy(z,y,2)b + f.(z,y, 2)c.

.
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Example 1

Find the directional derivative f(x,vy) if f(z,y) = 2> — 3zy + 4y? and I

is the unit vector given by the angle §. What is 8—f(1, 2)?

1.5.2 Gradient vector

Definition 1.5.2 If f is a function of three variables x,y and z, then
the gradient of f is the vector function gradf defined by

gradf(z,y,2) = (fo £, 1) = fii + £15 + FIF.

With this notation for the gradient vector, we have

Z‘;(% y,2) = gradf(z,y,z).
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1.6 Maximum and minimum values

Definition 1.66.1

A function f(M) = f(z,y) has a local maximum (local manimum) at
Mo(xo,yo) e D if f(M) < f(Mo) (f(M) > f(MO)) when M is near M
(i.e f(M) < f(Mo)(f(M) > f(Moy)) for all points M in some disk with
center My). The number f(Mp) is called a local maximum value
(local manimum value). The maximum or minimum point are called
the critical point (or stationary point).

v

Note: If the inequalities in Definition 1.6.1 hold for all points M (x,y)
in the domain of f(M), then f(M) has an absolute maximum (or
absolute minimum) at M.
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1.6 Maximum and minimum values

Example 1.6.1

i
I
1 3\\_‘ |
x: (a.b.0) x (a.b.0) X (a.b.0)}

(A) B) (©

Hinh 6.1: Graph of the function z = f(z,y) has extreme point
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1.6 Maximum and minimum values

Theorem 1.6.1 (Necessary condition)

If f(x,y) has a local maximum or minimum at My and the first order
partial derivatives of f(x,y) exist there, then

f2(Mo) =0 and f(Mo) = 0.

Theorem 1.6.1 gives us necessary (but not sufficient) conditions for
f(Mp) to be a local extremum. We find all points My such that
fz(Mo) =0 and f;(Mp) = 0 and test these further to determine
whether f(Mp) is a local extremum or a saddle point. Points My such
that conditions f;(Mo) = 0 and f;(My) = 0, or if one of these partial
derivatives does not exist are called critical points.

A\,
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1.6 Maximum and minimum values

Theorem 1.6.2 (Second-Derivative Test for Local Extrema

(Sufficient condition)

Suppose the second partial derivatives of f(M) = f(x,y) are con
tinuous on a disk with center My, and suppose that the point M is a
critical point of f(M). Put
A= f"2:(My), B= f"4,(My), C = f"y,(Mp), and A = B> — AC.

Q if If A <0and A <0, then f(Mp) is a local maximum.

Q@ if If A <0and A >0, then f(Mp) is a local minimum.

@ if If A > 0 then f(x,y) has a saddle point at My (i.e then f(Mj) is
not local maximum or minimum).

v
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1.6 Maximum and minimum values

Remark
Q In case (3) the point My(xg,yo) is called a saddle point of f.

Q If A =0, the test gives no information: f could have a local
maximum or local minimum at My(zg, yo), or My could be a
saddle point of f.

@ To remember the formula for A, it’s helpful to write it as a
determinant A = f7 . f7yy — (f”zy)Q.

| A\

Example 1

Find the local maximum and minimum values of the following
functions:

a) f(z,y) = —x2 — 4% + 6z + 8y — 21.

b) flx,y) = 23 + 3 — 3y + 2.

o) flwy)=a+y* —day+1; d) f(z,y) =23+

v
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1.7 Conditional extremes

Definition

A point Mo(z0,y0) € R? is called the maximum (minimum) point of
the function z = f(z,y) subject to a constraint (or side condition)
o(x,y) = 0 if it satisfies ¢(Mp) = 0 and there exists a small enough
neighborhood of My on the constraint curve ¢(z,y) = 0 such that
f(M) < f(Mo) (or f(M) = f(Mo).

Maxima using Lagrange multipliers

This problem is one of a general class of problems of the form:
Maximize or minimize f(z,y) (a)

subject to p(x,y) =0 (b)

Now to the method: We form a new function F, using functions f and
¢ in equations (a) and (b), as follows:

F(z,y,A) = f(z,y) + Ap(z, ), (c)

Here, A (the Greek lowercase letter lambda) is called a Lagrange
multiplier.

v
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1.7 Conditional extremes

Theorem (Method of Lagrange multipliers for functions
of two variables)

Any local maxima or minima of the function z = f(z,y) subject to the
constraint ¢(x,y) = 0 will be among those points (zg,yo) for which
(20,0, Ao) is a solution of the system Fy(z,y,\) =0, F,(z,y,\) =0,
and F{(z,y,\) =0 (d), where F(z,y,\) = f(z,y) + \¢(x,y) provided
that all the partial derivatives exist.

| A

Example 1

Find maximize

a) f(x,y) = xy subject to 3x +y — 720 = 0.

b) f(x,y) = 6 — 4z — 3y subject to 22 + 3% — 1 = 0.

Example 2

| \

Find maximize f(z,y,2) = + y + 2? subject to z —x = 1 and

y—xz=1.
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1.8 Maximum and minimum values

For a function f of one variable the extreme value theorem says that if f is
continuous on a closed interval [a, b], then f has an absolute minimum value and an
absolute maximum value. There is a similar situation for functions of two variables.
Just as a closed interval contains its endpoints, a closed set in R? is one that contains
all its boundary points (A boundary point of D is a point such that every disk with
center contains points in D and also points not in D).

Definition 1.8.1

If f(M) is continuous on a closed, bounded set D inR"(n € N*), then
f(M) attains an absolute maximum value f(M;) and an absolute
minimum value f(Ms) at some points M; and Ms inD.
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1.8 Absolute maximum and minimum values

To find the absolute maximum and minimum values of a continuous function f on a
closed, bounded set D:

@ Step 1. Find the values of f at the critical points of f in D.

@ Step 2. Find the extreme values of f on the boundary of D.

© Step 3. The largest of the values from steps 1 and 2 is the absolute maximum value;
the smallest of these values is the absolute minimum value.

Find the absolute maximum and minimum values of the following

functions:
a) f(z,y) = 2% — 2y + 2y, where D = {(z,9)[0 <2 <3, 0 <y < 2}.

b) f(z,y) = 22 + y? — 222y, where D = {(z,y)|2? + ¢y? < 1}.
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@ 2.1 Integral depends on a parameter

© 2.2 Double integrals

@ 2.3. Triple integrals
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2.1.1 Definite integral depends on a parameter

Definition 2.1

Let f : [a,b] X [¢,d] — R, for each fixed y € [c,d], the function f(x,y) is
integrable over [a,b] on the x variable. Then, the following function

F :la,b] » R as

b
F(y) = /f(:r,y)dw

is called an integral depending on a parameter. The function F(y) has
the following properties:

Theorem 2.1

| \

If the function f(z,y) is continuous on [a,b] X [c,d] then F(y) is
continuous on |[c, d].

A\
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2.1.1 Definite integral depends on a parameter

Remark 2.1

If f(x,y) is continuous on [a,b] X [¢,d], and «a(y), 5(y) are continuous
Bly)

on [¢,d] with a < a(y),B(y) < b, Vy € [¢,d] then F(y) = [ f(z,y)dx
a(y)

is continuous on [c, d].

A

Let the function f(x) be continuous on [0, 1]. Prove that

1
2
ﬂ@:/éﬁﬁ@
0

is continuous on (0, 400).

A\,
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2.1.1 Definite integral depends on a parameter

Theorem 2.2

If f(z,y) and f;(x,y) are continuous on [a,b] X [¢,d], then F(y)

differentiable on [c,d] and F'( f fy(z,y)d

Theorem 2.3 (Leibniz’s Theorem)

.J|
~
A\

Let f(z,y) and 8—(30 y) be continuous functions on [a, b] X [c, d], and
Y
a(y), B(y) differentiable functions on [c,d] with image on [a, b], that is,
a(y), B(y) : [a,b] = [¢,d], Va € [a(y), B(y)] C [¢,d]. We define
By)
F(y)= [ f(z,y)dz, then F(y) is differentiable on [c, d] and
a(y)

b

F'(y) = f(B(),y)-8'(y) — fla(y),y)-o'(y) + [ fy(z,y)dz.

a

V.

= = = = = SaNe)
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2.1.1 Definite integral depends on a parameter

Calculate the derivative of the following function

1
F(y) = /arctanxdx, y > 0.
Y

Theorem 2.4

Let f(z,y) be integrable over [a,b] X [c,d], then F(y) is differentiable
on [c,d] and

/d Fly)dy = /d ( /b f(:c,y>dx)dy= /b ( /d f(:c,y)dy>dx.
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2.1.1 Definite integral depends on a parameter

Calculating integrals
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2.1.2 Improper integral depends on parameter

1. Let f: D :=[a,+00) X [¢,d] — R, for each fixed y € [c, d] the
function f(z,y) is integrable over [a,+00) on the x variable. Then,
the function

+0o0o
F(y) = / f(z,y)dx

is called an improper integral of depending on parameter y.

2. The function F(y) is called uniformly converge for each y € [c, d],
+oo
[ f(z,y)dz

b

3. The function F(y) is called uniformly converge on the interval [c, d]
+o0

I fz,y)dx

b

if Ve > 0,3ng = no(e,y) >0, Vb > ng = < E.

,if Ve > 0,3ng € N*, Vb > ng = <e, Yy € [c,d].
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2.1.2 Improper integral depends on parameter

Theorem 2.5 (Weierstrass’ theorem)

+oo
If the function [ h(z)dz converges and |f(z,y)| < h(z), Y(z,y) € D

a
then the function F(y) is uniformly converge on [c, d].

Example 2.4

Prove that

400

2
/ cos(;v + 2y) d
4 +y
1

is continuous on R.

A,
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2.1.2 Improper integral depends on parameter

Theorem 2.6

If the function f(z,y) is continuous on [a, +00) X [¢, d] and the function
F(y) is uniformly convergent on [c, d] then then F(y) is continuous on
[c, d].

Example 2.5

Prove that

+o0

X
d
/2+xy *

1

is continuous on (2, 400).
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2.1.2 Improper integral depends on parameter

If the function f(x,y) is continuous on [a, +00) X [¢,d] and the function
F(y) is uniformly convergent on [c, d] then F(y) is differentiable on
[c, d] and

d d +o0 +o0 d
[rwa= [ < / f(x,y>dx>dy= / ( / f(sc,y>dy>dx.

Example 2.6

Given b > a > 0, calculate the following integral:

+o0

—ax __ ,—bx
I— / El
X

0

A\
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2.1.2 Improper integral depends on parameter

Theorem 2.8

Let f(z,y) be define on the D satisfying the following assumptions:
1) the function f(z,y) is continuous in the variable = on [a, +00) for
each y € [c, d],

2) a function f,(x,y) is continuous in domain D,

3) the funtion F'(y) converges for each y € [c, d],
+o0
4) an integral [ f;(z,y)dx converges uniformly on the [c, d]

+oo
Then, F'(y) = [ f}(z,y)da.

| \

Example 2.6

Find the derivative of the function
+0o00 1

F(y) = of #dm,y € (0,+00), and find the function F(y).

.

—_ _—— -
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2.2.1 Definition of double integrals

Calculate the volume of the bounded domain V is given by:

+ (Oxy) is a plane.
+ The axis Oz and the standard curve L is the boundary of the
finite closed domain D C (Ozy).

+ The curved surface is the graph of a function of two variables
z = f(z,y),(z,y) € D.
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2.2.1 Definition of double integrals

Let the function z = f(z,y) define on a closed domain D C R

+ Divide D into n small regions 51, Ss, ..., S, by a grid of curves,
name and area the domains denoted by AS;(i = 1,...,n) and
denoted d; is the diameter of the second piece S; as follows:

d; =max{AB: A€ S;,B € S;}. Set A, = max{dy, da, ...,dy}.

+ Choose an arbitrary point M; € S;. Then o, = > 7" | f(M;)AS; is
called the sum of the integrals of f(x,y) on the domain D. If

1= Alim0 oy, exists and does not depend on the partition S; and
n—r

choosing M; € S;, then number [ is called the double integrals of
f(z,y) on the domain D and it is denoted by

/n/ f(z,y)dzdy. So /n/ f(z,y)dzdy = Alilgozzn;f(Mi)ASi'
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2.2.1 Definition of double integrals

1) Since the double integral does not depend on the division of the
domain D should be able to divide D by a grid of lines parallel to
the coordinate axes Oz, Oy . Then dS = dx - dy. Therefore, the
double integral is denoted by

— /D f(a, y)dady

2) Like definite integrals, the symbol of a variable that is double
integrated does not change the double integral, that is,

//f(a:,y)dxdy = // F(u, v)dudv = 1.
D D
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2.2.2 Integral conditions of double integrals

O
o If the function f(x,y) is integrable over the domain D then f(z,y)
is bounded on the domain D (necessary condition of integrable
function).

o If the function f(x,y) is continuous on the D , more general: If the
function f(z,y) is only a discontinuity of type 1 on domain D,
then it is integrable on the domain D.
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2.2.3 Properties of double integrals

A
Let f(x,y),g(x,y) be integrable on D. Then, we have

1) [fplf(z,y) £ g(z,y)ldzdy = ffD a,y)dedy £ [ [}, 9z, y)dzdy.
2) [[pk- flx,y)dady =k [[, f(z,y)dxdy, VE.
) If D= D;UDy and D; N Dy = () then

/ £z, y)dedy = / 7, y)dedy + / #(z,y)dedy
D D1 Do
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2.2.3 Properties of double integrals

.
4) I f(z,y) < g(x,y),¥Y(z,y) € D then

é/f(x,y)dmdy < //Dg(x,y)dxdy

5) , If f(x,y) is integral on D then |f(z,y)| is also integrable on D

and
’//D f(m,y)dxdy‘ < //D |f(z,y)|dzdy

6) If f(x,y) is integral on D and satisfies
m < f(z,y) < M,¥(xz,y) € D then

mS < / /D F(@,y)dzdy < MS.

where S is the area of the domain D.
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2.2.4 Double integrals over rectangles

Theorem 2.2.1 (Fubini’s Theorem)

Let f(x,y) be continuous on D = [a,b] X [¢,d] (the domain D is a
rectangular domain). We have

b d d b
é JECCTE / dx( / f(x,y>dy) - / dy( / f(x,y)dw)-

Example 2.2.1
Calculating integrals I = [[(2z + y)dxdy, where D = [1,2] x [0, 2].
D

v

Example 2.2.2
Calculating integrals I = [[ zy*dxdy, where D = [0,2] x [0, 3].
D

v,
— = - = = ~="
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2.2.4 Double integrals over general regions

Type I regions

A plane region D is said to be of type I, if
D={(z,y) eR*:a <z <b, gi(z) <y < g2(x)}. Then,
b g2(z)
// f(z,y)dzdy = /dw / f(z,y)dy.
D a g1(x)
¥ y y
y=g:(%) T y=gm : y=g,(x)
D D <

| [ I
| | | l
| | [ y=ql) l
yEG | I y=gln | | \
| | | | |
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2.2.4 Double integrals over general regions

Evaluate I = [[ (2% + 2y)dxzdy, where D is a region bounded by the
D

parabolas y = 222 and y = 1 + z2.
Solution

(—1,2) 2 (1,

P

= = = o
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2.2.4 Double integrals over general regions

Type II regions

A plane region D is said to be of type II. if
D ={(z,y) €R2'c<y<d hi(y) <z < ha(y)}. Then,

ha(y)
fffxyd:ndy—fdazf (x,y)dz.

ha(y)

i :

i ————— | I

v=hy(y) D hy(y) v=hy)| D [x=hyy)
o e 0 T
{' ———————
0 X
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2.2.4 Double integrals over general regions

Example 2.2.4
Evaluate I = [[ zydxdy, where D is a region bounded by the parabolas

D
y=1z—1and y? =2z + 6.
Solution
VA
" (5, 4)
— ‘"
el e
ol r=y+ 1
0 X
—1,—2) =22
23 /56 .
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2.2.4 Double integrals over general regions

Example 2.2.5
Change the order of integral in double integrals

2 2x

a)I—/dx/f(m,y)dy.
0 T

b)J = /6dy / flx,y)dz.
9 yj_
2
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2.2.5 Change of variables in double integrals

A
Let the function f(z,y) be continuous on the domain D C (Oxy) and
x = z(u,v)

satisfyin
y =y(u,v) yme

assume the transformation (z,y) — (u,v) : {
the condition

@ The above transformation is a bijective from A to the domain D
or (z,y) € D & (u,v) € A.

e The z(u,v),y(u,v) are the continuous partial derivatives on the
domain A C (O'uv).

o The Jacobi determinant is 2&:)

Dlu ’y 7é 0 on the domain A (or just
zero at some isolated point) then

I—//fxydxdy—//f 2(u,v), y(u, )] - ‘ggi:g;‘dudv.
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2.2.5 Change of variables in double integrals

Example 2.2.6

Calculating integrals I = [, (z + y)dzdy, where D is

y=—-z,y=—x+3,y=2x— 1,y =2z + 1.
Solution
*y
3
1
-1/ O¥X 17 3 ~x
-1
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2.2.5 Change of variables in double integrals

Example 2.2.7

Calculatmg mtegrals I= f f 1 x3dxdy, where D is
y_wvy_ x’y_x Y =5
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2.2.6 Double integrals in polar coordinates

a. polar coordinate system

A polar coordinates are set of real numbers (r, ¢) so that
— —
r=|0OM|,¢ = (Oz,0OM)

Jky

W M@, p), M(x,y)

Xy

0] X
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2.2.6 Double integrals in polar coordinates

b. calculate the double integrals

T =TCOoSY e 0<p< 27
Set { y = rsing = D — A. Condition: {(r,go) | { 0<r
D(z,y)

D(r,¢)

Then the double integrals in polar coordinates has the form

é/ f(z,y)dxdy = 4/ f(rcos,rsinp)rdrde.

cos —rsing
. =r
sing rcosg
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2.2.7 Applications of double integrals

1. Finding area of a plane regions

If f(z,y) =1, V(z,y) € D then the measure of the area of the domain
D is calculated according to the formula Sp = [ [, dxdy.

Example 2.2.9
Calculate the area of the domain D given by

| \

D:{(Jf,y)(l'—1)2+y2:1, (l’—2)2+y2:4, Yy =2, y:O}

O
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2.2.7 Applications of double integrals

2. Computing volumes

If f(x,y) >0, V(z,y) € D then the volume of the curved cylinder
bounded by the function graph is calculated by the formula

V= //D f(z,y)dzdy.

v

Example 2.2.10

Calculate the volume of the figure V' given by the following faces

z=a2+y? y=2%, y=1, z=0.

.
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2.2.7 Applications of double integrals

For surface (S) : z = f(z,y), (z,y) € D has partial derivatives f, f,

exist and are continuous on domain D. Then the surface area of S is
defined as

A(S) = / / L+ f2 + f2dxdy.
D

Example 2.2.11

Find the area of the part of the paraboloid z = 2% + y? that lies under
the plane z = 9.

- ; ]r __y

A e
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2.2.7 Applications of double integrals

4. Density mass
Suppose the lamina occupies a region D of the xy-plane and its density
(in units of mass per unit area) at a point (z,y) in D is given by

p(x,y), where p is a continuous function on D. The density mass of the

m = / / oz, ) dwdy.
D

If the plate is homogenous, that is p(x,y) = const,¥(x,y) € D , choose
p(x,y) = 1,¥(z,y) € D then the mass of the plate D is calculated by
the formula m = [, dedy = Sp

lamina is

v

5. Center of mass
1 1
TG = // zp(z,y)dzdy, yo = // yp(z, y)dzdy,
m JJp m JJp

where m = [ [, p(z,y)dzdy.
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2.2.7 Applications of double integrals

4. Density mass
Suppose the lamina occupies a region D of the xy-plane and its density
(in units of mass per unit area) at a point (z,y) in D is given by

p(x,y), where p is a continuous function on D. The density mass of the

m = / / oz, ) dwdy.
D

If the plate is homogenous, that is p(x,y) = const,¥(x,y) € D , choose
p(x,y) = 1,¥(z,y) € D then the mass of the plate D is calculated by
the formula m = [, dedy = Sp

lamina is

v

5. Center of mass
1 1
TG = // zp(z,y)dzdy, yo = // yp(z, y)dzdy,
m JJp m JJp

where m = [ [, p(z,y)dzdy.
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2.2.7 Applications of double integrals

6. Moment of inertia

According to the definition of the moment of inertia of the particle
about the Oz, Oy -axis and the origin O, we have

Ioy = my?; Ioy = mz?;, Ip=m (JU2 4F y2)

Moment of inertia of the plate about the axes Ox, Oy and the origin O

are
on—// y2p(x,y)dfvdy;foy—// 2?p(z, y)drdy;
D D

Ip = //D (2° + y?) p(z, y)dzdy.
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2.3.1 Definition of triple integrals

Calculate the mass of the non-homogeneous body V, given that the
density is p = p(x,y, 2), (z,y, z) € V. Similar to the double integral, we
divide V' arbitrarily into n parts that do not step on each other. Name
and volume of the parts AV;(i = 1,n) . Choose an arbitrary point

P; (x4, i, 2;) € AV, and the d;, (i = 1,n) are diameters of AV;(i = 1,n).

We have . .
m R ZP(Pi)A% = ZP(CCi,yi?Zi)AVé'
i=1 i=1

The mass of the object is

= lim ZP xzayuzz AV;

max d; —0
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2.3.1 Definition of triple integrals

Let the function f(x,y,z) define on the domain V C R3.

e Divide V into n pieces, name and volume of the piece are
AV;(i = 1,n) , the piece diameter symbol AV; is d;, i = 1,n.

e Choose an arbitrary point P; (z;,y;, ;) € AV; (i = 1,n).

o The totals I, = > """ | f (24, yi, z) AVj is called the sum of integrals
the triple of the function f(z,y,z) taken over the domain V'
corresponds to a fraction plan and points P; € AV;, (i =1, n)..
When n — oo such that maxd; — 0, we get I,, converges to I € R
regardless of the partition AV; and how point P; (x;, i, z) € AV;
is chosen, the number [ is called a triple integral of f(x,y, z) over
the region V' and denoted by

/// f(z,y, 2)drdydz = maiig;oz; f (@5, i, 20) AV;
14 =
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2.3.1 Definition of triple integrals

o Like the double integrals, the volume factor dV is replaced by
dxdvdz and then the triple integral is usually denoted by

I= ///f(x,y, z)dzxdydz
v

e Similar to the double integrals, triple integrals do not depend on
the notation of the variable being integrated

/// f(z,y, 2)dxdydz = /// e, el
v v

o If the function f(x, y, z) is continuous on the closed, bounded
domain V € R3, then it’s integrable on V.

@ The integral conditions and properties of triple integrals are

B L | B B v | B
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2.3.2 Triple integrals on the rectangular box

Theorem 2.3.1 (Fubini’s Theorem)

If f(x,y,z) is continuous on the rectangular box
V = [a,b] X [¢,d] X [r,s], then

b d

///f(i’y’z)df”dydzz///Sf(x,y,z)dxdydz.
v a c 7

Example 2.3.1
Calculating integrals I = [[[ xyz?dzdydz, where
1%

| A\

V =[0,1] x [-1,2] x [0,3].

\

39 /56 Department of Mathematics Chapter 2: MULTIPLE INTEGRALS



2.3.2 The triple integral over a general bounded region

The region of type I

A solid region V is said to be of type 1 if it lies between the graphs of
two continuous functions of x and y, that is,
V={(z,y,2) : (z,y) € D,u1(z,y) < z < uz(z,y)}, then
'U/2(x7y)
I= ///f(:c,y,z)da:dydz://[ / f(x,y,z)dz] dxdy.
1% D u1($7y)

(il = — oyt
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2.3.2 The triple integral over a general bounded region

where D is the projection of V onto zy-plane, z = u;(x,y) is the lower
surface and z = ug(x,y) is the upper surface.

Example 2.3.2

Evaluate I = [[[ zdxdydz, where V is the solid tetrahedron bounded
1%

by the four planes x =0,y =0,z =0, and x +y + z = 1.
Solution

= nd = = = et
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2.3.2 The triple integral over a general bounded region

The region of type II

If the projection D of V onto the xy-plane is of type II plane region,
then

V= {(xay72) ra<xz< b, gl(x) < ) < 92("13)7 ’U,l(.’L’,y) <z< u2(xay)}7
and we have

2Ty =g ()

g2(z) uz(z,y

///f:ry, d:cdydz-/dx/dy / f:I;y,

a gi(z)  wi(z,y)
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2.3.2 The triple integral over a general bounded region

where D is the projection of V onto zy-plane, z = u;(x,y) is the lower
surface and z = ug(x,y) is the upper surface.

Example 2.3.3

Evaluate [[[ V2 + z2dzdydz, where V is the solid tetrahedron
v

bounded by the paraboloid y = 22 + 22 and the plane y = 4.

Solution

P
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2.3.3 Change of variables in triple integrals

O
For the function f(z,y,z) to be continuous on the domain V' C Ozyz
and and assume the transformation

x = z(u,v),w)
(x,y,2) = (u,v.w): ¢ y=y(u,v,w), (u,v,w)e N satisfy the
z = z(u,v,w)
conditions
@ The above transformation is a bijective from €2 to the domain V or
(z,y,2) € V& (u,v,w) € Q.
e The z(u,v,w),y(u,v,w), z(u,v,w) are the continuous partial
derivatives on the domain Q C (O’ uvw)

D(z,y,z
D(u v w)

@ The Jacobi determinant is J = # 0 on the domain €2, then

//Vf(x,y, z)drdydz = ///f[x(u,v,w),y(uw,w)7z(u7v7w)]|J‘d
Q
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2.3.3 Change of variables in triple integrals

Example 2.3.4

Evaluate [[(z + y)(x — z)dzdydz, where V is the bounded domain by
\%
the planes
z+y=0,z4+y=1L y+z=1y+z=2;z+y—2=2, z+y—2z=3..
Solution
Set
U=T+YV=Y+2Z,W=0T+Y—Z
0<u<<,1<v<22<w<3
D(u,v,w) D(z,y, z)
7——1:>7 -1 —2) = u(u—
D(.y.2) D, v,w) J(z+y)(x—2)=u(u—0v)
I—/// u—v|—1|dudvdw—/ udu/ u—vdv/ dw———

v
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2.3.4 Triple integrals in cylindrical coordinates

Cylindrical coordinates

In the cylindrical coordinate system, a point P in three-dimensional
space is represented by the ordered triple (7,0, z) , where r and 6 are
polar coordinates of the projection of P onto the zy-plane and z is the
directed distance from the xy-plane. The connections between
cylindrical coordinates and rectangular coordinates are

p F(r, 68,z)

I -
®

b (1, o, 0]
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2.3.4 Triple integrals in cylindrical coordinates

Evaluating triple integrals with cylindrical coordinates

T =TCosp r >0
Set ¢ y=rsiny then V — Q. Conditions: 0<p<2m
zZ=2z —00 <z < 400

The Jacobi determinant of the functions z,y, z in terms of r, p, z are

D, 7) Cf)S @ —rsing 0
J:ﬁ: sing rcosp 0 |=r.
r’ ()O’Z O 0 1

The formula for triple integration in cylindrical coordinates is

/V/ / f(@,y, 2)dedydz = /Q/ / R
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2.3.4 Triple integrals in cylindrical coordinates

Evaluate I = [[[ (2% + y? + 32?)dzdydz, where
1%

V=A(z,y,2) : Va2 +y> < z < 2}.
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2.3.5 Triple integrals in spherical coordinates

Spherical coordinates

The spherical coordinates of a point P in space are (p, ¢, ), where p is
the distance from P to the origin, ¢ is the same angle as in cylindrical
coordinates, and @ is the angle between the positive z-axis and the line
segment OP. Note that p >0, 0 <0 <.

» Pl 5)

|
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2.3.5 Triple integrals in spherical coordinates

Evaluating triple integrals with spherical coordinates

x = rsin @ cos 6 r>0
Set ¢ y=rsinpsinf then V — Q. Condition: 0<p<2r .
Z =TCcosyp 0<60<2r

The Jacobi determinant of the functions z,y, z in terms of r, p, z are

7 Dy, 2)

— 2 1
D(r.0.0) | sin ¢|.

The formula for triple integration in spherical coordinates is

I= /// f(r cos pcos B, rcos psin @, rsin 8)r2| sin @|drdedd.
Q
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2.3.5 Triple integrals in spherical coordinates

Evaluate I = [[[ \/2? + y? + 22dzdydz, where
%

a) V is the unit ball.
b) V = {(z,y,2) : 2® +y* + 2% < 4}.

) V={(z,y,2) : 0 < z < /4 —x? —y?}.
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2.3.6 Applications of triple integrals

If f(z,y,z) =1 for all point in V. Then the triple integral does
represent the volume of V'

V:///dV:// dxdydz.
1 v )
Example 2.3.7

Use triple integral to find the volume of the tetrahedron V' bounded by
the planes z + 2y + 2 = 2,2 = 2y, = 0, and z = 0.

~ g 2 %
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2.3.6 Applications of triple integrals

2. Mass of a solid object

If the density function of a solid object that occupies the region V is
p(x,y,z) (in units of mass per unit volume) at any given point (x,y, 2),
then its mass is

m=[[[ e.v.201v = [[[ pto.v. dzdyaz.
14 14
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2.3.6 Applications of triple integrals

Its moments about the three coordinate planes are

o, = ///(zf +22)p(x,y,2)dV, Ioy = ///(w2 + 2 p(x, y, 2)dV
14 14
Io, = ///(x2 + ) p(z,y, 2)dV, Io = ///(:c2 + 42 + 2%)p(x, y, 2)dV.
|4 \4

4
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2.3.6 Applications of triple integrals

4. Center of mass

The center of mass is located at the point G, where

TG = %///V zp(z,y,2)dV, yo = %///v yp(z,y,2)dV
mz%///vzp(w,y,Z)dV, m=///vp(w,y,2)dV-
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2.3.6 Applications of triple integrals

Example 2.3.8

Find the center of mass (if the density is constant, the center of mass is
called the centroid) of a solid of constant density that is bounded by
the parabolic cylinder = y? and the planes = 2,2 = 0, and = = 1.
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@ 1. Line integral of type 1

© 11 Line integral of type 2

@ 111 Surface integral of type 1

@ 1V. Surface integral of type 2
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. Line integral of type 1

1. Definition

—~

Let the function f(x,y) define on a plane arc AB.

—~

Divide P the arc AB by n points

AoEA,Al,...,AZ‘_l,AZ‘,...,AnEB

Set
AS;, i = 1,n is called the arc length of A; 1A;.
Choose the

arbitrary points M; (z;,y;) € Ai:Ai, (i=1,n).
Then, I, = f(Ml)ASl + ...+ f(Mn)ASn =

| e [ (@i yi) AS;

5o b is called the sum of first-order _
line integrals of the function f(z,y) on arc AB.

v
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I. Line integral of type 1

Consider the limit [ = Alimoln where Ap = max{ASj,...,AS,}. If I
P—

does not depend on the division of arc AAB and the choice of
M; (z;,y;) € Ai—14;, (i = 1,n), then the number I is called the

first-order line integral of f(x,y) along arc AB and the symbol
J =z, y)ds.

AB
Sol= lim Y f(z,y)ASi= [ f(z,y)ds, where ds denotes the

max AS;—0,;, 1 A
B
length factor of the arc or the differential of arc.

If the function f(z,y, z) is integrable on arc AB C R? then the
first-order line integral of f(x,y,z) on arc AB denoted is

I= /f(x,y,Z)dS-
AB
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[.Line integral of type 1

The arc AB is called smooth if its tangent is variable continuous.

The arc AB is called a segmented smooth arc if arc AB can be
divided into a finite number of smooth arcs.

It can be proved: If arc AB is smooth or smooth each segment and
f(x,y) is continuous on arc AB, then f(x,y) is integrable on arc

AB.

The first-order line product has the same properties as the
product definite stool

[ (@f +Bg)@.)ds = a | f(@.y)ds+B [ gla.y)ds.

AB AB AB
[ fx,y)ds = [ f(z,y)ds+ [ f(z,y)ds, VB e AC.
AC AB BC
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[.Line integral of type 1

a) From the above definition, we see the direction of arc AB plays no
role because I, does not depend on the direction of arc AB. So

/ e s = / F(2,5)ds
AB BA

b) If I is the length of arc A/}B, then | = [ ds
AB
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[.Line integral of type 1

c) If a material wire has arc AB and mass density is p(z,y), then the
mass of the material wire is calculated according to the formula

m—/M%WB
AB

The center of mass of the wire with density function p(x,y) is located
at the point G(z¢g, yg), where

1 1
m=/m%W&w=/me&
m m
AB AB
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[.Line integral of type 1

2. The formula for first-order line integral

a. The arc A/}B has the general form:
Case 1: Let AB be smooth segmented arc of the form
y =y(z), = € [a,b] and the function f(x,y) is continuous on AB. Then

I—/fxyds—/fa:y NV1+y?(x) de (3.1)

AB

Case 2: Let AAB be smooth segmented arc of the form
x =2xz(y), y € [¢,d] and the function f(z,y) is continuous on AB. Then

d
I:/f(x,y)ds:/f(a: y)V1+22%(y) dy (3.2)

A
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[.Line integral of type 1

Calculate [(z + y)ds, where C is the boundary of the triangle with
C
points 0(0,0), A(1,0), B(0, 1).

5 Solution

| [=)+]+]

A X OA AB BO

o 1 -
The segment O A has the equation y = 0,0 < x < 1

/(:c+y)ds = jxmda: =

OA 0
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[.Line integral of type 1

Continuity example 1.
The arc AfJ\B has the equation y=1—z,0 <z <1

1

:>/(a;+y)d3:/1\/mda::\/§

AB 0

The segment BO has the equation z = 0,0 <y < 1

|

1
1
/(x+y)d8:/y\/1+0dy:2y2 5
0
0

BO

= (x+y)ds:1+\/§.
/

<
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[.Line integral of type 1

2. The formula for first-order line integrals

b. The arc AB has parametric form in the plane

Let AAB be smooth segmented arc of the form

AAB:{ s=oll] , chey
y =y(t)

and the function f(x,y) is continuous on AB.Then

= / f(,y)ds = / £l (), y )@ + 2@t
AB t
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[.Line integral of type 1

Note: The curves in space

~ T = x(t)
ABCR?:{ y=y(t),t; <t <ty
z = z(t)

(2]
/f(x,y,Z)dS = /f(ﬂf(t%y(t),Z(t))\/l"Q(t) +y2(t) + 2”2 (t)dt.

AB

c. The curve in polar coordinates

AB:r =1(p),01 < 0 < g2 = 2%(p) + () = r*(p) + r'"%(¢)
©2

i / £, y)ds = / Flr(p) cos o, () sin @] v/72(@) + 2 (@)dip

A“B ®1
v
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[.Line integral of type 1

Example 2.

Calculating
I = [ \/x? + y2ds, where L is the circle 22 + y* = 2. y

L
The equation
of the line L in polar coordinates has the form

/
e

2 Tep<X
r=2cosp, —— =

Py SPS g

3 =
I= [ 2cospy/4cos? g + 4sin’ godgo—Sfcosgodcp—Ssmgp\g =
3
=1 t

It is possible to integrate as a parameter { z - Si:tcos ,0<t<2m

27 2 2
I=[+/(1+cost)?+sin?tdt = [ /2+ 2costdt = [ /4cos? Ldt = 8.
0 0 0
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I1. Line integral of type 2

1. Problem: Calculate the power of the transformed force

A power produced by force F move on the arc L from A to B is

W=F.ADB %
A B

Calculate the power W of the force F(M) born

while moving on the arc AB from point A to point B /\J_\
F(M) = P(M)i+Q(M)j = (P,Q); M € AB ;

o
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IT. Line integral of type 2

e Divide arc AB by n the points Ag, A1, ..., A,. Let the coordinates

of the vector A; 1 A; be (Ax;, Ay;) and the arc length AileZ- is
ASZ', = 1, n.

@ Choose the arbitrary points M; (x;,y;) € Ai—14;, i =1, n.
@ So that the power W of the force produced from A to B on arc AB
n

approximately W = > [P (v, y;) Az; + Q (zi, i) Ayl
=

n

=W=lim Y [P (w,v) Azi+ Q (zi,y:) Al -
max AS:—0
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II. Line integral of type 2

When n — oo so that max As; — 0 (max Az; — 0, max Ay; — 0) that
I, converge to a number I regardless of the division of the arc L. and
the arbitrary choice M; € A; 1 A; then the number I is called a line

integral of the second type of functions P(z,y), Q(x,y) along arc L go
from A. Denote by

/ P, y)d + Q(@,4)dy.

AB
Thus
n
/ P, y)de+Q(z,y)dy = Tim > [P (i,y:) Awi + Q (i, yi) Ayil
— maxAyZ—w =1
AB )
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I1. Line integral of type 2

o Unlike the first-order line integral, in the first-order line integral
two, the direction of integration of L is important If integrating

~ —
along arc AB going from B to A, the vectors silk A;_1 A; change
direction. So the sum of the integrals will change sign, so

/ P(z,y)dx + Q(z,y)dy = — / P(z,y)dx + Q(z, y)dy.
AB BA

o The power produced by force F' = P(z,y)i + Q(x,y)J for the point

—~

to move from A to B along the arc AB will be

W = / P(z,y)dz + Q(z,y)dy.

AB

v

= Ty =
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I1. Line integral of type 2

o If the AB is a curve in space and the functions

P(x,y,z2),Q(z,y,2), R(x,y, z) define on the arc AB then product
the second-order segmentation of these three functions is also
denoted by

/ P(z,y,2)dz + Q(z,y, 2)dy + R(z,y, z)dz.
AB
@ Let L be a plane curve and closed curve.we use the convention
that the positive orientation of a simple closed curve L refers to a
single counterclockwise traversal of L. That is a person walking
along L in that direction will see the domain bounded by the L

closest to me is on the left. The integral taken in the positive
direction is denoted by § P(z,y)dz + Q(z,y)dy.
72
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I1. Line integral of type 2

- If two functions P(z,y), Q(z,y) are continuous on smooth arc AB or
segmented smooth, then there exists a line integral of the second-order

I= /P(m,y)daz—l—@(x,y)dy
AB

Line integrals of the second-order have the same properties as definite
integrals.

- Sum, difference, multiply a number of the second-order line integrals

/ Pdz + Qdy = / Pdz + Qdy + / Pdz + Qdy, VB e AC.
AC AB BC
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I1. Line integral of type 2

3.The formula for calculating line integrals of type 2

Let the two functions P(x,y), Q(z,y) be continuous on smooth arc AB

is given by the parametric equation z=a(t) t:ta — tp. Then
y=y()
tp
[ o +iy= [ [Pa®.50)2'0) + Qo). 50y ©)] dt,
ta

AB
where arc AB is planar given by an equation of the form
y=y(z); A(za,y(z4)),B = (zB,y (vB))

b

I= / P2, y)dz + Q(z, y)dy — / [P, 4(2)) + Qa, y(@)y (2)] do.
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I1. Line integral of type 2

Example 1.

Calculating Work done by force F= —y?+ :cj born along the road
ellipse %5 + yQ = 1 in its positive orientation.

Solution
Parametric equation of the ellipse

T = acost
<t<
{y:bsint WSS i
2w
A:/xdy ydm—/(acost bcost+bsint- asmt)dt-ab/dt-Qwab

L 0

v
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I1. Line integral of type 2
Calculating I = [ (21‘y — 1'2) dx + (:13 + yz) dy
L

where L is the arc of the parabola
y y = 1— 22 go from point A(0,1) to point B (-1,0)

y=1-2=dy= —2zdx

=
I:/ 22 (1 —2%) —2® + (z + 1 — 22% + 2) (—22)] dz
0

e 1, S\ 1 1 7
= —_— — — —_ = — 1:7
<3x+2x $>0 37277 %
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I1. Line integral of type 2

3. Green’s formula

Theorem 1. (Green’s formula)

Let 9D be a positively oriented, piecewise-smooth, simple closed curve
in the plane and let D be the region bounded by 0D. Then,

9Q _ @) _
/ / ( dady = Bf Pdx + Qdy
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I1. Line integral of type 2

Example 3.

By using Green’s formula to evaluate

I= ¢ (3y—esm®)dx + (Tz + \/y* + 1)dy, with dD is circle 2% + y? = 4.
oD

| A\

Example 4.
Calculate J = [ (:E arctan x + y2) dx + (a: + 2yx + y26_93) dy, with C
C

is given by the equation OA : 22 + y? = 2x,y > 0 going from origin to
A(0,2).

.
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II. Line integral of type 2

4. Equivalent propositions for line integrals of type 2

Theorem 2.

Assume that the functions P(z,y), Q(x,y) are continuous with the
derivatives their first-order exclusivity in the simple domain D, then
the following propositions are equivalent

o)
° %—I; = a—g,V(x,y) €D

o § Pdx + Qdy = 0, where L is any closed curve in the domain D.
L

o The [ Pdz + Qdy, depends only on 2 points A and B but it
AB .
does’t depend on arc type AB on the domain D.
e the Pdx + Qdy is the total differential of the function some u(zx,y)
on the domain D.

A
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I1. Line integral of type 2

If du(z,y) = Pdx + Qdy in the D domain, then

/ Pdx + Qdy = u(B) — u(A)

—

AB

Corollary 2

If Pdz + Qdy is the total differential of the function u(z,y) on the
domain D €C R? then the function u(z,y) is given by the formula:

w(z,y) = | P(@,y)ds + [ Q(z0,5)dy+C or

To Yo
az Y

u(z,y) = [ P(z,yo)dz + [ Q(z,y)dy + C, where
To Yo

Mo(z0,10), M(x,y) € D.

v

— = = = = AN
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I1. Line integral of type 2

Prove that the expression
(z? — 2zy® + 3) dz + (y* — 22°y + 4y — 5) dy

is the total differential of the function u(x,y) on the R? and find the
function u(zx,y).

0Q oP )
8$ LY ay7 (x,y)e
B’U,_ _ 2 2 wg 22
. w—P(Jj?y)_q: —2zy° +3 u=% -z i
:>E|U(x7y){ 31;:Q($,y):y2—2372y+4y—5 = :%:_2‘%29_
3
:>f’(y)=y2+4y—5:>f(y):%+2y2_5y+0

23 y?
=u="—2%°+ 3z + + 20 —5u+C.
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I1. Line integral of type 2

Example 6.

Evaluate I = [ %, where A(1,1), B(v/3,3).
AB

a) The arc AB is given by the equation: y = 22,1 < 2 < /3.

b) Let the arc AB make the segment AB a closed curve that does not
cover the origin.

v

28 /61 Department of Mathematics Chapter 3: LINE AND SURFACE INTEGRAI



ITI. Surface integral of type 1

1. Definition of surface integral of the of type 1

Let the function f(M) = f(x,y,z) be define on the curved surface S.
- Divide the surface S into n pieces that do not step on each other,
name and the symbol for the area, the diameter of the i-th piece is
ASi, di; 1= 1,7771
- Choose the arbitrary points M; (z;,yi, 2;) € AS;, i =1,n.
- The totals I,, = >, f (M;) AS; is called the total surface integral of
type one for a division of the surface S and choice of the points
M,; (a:i,yi, Zi) € ASz,l = 1,777,
If when n — oo such that maxd; — 0 that I, converges to the number
I depends on the division of the surface S and selects the points
M; € AS;, then the number [ is called the first-order surface integral of
f(M) on the surface S, denoted by [[ f(z,y,z)dS.

S

Sol= [[f(z,y,2)dS= lim i I (zi, vi, %) AS;.
S

max d; —0 =1

£

= - - =
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ITI. Surface integral of type 1

2. Integral conditions and properties of surface integral of
type 1.

o If the surface S is smooth (the surface S has a normal variation
continuous) or piecewise smooth (dividing S into a finite number
of smooth surfaces and the function f(z,y, z) is continuous or
piecewise on the surface S, then there exists a first-order surface
integral of that function on S.

o A face integral of the first kind has the same properties as a
double integral

//(af+ﬂg)ds—a//fds+/3//gds.
S S S
//dez!l/de+4/de; S =25US858 N8 =a.

S

V.
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ITI. Surface integral of type 1

3. Therem (How to calculate surface integrals of type 1)

Let the function f(x,y,z) be continuity on a smooth surface S given
by equation z = z(z,y), (x,y) € D. Then

JJ £y, 2)dS = [] f(e 9, 2(@,9))y /1 + 2a(@,9) + 2ja (2, y)dody
S D

T 0=dF(z,y,2) = F'ydx+ F'ydy + F'2dz
3 E 1
P Y = cosy == = =4
% \/ F2LF2 4 F2 1422422
2
I, = ; f(M;) AS; = ; f (@i, ys,20) \/1+ 212 4+ 22-ADi; AS; = cos il

v
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ITI. Surface integral of type 1

Example 1.

Calculate the area of the upper part of the sphere 22 + % + 2% = 4a°
inside the cylinder 22 4+ y? < 2ay,a > 0 The upper sphere has the

equation z = y/4a? — 22 — 2.
D:z’+(y—a)?<d®z>0

S://dS://\/l—sz—Fz’?da;dy
S D

T 2a
do——— Py — Y. V14224272 =—
z z H

dxdy.

:>SZ// 42_2a2 2
/s VAda? —xf —y
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ITI. Surface integral of type 1

Converting to polar coordinates, we get

2a sin @

—2a/dcp / \/7—8a (5—1) )

e The case of surface S is given by the equation y = y(z,x) or
x = z(y, z) then we have to project S onto the Ozz or Oyz to find
the corresponding double integral.

@ In the case of a curved surface of any shape, we must divide it into
a number finite parts that satisfy the above theorem, then apply
the formula.
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ITI. Surface integral of type 1

4. Applications

e From the definition, we get the formula for surface area curvature
S thanks to surface integrals of the first-order surface is S = [ dS.
S

o If S is a material surface, the mass density function is p(z,y, z)
then the mass of that material surface will be

m = / / (2,1, 2)dS.
S

e Formula for determining the center of gravity of a curved surface

vo == [ [apnas.e = [[voans,za = — [[ zoanig
S S S )
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IV. Surface integral of type 2

1. Oriented surfaces

@ A smooth S-curve is called an oriented if the normal vector unit
line 77(M) completely determined at every M € S (can subtract
the boundary of S) and transform continuously as M runs over S.

o The set 7i(M),VM € S of a oriented curved surface define one side
of the surface. Because —7i(M) is also a normal vector, so the
oriented surface always has two sides.
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IV. Surface integral of type 2

1. Oriented surfaces

@ When the S-curve is not closed and oriented, one usually used
from above and below to indicate a specified direction determined
by 7i(M). The top of the S-face is the side that 7(M) with angle
Oz axis pointed, and the bottom is the side (M) with Oz axis
obtuse angle.

@ When the closed S-curve is oriented, one uses the side in and out
to describe the specified direction.

Phia ngoai
Phia trong

- = = = ot

=y
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IV. Surface integral of type 2

1. Oriented surfaces

e Outside is the side 7i(M) outward of the object V surrounded by
the S-curve, inside is the opposite side.

@ There is a curved surface that cannot be oriented, for example, the
following surface is called Mobius strip.

A D

B (&3

37/61 Department of Mathematics Chapter 3: LINE AND SURFACE INTEGRAI



IV. Surface integral of type 2

2. Calculate the flux of the vector field through a surface

The Flux of the vector field silk is constant across the plane

d®=S.F 7

Divide the surface S into n pieces that do not step
on each other, name and the symbol for the area, the diameter of the
i-th piece is AS;,d;;i =1,n

-+ Choose
the arbitrary points M; (z;,y;, z;) € AS;, i = 1,n.
+ Throughput approx

O~ By = AS;-F (M) i (M)
o=l
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IV. Surface integral of type 2

(M;) = (cos ay; cos f;; cos ;)

Tl
=
Il
~
=
Q
=
=
=
B

= Z (P (M;) cos a; + Q (M;) cos B; + R (M;) cos ;) AS;
i=1

The flux of the vector field F through the S -curve in the direction 7@

n

&= lim Z (P (M;) cos a; + Q (M;) cos i + R (M;) cos ;) AS;
max d; —0 =1

ot
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IV. Surface integral of type 2

3. Definition of the surface integral of type 2

Let the surface S oriented along the normal vector 7(M) and three
functions P(z,y, z), Q(z,y,z), R(x,y, z) determined on S.

e Divide the curved surface S into n pieces that do not step on each
other AS;. The symbol for the diameter of the i-th piece is
di, = 1, n

@ Choose the arbitrary points M; (x;,yi, z;) € AS; . The normal
vector offace S at point M; is 7 (M;) = (cos ay; cos f;; cos ;)

@ Set up totals

I, =) ASF (M;) - i (M;)
=1

= Z [P (M;) cos o + Q (M;) cos B; + R (M;) cos ;] AS;
i=1

v

— = = = SR
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IV. Surface integral of type 2

3. Definition of the surface integral of type 2

M;) cos o + Q (M;) cos B; + R (M;) cos ;) AS;

7 1

is called the sum of surface integrals of the second type of the three
functions P, Q, R taken on the surface S oriented in 7i(M) with one
way to divide and one way to choose M; € AS;,i=1,...,n

e If when n — oo so that maxd; — 0 but I,, converges to the
number I regardless of the division of S and the choice of
M; € AS; then the number I is called the face integral of the
second kind of the three functions P, QQ, R, taken on the surface
I= ff (x,y,2)cosa+ Q(x,y, z) cos B+ R(z,y, 2) cosy]dS.

o The mtegral surfaces of the second type of the vector field
F(P,Q, R) pass curvature S in the direction 7 is the first-order
surface integral of F'.

V.

41 /61 Department of Mathematics Chapter 3: LINE AND SURFACE INTEGRAI



IV. Surface integral of type 2

3. Definition of the surface integral of type 2
I= //[P(m, y,z)cosa+ Q(z,y, z) cos f + R(z,y, z) cosy]dS
S

Calling (ADZ)my 9 (ADz)yz 9 (
is in turn the projection
of AS; onto the coordinate plane Oxy, Oyz, Ozx
(ADi)xy = ASj cosy; = cosydS = dxdy

. (ADi)yZ = ASjcosa; = cosadS = dydz
x @n), (AD;),, = AS;cos ; = cos BdS = dxdzdz
Therefore, the face integral of the second kind of
the functions P, @, R on the surface S can sign

I= ([ P(z,y,2)dydz + Q(z,y, z)dzdx + R(z,y, z)dzdy
S
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IV.

Surface integral of type 2

It has been shown that, if the face S is oriented, smooth or
fragmented smooth and the functions P, @), R, are continuous on S
then the second-order surface integral of P, @, R exists.

If the direction of the surface integral is changed, then the surface
integral of second-order changes sign.

The surface integrals of the second-order have the same properties
as integrals dual.

The flux of the vector field F‘(P7 @, R) past the curved surface S
orientation is calculated by the formula
¢ = [[ Pdydz + Qdzdx + Rdxzdy.

S

Assume that the liquid flows through the surface S with velocity
U(M). Then the flux of the vector field (M) overtaking S is
amount of liquid flowing through S in a unit of time.

v
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IV. Surface integral of type 2

a. How to calculate the surface integrals of type 2

Theorem 1.

Suppose R(zx,y, z) is continuity on a smooth S-oriented surface for by
equation z = z(z,y), (z,y) € D C (Ozxy). Then

// R(z,y, z)dzxdy = // R(z,y, z(z,y))dzdy
S D

if the surface integral of the second-order is taken over the surface S

/ / R(z,y, z)dzdy = — / / R(z,y, 2(z,y))dzdy
S D

if the surface integral of the second-order is taken over the surface S.

A
o
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IV. Surface integral of type 2

O
Similarly, we also have
[[ P(z(y, 2),y, z)dydz khi cosa > 0
D
25,0, i =
é/ (@,y, 2)dydz — [J P(z(y,2),y,2)dydz khi cosa <0
Dy
[ Q(z,y(z,2),z)dzdz  khi cosf >0
_ ) D=2
// @z, 9, 2)dzdw = 7= [ Q(z,y(z,2), z)dzdz khi cosf <0
S Dy
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IV. Surface integral of type 2

Example 1.

Calculate I = f [ zdzdy, where

R W S is the out81de of the sphere 22 + y? + 22 = R?
Divide the sphere into the upper half S, and
the bottom half S_ there is a way program in turn
is z=+/R2— 22 —y2and z = —/R2 — 22 — ¢2
A "észrojecting the halves
of the sphere on Ozy, then we get D : 2% +y? < R?

= //zda:dy—i—//zda:dy = 2/ vV R? — 22 — y2dxdy
5y 5” D

27 R
4
I—2/d<p/\/R2—r2rdr—37rR3
0 0

v
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IV. Surface integral of type 2

Example 2.

Find the flux of the vector field over the top of the curved surface
z=a2"+y%-1<e<1,-1<y<1
® = [[ zdydz + z2dxdy

S
Due to the S-curve against commensurate
with the coordinate planes Oyz degrees so

[[ zdydz =0
S
So that
o = ff z2drdy = ff r2dzdy; {
4
3

d = ffoda:dy— f z2dz f dy =

I/\ I/\
IA I/\
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IV. Surface integral of type 2

b. Convert to surface integrals of type 1

Suppose that the P(x,y,z) , Q(x,y,2) R(x,y,z) are integrable on the
surface S has a normal vector 7i = (cos «; cos f; cosy). Then

I= //[P(x, y,z) cosa + Q(z,y, z) cos 5 + R(z,y, z) cosy]dS

S
= é/ F(P,Q,R).i.dS
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IV. Surface integral of type 2

c. Ostrogradsky- Gauss’ formula (O-G)

Let V' be a simple solid region and let S be the boundary surface of V,
given with positive (outward) orientation. Let P, @, R be to have
continuous partial derivatives on an open region that contains S. Then

// Pdydz + Qdzdx + Rdxdy = /// (8P an 4F 88R> dxdydz.
z

Example 4.
Calculate I = [[ z3dydz + y3dzdx + z3dxdy, where S is the outer
S

surface of the sphere 22 + y? + 22 = R2.
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IV. Surface integral of type 2

o Consider P =z,Q =y, R = z, we get the formula calculate the
volume of the body V is V = 1 [y zdydz + ydzdz + zdxdy, where
S is oriented outside the domain V.

o It can be considered that the Ostrogradsky-Gauss’formula is
extended Green’s formula from two-dimensional space to
three-dimensional. Sometimes integrating on a non-closed surface
S, we can add a curved surface somewhere to apply the
Ostrogradsky-Gauss’ formula.

o If FF= (P,Q,R) is a vector field whose component functions have
continuous partial derivatives on an open region that contains S,
then the Ostrogradsky-Gauss’ formula can be written in the form

//ﬁ-ﬁ.dsz/// div F. dzdydz
1%
iS]
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IV. Surface integral of type 2

Assume the functions P, @), R are continuous partial derivatives in the
V c R? whose outer boundary is a closed surface S ,the inner
boundary is the closed surface S; which is smooth each piece. Then

// Pdydz + Qdzdx + Rdxzdy — // Pdydz + Qdzdx + Rdxzdy

(2242928

Especially, if aP + 6y + %]j 0, then

// Pdydz+Qdzdx+Rdxdy —/ Pdydz+Qdzdz+1

X

ey

S1

>
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IV. Surface integral of type 2

Example 5

Calculate I = [[q xzdydz + yrdzdr + zydzdy
take the outside
of the surface S as the boundary of the pyramid

r2>20,y20,z220r+y+2<1

Applying the Odstrogradsky-Gauss’ formula
I=[[[(z+z+y)dzdyd=z
1%

l—z—y
I=[[dzdy [ (z+y-+2)dz
D 0

= [[ ddy ((z +v)z + 322,25 7") = Jao [ 31 ety dy
D 10 0

1
= o (v Mo+ ) =] (- b he?) de = )

N[ —=

y
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IV. Surface integral of type 2

Example 6.

Calculatlng the flux of the vector field F' = 4 across the surface
22+ 1y?+ 22 =R? 1n Wthh qis the charge at the root of the
coordinates, 7 = zi + yj + zk.

_q 37Q q37 _q,,%7v(x7yaz)7é(07070)
Note: We can not apply the Odstrogradsky-Gauss formula in the
sphere

o=gqff T%(mdydz + ydzdz + zdzdy)
S

However, the Odstrogradsky-Gauss’ formula can be applied to the
integral

= % // xdydz + ydzdx + zdzdy

S
_ 4 _ 4 4 p3_
—st///v?)dzvdydz—m-?)-:gﬁR = 4mgq.
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IV. Surface integral of type 2

Example 7.
Calculating the flux of the vector field

—

z F (:E3, Y3, z3) through the outside of the cylindrical

g part 22 + 92 =R%,2 >0,y > 0,0 < z < h.
S,
¥

b = // w3dydz + yPdxdz + 23 dzdy

b = // w3dydz + y2dadz + 23dedy, &) =8y =d3=0

‘1’4—//h3dxd —h?’iD {xy x2+y2§R2,x20,y20}.
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IV. Surface integral of type 2

Applying the Odstrogradsky - Gauss’ formula, we have
<I>—|—<I>1+(I>2+(I>3+(I>4:3///(x2+y2+22)dwdyd,

2 R h
/// (2 + y* + 2%) dovdydz = /dgo/rdr/ (r? + 2°%) dz
v 0 0 0
7hR* 7h3R?
- +
8 12

T3 <7ThR4 N 7Th3R2) 33 mR? 3mhR*

8 12 4 38
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IV. Surface integral of type 2

Example 8.

Calculating the flux of the vector field

F (:E3, Y3, z3) through the outside of the cylindrical
part 22 +y? = R%2,2 >0,y >0,0<2<h

We can calculate directly

= ([ 23dydz + y3da:dz + 23dzdy

= (% % ):>ffz3da:dy—0
ffy3d:cdz—ff< R2_$2> duds
ff( RZ_xz)?’d;pdz:f(\/m) dxgdzzhf(m)gdx

D 0

o
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IV. Surface integral of type 2

Example 8.

Set x = Rsint, we obtain

i s 3rhR*
h/ —x2 dx:hR4/cos4tdt: ”16 .
0

0

Thus

3rhR* 3rhR*
3

= (I) =

// z°dydz 16 = 3
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IV. Surface integral of type 2

d. Stokes’ formula

The Stokes’ formula extends Green’s formula, which is the relationship
between the second-order line integral in space and the second-order

.
|

surface integral.

Theorem 3 (Stokes’ theorem)

Assuming that the segmented smooth, oriented S-curve has the
boundary of the segmented smooth L. and

Let S be an oriented piecewise-smooth surface that is bounded by a
simple, closed, piecewise-smooth boundary curve C' with positive
orientation. Let the functions P, @), and R be continuous partial
derivatives on an open region in R3 that contains S. Then

dea: + Qdy + Rdz =

ff (— ~ —) dydz + (82 — OB grdx + (@ - B—P) dzdy.

v

T = = SR
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IV. Surface integral of type 2

- When substituting z = 0, R(z,y, z) = 0 into the Stokes formula, we
get the Green’s formula.
-Let the vector field F' = (P,Q, R) and

oy 0z 0z 0Oz’ O0xr Oy
The Stokes’ formula can be written in the form

dydz dzxdz dxdy

%Pdw-l-Qdy—i-Rdz://rotﬁ-n-dS:// 8% 8% %
L S S P R

Q

59 /61 Department of Mathematics Chapter 3: LINE AND SURFACE INTEGRAI



IV. Surface integral of type 2

Theorem 4 (Theorem of equivalence statements)

Assume the functions P, @, R are continuous partial derivatives in the

simple domain V. Then the following propositions are similar.

OR 0 oP OR O oP
(1) By = 3*3@ = %7@7‘? = %,V(l‘,y,Z) ev.

(2) [[ Pdz + Qdy + Rdz = 0, L is any closed curve in the domain V.
L

(3) [ Pdz+ Qdy + Rdz, where A/E? C V does’t depend on the arc
AB
form AB.

(4) Expression Pdx 4+ Qdy + Rdz is the total differential of some
function u(x,y, z) on the domain V' and

/ Pdx + Qdy + Rdz = u(B) — u(A)

AB

v,
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IV. Surface integral of type 2

Example 9.

Calculate I = § ydx + zdy + zdz, where C is the circle, intersection of

C

the sphere 22 + 32 + 22 = R? and plane x + y + 2z = 0 and direction of
C' is counterclockwise if looking towards z > 0.

Solution
The plane = + y + z = 0 passes through
the center of the sphere. So the intersection
is the great circle. Take the circle as a curved
surface S with boundary C. The direction cosines
of 7 oriented in the direction of C is 7 = (1,1,1).
Apply Stokes’ formula with 7§ = %(1, 1,1)

- - -

rot F=| 9/0z 9/dy 8/9z | = (-1,—1,-1)
Y Z T

I = [[yde+ zdy +xdz = [[rot F-nt -dS = —v/3 [[ dS = —/37R2.
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Outline of differential equations

@ 4.1. Introduction
© 4.2. First-order differential equation

@ 4.3. Second-order differential equation

@ 4.3.3. Second-order linear differential equations with constant
coefficients
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4.1.1. Definition

Definition 1

A differential equation is an equation involving an unknown function
and its derivatives of the form

dy d’y dy
de’ dx?’ 7 dan

F(z,y,9,y .-, y™) = 0or F(z,y, ) =0,
where z is an independent variable, y = y(z) is the function to find,
v, y", ...,y are the derivatives of the function must find.

The order of a differential equation is the largest derivative present in
the differential equation.

| A\,

Example 1

y —atyd =5, (2% +y?)dr — (2® + y?)dy = 0 are first-order differential
equations.
y" —223(y')® = 5 is a second-order differential equation.

v
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4.1.1. Definition

A differential equation is called an n th-order linear differential
equation if the function F is first order with respect to y, v/, ..., y™,
that is, the equation has the form:

Y™ 4+ a1 (2)y™ Y + ..+ an_1(2)y + an(x)y = f(x), where
ai(x),...,an(x), f(x) are continuous functions on (a,b).

If f(x) =0,Vz € (a,b) then it is called an n-th order linear
homogeneous differential equation.

If f(z) #0, z € (a,b) then it is called a non-homogeneous.

Example 2

"

y — x?y = 5x? 4 1 is a second-order linear non-homogeneous
differential equation and 3’ — %y = 0 is a first-order linear
homogeneous differential equation.
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4.1.2.Solution

Definition 2

A solution of a differential equation in the unknown function y and the
independent variable x on the interval J is a function y(x) that satisfies
the differential equation identically for all x in J.

v

+) The solution is an explicit function y = y(x, C1, Cy, ..., C,) depends
on the constants C4, Co, ..., C, is called the general solution.

Example 3

| A\

The function y(x) = C; sin 2z + C cos 2z, where C; and Cy are
arbitrary constants, is a general solution of y” + 4y = 0 in the interval
(—00, +00).

N,
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4.1.2.Solution

on which constants C1, Ch, ..., C), are called is the general integral.

+) The solution is the implicit function ®(z, Cy, Cy, ...,Cy) = 0 dependSJ

Example 4

The function 2e¥’ + zy? = C with C is arbitrary constants, is a general
integral of 6y’ye3”3 +y? + 229’y = 0.

v

+) If we give the constants C1,Cy, ..., C), determined values, then the
general solution (general integral) is called a particular solution
(particular integral).
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4.2. First-order differential equation

4.2.1 Introduction to first-order differential equation

Standard form for a first-order differential equation in the unknown
function y(z) is

F(z,y,y') =0or F(:c,y,j—i) =0or M(z,y)dr+ N(z,y)dy=0 (1)

If from (1) we can solve for ¢/, then the first-order differential equation
has been solved for the derivative:

y = flz,y) (2)

| A\

Example 1

y = 32%y3 +2, (22— 3y)dx — (222 — y)dy = are the first-order
differential equations.
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4.2.1 Introduction to first-order differential equation

Cauchy-Peano’s theorem (Existence and uniqueness
theorem)

Consider the differential equation (2): ' = f(z,y) and

Mo(ajo,yo) € D C R%

Theorem 4.1 If f(x,y) is continuous on the domain D in the plane of
Oy, then there exists a solution y = y(z) in the neighborhood xg
satisfy

yo = y(zo) (3)
. . Of : : :
In addition, if a—y(w, y) is also continuous on domain D, then the found
solution is unique.
The problem of finding a solution of a differential equation satisfying
the condition (3) is called a Cauchy problem. Condition (3) is called
the initial condition.
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4.2.2 Separable equations

Definition 1

Consider a differential equation in differential form (1). If
M(z,y) = fi(x) (a function only of z) and N(z,y) = f2(y) (a function
only of y), differential equation is separable, or has its variables
separated.

Solution

.
| 5\,

The solution to the first-order separable differential equation

fi(z)dz + fa(y)dy =0 (1.1) is [ fi(z)dz + [ fo(y)dy = C (1.2) where
C represents an arbitrary constant.

| A,

Example 2

dr 322+1
Solve the equation: T 2+ . This equation may be rewritten in
Y

the differential form (3z% + 1)dx = 2ydy. Its solution is
J(Bz* +1)dx — [2ydy =C or 23 +x —y? = C.
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4.2.3 Homogeneous equations

Definition 2

A differential equation in standard form y' = f(z,y) (1.3) is
homogeneous if f(tx,ty) = f(z,y) for every real number ¢ # 0.
Consider = # 0. Then, we can write

flz,y) = f(z,22) = f(1,%) := g(¥) for a function g depending only on
the ratio ¥ .

The homogeneous differential equation can be transformed into a
separable equation by making the substitution y = xu along with its

corresponding derivative 3y’ = u + zu/. This can be rewritten as

d d
# T g(u) — u # 0. The resulting equation in the variables
gu)—u =z

u and x is solved as a separable differential equation.

N,
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4.2.3 Homogeneous equations

Example 3
+

|

for x # 0.

This differential equation is not separable. Instead it has the form

Y = f(@,y), with f(z,y) = L7, where f(ta, ty) = f(z,y), so it is

homogeneous.

Solve 3/ =

| A\

Example 4
Integral equation (y — x + 1)dx = (z + y + 3)dy.
Loody y—x—1
Solution: — = =———.
de z+y-+3
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4.2.4 Linear equations

Definition 3

A first-order linear differential equation has the form

Y +p(x)y =q(x), (1.4)

where p(x), q(z) are continuous on (a, b). In other words, a linear
differential equation of the first order is a differential equation in which
the function to be found and its derivative are both in first order form.
-If g(x) #0, x € (a,b) then (1.4) is called a non-homogeneous linear
differential equation.

-If g(z) =0, Vx € (a,b) then call it a homogeneous linear differential
equation.
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4.2.4 Linear equations

Method of solutions:

The general solution for equation (1.4) is

y = e~ [ p(x)dz (C + /q(m)efp(x)df”dm),

where C' represents an arbitrary constant.

| N,

Example 5

Find the solution of the given initial value problem

3
y ——y=2"y(l) =2
X

| A\

Example 6

Solve e¥dx + (ze¥ — 1)dy = 0.
Solution: 2/ — z = e7Y.

v
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4.2.5 Bernoulli equations

Definition 4

A Bernoulli differential equation has the form

Y +p(x)y = q(z)y®, (1.5)

where « is a real number o # 0, o # 1.

If @ > 0, then y = 0 is a solution of (1.5). Otherwise, if & < 0, then the
condition is y # 0. In both cases, we now find the solutions y # 0. To
do this we divide both sides by y® to obtain y~%y’ + p(z)y'~® = q(=).
The substitution z = y'~® now transforms (1.5) into a linear
differential equation in the unknown function z = z(z).
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4.2.5 Bernoulli equations

Example 7

Solve ¢ + zy = zy?.

Solution: This equation is not linear. It is, however, a Bernoulli
differential equation having the form of equation (1.5) with

p(z) = q(z) = z, and a = 2. First, we can see that y = 0 is a solution of
the equation. We now find the solution y # 0. To do so, we make the
substitution: z = y!=2 = y~!, from which follow y = 1/z and ¢/ = -5.
Substituting these equations into the given differential equation, we
obtain the equation z’ — xz = —x which is linear for the unknown

/

function z(z).

v

Example 8

Solve y' +y = e2 /3.
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4.2.6 Exact equations

Definition 5

A differential equation in differential form

M (z,y)dx + N(z,y)dy =0 (1.6)

is exact if there exists a function g(z, y) such that
dg(z,y) = M(x,y)dz + N(x,y)dy or % = %A;,V(w,y) € DcCR? (1.7).

To solve equation (1.6), assuming that it is exact, first solve the

equations 99(z,y) = M(x,y), 99(z,y) = N(z,y) for g(x, y). We have
ox oy
az Y
g(z,y) = f M(z,y)dz + [ N(zo,y)dy. The solution to (1.6) is then
Yo

given 1mph(31tly by g(x,y) = C, where (z¢,yo) € D, C represents an
arbitrary constant.

V.

16 /41 Department of Mathematics Chapter 4: DIFFERENTIAL EQUATIONS



4.2.6 Exact equations

Example 9

Solve 2zydz + (1 + z%)dy = 0.

Solution: This equation has the form of equation (1.6) with

M(z,y) = 2xy and N(z,y) = 1 + 22 are determined on D = R2. Since

88— =5, = 2z, the differential equation is exact. The solution to the
€L Y

differential equation, which is given implicitly by (1.7) as g(x,y) = C,

is 2%y +y = C.

| A\

Example 10
Solve (23 + 3zy?)dz + (3z%y + 33)dy = 0.

N,
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4.2.6 Exact equations

Integrating Factors

In general, equation (1.6) is not exact. Occasionally, it is possible to
transform (1.6) into an exact differential equation by a judicious

multiplication. A function I(z,y) is an integrating factor for (1.6) if the

equation
I(2,y)(M(z,y)dz + N(z,y)dy) =0 (1.8)
is exact. Some of the following special form integral factors:

1
Q if N(%—A; — %—];[) = g(z), a function of z alone, then

I(z,y) = el ),

Q item if %(%—A&[ — %—Ji)

I(IE, y) — @_fg(y)dy'
@ item if M =yf(z,y) and N = zg(z,y), then I(x,y) = le_yN.

9(y), a function of y alone, then
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4.2.6 Exact equations

Remark
In general, integrating factors are difficult to uncover. If a differential
equation does not have one of the forms given above, then a search for
an integrating factor likely will not be successful, and other methods of
solution are recommended.

| A\

Example 11

Solve ydx — xdy = 0.

Solution: This equation is not exact. It is easy to see that an
1

integrating factor is I(z,y) = —. Therefore, we can rewrite the given
%

dr — xd
yar — xdy _ 0 which is exact.

differential equation as 5
a
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4.3. Second-order differential equation

4.3.1 Introduction to second-order differential equation

Definition 1. A second-order differential equation has the form

dy d2y

%, @) = 0, (431(1)

F(z,y,9’,y") = 0or F(z,y,
If from (4.3.1) we can solve for y”, then the second-order differential
equation has been solved for the derivative:

/

y' = f(z,9,9), (4.3.1b)

where f is some given function. Usually, we will denote the
independent variable by ¢ since time is often the independent variable
in physical problems, but sometimes we will use z instead.

Example 1

S|
\

y =z’ + 204, (22— 3y)y” — (222 —y) ¥y = 2%y are the
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4.3.1 Introduction to second-order differential
equation

Theorem 1 (Cauchy-Peano’s theorem (Existence and
uniqueness theorem))

Consider the differential equation (4.3.1b): 3" = f(z,y,y’) and
Mo(xo,yg,y(l)) €V CR3.

If f(x,y) is continuous on the domain V in the plane of Oxyy’, then
there exists a solution y = y(x) in the neighborhood z( satisfy

vo = y(70), ¥h =9 (z0), (4.3.1c)

In addition, if a—y(w,y,y'), 35/
V, then the find solution is unique.

of

(x,y,y’) are also continuous on domain
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4.3.2 Second-order linear differential equations

Definition 2

A second-order differential equation is called linear if it can be written
in the form

y +p@)y +q(z)y = f(z), (4.3.20)

where p(x), g(x), f(z) are continuous on (a,b). In other words, a linear
differential equation of the first order is a differential equation in which
the function to be found and its derivative are both in first order form.
-If f(x) #0, = € (a,b) then the second-order linear equation (4.3a) is
said to be non-homogeneous.

-If f(z) =0, Vx € (a,b) then the second-order linear equation (4.3a) is
said to be homogeneous has form 3" + p(x)y’ + q(x)y = 0, (4.3.2b)

| A\

Example 2

The following equations: y' + 2y = ¢*sinz and y~ + 3zy/ + 5y = 0 are
examples of nonhomogeneous and homogeneous second-order linear

ennatinng  resnectively
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4.3.2 Second-order linear differential equations

If y; and yo are two solutions of the differential equation (4.3.2b), then
the linear combination y = Chy; + Cays is also a solution for any values
of the constants C7 and Cs.

Proof
y' = Chyy + Coyly and y' = Oy + Cay,. We obtain

(C1y1 + Cay2)" + p(x) (Cry1 + Caya)' + q(z) (Cryr + Cayo)
+C1 [y +p(@)y] + g(@)n] + Ca [ + p(2)yh + q(x)y2] = 0.
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4.3.2 Second-order linear differential equations

The two functions y;(z) and y2(x) are called linearly independent on
(a,b), if a1y1(z) + agye(xz) = 0 for all = € (a,b) implies a1 = ag = 0,
and we call y1(z), y2(x) linearly dependent on (a,b) if there exist
a1, ag not both zero such that ayyi(x) + awya(x) =0, ¢ € (a,b).

The y1(z) = €* and ya(z) = e~2* are linearly independent, because
they are not proportional.

Wronski determinant (or Wronskian)

The Wronski determinant (or Wronskian) of the two solutions
y1(x), y2(z) of the equation (4.3.2b) is defined by

E
<
)
8
~—

W lys,vs] =\ i
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4.3.2 Second-order linear differential equations

The two solutions yi(x) and y2(x) of Eq. (4.3.2b) are linearly
dependent on (a,b) if and only if their Wronskian W [y, y2] is zero at
for all points = € (a,b). That is,

Y1 Y2
W ly1, 2—’
1, 92] T

=0, Vz € (a,b).

If there exists zg € (a,b) such that W [y (o), y2 (z0)] # 0, then the
y1(z),y2(z) are independent.

On the contrary, if the two solutions y; (), y2(x) of Eq. (4.3.2b) are
linearly independent on (a,b) then

W(x) =W [y1,y2] # 0,Vx € (a,b).
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4.3.2 Second-order linear differential equations

Theorem 5 (Structure of solutions to homogeneous
equations)

If there exists two linearly independent solutions i, y2 on (a,b) of
Eq.(4.3.2b), then the general solution (the set of all solutions) of
Eq.(4.3.2b) is

y = Cr1y1 + Caypo,

where C1, Cy are arbitrary constants.

Example

| N,

Solve the following differential equation: y' — 3y  + 2y = 0, knowing
that y; = e® and yo = €?* are solutions.
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4.3.2 Second-order linear differential equations

Theorem 6 (Liouville’s theorem)

If a nontrivial solution g is known, then we can find the solution yo
linearly independent with y; of Eq. (4.3.2b) by formula

1
yi(z)

e fp($)dwdw

(@) =n(s) [

| N,

Example 8

Solve the differential equation: y" + %y, + y = 0 know a solution

sinx
Y1 = .
Z 2
. sing 22 e Szl sing . x%-e2lnz
Solution: 15 = i : dr = [ — dr =
2 2
) x sin” x T sin” x
sin x dx sin x CoS X
Jf——= (—cotx) = — :
x sin‘ x X

Therefore, the general solution equqtion is y = % (Cysinx + Cycos ).

V.
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Example 9

Solve the equation z?(Inx — 1)y” — xy’ +y = 0 know that it has a
solution that is a power function.
Solution: Put y; = z% in the equation, we have

?(lnz — Da(a—1)z°"2 — az®+ 2% = 0,z € (a,b)
= a(lnz—1)(a—1)—a+1=0,Vz € (a,b)

= e =1)=0 sa=1=y ==z
—a+1=0 B

f 21nz 1) dx eflzlzinfl eln(lnx—l)
Inz—1 1 d
—;1;/ 115;2 dx—x[—x(lnx—l)—i-/;} =—Inz

Therefore, so the general solution is y = Ciz + Co In z.
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4.3.2 Second-order linear differential equations

Theorem 7 (Structure of solutions to non-homogeneous equations)

The general solution of the non-homogeneous equation (4.3.2a) is equal
to the general solution gy of the homogeneous equation (4.3.2b) plus
some particular solution y* of the equation (4.3.2a). That is y = y + y*.

Theorem 8 (Principle of superposition of solutions)

Now suppose that f(x) is the sum of two terms, f(x) = fi(z) + fa(z),
and suppose that y] and y; are solutions of the equations

v +py +qu=filz), (43.2a1)
and
y +py +qy=fi(z), (4.3.2a2)

respectively. Then y* = yj + y5 is a particular solution of the equation
(4.3.2a)(i.e. y +py +qy = fi(z) + fa(x) ). |

29 /41 Department of Mathematics Chapter 4: DIFFERENTIAL EQUATIONS




4.3.3. Second-order linear differential equations with
constant coefficients

Definition 3

The second-order differential equation is called the linear second-order
differential equations with constant coefficients of the form

y' +py +qy = f(z), (4.3.3a)

where p, ¢ are real constants, f(x) is continuous on (a,b).
-If f(z) =0,Vx € (a,b) then (4.3.3a) is called the linear second-order
differential honogeneous equations with constant coefficients of the
form

v +py +qy=0, (4.3.3b).

If f(x) #0,z € (a,b) then (4.3.3a) is called the linear second-order
differential non-honogeneous equations with constant coefficients.
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4.3.3. Second-order linear differential equations with
constant coefficients

a. General solutions of homogeneous equations with
constant coefficients

To seek exponential solutions, we suppose that y = y**, where k is a
constant.Then it follows that y/ = ke*® and " = k%e**. By
substituting these expression for y,y’, and " in Eq. (4.3.3b), we obtain
(k2 + pk + q)ekz = 0 or, since €** is never zero,

E*4+pk+q=0, (4.3.3c)

is called the characteristic equation for the Eq.(4.3.3b).
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a.Homogeneous equations with constant coefficients

We now consider solution of the characteristic equation
k? 4+ pk + ¢ = 0(4.3.3¢)

15 Case: Distinct real roots.

Assuming that the roots of the characteristic equation (4.3.3c) are real
and different, let them be denoted by k1 and ko, where k1 # ko. Then
y1 = €M% and yp = €® are two linearly dependent solutions of
Eq.(4.3.3b). Therefore, we obtain the general solution of
Eq.((4.3.3b)):g = C1eM1% + Coek2®.

| A\

Example 12

Find the general solution of y” + 5y’ 4+ 6y = 0. The characteristic
equation is k% 4+ 5k + 6 = 0. It has two distinct real roots: k; = —2 and
ky = —3, then the general solution is § = Cje™2* + Che 3"
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a.Homogeneous equations with constant coefficients

2nd Case: Double real root.

We consider the second possibility, namely, that the two real roots k;
and ks are equal. This case occurs when the discriminant A = p? — 4q
is zero, and it follows from the quadratic formula that

k1 = ko = —£.The difficulty is immediately apparent; both roots yield
the same solution y; = €F1% = ¢~5% of the differential equation (4.3.3c).
We now find a second solution y; which is linearly independent to s,
we have yy = e 'z i e;_ff:x de = ze™ 2 = x.y1. Therefore, the general
solution of Eq. (4.3.3b) in this case is § = ** (C; + Cax) .

Example 13

| \

Solve the differential equation y” + 4y’ + 4y = 0, The characteristic
equation is k% + 4k + 4 = 0, which has a double real root ki = ky = —2.
Therefore, the general solution of given differential equation is

y = (C1 + Cyz) e™ %"

v
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a.Homogeneous equations with constant coefficients

374 Case: Complex conjugate roots.
If the roots of characteristic (4.3.3¢) are conjugate complex numbers
k = a +if, then the general solution of Eq. (4.3.3D) is

g = e (Cy cos fzx + Cysin fx) ,

eaz+iﬂz _;'_eazfiﬁz

ar—iffz ar—ifz
where y; = &————, yp = ¢ *e

24

Example 14

| @
\

Find the general solution of y” — 4y’ + 13y = 0, The characteristic
equation is k? — 4k + 13 = 0, and its roots are k = —% + z@
Thus, the general solution is § = €%* (O} cos 3z + Oy sin 3x)

y(0) =1=Cp;4/(0) =1 =2C +3C

1 1
= Oy = —3 =y =e¥ (cosBx — 3sin3a:)

v
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@ We can find the general solution of the homogeneous coefficient
second order linear differential equation by solving the
corresponding characteristic equation

e To find particular solution of non-homogeneous second order linear
differential equations, we can use the method of variation of the
Lagrange constant and the principle of superposition of solutions.

Example 15

Find the general solution of v/ —y = %
The characteristic equation is
k2—1:0:>k::|:1=>y2016_x+026x

2z
Cie %+ Che®* =0 Cl=-1-< :
1= T >2 s = - 21+e*  Thus, we obtain
_C/e m+0/6x_ e C/_l 1 )
1 2% T 14e” 2 7 2er41

—X x

y:%[ln(ex—l—l)—e:"—i—cl]—l—%[x—ln(el’—l—l)—l—Cg].

v
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4.3.3. Second-order linear differential equations with
constant coefficients

b. General solutions of non-homogeneous equations

The linear second-order differential non-homogeneous equations with
constant coefficient of the special function f(z) has the corresponding
particular solutions formula.

FORM 1: f(x) = e P,(x)

+ If the constant « is not a root of the characteristic equation, then
(4.3.3a) has a particular solution of the form y* = e**Q, ().

+ If the constant « is a single root of the characteristic equation,then
(4.3.3a) has a particular solution of the form y* = xe**Q, ().

+ If the constant « is the double root of the characteristic
equation,then (4.3.3a) has a particular solution of the form

y* _ :L,Qea;in(m)
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b. General solutions of non-homogeneous equations

FORM 2:f(z) = e** [P,(x) cos fx + Py (x)sin fz]

If a4 i3 is not a root of the characteristic equation, then (4.3.3a) has a
particular solution of the form

y* = e [Qk(z) cos Sz + Ry (x) sin fz]

where Qi (x), Ri(z) are polynomials of degree k = max(m,n).
If o £if is a root of the characteristic equation, then (4.3.3a) has a
particular solution of the form

y* = xe™ [Q(z) cos B + Ri(z) sin Sz
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Example 16

Find the general solution of

y"—|—2y'—3y:e$x+w2

kr=1

ko =—3

The general solution of the homogeneous equation is § = C1e™3% + Cye®
+ particular solution yi = ze”(az + b)y*| = * (aa® + bz + 2az + b)

The characteristic equation is k> + 2k —3 =0 < [

y*! = € (aa® + bx + daz + 2b + 2a) = y*; = %ex(x -1
+ particular solution y*» = az® +br +¢ y*) =2ax+b y*5=2a
:>y*2:$2—4x+14

The general solution of the nonhomogeneous equation is

M
Yy=7+y"1+ye=Cre + Coe” + gem(x— 1)+ 22— 42+ 14

v
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Example 17

Finding solutions to Cauchy’s problem
' — 4y +4y = (z+1),y(0) =y'(0) =1

The characteristic equation is k> — 4k +4 =0 < k; = ky = 2 The
general solution of the homogeneous equation is § = C; + Coe?®
Particular solution:

y* = 22e¥(az 4 b)y* = €% (2ax® + 2bz? + 3az? + 2bx)

1
Y = e2* (4(1353 + 4bx? + 12ax? + 6az + 8bx + 25) =y = 61'26236(37 +3

1
y=y+y" = 27 (C1+ Cax) + 6%‘262:0(1‘ +3)

1
y' = e** (201 + Cy + 2Coz) + ge% (22° 4 927 + 62)
y(0)=Ci=1=>4¢(0)=2C1+Co=1

1
Ci=1,C=—-1=y=e21-2x)+ 6$262x($ +3)
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Example 18

Find the general solution of ¢y’ + ¢y’ = xcosx.

k1=0

ko = —1

The general solution of the homogeneous equation is § = C; + Coe™"*.
Particular solution: y* = (ax + b) cosx + (cx + d) sinx

Substituting into the differential equation we have
((c—a)zr+a+2c+d—b)cosz+(—(a+c)r+c—2a—b—d)sinz = zcosz.

The characteristic equation is k2 + k = 0 < [

c—a=1
a+2c+d—b=0 1 1 1
a+c:0 :>a——§,b—l,0—§,d—§

c—2a—b—d=0

Thus, the general solution is

1 1
y=0C1+ Cre™™ — 5(:6’ —2)cosx + i(x—i— 1)sinx.
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Example 19

Find the general solution of y” 4+ 2y’ + 2y = e~ *(1 + sin z).
The characteristic equation is k> + 2k +2=0< k= —1 4.
The general solution of the homogeneous equation is

y=e *(Cicosz+ Cysinx).

The particular solution of 3" + 2y’ + 2y = e % sin z has the form
y; = ze "(acosz + bsinx). We have
—T

1
2bcosx — 2asinx =sinz = b=0,a = 5 =y} = —I62 COS T.

The particular solution of y” + 2y’ + 2y = e~ has form y3 = ce™*. We

T

get y5 =e 7.
Thus, the general solution is

y=y+yi+ye=e*(Cicosz+ Cysinzx) +e * (1 — gcosaj).
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