1.

112 #&#H01-043 WED3 HERESNFDRE

(a) (8%) Some level curves of a differentiable function f(x,y) are plotted on the xy-plane below.

It is given that a local maximum of f(x,y) occurs at point T

For each of the following statements, circle all the alphabets for which the corresponding point(s) in the contour
diagram satisfies the statement. No credits would be given to partially correct/incorrect answer(s).

(Sample) This point lies on the y-axis. ® Q R S T
(i) Vf is the zero vector at this point. P Q@ R S @

(ii) f has a saddle point at this point. P Q R S T

(iii) The directional derivative of f in the direction (0,-1) is negative at this point. P @ R @ T
(iv) The directional derivative of f in the direction (0,-1) is zero at this point. P Q @ S @

CEICICIC

Solution:

(i) Vf is zero at critical points. The point T is a local maximum and the point U is a saddle point. The
remaining points P, @, R, S, are not critical points.

(iii) The directional derivative of f in the direction (0,-1) is Vf-(0,-1) = —f,. It is negative if and only if
fy>0.

We have f,(z,y) >0 if f increases as you move vertically upward through (z,y). Looking at the diagram,
we see

fy(P)<0  fy(@) <0  f(R)=0  f,(5)>0  f,(T)=0  f,(U)=0
So only S works.

(iv) The directional derivative of f in the direction (0,-1) is Vf-(0,-1) = —f,. It is zero if and only if f, = 0.

From the analysis in (iii), the answer is R, T and U.

Marking Scheme. In part (a), each problem 2 points. No partial credits.

(b) (3%) The diagram below shows three “y-traces/slices” of a graph z = F(x,y) plotted on the zz-plane. i.e.
the intersection of the surface z = F(z,y) with y = k for k = 1.9,2,2.1 respectively. For each of the following
statements below, circle the best answer.
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(i) the first order partial derivative F,(1,2) is /negative/zero (circle one)

(ii) F has a critical point at (2,2) true/ (circle one)

(iii) the second order partial derivative F,(1,2) is positive/negative)/zero (circle one)

Solution:

(i) The function z = F(z,2) is increasing at x = 1, because the y = 2.0 graph in the diagram has positive slope
at x =1. So F,(1,2) > 0.

(ii) The function z = F(x,2) is also increasing (though slowly) at a = 2, because the y = 2.0 graph in the
diagram has positive slope at x =2. So F,(2,2) >0. So F does not have a critical point at (2,2).

(iii) From the diagram the looks like F,(1,1.9) > F,.(1,2.0) > F};(1,2.1). That is, it looks like the slope of the
y = 1.9 graph at x = 1 is larger than the slope of the y = 2.0 graph at = = 1, which in turn is larger than
the slope of the y = 2.1 graph at « = 1. So it looks like F,(1,y) decreases as y increases through y = 2, and
consequently F,(1,2) <0.

Marking Scheme. In part (b), each problem 1 point. No partial credits.
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1 1
2. Let f(z,y,2) be a function with continuous partial derivatives. Suppose that f (0, 0, 5) =k and f, (0,07 5) +0.

(a) Let C be a space curve whose parametrization is given by
r(0) =((1-2cosf)cosb,(1-2cosd)sinb,cosh).
It is known that C lies on the level surface f(x,y,z2) = k.
(i) (2%) Find 61,605 such that 0 <0y <03 < 27 and r(0;) =r(02) = (0,07 %)
(ii) (8%) Find r’(6;) and r’'(62). Hence, find an equation of the tangent plane of f(z,y,2) =k at (070, %)

(b) (6%) Let g be a two-variable function with continuous partial derivatives such that ¢(0,0) = 0 and Vg(0,0) =

(1,2). Tt is known that f(z,y,z) attains a global maximum value at (0, 0, 5) when it is restricted to the curve

1
formed by the intersection of z = 3 and g(x? + 3y, z + Ay) = 0. Find the value of A.

Solution:

s 5

1 5 5 1
(a) (i) cosf = 5= 0= 30" ?W One can check that r(g) = r(g) =(0,0, 5) Hence 6, = g and 0y = 3
Marking scheme:
e For this part, it is allowed to write down the answer without giving any argument.

e (1%) If the answer is partially correct, or in the wrong range.

(i)

I"(g)
d d ing), 2
_ (@[(1 —2cosf)cosf], @[(1 - 2cosf)sinf], Cl‘9[0059]>‘6’_73r
:?(1,\/57_1%
,, O
r (?)
d d ing), 2
= <@[(1 —2cos0)cosb], @[(1 ~2cos ) sinb], @[COSQ]H%“

:?(—1,%3,1).

The normal vector of the tangent plane is parallel to
(1,V3,-1) x (=1,V/3,1) = 2/3(1,0,1).
Hence, the equation of the tangent plane is
1
+(z-=)=0.
x+(z 2)

Marking scheme:
e (2%) Correctly calculate r'(0;) and r'(62). One point is granted if the answer is partially correct.
e (3%) A vector perpendicular to the tangent plane is found.

e (3%) Correctly write down the equation of the tangent plane.

1 1
(b) Since V £(0,0, 5) is perpendicular to the tangent plane of f(z,y,z) =k at (0,0, 5), we have

v f(0,0, %) =((1,0,1) for some £ e R\ {0}.
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1
Let G(x,y,2) = g(2* + 3y, Ay + ). By the method of Lagrange multiplier, we must have Vv f(0,0, 5) =

1 1
AVZ(0,0, ) +uVG(0,0, 7). That is,

€<]‘70’ 1> = >‘<070’ 1) + IU’(G-T(0707 %)7Gy(070, %)’ Gz(0707 %))

Hence,
1 in r
0=G,(0,0,5) "™ 13424

from which we have A = —g.

Marking scheme:

1
e (2%) For the geometric interpretation of V£ (0,0, 5) (That is , the student knows that it is parallel
to (1,0,1).)

e (2%) Correctly write down the relation among gradient vectors. It does not need to be identical to
the above equation. Any equivalent statement is allowed.

e (2%) Correctly use the chain rule to find the value of A. One point is granted if the formula for the
chain rule is correct.
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3. Suppose that f(x,y) is a differentiable function whose gradient vector equals

Vf(z,y)=(1-22%- 2:cyz)ef"”2 i+ 2ye
(a) (6%)

(i) Use the method of Lagrange multipliers to find point(s) at which f(z,y) possibly attains an extreme value
when restricted to the line y = 1.

(ii) Use the method of Lagrange multipliers to find point(s) at which f(z,y) possibly attains an extreme value
when restricted to the line y = -1.

(b) (7%) Find all the critical points of f(x,y) and classify each of them either as local minimum, local maximum,
or saddle points.

(¢) (%) You are given that f(x,y) attains an absolute minimum value at some point P in the region
D={(z,y)eR* : -1<y<1}.

(i) Prove that P cannot be one of those points that you found in (a)(i) and (a)(ii). (Hint. Discuss the directions
of Vf at these points.)

(ii) Hence, find explicitly the point P.

Solution:

(a) (i) Let g(«,y) = y. By the method of Lagrange multipliers, to find extreme values of f(x,y) restricted on
g(x,y) =1, we solve Vf = Vg and g(z,y) = 1. (1 pt)

fo = e“z(l - 227 = 2xy*) = Agp = 0

_:1/‘2
fy=2ye™ =Xgy=X, y=1.  (1pt)
1:|:\/_

Hence (x,y) = (————,1). (1 pt)
(ii) Let g(x,y) =y. By the method of Lagrange multipliers, to find extreme values of f(x,y) restricted on
g(z,y) =1, we solve Vf = Vg and g(z,y) = -1. (1 pt)

fo = e’zz(l - 227 - 22y*) = Agp = 0
fy=2ye™ =Agy = A, y=-1. (1 pt)

\/_

Hence (z,y) = (———— 1 -1). (1 pt)

1
(b) To find critical points of f, we solve Vf = 0 which implies y = 0 and & = +——. Hence critical points are

V2

1
z,y) =(£——=,0). 1 pt
(z,y) (\/5 ) (1 pt)
Joo= e (<62 =27 + 4 +42%y7), (1py)
foy = —dzye™ | fyy =277 . (1 pt)
(-2 0) 4f<o (1 pt) Hence (z,y) = (—=,0) is a saddle point. (1 pt)
yJ)=—— p n z,Yy)=\—7, 1 > point. p
V2 V2

D(—IQ,O):ZL\e/_>Oand fxz(_\}iao)ZQ\/z>0 (1 pt)

1
Hence f(-——=,0) is a local minimum. (1 pt
f( 7 ) (1 pt)
-1+/3
. -1+ \/_ (——)7, .. e . -1+v/3
(¢) () Vf(——=——,1) =2¢ 2 j is in the positive direction of j. Hence D_jf(———— 5 ,1) < 0 which

means that f(x,y) decreases when (z,y) moves from ( ,1) toward the interior of D in the

—11\/3
2

-1+V3
2

direction of —j. Hence f(

,1) can not be the absolute minimum on D. (2 pts)
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-1+3
(—— 2

) =-2¢ 2 j is in the negative direction of j. Hence Dj f(

-1+3
2

-1+3 )

-1+3 )
2 b

2 )<

,—1) toward the interior of D

Similarly, Vv f(

0 which means that f(z,y) decreases when (z,y) moves from (

-1+3
2

in the direction of j. Hence f( ,—1) can not be the absolute minimum on D. (2 pts)

The absolute minimum either occurs at some critical point or is the extreme value on the boundary
of D. Because we have shown that the extreme values on the boundary of D can not be absolute

minimum, the absolute minimum must occur at some critical point. Moreover, (—=,0) is a saddle

V2

point. Thus f(—=,0) can not be absolute minimum.

1
V2
1
Therefore, the absolute minimum occurs at (z,y) = (-—,0). (1 pt)

7
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4. Tt is given that a function f:R? — R satisfies

If(z,y) = (1 +2z+3y)| <In(1 + 22 +¢?) for all (z,y) € R?.

(2%) Find £(0,0).

(5%) Use the definition of partial derivatives to find f,(0,0) and f,(0,0).
(1%) Define what it means for f:R? - R to be differentiable at (0,0).
(5%) Hence, determine whether f is differentiable at (0,0).

Solution:

(b) Our goal is to compute f,(0,0) = }Li_I}(l)

(IM) | Take « = h and y = 0 in the given inequality |f(h,0) -1 - 2h| <In(1 + h?).

(c) f(z,y) is differentiable at (0,0) if  lim
of f(x,y) at (0,0).

(a) | (IM) | Put 2 =y =0 in the given inequality yields

1£(0,0) — 1] < 0.

This forces £(0,0) = 1.

Grading Scheme.

(IM) for the correct method.

(IM) for the correct answer.

f(h,O) —f(0,0) = lim f(h,O) -1
h h—0 h '

-1 In(1 + h?
(IM) | Dividing both sides by |h|, we obtain % - 2’ < w .
o _In(1+h%) 2R
(IM) | By L’Hospital’s rule, we have }3_1}15 — - }lLl_I}é T 0.
h,0) -1
(0.5M) | Hence, by Squeeze Theorem, we have f,(0,0) = }Lin(l) % =2.

(0.5M) | Likewise, one can show that f,(0,0) = 3.

Grading Scheme.

1M) for the correct definition of f,(0,0) (or f,(0,0))

(

(14+141M) for a correct argument by Squeeze Theorem which includes (1) Plugging in « = h and y = 0;
(2) Dividing both sides by |h|; (3) Use L’Hospital’s rule to compute the limit of In(1 +h*)/h as h — 0.
(0

5M+0.5M) for the correct values of f,(0,0) and f,(0,0).

f(x,y) B L(xvy) =0

@9)=(00) /22 +y2

where L(xz,y) is the linearization

Grading Scheme.

(IM) All or nothing. (We accept anequivalent formulation)

(d) | (IM) | By (a) and (b), the linerization of f at (0,0) is given by L(z,y) = 1+ 2z + 3y.

(IM) | By dividing the both sides of the given inequality by \/x? + y2, we obtain
In(1+ 2% +y?)

(IM) | Note that, by passing to polar coordinates,

fla,y) - L(z,y)

<

2 2 2
i mO+a+yt) o In(lert)

(@)=(0,0)  \/x2 +y2 o0+ r
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In(1 + 72
(IM) | As L’Hospital’s rule implies lirn+ M =0,

-0 r
(IM) | using Squeeze Theorem, we deduce that

f(l'vy) — L({E,y) —

lim
(z,9)—(0,0) VarZ+y?

so the given function is differentiable at (0,0).

0

Grading Scheme.

e (1M) Write down the linearization.
f(‘r7y) - L($~y)
Va2 +y?

In(1+z%+y?)

e (1IM) Complete the argument by Squeeze Theorem

e (1M) Obtaining an inequality for

e (1+1M) Computing the limit of by (1) passing to polar coordintaes (2) use L’Hospital’s

rule
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9% 1 2 o° 2 y? o
5. 8%) Bvaluate [ [~ e dydos [T [T e duay.
(a) (8%) Evaluate ; ﬁe ydz+ [ ¢ dedy

(b) (8%) Find the volume of the solid under the graph z = and above the region

1
1+\/952—+y2

D={(z,y)eR?:0<z<2,~V4-22<y<0} on the zy-plane.

Solution:

1,2 3 2 ryt 3
(i) / [ eV dydx = // e¥ dA and [ / eV dxdy = /f eV dA, where
0 \/5 Dy 1 1 Do

Dy ={(z,y)|0<z<1,VT<y<2}
Dy ={(z,y)|1<y<2, 1<z <y?}.
D1 intersects Dy only on the boundaries, and
D=DyuDy={(z,y)|0<y<2,0<z <y}

Hence
1 2 y3 2 y2 y3
dyd +/ f dzd
Jo [ e tvdas [ [ e dudy
2 y2 2 1 2 1
=[fey3dA=f f eyada:dy=f y2ey3dy= —ev’ =—(eS—1).
D o Jo 0 3 o 3

e (2%) Correctly interpret the iterated integrals as double integrals. The regions must be correct.
(1%) For each region.

Marking scheme:

(2%) Correctly use the additivity on domains.

2 v,
2%) Choose the right order of integration and write down the iterated integral eV dxdy.
g 2 g y
o Jo

(2%) Correctly carry out the integration. No partial credit. If you derive a wrong integral, you will
get (0%) even if you do the integral correctly. (i.e. if you get a wrong answer, you will lose 2%.)
2 Uz :
(-2%) The process of deriving f ey;dmdy accounts for 6% according to the criteria above.
0

For deriving correct iterated integral without any explanation. (a simple figure of integration bounds
is acceptable and you will NOT lose this 2%)

.. 2 Yy y3 . . .
(-5%) The process of deriving / / e’ dxdy accounts for 6% according to the criteria above.

For deriving incorrect iterated integral without reasonable explanation, but the student understands
(i) additivity on domains, or (ii) change from iterated integral into double integral

1
(ii) What we want to find is f ——————dA. We have

D1++/22 + 42
3
D={(T79)|53032n,03r32}.

Changing to polar coordinates,
In3

1 0 (27 2 r 2 2 o
—dA:f f dd9=f ~In(1 49 = (2-1n3)2" = (1- 22y,
Jotrzm=4" Jy [y Tortrtt= Jy br-im@enliae - 2-ma)fi - 0= 5o

Marking scheme:

e (2%) Interpret the volume as the double integral.

(2%) Correctly write down the region in polar coordinates.

(2%) The change-to-polar-coordinates formula is correctly applied.

(2%) Correctly carry out the integration. No partial credit. If you derive a wrong integral, you will
get (0%) even if you do the integral correctly. (i.e. if you get a wrong answer, you will lose 2%.)

Example : if you claim the region is 6 € [, 27], you will lose 2% for correctly write down the
region in polar coordinates and 2% for correctly carry out the integration, so you will get

8%-2%-2%=4% for (b).
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6.

a) (8%) Use cylindrical coordinates to find the volume of the solid @ that lies below z = 9 — 22 — 3, inside the
(a) ( y y
cylinder 22 +y? = 4 and above z = 0.

1
b) (8%) Use spherical coordinates to find /ff _
(b) (8%) Use sp e

sphere 22 + 32 + 22 = 8 and above the plane z = 2.

dV where R is the solid region that lies inside the

Solution:

(a)

The surface z = 9 — 22 —y? and the cylinder 2% + y? = 4 intersect at z = 9—4 = 5. From the graph, we can see that
the region @ is

Q = Ql @] QQ where

Qi={(z,y,2)|0<2?+3? <4,0<2<5} and Qo = {(z,y,2)[p <2< 9- 2% — 92 22 + % <4}

In cylindrical coordinates, it is
Q1={(r0,2)0<r<2,0<0<2m,0<2<5} and Qy = {(r,0,2)[5<2<9-r*0<r<2,0<0 <27}

The volume of @ is given by the integral

ffodV
=fff1dV+ff [ av

2 2 5 2 2 9-r?

- f f f rdzdrdf + f f f rdzdrdf
0 0 0 0 0 5
27 2 z=b 27 2

= / / rz| drdf+ [ [ zr
0 0 z=0 0 0
27 2 27 2

- f f Srdrdf + f f (9~ )7 - 5rdrdd
0 0 0 0

2=9-r2
drdf
2=5

27 2 r=2 2 4 =2
- f S o f 22— | " ap
0 2 lr=0 0 4 lr=0
=207 + 87
=281

Marking Scheme.

2%) For finding the right region @ in cylindrical coordinate.

(2%)
(2%) For finding the right region @ in cylindrical coordinate..
o (2%)
(2%)

2%) For finding the right triple integral on Q

2%) For finding the right triple integral on @
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Recall R is the solid region that lies inside the sphere 2% + y* + 22 = 8 and above the plane z = 2. Note that
22 +y% + 2% =8 and 2 = 2 intersects at 2 + % =4 We have R = {(z,y,2)[2< 2 < /8- 22 —y2,0 < 2® + y* <4}

Recall the spherical coordinate, x = psin(¢) cos(6),y = psin(¢)sin(9), z = pcos(¢). So 2 < z < /8 —x2 —y? can
be expressed as 2 < pcos(¢) < \/8 - p?sin®(). So (9) <p<2V2.

From 0 < 2% +y? < 4, Wehave0<9<27ra,nd0<psm(¢)<2 Hence 0 < ———

2
<—7

S(¢) sin(¢)

<p<2V/2,0<0<2m0< <~}

0 < tan(¢) <1 and

0<p<— In spherical coordinate, R = {(p, 9, ¢)|

u>|>1

(¢) B

We want to evaluate the integral:

[ )
R\Jx?+y? + 22

[
_ f . f i f Qf 1p2sin(¢)dpd¢>d9
f%_[ —sm(qﬁ) 22 d¢db

cos(¢)

- f o f Z(4sin(¢)—28m(¢))d¢d6’

o2(9)
[ (~teos(g) - =)
=0
\/_

$=0
2 (- 47— ) (-4-2))]

=—8mV/2+12r
Marking Scheme.

2%) For finding the right region R in spherical coordinate.

1%) For getting the right Jacobian factor p*sin(¢) in spherical coordinate.

(2%)
(1%)
e (2%) For finding the right inner integral dp.
(2%) For finding the right integral d¢

(1%)

1%) For finding the right integral df
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. Consider the following two changes of variables :
T(s,t) = (s+2t, 65s+2t); ®(u,v) = (wv, uv?).

Area(T(D))

(a) (2%) For any region D on the st-plane with nonzero area, find the ratio
Area(D)

et R =|1,3] x[2,5] be a rectangle on uv-plane.
b) Let R b 1 1
(i) (6%) Find Area(®(R)) = ﬂ( : 1dA. i.e. the area of the image of R under ®.
(R
(ii) (2%) Hence or otherwise, find Area(T'(®(R))). i.e. the area of the image of ®(R) under T

Solution:

(a) Since T is a linear transformation, it induces a constant area scale factor which equals the absolute value
of the Jacobian |J7p|.

1 2
(1M) | As JT:‘G 2‘:—107

Area(T(D))

= |Jr| = 10.
Area(D) ]

(IM) | we deduce that

Grading Scheme.

e (1M) Definition of Jacobian

e (1M) Correct answer

(b) (i) The transformation that underlies ® is given by = = uv, y = uv>.

. _|v w2

(2M) Its Jacobian equals Jg = ‘UQ up| = W
5 3
(3M) Therefore, [/ 1dA = f [ 1-uv? dudv.
3(R) 2 N1
5 3 2_12 g53_93
(1IM) By a direct computation, we obtain f f 1-uv? dudv = 3 5 5 T = 156.
2 J1

Grading Scheme.
e (2M) Correct Jacobian

e (IM+1M+1M) Correct transformation of the area integral (1) bounds for du, (2) bounds for dv,
(3) no missing Jacobian
(

e (1M) Correct answer.

(ii) | (1IM) | By (a), we have Area(T(®(R))) = 10- Area(P(R)).
(IM) | By (b)(i), this equals 10 - 156 = 1560.

Grading Scheme.
e (1M) Using (a).
e (1M) Correct answer.
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