MTHXXXX Analysis 2:  Functions of several variables
4 SH

Course Description:

This course studies basics of analysis in several variables.  Topics covered include the following. Derivative and partial derivatives.  The contraction principle. The Inverse function and Implicit function theorems.  Derivatives of higher order. Taylor formula in several variables.  Differentiation of integrals depending on parameters.  Integration of functions of several variables.  Change of variables in integrals.  Differential forms and their integration over simplexes and chains.  External multiplication of forms. Differential of forms.  Stokes' formula.  Set functions. Lebesgue measure. Measure spaces.  Measurable functions. Integration.  Comparison with the Riemann integral. L2 as a Hilbert space.  Parseval theorem and Riesz-Fischer theorem.

Prerequisites:

Analysis 1

Role in the program:

Provides necessary prerequisites for most courses in analysis, geometry, probability

