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PREFACE

This book is decicated to CUHK students studying ESSC and related subjects.
The major aim of this book is to provide the mathematical foundation that many
courses require. Worked examples are given to help students understand the meth-
ods used. Problems are attached at the end of each chapter to further assist stu-
dents in getting familiar with the concepts. I am very grateful that Prof. Man-nin
Chan and Dr. Andie Au-yeung for giving me the opportunity to write this book.
Without their help, this book would never be created.

Benjamin Loi
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1.1 INTRODUCTION

Algebra is one of the most fundamental mathematical tool used in Science. We
would introduce some rules about algebraic operations, then look at some prob-
lems related to basic algebra.

Addition, Subtraction, Multiplication and Division Addition, Subtraction,
Multiplication and Division are the most basic operations in the world of mathe-
matics. Subtraction can be viewed as addition with a minus sign, division can be
viewed as multiplication by interchanging the numerator and denominator.

Here are some important rules about these four operations:

a+b=b+a Commutative Property of Addition
—a=(—1)a
(a+b)+c=a+(b+c) Associative Property of Addition
ab =ba Commutative Property of Multiplication
a(b+c) =ab+ac Distributive Property of Multiplication

a(b—c)=ab—ac
(a+b)c=ac+bc
(a—b)c=ac—bc
(ab)c = a(bc) Associative Property of Multiplication

Equation Left-hand side and right-hand side of an equation are equal. If we
do an operation on both side, they are still equal. Hence we can use this to our
advantage and simplify equation by doing appropriate operations.

Example 1.1.1 Solve the following equation.

3x—|—8_4x—5
2 3

4x -5
3x—i—8:2(x3 )

3(3x+8) =2(4x—5)
9x+24 =8x—10
Ox —8x=—10—-24
x=—-34
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Example 1.1.2 Expand (x+2)(2x+5).

(x4+2)(2x+5) =x(2x+5) +2(2x+5)
= (2x% 4 5x) + (4x + 10)
=2x* +9x+ 10

Example 1.1.3 Make y as the subject for

x(y+3) =2 +4
X(y+3) = y+4x
x2y+3x2 =y+4x

xzy—y:4x—3x2
y(x* —1) = 4x — 347
B 4x — 3x?

YT e

Exponential and Logarithmic Functions Exponential function gives the value
of base to the power of the index. While logarithmic function is the inverse oper-
ation of exponential function and retrieve the index with a given base. Example
of such pairs are

10% = 100 <> log;(100) =2

where e =~ 2.718.

Here are some rules about exponentiation and logarithm:

1
—b
“©T@
ab+c — abac
ab—c — a_b
ac
(ab)c _ a(bc)
(ab)¢ = a‘b*
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and

log(ab) =loga+logh

log =loga—logh

It is worth noting that exponentiation with a positive base always results in posi-
tive value, also we have a® = 1 and log,1=0.

Example 1.1.4 Simplify the following expressions.

ln(xyze_3) = Inx+1Iny?> +Ine>
=Inx+2Iny—3lne
=Inx+2lny—3

(64)b B e4b
(eS)lnc - edlne
€4b
)

e4b

oo

Trigonometric Functions The simplest trigonometric functions are sine, cosine
and tangent. Related trigonometric functions are cosecant, secant and cotangent.

2 +y? sin 8 = y/Nx’ + v
y cos 8 = x/\x? +y?
tan @ =y/x

X

Trigonometric Ratios shown by a right-angled triangle.
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Below are some trigonometric identities.

sin 6
tan 0 =
an cos 0
cscO = !
"~ sin6
0 1
secO =
cos 6
1
cotf = = tan(—~ — 0)
sin(—@) = —sinO

cos(—60) =cos 6

tan(—60) = —tan 0

sin +cos?0 = 1
tan @ + 1 = sec’ 0
1+cot>0 = csc? 0

sin26 = 2sin 6 cos O
c0s260 = cos’> 6 —sin’ O
—2co0s?6 —1
—1—2sin’0
2tan 0
1 —tanZ 0

For a more detailed table of trigonometric identities that include sum-to-product
and product-to-sum identities, the readers are referred to this link.

tan20 =

Alternative: Draw Example 1.1.5 Given that tan0 = %‘, without computing 6, find the value of
a triangle like sin@.

the diagram in 3
thed previoEs4pag(e1 cotf = nf 4
and set y = 4 an csc?0 — 1 N A

hy—



https://www2.clarku.edu/faculty/djoyce/trig/identities.html

Handbook of Earth Science Chapter 1 - Basic Algebra

Factor Theorem A polynomial p(x) has (x —a) as a factor if and only if p(a)
equals to zero.

Example 1.1.6  Factorize p(x) = 2x> +x — 15.
Notice that p(—3) = 0, then p(x) must have (x — 3) as a factor by factor theo-
rem. Therefore, p(x) = (x —3)(ax — b) for some a,b. Expanding (x — 3)(ax — D)
gives

ax® — (3a+b)x+3b
By comparing the coefficients we have a =2,b = —5. Thus,

p(x) = (x—3)(2x+5)

The equation p(x) = (x — 3)(2x+5) = 0 has the solution of x = 3 or —% from
finding the values of x which cause the factor to become zero.

Quadratic Equation A quadratic equation is in the form of ax*> 4+ bx+¢ = 0.
The roots are given by the following expression:

—b++Vb?—4ac
X =
2a

Example 1.1.7 Solve x> —3x+2=0.

From the above expression, we have

o~ V(=32 -4(1)(2)
2(1)

+—-—=1o0r2

1
2

N W

Complex Number The idea of complex number comes from the solution of
quadratic equation when the value inside the square root is negative. We denote it
with the symbol : which is essentially v/—1. As a result, > = —1. For any positive
number a, v —a? = vVa2v/—1 = ai. Evaluation of complex numbers is similar to
its real number counterpart.

Strategy: Test
p(a) =0 for any a
that is a factor of
the constant term.
In this case, -3 is
a factor of -15.

Alternative: Fac-
torize the left
hand side and
find the roots like
Example 1.1.6.



Chapter 1 - Basic Algebra Handbook of Earth Science

Example 1.1.8 Evaluate the following expression.
(a) (3+41)(2—31), and (b) 1.

(B3+41)(2—31) =3(2—31) +41(2—31)
= (6—91) + (81— 124%)
=(6—9)+ (8:1+12)

1

I+ (I42)(1+1)
1—1 (1—0)(1+2)

_1+l+l—12
S l4i—i—22
_21
2

=1

Example 1.1.9  Solve x*> +2x+3 = 0.

Arithmetic Sum and Geometric Sum Arithmetic sum is the sum of terms that
are differed by a fixed constant, while geometric sum is the sum of terms that are
differed by a multiplicative factor. The formula for arithmetic sum with n terms is

(a+(a+(n—1)d))n
2

a+(a+d)+(a+2d)+...+(a+(n—1)d) =

While the formula for geometric sum with » terms is

a(l—c")

a+ca+cta+t..+c" la= 1
—c

10
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A special case that is worth mentioning is that when n goes to infinity, under the
condition —1 < ¢ < 1, the geometric sum formula is reduced to

2 a
atca+t+ca+...=

1—c¢

Example 1.1.10 Find the value of 1.25—1+0.8 —0.64+....
We identify it as a infinite geometric sequence with a = 1.25 and ¢ = —0.8, plug-
ging the values into the formula, we have

1.25
125+1+0840.64+...= ———  —0.6944
FLH084064+4 .. = T

Unit Conversion When we tackle physical problems, often we need to take
care of the units. Addition and Subtraction can only be carried out when involved
quantities have the same units. Sometimes in the multiplication between fractions,
it is desired to convert the units such that some can be cancelled out.

Example 1.1.11 Express 42.195km in m.

Notice that 1 km = 1000m. Therefore,

1
42.195km = (42.195km)( ?iom
m

) =42195m

Example 1.1.12  Find the conversion factor between ms~! and km/h.

Ikm | ,3600s

lms—! — (1ms—!
ms— = (Ims™)({o00m’ " Th

) =3.6km/h

Proportionality A variable y is proportional to another variable x if y = kx
where k is a constant. This is denotes as y « x. x here can be substituted by
other expressions, like y o< x2, or y o< Inx. When the expression at the right hand
side increases, the variable at the left hand side increases to the same extent.

Example 1.1.13 (a) If y o< x>, and x doubles, find the increase in y. (b) If y o )lc
and x halves, find the change in y.

11
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(a) y o< x> implies that )% = k for a fixed k. Hence we have

Yn YO

n Xp

Yn _ %

Yo xg
3

_ (1
()
—23-38

Hence the new value of y is 8 times of the original.

(b) Similar to (a), we have

XnYn = X0Y0
)
Yo Xn

_ 1
(x)
0

Thus the new value of y is 2 times of the original.

12
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1.2 BASIC ALGEBRA IN ESSC2020

1.2.1 ENERGY BALANCE

Example 1.2.1 The average surface temperature of the Earth is about 15 °C.
Calculate the average outgoing radiative flux at Earth’s surface.

Radiation from a surface follows Stefen-Boltzmann Law, which states that
E=o0T*

where 6 =5.67 x 1078 Wm™2K~* and T is the temperature in Kelvin. This form
is valid when the object considered is a perfect blackbody.

Therefore the average outgoing radiative flux is

(5.67 x 108 Wm 2K #)(288.15K)* = 390.9Wm 2

Example 1.2.2 Estimate the amount of energy released per second by the Sun,
given that the surface temperature and radius of the Sun are about 5780 K and
7 x 10° km respectively.

By Stefen-Boltzmann Law, radiative flux at the Sun’s surface is
(5.67 x 1078 Wm 2K *#)(5780K)* = 6.3284 x 10’ Wm 2

Rate of energy release is calculated as radiative flux times surface area of the Sun,
which is

(6.3284 x 10" Wm™2)(47(7 x 108m)?) = 3.897 x 10°°W

This value is also called the luminosity of the Sun.

Example 1.2.3 Estimate the solar radiative flux at the proximity of the Earth,
given that the distance between the Sun and Earth is 1.5 x 103 km.

The energy released by the Sun spreads out radially and uniformly. By conser-
vation of energy, the solar flux density is its luminosity divided by the surface
area of the imaginary sphere having a radius of Earth-Sun distance:

3.897 x 10%0W

_ -2
(15 10T m)z _ oowm

13

Common mistake:
Temperature not
changed to Kelvin
when  applying
Stefen-Boltzmann
Law.

Common mistake:
Radius of Sun not
converted to meter
in calculation.
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The actual amount of solar flux at the Earth is roughly equal to what we have cal-
culated in the above example. It is called the Solar constant, denoted as Sy, and
has a value of about 1370 Wm 2

Distance = 1.5 X 10" m

Luminosity = 3.897 X 10®*W

Solar constant = Luminosity / (4 Distance?)
Figure showing the relation between Earth-Sun distance and Solar constant.

Since the cross-sectional area of the Earth is only nREarth but the total area of
the Earth’s surface is 47rREarth, the average incoming solar flux into the Earth’s
surface is

2
SO ﬂ'-REarth _ &

2
47rREmh 4

=342.5Wm 2

Surface Area = 47R?

‘ / \
Solar const’mt =
, 1370 W/m?
—\U =

Shadow Area = nR?

Short-wave radiation flux into Earth’s surface =
Solar constant * Shadow Area / Surface Area

Incoming solar flux, Earth’s Shadow area and Surface area.

14
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Example 1.2.4 Deep ocean has an albedo of about 0.06. Estimate the total
amount of shortwave radiation absorbed by ocean water per unit area in one year.

The expression of radiation absorbed by a surface is

S
ALY

where « is the albedo, the fraction of radiation reflected away.

With Sp = 1370W/ m? and o = 0.06, the amount of radiation absorbed in one
year is

1370 Wm—2

G (1-0.06)(1yr) = (342,505~ m™2)(0.94) (86400 x 365.25 s)

=1.016 x 10'°Jm—2

Example 1.2.5 Find the would-be average temperature of Earth’s surface if the
greenhouse effect is not included.

At Earth’s surface, the amount of radiation absorbed must balance the amount
of radiation emitted on average such that the surface does not heat up or cool
down in the long term. Thus we have

Eabs — Lemit

So
Z(l - (Xp) = GTe4

where o), ~ 0.3 is the planetary albedo, the albedo for the Earth’s surface as a
whole. While 7, is the emission temperature, the temperature at which the total
amount of radiation released by the Earth is equal to that would be emitted ac-
cording to Stefen-Boltzmann Law.

(T_=T_ in this scenario)

Absorbed Flux = Emitted Flux =
8/4 (1-a) oT?

Earth’s surface

Diagram of fluxes if there is no Greenhouse Effect.

15
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Further rearrangement gives
S

T ==

4o

- 1
So 4

T,= 221 -a
e _46( P):|

- (%) (1—0.3)]4

1
N 342.5Wm 2 0.7) 4
I\5.67x10°8Wm 2K 4/

=255K

(1—ap)

In this case, the Earth’s surface temperature is the same as the emission tempera-
ture, i.e. Ty = 255K.

Example 1.2.6 Find the would-be average temperature of Earth’s surface if the
greenhouse effect is modelled by assuming the atmosphere is a homogeneous,
perfectly absorbing medium for long-wave radiation.

We consider the energy balance for the atmosphere. Long-wave radiation from
the Earth’s surface is absorbed by the atmosphere and given by GTS4. Meanwhile
radiation leaves the atmosphere by two pathways, one back to the Earth’s surface
and another to the space, since the atmosphere has two surfaces, outward and in-
ward. Both of them are GTa4 where 7, is the atmosphere’s temperature. Therefore,
we have

Eabs = Eemit
oT} =0T} + 0T} = 20T

[

ol (T,=T)
Atmosphere

80/4 (l-dp) O'T4 O’T4
=0T} 2 :

v .

Earth’s surface

Diagram showing fluxes for simple Greenhouse Effect.

16
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Notice that 7, = T, = 255 K, the reason behind is that the only source of terrestrial
radiation emitted to the space comes from the atmosphere. Then we have

T =21
T, = 237,
1
= 2#(255K)
= 303K

Example 1.2.7 Estimate the average temperature of Earth’s surface under green-
house effect in which the atmosphere absorbs only a fraction of long-wave radia-
tion from the ground.

In this case, we have to add a factor of € in the expression of the amount of
long-wave radiation absorbed by the atmosphere, which then becomes

eoT?

where € is called absorptivity and quantifies the fraction of long-wave radiation
captured by greenhouse gases in the atmosphere.

We also want to modify Stefen-Boltzmann Law to better reflect the fact that the
atmosphere is not a perfect blackbody. Now the law has a new form of

E = SO'Ta4

where € here denotes emissivity which is equal to the absorptivity in above con-
text due to Kirchhoff’s Law.

Now consider the energy balance for the atmosphere again, similar to Example
1.2.6, we have
eoT! =2ecT)
T, =247,
We should be careful that at this time 7, # T,. Thus, we need to consider the en-
ergy balance for the Earth’s surface as well. Absorption comes from two sources:

solar radiation and long-wave radiation emitted from the atmosphere. Meanwhile
the surface itself emits radiation according to Stefen-Boltzmann Law as well.

17
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Therefore,
Eabs = Eemit

S
ZO(I —ap) +eoT) =oT}

Notice that %(1 — ap) = o T just like example 1.2.5 if we consider the energy
balance for the Earth as a whole. Now we have

GTe4 + scTa4 = GTS4
Te4 4 8Ta4 _ Ts4

(I-E)O'T: + EO’T: = O'T:

(1-e)oT}
\

eoT* { (T #T)

Atmosphere

Si/4 (1-a) eoT? eoT?*
— a_']" 4 a 1

Earth’s surface

Diagram showing fluxes for leaky Greenhouse Effect.

Substituting 7y = 24 T, as we have concluded above, we have

Th 4Tt =21
Te4 = (2 - E)Ta4

1
T, = (ﬁ) T
1
1 4
Ta - (E) Te

Emissivity € of Earth’s atmosphere has a typical value of 0.77. Substitution gives
T, = 242K, which indicates that the atmosphere’s temperature is lower than the

18
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. o . 1 .
emission temperature. Again using the relation 7y = 247, we arrive at

1 4
Ta - (E) Te
1
2 1
Ty =24T, = (m) Te

2 %Zﬁ
- K
(2—077) (255K)
— 288K

PNE

corresponding to an estimated surface temperature about 15 °C, which is realistic
when compared to observations.

Example 1.2.8 Estimate the value of emissivity of Mars’ atmosphere provided
that emission temperature and surface temperature of Mars are 211 K and 230 K.

From the expression we have just derived in Example 1.2.7, we have

1

2\ 4
Iy = (ﬂ) Te
T\ 2
T,)] 2—c¢
4
T.
2—e=2 (—6)
T;
4
E=12 [1 — (E) ]
T
Substituting the corresponding values, we have
211K\ *
e=2\1—-| ==
[ (230K)

=0.583

Example 1.2.9 Using the multi-layer model, in which the atmosphere is consid-
ered to consisted of multiple absorbing sub-layers, then by considering the energy
balance at each sub-layer, starting from the top to bottom, we can conclude that

7; == Te(N+ 1>%

19



Common mistake:
Temperature not
in Kelvin when
using the formula.
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where N is the amount of effective absorbing layers.
Using the expression 5‘70(1 —oy) = oT; in Example 1.2.5, it can be written as

So

= |-

Now estimate the number of effective absorbing layers in Earth’s atmosphere.

Rearrange the equation above and substituting 7, = 255K, Ty = 288K found in
previous examples, we have
4
T,
N = (—‘) —1
T.

_ (28K
-\ 255K
= 0.627

Example 1.2.10 Venus has a very thick atmosphere. Given that the effective
absorbing layers of Venus’ atmosphere is around 125 and its emission temperature
is —45 °C. Estimate the surface temperature of Venus.
1
T,=T,(N+1)2

= (228.15K)(125+1)#
— 764K

1.2.2 CLIMATE SENSITIVITY AND FEEDBACK

Example 1.2.11 Climate sensitivity ATy is the predicted change in global surface
temperature under a given radiative forcing AQ. They are related by the climate
sensitivity parameter A, by

ATy = AAQ
Show that the feedback effect can be included in the formula by

AT i  AAQ
ATs,ﬁnal = lil?t = 1—f

The initial temperature change is AAQ. At the first feedback loop, there is an ad-
ditional temperature change by fAAQ where f represents the factor of the feed-
back. For the subsequent feedback loops, the effects are fZAAQ, f2AAQ, and so

20
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on, with each feedback loop having a magnitude of the last feedback loop times
f. If f <1, then by geometric sum formula, we have

AT, final = AAQ + fFAAQ + f2AAQ + ...
= AAQ(1+f+f2+..)
_AAQ
=15

Example 1.2.12 Find the resultant climate sensitivity considering only a partic-
ular feedback, if AAQ =0.6Wm~2 and f = —0.2.

(0.6Wm~2)A

AT, =
Y 1—(-0.2)

= (0.5Wm2)A

Example 1.2.13 Estimate the feedback factor for the Earth system as a whole,
given that A = 0.27°C/(W/m?), AQ = 1.88 Wm ™2, the final temperature change
AT fina1 = 0.76°C.

The initial temperature change without feedback is
ATy init = AAQ = (0.27°C/(W/m?))(1.88 Wm2) = 0.508°C

By the formula, we have

AT:v,ﬁnal = 1 il;t
0.508
0.76 = ——
1-f
=033

1.2.3 VERTICAL STRUCTURE OF PRESSURE AND DENSITY
IN THE ATMOSPHERE

Example 1.2.14 The atmospheric pressure at the Earth’s surface is 1atm =
101325 Pa. Find the mass of an entire vertical air column with an area of 1 m2.

Surface pressure is due to the weight of the overlying air. Since

_F
A
_mg

A

P

21
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Not using Kelvin
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ture.
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by the definition of pressure and Newton’s second law. Rearrangement gives

~ 101325Pa

~ 9.81ms 2
=10329kgm 2

So for an area of 1 mZ, the mass of air column is about 10329 kg.

Example 1.2.15 Calculate the density of an air parcel, if T = 275K, and P =
98000 Pa.

By Ideal Gas Law, we have

pV =nR*T
M, R*
p= Nivlair T
14 Mair
p = pPRT

where M,;; is the molar mass of air, 28.97 gmolfl, and R* = 8.314J /mol /kg, then
R=R _ 8.314J /mol /kg

=7 = a50Tbmol . = 287Jkg ' K~!. Plugging in the values, we have

p= RT
98000 Pa
(287Tkg 'K~ 1)(275K)

—1.242kgm™3

Example 1.2.16 Find the pressure at height of 1km, if the surface pressure is
1010hPa, and the average temperature in-between is 20 °C.

We have the barometric law as
z/H

P = poe

where py is the surface pressure, H = RT is the scale height, where R comes from
the Ideal Gas Law for dry air, p = pRT, as derived above. Then we have

22
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~Ni

R
H=—
8

(287Jkg ' K1)(293.15K)
9.81ms 2

=8572m
= 8.572km
The required pressure is

p=poe "

= (1010hPa) exp(
= 898.8hPa

1km )
8.572km

Note that by Ideal Gas Law, if we assume that the temperature is constant, then
the density also vary exponentially according to the barometric law, p = poe_z/ "

Example 1.2.17 What is the percentage change in scale height if the temperature
of an atmospheric column decreases from 20 °C to 10 °C. Common mistake:
Using degree Cel-

L — i/g sius and getting
Hy RTo/g 0.5 as the answer.
T
=7
~ 283.15K
©293.15K
=0.9659

Therefore, the percentage change is 1 —0.9659 = 3.41%.

Example 1.2.18 Find the thickness of a layer from p; = 850hPa to p, = 500hPa
if its average temperature is —10 °C.

To do this question we need to use the hypsometric equation, which can be de-
rived from the barometric law. For the two pressure level p; and p; respectively,
we have

p1 = poe /M

p2 = poe /M
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Dividing one with another gives

Pl _ (z-2)/H
P2
in(2ty =24

P2 H

Az = Hin(PLy = KL (2L

P2 8 D2
Using this, we get

~ (287Jkg 'K 71)(263.15K) n<850hPa
B 9.81ms 2 500hPa

=4085m

)

1.2.4 VERTICAL VARIATION OF TEMPERATURE IN THE AT-
MOSPHERE

Example 1.2.19 If a balloon contracts under constant pressure 1200hPa such
that its volume decreases by 1dm?>, estimate the change in its internal energy if
there is no heat transfer.

By First Law of Thermodynamics, we have
dU =dq— pdV
Under the condition of constant p, it becomes
AU = Ag — pAV
No heat transfer means dg = 0, noting that 1dm = 0.1 m,

AU = 0— (120000Pa)(—1 x 10> m?)
= 120]

Example 1.2.20 If a parcel expands adiabatically such that its pressure halves,
find the corresponding change in the temperature and volume.

Common  Mis- Adiabatic processes satisfy
take: Mixing up

T
p1 and p, in the 2o (&)R/C”

; T
expressions. 1 P1
ﬁ — ( & )CV/C[?
Vi 'p
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where the gas constant for dry air R = 287Jkg~' K~!, and the specific heat ca-
pacity at constant volume and constant pressure are ¢, = 718 Jkg~! K~! and cp=
10057 kg’1 K. As aresult, we have

L _  1io87/1005

— = (= =0.820

T (2)

% — (2)718/1005 — 1641
1

Then the relative changes are —18.0% and +-64.1% respectively.

Example 1.2.21 An air parcel initially with 7o = 25°C at sea level rises to
1.5 km high. Estimate its new temperature if the motion is dry adiabatic.

Dry adiabatic means no heat transfer between the parcel and environment, while
dry means there is no condensation and hence heat coming from it. For a small
distance, the dry adiabatic lapse rate is applicable, with a value of

g 9.81ms—2

T, T 1005Tkg KT

=0.00976Km ™! =9.76°C/km

Subsequently, the new temperature is

T,=1Ty)— '}/AZ
= 25°C — (9.76°C/km)(1.5km)
=10.36°C

For cases where the air parcel is descending, Az would be negative.

Example 1.2.22 Find the acceleration due to buoyancy, if an air parcel has a
temperature of 240 K and the environment has a temperature of 250 K.

By Archimedes’ Principle, buoyancy on an air parcel is given as

4 :gpe_p
B
p/RT. — p/RT
a p/RT
_ L
=&
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where we have applied Ideal Gas Law. Plugging in the numbers, we have

240K — 250K
_ -2

a=(9.81ms >(—250K )

=—-0.392ms 2

The air parcel is being pulled downwards with a negative acceleration, but not
necessarily have a downward velocity.

Example 1.2.23 An air parcel have a dew-point temperature of 8 °C. Find the
partial pressure and hence the mass mixing ratio of water vapor of the air parcel if
it is located at a level of 1000 hPa.

Dew-point temperature indicates the temperature at which the saturated vapor
pressure, or the maximum capacity of water vapor, equals to the actual vapor
pressure due to the water it holds. Below such temperature condensation occurs.
Hence it is an indicator of the actual water content inside the air parcel. An ac-
ceptable approximation for T < 25°C is

es = (6.108 hPa)e(0-0668/°C)7

where T is in degree C. we need other approximation for different ranges of tem-
perature. The saturated vapor pressure at dew-point temperature, and therefore
the actual vapor pressure it bears at the moment, is then
e=es(T =8°C)
= (6.108hPa)e-0668(8)
= 10.42hPa

The mass mixing ratio is formulated as
Py _ e/R,T
P p/RT

where we apply Ideal Gas Law for dry air and water vapor respectively, having
R, = ]"% and M, = 18 gmol~!. Subsequently,

—0.622%
p

Py _ g g 10-42hPa

P 1000 hPa
=0.00648kgkg !
= 6.48gkg ™!

The result is interpreted as for every 1 kg of air, it holds 6.48 g of water vapor.
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Example 1.2.24 A weather station reports a dew-point temperature of 12 °C and
an air temperature of 17 °C. Calculate the relative humidity in this scenario.

Notice the definition of dew-point temperature means that it is always below the
actual air temperature, since the actual water content represented by the dew-point
temperature must be lower than the saturation vapor pressure corresponding to the
air temperature.

e at 17 degree C

Water Vapor

e =¢ (T =12 degree C)

e at 12 degree C

Schematic of the Example.

Relative humidity is the ratio between the actual vapor pressure, which is also the
saturation pressure at dew-point temperature, and the saturation vapor pressure at
air temperature, so

(6.108 hPa)e0-0008(12)
(6.108 hPa)e0-0668(17)
=0.716 =71.6%

Example 1.2.25 Dew-point temperature and dry adiabatic lapse rate, cloud base.
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1.3 BASIC ALGEBRA IN ESSC2010

1.3.1 HALF-LIFE CALCULATION
Example 1.3.1 Half-life of the radioactive Potassium-40 isotope is 1.3 billion

years. A rock sample has a parent-to-daughter ratio of 1:9. Estimate its age.

Relation between half-life T and percentage of isotope remained is

N 1 t/T
W (3)
1

A parent-to-daughter ratio of 1:9 implies ﬁll = 15 of Potassium-40 remains.
Common mistake: Therefore,
Directly using

the parent-to- N ( 1 ) /13Gya _ b
daughter ratio as No 2 10
the fraction of 1/1.3Gya 1
remained isotope. In (§> =In T
t 1 1
n-=In—

In -
St= (1.3Gya)1—110
2
—In10
—In2
In10
= (1.3Gya)~—

In2
=4.32Gya

= (1.3Gya)

Example 1.3.2 Carbon-14 has a half-life of 5700 years. Find the fraction of
carbon-14 remained if a tree is 20000 years old.

Common mistake: Substituting the age and half-life into the expression in the last example, we have

Mixing up the N 1\ 20000yr/5700yr
numerator (age) ( )

and denominator No \2

(half-life). 1 3:509
-(3)
=0.0879
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Example 1.3.3 A sedimentary rock sample with an estimated age of 200 Mya
contains the radioactive Uranium-235 and its decay product Lead-207. The ratio
of U?% and Pb*"" inside the sample is measured to be 4.65:1. Estimate the half-
life of Uranium-235.

A parent-to-daughter ratio of 4.65:1 implies % ~ 0.823 of Uranium-235 re-
mains. Using the relation in Example 1.3.1, we have

N 1 200Mya/t
0
1\ 200Mya/t
In (5) ~ 1n0.823

Mln% ~1n0.823

In0.5

.. T~ (200Mya) 10.823

~ 712Mya

Also, 11}1?68.%3 = %?gﬁﬁ = 0.281 half-life has passed.

1.3.2 EARTHQUAKE MAGNITUDE AND ENERGY

Example 1.3.4 Given an earthquake has an average slip of 20 m, a total faulted
area of 300km x 10km. Estimate its seismic moment and calculate the moment
magnitude. You are given that shear modulus of the rock in question is 35 GPa.

The expression of seismic moment is
M, = uDA

where U, D, A are shear modulus, average slip and faulted area.

Substituting the values into the expression, we have

M, = (35GPa)(20m)(300km x 10km)
= (35 x 10°Pa)(20m) (300 x 10> m x 10 x 10°m)
=2.1x10*'Nm

1 x10°d 1 x 10%
:(2.1><1021Nm)( x 10 yne)( x 10 cm)

IN Im
=2.1x10% dyne cm
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Moment magnitude and seismic moment are related by
M,, =0.667log;o M, — 10.733

where M, has to be in dyne cm.
Substituting the answer above, we have

M,, = 0.66710g,,(2.1 x 10*® dyne cm) — 10.733
—8.2

Example 1.3.5 Estimate the amount of seismic energy released by the 2011 To-
hoku Earthquake which has a moment magnitude of 9.0.

The relation between seismic energy and moment magnitude is

E — 10(1:5M+11.8)

where E is in dyne cm like M,, in the calculation of moment magnitude.

With M,, = 9.0, the total seismic energy released is

E — 101.5(9.0)+11.8
— 1025.3

= 2.00 x 10% dyne cm
IN 1
= (2.00 x 10% dyne cm) < H;
1 x 10° dyne 1 x10°cm
=2.00 x 10" N'm =2.00 x 10'8]

For reference, energy released by the Hiroshima atomic bomb is about 63 x 102 J,
Hence the seismic energy released by the 2011 Tohoku Earthquake is comparable
to that of 2.00 x 10'8J/63 x 10'2J ~ 31750 Hiroshima atomic bombs.

Example 1.3.6 In terms of energy, find how many times a M,, = 8.0 earthquake
is larger than a M,, = 6.5 earthquake.
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The required energy ratio is found by

E, 10(1 5M,,1+11.8)
E,  10(15M+118)
10(1.5(8.0)+11.8)

10( 5(6.5)+11.8)
_ 10(15(8.0)+11.8)(1.5(6.5)+11.8)

0225
78

Il
—_— =

1.3.3 TSUNAMI WAVE

Example 1.3.7 Calculate the change in the wave speed of tsunami as it moves
from a water depth of Hy to H,, = 1OHO

Wave speed of tsunami is simply

v=+/gH

Hence
1
voec H2
Therefore, Alternative:  Di-
| rectly  compare
Vn H? the wave speed
vo ; by substityting H
0 1 and H, into the
- % H > expression.
=\ &
1
1\?2
(i)
=0.316

So we conclude that the wave speed decreases to 31.6% of the initial as it moves
to shallower area.

Example 1.3.8 A tsunami wave is initially with an amplitude of 0.8 m and at a
water depth of 3000 m. Calculate the new wave amplitude if it moves to a water
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depth of 20 m.

We use the relation between amplitude and water depth, which is

A x H_%
This implies
_1
Ay, _Hp'
Ao i

1.3.4 ISOSTASY

Example 1.3.9 Given that crust and mantle have a density of 2.7 gecm™> and
3.3 gem ™3 respectively. If a mountain is 4 km high, finds the total thickness of the
crust there. It is given that average depth of the crust at sea level height is about
30km.

} h = Height of Mountain

d = Thickness of ReRLEvR

Crust at Sea Level
H+d = Thickness of Crustal Root

Compensation Depth

Pressure at compensation depth
is the same everywhere.

Demonstration of Pratt’s Isostasy.
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By Archimedes’ Principle, we have

peg(h+d+H) = pcgd+pmgH
pch+ch = pmH
H(pm —pc) = pch
_ peh
Bl Pm — Pc

Substituting 4 = 4km, p. = 2.7gcm ™3, and p,, = 3.3gcm >, we have

(2.7gecm™3)(4km)
(3.3gem™3) — (2.7gem )
= (4.5)(4km)
= 18km

From the diagram, we obtain the total crustal thickness as 4 + 30+ 18 = 52km.

Example 1.3.10 If the maximum crustal thickness can be achieved is 70 km,
roughly estimate the height of the highest mountain that is possible to be created.

Using the equation in the last example, we have

H= pch
Pm — Pe

Hence the total crustal thickness in terms of the mountain height 4 is

pch

m pC

h+d+H =h+30km—+

hiax 1s then found by

Fimas + —L— e + 30km = 70km
m_pC
(2.7gecm™3)
h I+ =40km
e (3.3gem™3) — (2.7gem )

Fmax(1+4.5) = 40km
hmax = 7.27km

which is an underestimation when compared to the height of the world’s highest
mountain, the Himalayas, which is about 8.85 km.
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1.4 PROBLEMS

Question 1.2.1 Find the value of Solar constant for Mars, given that the distance
of Mars from the Sun is 2.28 x 108 km.

Question 1.3.1 If the current rate of subduction 0.09m?s~! is applicable in the
past, find the thickness of sediments that have been subducted in the last 3 Gyr
if the mass of subducted sediments is equal to one-half the present mass of the
continents?

Assume the density of the continents ¢, is 2700kgm ™3, the density of sediments
qs 1s 2400kg m 3, the continental area A, is 1.9 x 108 km? and the mean continen-
tal thickness A, is 35 km.

Question 1.3.2  If the area of the oceanic crust is 3.2 x 108 km? and new seafloor
is now being created at the rate of 2.8km? /yr, what is the mean age of the oceanic
crust?

Assume that the rate of seafloor creation has been constant in the past.

Question 1.3.3 The frequency of aftershocks decreases roughly with the recip-
rocal of time after the main shock. This empirical relations was first descrbed by
Fusakichi Omori in 1894 and is known as the Omori’s law. It is expressed as

k
(1)

n(t) =
where k is the constant defining the overall rate, c is the constant defining the ini-
tial decay and p is a third constant that modifies the decay rates and typically falls

in the range 0.7-1.5.

Typically, the constant ¢ ranges 10-60 seconds, which the decay rates changes
during the time after the mainshock from seconds to minutes.

Considering an aftershock sequence that can be fit with these values: k = 20 eqs,
¢ =30s and p = 1. What would be rate of earthquakes per day at 1,2,10,40 days

after the mainshock respectively?

Not completed. To be written later.
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2.1 INTRODUCTION

2.1.1 DIFFERENTIATION

Derivative and Differentiation Differentiation is a process of finding deriva-
tive, which is the rate of change of value of a function with respect to a variable,
or geometrically, the slope of its tangent. A precise definition of derivative for a
function y = f(x) is

dx A0 Ax

in which both % and '(x) denote differentiation against the variable x. However,
we would not go into much detail about this, instead we would take a practical ap-
proach. Derivatives of common functions, as well as some rules of differentiation
would be introduced.

_ dy _
slope = = at x = xo

A function (black line) with its tangent (red line) at a given point shown. The
derivative of the function at that point is the slope of the highlighted tangent.

Derivatives of k and kf(x) Derivative of a constant function y = k is simply

zero, since a constant function has a slope of zero everywhere. For any function
d(ku)

dx
kg—’; = kf’(x). Here, k only serves as a proportionality constant and can be pulled
out from the derivative.

multiplied by a constant, like y = ku = kf(x), its derivative would be % =

Derivative of x" Derivative of functions in the form of x”, where n # 0 is a
constant, is given by ‘% = nx"" 1,

Distributive Law Derivative of a function composed by adding up multiple
functions follows the distributive law, meaning that taking derivative on the en-
tire function is equivalent to doing so on each term separately. Mathematically,
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derivative of y = u+v = f(x) +g(x) is
dy _ d 4 du dv

u+v
dx  dx

Example 2.1.1 Find the derivative of 2x* + % +5.

d 9 d d, __ d
dx(Zx + - +5) ™ (2x2)+a(9x 1)+E(5)
d d d
:2d—( )+9d (x~ )+E(5)
2(2x) +9(=x"%) +(0)
4x—)%

Derivatives of Trigonometric Functions Derivatives of common trigonometric
functions like sinx and cosx are given in the following table.

_ dy Y
y=f(x) = f'(x)
sinx COSX
COSX —sinx
tanx seczx
_ 1
Secx = —Colsx secxtaznx
cotx = @ —CSCoXx
CSCXx = —] Snx | csclxcotx
sin” " x
1—x2
-1 |
cos 'x —
| [
tan” " x 2

A full discussion can be found in Chapter 3.5 and 3.9 of the textbook Thomas’
Calculus : Early Transcendentals (12th Edition).

Derivatives of ¢* and Inx Derivatives of exponential function ¢* and logarith-
mic function Inx, are ¢* and % respectively. Notice the derivative of e returns
itself.

Product Rule If a function is composed by the product of two functions, i.e.
y =uv = f(x)g(x), then its derivative is found by the product rule, which is

dy d(uw) du v, /
dx  dx dxv+udx = f'(x)glx)+ f(x)g' (x)

For a product composed by more than two functions, we can apply product rule

recursively.
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Example 2.1.2 Find the derivative of y = uv, in which u = ¢* and v = cosx.

d(e“cosx) de cosx+ dcosx
—————~ = —cosx+e
dx dx dx

= e’ cosx — e sinx

Product Rule

2

Subsequently, find the derivative of y = uvw, in which u = x°, v =¢*, and w =

COSX.

d(x*e¢*cosx) dx*, | ,d(e*cosx)
= E(e COSX) +x — Product Rule
,d(e*cosx)

=2xe*cosx+x
dx

= 2xe* cosx +x% (" cosx — " sinx)

Quotient Rule Similarly we have the quotient rule for function in form of y =

72 G NS TR
= g(x),whlch 1S

dy d (u) _Fv—ufl gl - fWg ()

dx g(x)2

1%

dx  dx v2

Example 2.1.3  Find the derivative of y = 7, foru = Inx and v = x.

dlnx dx
d <ln_x>  aex—Inxg

T === Quotient Rule
x \ x X

1
_ ;x—lnx
2
1—1Inx

x2

Chain Rule An important problem arises when we have to find the derivative
of composite functions, like (3x+2)° or sin(In(x+1)). A composite function is a
function that enclose another function. The simplest composite function would be
in the form of y = f(z) = f(g(x)) where z = g(x) is a function of x and serves as
the input to the function f. In the previous example y = (3x+2)>, y = f(z) would
be 7 and z = g(x) would be 3x+ 2.

Now to evaluate the the derivative of composite functions we apply Chain Rule,
the name of which comes from the way that the resulted terms are chained one by
one. For y = f(z) and z = g(x), Chain Rule gives

dx = d_za = f/(Z)gl(x)
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Similarly, for y = f(z), z = g(u), and u = h(x), we have

dy _dydzdu 10N ! /
—_ = —— = h
i~ dedudy =~ @8 Wh(x)

In case of more variables, Chain Rule follows the same manner as above.

Example 2.1.4 Find the derivative of y = (2x+ 1)? by Chain Rule.

To use Chain Rule, we identify y = f(z) = z> and z = g(x) = 2x+ 1, then we
have
dy dydz
dx  dzdx
_d2d(2x+1)
T dz  dx
2 d(2x+1)
=(3)——
= (3(2x+1)*)(2)
= 6(2x+1)

Chain Rule

We could have directly written

dy d(2x+1)°
dz  d(2x+1)
=3(2x+1)>

by treating (2x+ 1) as a whole.

To verify the answer, we expand (2x + 1)? and differentiate term by term.

df _d
2x+1
dx dx< x+)
d
:a(8x3+12x2—|—6x+1)
d 4 d, 5 d d
B dx(gx )+dx<12x )+dx(6x)+dx(l)
d d o, _d d
=8— 12— — —(1
8- () +12- (x7) + 6 (x) + —(1)
= 8(3x%) + 12(2x) +6(1) + (0)
= 24x% +24x+6
=6(2x+1)°
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Example 2.1.5 Calculate the derivative of e*¢05¥,

Writing y = f(z) = ¢° and z = g(x) = 2x+ cosx, we have

d dyd
d_y = d—yd—z Chain Rule
x zdx
d(e*) d(2x+ cosx)
T dz dx
= (€*)(2 —sinx)
=(2- sinx)ezﬁcos’C

Example 2.1.6 Calculate the derivative of sin(In(x* 4+ 1)).

We let y = f(z) =sinz, z = g(u) = Inu, u = h(x) = x> + 1, then

dy dydvdu )
= Chain Rul
dx dzdudx am e
_d(sin(In(x*+1)) d(In(x* +1)) d(x* + 1)
 (In(x2+1)) d(x*+1) dx
Alternative: Write Differentiating each by each, we have
dsinz dlnu d(*+1)
dz du dx dy ) 1
as in Example — = (cos(In(x“+1)) (2x)
dx x?+1
2.1.4. 5
=5 i l (cos(In(x* + 1))
Common mis- Example 2.1.7 Evaluate %xx.
take: Treat x in J d
the power as a S = Sl
constant and get dx ‘?
x( 1. — 2 xlnx
() e
d d
= (me’””x> (E(xlnx)) Chain Rule
xInx d d
=e x—Inx+Inx—x Product Rule
dx dx
1
= ) (x— —an)
X
=x"(1+Inx)
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Higher-order Derivatives We can define higher-order derivatives, which rep-
resent differentiation for multiple times. We use notations like % and (") (x) to
denote n-th order derivative with respect to x. Specifically, second-order derivative
for the function y = f(x) is written as

d2y

ﬁ:f”(x)
Example 2.1.8 Find %(exz).
d, o de)d?) .
E<e )= 403 dx Chain Rule
= (e)(2¥)
> o d. d, »
ﬁ(e ):E(E(e )
d o
= 2 () (2v)
d, 2., d
:(Ec(e ))(2x) + (e )(E(Zx)) Product Rule
= ((¢")(20)(20) +(¢")(2)
:(4x2—i—2)e"2

Critical Point and Stationary Value y = f(x) reaches its local maximum or
minimum only if j—)yc = f’(x) is zero at that point. Such point is called the critical
point and the value of the function there is called the stationary value. However,
not all critical points are local maximum or minimum.

If indeed they are, we can distinguish them by the second-order derivative test.
2
If 375 = y"(x) > 0 then the function concaves upwards, and the critical point is a
2
local minimum, and if % =y"(x) < 0 then the function concaves downward, and
it is a local maximum.
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%

dy d2y
[ Tacngeo |

Left: Local minimum of a function. Right: Local maximum of a function.

If the result of the second-order derivative test is inconclusive, then we can ob-
serve the change of fl—)yc = f’(x) which is the slope near the critical point, if the sign
changes from positive to negative, it is a local maximum, and the opposite implies
a local minimum.

Example 2.1.9 Find the local maximum or minimum of y = x> — 2x> + x — 6, if
there are any.

We set % = 0 to find the critical point, which leads to

d, 3 d ) d d
- - (2 —(x)——6=0
dx(x ) dx< o )+dx(x) dx

32 —4x+1=0

x=1or -

Alternative: Look We compute the second-order derivative for the test, which is

dy
aF how 7 changes d2y
sign near x = 1 -5 =6x—4
andx =1 dx
3 42 .. ..
Atx=1, 55 =6(1) —4 =2 > 0, hence it is a local minimum.
2
Atx = é, % = 6(%) —4 = -2 <0, hence it is a local maximum.
X

Taylor’s Series Taylor’s Series of a function is an infinite series which approx-
imates the function near a particular point. For a function y = f(x), at x = a, its
Taylor’s Series is

1"(a)

(x—a)2+T(x—a)3—|—...

f"(a)

f@) = f@)+f'(@)(x—a)+
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where £ (a) denotes the n-th order derivative of f(x) at x = a.

If a = 0, then it reduces to a Maclaurin Series, which has the form of

SO 05

Fx) = £(O)+ O+, 3l i

Example 2.1.10 Find the Taylor’s Series of sinx at x = 0.

The n-th order derivatives of f(x) = sinx is

and the pattern repeats for every 4 times of differentiation. Substituting x = 0,
then we have

£(0) =sin0 =0

£(0) = cos0 =
f"(x)=—sin0=0
f"(x) = —cos0=—1
f(x) =sin0=0

Hence the Taylor’s Series of sinx at x =0 is

PSR S ISR PR SO
SIinx = —1—x+5x +?X —|—47.x —f—;x —f—ax —f—?.x =+ ...
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List of Common Taylor’s Series We list out the commonly used Taylor’s Series
for some functions in the list below.

©ooxr X
s1nx:x—§+§—$+
P S
Cosle—g—f—m—a—f—
1 oo X
tan X =x— —+ — — —+ ..
an x=x 3+5 7+
Y P =
e = +X+2—!+§+4—!+...
2 3 4
X X X
In(1 =x——+———+...
n(l+x)=x 2—1-3 4—|—
1
1—_x:1—}—x—|—x2+x3—}—x4+...
—1 —1)(n—-2
(1+X)n=1+nx+n(n2‘ ) o4 ol 3),('1 =

However, the Taylor’s Series does not always converge, that is, approaches the
should-be value, if x is outside a certain range, called the radius of convergence.
The readers are encouraged to check the radii of convergence of the Taylor’s Series
given above.

Example 2.1.11 Prove Euler’s Formula, that is

e = cos® +1sin@

Express both sides in Taylor’s Series, we have

(16)*  (10)°  (6)*

LHS. =140+ 3 + 3 + a0

1 62 16° 6*
=141 —E—?—f—él-—!-f—...
6z 064 63
R.H.S:(1—5‘}—1—...)‘}‘1(9—5—’—...)
62 10° 64
:1—|—19—2—!—?+4—!+...:L.H.S.

Partial Derivatives Partial derivatives is the derivative with respect to a certain
variable when the function being differentiated consists of multiple variables. To
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proceed, we treat all other variables as constants and carry out differentiation as
usual. We use notations such as

d d

dx’ dy
to represent partial differentiation against x and y. Rules like Product Rule, Quo-
tient Rule, and Chain Rule assumes similar forms but with partial derivative signs.

Example 2.1.12  Find the partial derivatives of sin(x”y) with respect to x and y.

in(x? x?
%(Sin(xz)’)) = a(;(x(zy)y ) 8(axy) Chain Rule
= (cos(x%y))(2xy)
—(sin(xzy)) = 8(sin(x2y)) 8(x2y) Chain Rule
dy d(x%y)  dy
= (cos(x%y)) (x*)

Clairaut’s Theorem Clairaut’s Theorem states that for mixed partial deriva-
tives, the order of differentiation does not matter, if the relevent derivatives are
continuous. Specfically, for second-order mixed partial derivatives, we have

9%z d%z
oxdy  dydx

or using subscripts to denote partial derivatives, we have

ny - Zyx

where z(x,y) is a function of x and y.

Example 2.1.13 Verify Clairaut’s Theorem for second-order partial derivatives
onz= xzy2 +xy3.
ny = (x2y2 + .xy3 )xy
= (2xy2 +y : )y
=4xy+ 3y2

Zyx = (x2y2 +xy3)yx
= (2% +3x)%),
=4xy+ 3y2 = Zny
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Critical Point and Stationary Value - Revisited For a function z = f(x,y) with
two variables, if z, and z, both are zero at a point then it is a critical point. To
know if it is a local minimum or maximum, we apply an extended version of the
second-order derivative test. If z,, > 0 and 7,2y — z)%y > 0, it is a local minimum.
If 7y <0 and zyezyy — z)%y > 0, it is a local maximum. Otherwise if z,xzyy — z)%y <0,
then it is called a saddle point.

Example 2.1.14  Find the critical point of z(x,y) = x> +y? and determine its na-
ture.

The first-order partial derivative is easily seen to be z, = 2x and zy, = 2y. Only

at (0,0), they will both become zero. Hence (0,0) is the desired critical point.
Next we apply the second-order derivative test by computing

Zxxlyy — Z)zcy - (2) (2) - (0)2

for any point on the surface. Therefore, it is a local minimum.

Chain Rule for Multiple Variables If u = f(x,y,z) is a function of the interme-
diate variables x(¢), y(¢), and z(¢), which are functions of another variable ¢, then
Chain Rule takes the form of

du 8udx+8udy+c9udz
dt  dxdt dydt Jdzdt

It follows the same manner for two intermediate variables.
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Example 2.1.15 Find % if 7= x2+ e with x = sint and Yy = Cost.

d: _ozdx dzdy

dt  dxdr dydt

I +e) dx LSS +e ) dy
ox dt dy dt

d(x?) dx 8(e7y2) dy

dx dt dy dt
 9(x®) d(sin) . d(e™") 3(—?) d(cost)

Chain Rule for Multiple Variables

= Chain Rul
dx  dt d(—y?) dy dt A e
_, _d(sin?) _y2 d(cost)

= 2x(cost) — Zye_y2 (—sint)

. . _ 2
— 2sintcost + 2sinz costel ™ 057
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the power by 1
and dividing by
the new power.

Common mistake:
Forgetting to add
the integration
constant.
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2.1.2 INTEGRATION

Integral and Integration Integration is the inverse operation of differentiation.
An integral of y = f(x) has the form of

/ f(x)dx

where [ dx denotes integration with respect to x, with dx as an infinitely small
segment along the x direction. This form is also called indefinite integral. Ge-
ometrically, it is the signed area under the curve y = f(x) expressed in terms of
x. When we calculate such integral, the end result has to include an integration
constant since the area does not have an interval specified.

/

_A

y=f(x)

Area = [ f(x)dx

A function (black line) and its area integral shown. Individual bar has a width of
dx and an area of f(x)dx. Their sum is the value of the integral [ f(x)dx.

Integral of kf(x) Integral in form of kf(x) where k is a constant is simply
[ kf(x)dx =k [ f(x)dx. k can be pulled outside the integral sign, similar to what
we have for differentiation.

Integral of x* Integral of functions in the form of x”, where n # —1 is a constant,
is given by [x"dx = nlﬁx”*l + C, where C denotes the integration constant.

Distributive Law Integral, just like derivative, follows the distributive law, which
means that we can apply the integral separately on each additive term. If f(x) =
g(x) + h(x), then we have

/f(x)dx:/(g(x)+h(x))dx:/g(x)dx+/h(x)dx

Example 2.1.16 Find [(6x° + % +1)dx.
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/(6x +—+1)d /6x3dx+/8x2dx+/dx
6/ dx+8/x—2dx+/dx

N 4+8(—x H+x4C

I
oy

1
<z

8
Pags ——i—x—i—C

l\)lw

Integrals of ¢* and % Integration of ¢* and % gives ¢* and In|x|. It is basically
the reverse of differentiating ¢* and Inx described in earlier section, but with an
absolute sign in In.

Integrals of Trigonometric Functions Below is a table summarizing integrals
involving common trigonometric functions, which is closely related with the afore-
mentioned table of derivatives of trigonometric functions.

f@) [ Jf()dx (+C)

sinx —COoSXx
COSX sinx
sec2x tanx
secxtanx secx

csc? x —cotx

cscxcotx —CSCX

lllxz sin_]lx

— 11fo cosﬁ1 X

= tan” " x

Example 2.1.17 Evaluate [(2secxtanx+ 2)dx.

X

1
:2/secxtanxdx~|—3/—dx
X

=2secx+3Inx+C

3 3
/(ZSecxtanx+ )dx—/Zsecxtanxdx+/—dx

Integration by Substitution Integration by substitution is an important integra-
tion technique which is essentially the reverse of differentiation by Chain Rule. It
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Alternative:  Ex-
pand x(x* + 3)*
and integrate term
by term.
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involves changing the differential dx into du, where u is a function of x, then
integrating with respect to u. The formulation is

where we choose u = g(x) and du = %a’x. Now we would look at some examples
to understand how it works.

Example 2.1.18 Integrate x(x* +3)*.

To use integration by substitution, we choose u = x>+ 3 and du = %dx = 2xdx,
then we have

/ (2 +3) = / %(x2—|—3)4(2xdx)

1
— / Eu“du Integration by Substitution

e
~ 10"

1
= E(x2+3)5+c

Example 2.1.19 Evaluate [ tan(2x+ 7)dx.

First, rewriting the integral as

sin(2x+7)
tan(2x+7)dx = | ———=d
/an( x+7)dx /cos(2x+7) *

We choose u = cos(2x + 7), then by Chain Rule du = g—;dx = —2sin(2x + 7)dx,
subsequently

/tan(2x+7)dx: /m(—zsm(zxw)dx)
= — / 2—1udu Integration by Substitution
= —1ln\u| +C
2
= —%ln|cos(2x+7)| +C
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Trigonometric Substitution Trigonometric substitution is a type of integration
by substitution manipulating trigonometric functions. It is particularly useful
when dealing with square root.

Example 2.1.20 Integrate ———

V241"

To use trigonometric substitution, observe that tan? 6 + 1 = sec? 6. Letting x =
tan O and dx = j—gd@ = sec? 0d0, we have

(sec?0d0) Integration by substitution

1 1
S /
/x\/x2—|—1 tan 0v/tan? 0 + 1
sec? 0
= | ——df
/tan@sec@

= /csc@d@

Further observe that if we let u = csc 0 + cot 0, then

du

70 = —cscHcotO —csc2 @

= —cscO(csch +coth)

now we have

/csc@d@z/csc@wde

csc B +cot6
B (—cscB(cscO+coth)dO)
N / a csc O +cot
du . e
= / - Integration by Substitution
=—Inju|+C

= —In|cscO +cotB|+C

51



Chapter 2 - Basic Calculus Handbook of Earth Science

With x = tan 0, then cot = )—IC and cscO = v 1+cot? 0 = ,/1—1—% = %\/xz—i—l,

/cso@d@ = —In|cscO +cotf|+C

X X

1
:—ln|;(\/x2+1+1)|+c

1
=—In|-|—In|Vx2+1+1]+C

X
=In|x|—In|vVx*+1+1|4+C

Partial Fraction Partial fraction is a technique that decomposes a fraction into
parts that are easier to be integrated each by each. We would see how the method
works in the following example.

Example 2.1.21 Integrate (xff)%
We assume that the expression can be written in the form of partial fractions which
is

3x+7 A B

G—D+4) x—1 x14

where A, B are some constants. Factoring the right hand side gives

A B A(+4)+B(x—1) (A+B)x+(4A—B)

1 x4 GeDE+4) =Dt

By comparing coefficients, we have

A+B=3
4A—B =17

which has a solution of A =2, B = 1. Hence

Ko ) 2 1
e nera® = oyt e

=2In|x—1|+In|x+4|+C Integration by Substitution

For fractions that are more complicated, the form of partial fractions would change
accordingly.
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Integration by Parts Integration by parts is another important integration method
which is an integration counterpart of Product Rule for differentiation. Mathemat-
ically, it is expressed as

/uﬂdx:/udv:uv—/vdu:uv—/vd—udx
dx dx

Example 2.1.22 Evaluate [ xe*dx.

Let u = x and v = €%, also note that dv = e*dx, we have

/ xetdx = / udv Integration by Substitution
=uy— / vdu Integration by Parts
= xe* — / e'dx
=xe'—e'+C

Example 2.1.23 Find [ Inxdx.

We can choose u = Inx and v = x then the integral is in the form of [ udv.

/ Inxdx = xInx — / xd(Inx) Integration by Parts

1
:xlnx—/x (—) dx

X
:xlnx—/dx

=xlnx—x+C

Example 2.1.24 Find [ ¢*sinxdx. Alternative: Start
with [ sinxd(e").
53 Common mis-
take:  Forgetting
the minus sign
indpdicoss il =
— sinxdx.
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/ e sinxdx = / —e*d(cosx) Integration by Substitution
—e*cosx) / cosxd(— Integration by Parts
—e' cosx) + /cosxe
= —e'cosx+ / e*d(sinx) Integration by Substitution
= —e"cosx+ (e'sinx) — / sinxd(e") Integration by Parts

= ¢*(sinx —cosx) — /ex sinxdx

Common mistake: Hence

Forgetting to in-

clude the integra- / e sinxdx = €' (sinx — cosx) — / e sinxdx
tion constant at

the last step. 2 / e sinxdx = ¢*(sinx — cosx)

1
/ex sinxdx = Eex(sinx —cosx)+C

Fundamental Theorem of Calculus Fundamental Theorem of Calculus relates
indefinite integral to definite integral which has an interval, i.e. a lower limit and

an upper limit, and is written as
b
| #eox
a

which represents the signed area under the curve y = f(x) inside the interval x =
[a,b]. If f(x) integrates to F'(x), then

b
/ f(x)dx = F(b) — F(a)

Integration variables like x in the definite integral above is called a dummy vari-
able since eventually the results do not depend on them and thus they can be
replaced by any other dummy variables. Also, we have properties like

/abf(x)dx: /acf(x)dx+/cbf(x)dx
/baf(x)dx= —/abf(x)dx
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Another form of Fundamental Theorem of Calculus is

d u
i | = s

where u is a function of x. The geometrical meaning of this form is, the rate of
change of the area under the curve y = f(x) as the upper limit u changes equals to
the value of f(u) there. Definite integrals have no integration constants, since it is
cancelled out as in F(b) — F(a).

Example 2.1.25 Find || 110 e3dx.

10 10
1
/ eXdx = 3 / e*d(3x) Integration by Substitution
1 1

= (10 _ B Fundamental Theorem of Calculus

2
Example 2.1.26  Find £ [ (x3 +1)dx.

Let the upper limit be u = x2, then applying Chain Rule, we have

2

d [* d " d
& /. (x* 4+ 1)dx = [%/a (x* + l)dx] d_z Chain Rule
3 d(x*)
=(u+1) J Fundamental Theorem of Calculus
X
= (x°+1)(2x)
. a .
Example 2.1.27 Find [ sinxdx.
Notice that sin(—x) = —sinx, that is, sine is an odd function. Then graphically,

the signed area of sine inside [—a,0] and [0, a] cancels out each other. Therefore,
the integral evaluates to zero.
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Caution: The lim-
its are for the vari-
able x. If you
want to write u =
3x, the limits have
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cordingly.
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Example 2.1.24.



Caution: x here is
treated as a con-
stant here. Hence
x can be pulled
into the differen-
tial, xdy = d(xy).
Common mis-
take: Integration
constant not as a
function of x.
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y =sinx
Area=A

Area =-A

L

A sine function which is shown to have equal area but different signs on both sides.

Similar logic can be applied to even functions. If f(x) is even, we have
a a
flx)dx = 2/ f(x)dx
—a 0

Multi-variable Integration To integrate a function in multiple independent vari-
ables, proceed similarly to the calculation of partial derivatives, treating all other
variables as constants, except the one inside the differential. It can be viewed as
the inverse of partial differentiation.

Example 2.1.28 Find [ f(x,y)dy where f(x,y) = xe".
/ xe¥dy = / ed(xy) Integration by Substitution
=eV+C(x)
where C(x) is any function of x but not y. C(x) would vanish and give us back the

original expression if we are to apply the reverse operation, partial differentiation
with respect to y.
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2.1.3 MISCELLANEOUS

Operations on Differentials To evaluate differentials consisting of multiple
variables like d(xy) and d ();‘), we proceed as if calculating derivatives but without
the differential in the denominator. Implicitly used is the Chain Rule for multiple
variables.

Example 2.1.29  Evaluate d(xy) and d().
d(xy) = xdy+ ydx Product Rule
dx — xd
d ()—C) = )szy Quotient Rule
y y

Limits and L’Hospital’s Rule We have purposely omitted the treatment on lim-

its, which is sometimes used to express where a quantity approaches when the

independent variable tends to zero, infinity, or some singularities. Here we intro-

duce the most important practical result of limits, which is the L’Hospital’s Rule.
It states that

lim @ =lim

8(x) g'(x)

as long as both the limits of f(x) and g(x) goes to zero, or infinity. It can be
repeatedly applied if this condition holds.

Example 2.1.30 Find the limit of

. sinx
Iim —
x—0 X

Since lim,_,¢ sinx and lim,_, x both approaches to zero, but they are not a constant
zero, we can apply L’Hospital’s Rule.

sinx . COSX

lim — = lim — L’Hospital’s Rule
x—=0 X x—0 1
=1

Hyperbolic Functions Hyperbolic functions are composed of exponential func-

tions which have properties similar to trigonometric functions. The two most com-
ef—e*

monly used hyperbolic functions are sinhx = <—— and coshx = % Their
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derivatives are

d(sinhx) d (ex—e_x)
dx  dx 2
X —X
= ¢ +2€ Chain Rule

= coshx

and

d(coshx) d <ex—|—e_x)
dx ~dx 2
X =X
_¢ 26 Chain Rule

= sinhx

and conversely, the integrals of sinhx and coshx are coshx and sinhx. It can also
be observed that the second-order derivatives of sinhx and coshx return them-
selves.

Some important hyperbolic identities are

cosh?x —sinh?x = 1
cosh?x 4 sinh?x = cosh 2x

2 sinhxcoshx = sinh 2x

Example 2.1.31 Differentiate and integrate sinh? xcosh.x.

d d d
o (sinh®xcoshx) = (sinh?x) o (coshx) + (coshx) o (sinh®>x) Product Rule

= (sinh®x)(sinhx) + (coshx)(2sinhxcoshx)  Chain Rule

= sinhx(sinh? x4 2 cosh?x)

/ sinh? xcoshxdx = / sinh? xd (sinhx) Integration by Substitution
1. 4
=3 sinh®x+4C

Displacement, Velocity, Acceleration Displacement or position of an object

along an axis, denoted as x(z), which is a function of time #, can be differentiated
dx

to obtain the velocity v = ;. Differentiating once more gives the acceleration

58



Handbook of Earth Science Chapter 2 - Basic Calculus

dv d*x

a:E—dlz.

Reversely, acceleration can be integrated to retrieve the velocity by v = [ a(r)dr =
[ % dt = [ dv. Integrating the velocity similarly gives the displacement s = [ v(t)d?.

Example 2.1.32  An object’s displacement is given by x(¢) = > + 6% + 12t + 4
(in m). Find its velocity and acceleration at =1 (in s).

ds
V= —

dt

d ;3 2
:E(t +61°+ 12t +4)
=324+ 12t 412

dv
a=—
dt

d
= E(3t2+ 12t +12)

=6r+12

So at ¢ = 1s, the velocity and acceleration are 3(1)% +12(1) +12 =27ms~! and
6(1)+ 12 = 18 ms~2 respectively.

Example 2.1.33 If an object has a velocity of v(¢) = e~ '. Find express the dis-
placement in ¢ if displacement at t = 0 is 0.

s:/vdt
:/e_tdt

=— / e 'd(—t) Integration by Substitution
=C—e'

Attr=0,5s=0, so

Therefore, s =1 —e".
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Example 2.1.34 Derive the commonly used formula for constant acceleration.

'
v:/adt
0

=u-+at

t
s:/ vdt

0
:/(u+at)dt

12
u+2a

v t7ds\ [dv
dv = — || = |dt
[ =1 (@) (%)
N
:/ads
0

37—l

u

Integrating both sides, we get

V2 —u? = 2as

2.2 BASIc CALCULUS IN ESSC2020
2.3 BASIic CALCULUS IN ESSC3220

2.4 PROBLEMS

Question 2.1.1 Find the following derivatives.
(@) & (7x*+6x> +8x+ 11) (b) (e + ). () % (tanxInx), and (d) & ().

sinx
Question 2.1.2 Find the following derivatives.
(@) & (42 +5x+3)3, (b) L (In(tan(x— 1)), (¢) & (cos ™ (2 +1)), (d) Le .
Question 2.1.3 Evaluate

d sin? x
)
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Question 2.1.4 Evaluate

d2

W (eCOSX)

Question 2.1.5 Find any local maxima or minima of
(a) (x—3)(x>+3x+1), (b) 2> Where k is a constant, (¢) x7*, for 0 <x <e.

Question 2.1.6  Verify the Taylor’s Series

X2 3 4

X X
In(1 =x——+—=———4...
n(l+x)=x 2~|—3 4—|-

and

B N
tan x=x——+———-+...

35 7

Question 2.1.7 Expand and obtain the first three terms of

3
2

(14x)

Find the error of the approximation for x = 1.

Question 2.1.8 Find the partial derivatives with respect to x and y for the fol-
lowing expressions.
(a) x> +4xy? +2y°, (b) —2—, (c) cos(xe”).

Vx2+y ’

Question 2.1.9 Verify Clairaut’s Theorem for second-order partial derivatives
of

xe¥
Inx

Question 2.1.10 Find any local maxima or minima for the following functions
with two independent variables.

@z=x*+y*, ) z=x7 () z= sin(ﬂ:x)e*yz.

Question 2.1.11  Withx=1¢?and y = ¢, find % if
(a) z=x2y, and (b) z = ysinxy.
2

Repeat for x = cost,y=e¢" .
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Question 2.1.12 Calculate the following integrals.
(a) [(7x*+ %)dx, (b) [ (L +secxtanx)dx.

Question 2.1.13 Evaluate the following integrals.

(@) [(¥%e¥)dx, (b) [((¥+3x+1)2(x* + 1))dx (c) [(sin’x)dx, (d) [(cos*x)dx,
(e) [(secx)dx, (f) [(xInx)dx, (g) [(e*cosx)dx.

Question 2.1.14 Compute the following integrals by trigonometric substitution.

/ dx
Vv x2 + a?

and
/ vV x2 —a?dx

where a is some constant.

Question 2.1.15 Find

/ 5x%+2x—2
dx
(x—1)2(2x+3)

by assuming the partial fractions
5x2+2x—2 A B C

G—12(2x43) =1 =12 2x43

Question 2.1.16 Find the following definite integrals.
(a) f;(xesx)dx, (b) fom(sinxcos 2x)dx.

Question 2.1.17 Evaluate the following expression.
d sinx

— 4x* +5)d

i /. (4x~+5)dx

Question 2.1.18 Evaluate the following integral.
3

d X

o (xex2+1)a’x
X X
Hints: Splitting the integral into
’%
d [* d [*
i (xex2+])dx—a/a (xex2+1)dx

where a is any constant.
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Question 2.1.19 Prove that

Question 2.1.20 Find the following integrals.

X, 2 X
@) [xye™ dy, (b) [ ;.

Question 2.1.21 Integrate and differentiate

sinhx
tanhx =

coshx

Question 2.1.22 Find the limit of

. l—e*cosx
im——
x—0 e~*six

Question 2.1.23 Evaluate
/ sinxdx
sinx + cosx
by writing
. L . 1, .
sinx = 5 (sinx+cosx) + 5 (sinx — cosx)
in the numerator.

Question 2.1.24 Evaluate

/ dx

xvVx2+a?

by either trigonometric substitution, or making the substitution # = v/x2 + a* and
then apply the method of partial fraction.

Question 2.1.25 A ship spills oil which spreads on the sea surface uniformly in

a radial manner. The rate of increase in the area covered by oil is % = 10m?,

find the moving speed of the oil edge, i.e. the rate of increase in radius Z—f by first
expressing A in terms of r.
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Question 2.1.26 A cone-shaped cup filled with water of a base radius of 4 cm
and height of 10 cm is leaking out water at a rate of Ufi_‘t/ = —3cm? through a hole
at the bottom. Find the rate of change in the water level %
in terms of A.

by first expressing V

Question 2.1.27 Population growth can be modelled by

dN
E :kN(NmaX_N)
d(dN) _ d*N

ai\di) T ar T

; 0 which indicates the

Find the value of N at the point where
growth of population begins to decline.

Question 2.1.28 Point A and Point B marked on the following diagram is sep-
arated by a straight river with width = 10 m. Find the minimum time needed for
a man to move from point A and point B if his swimming speed in the river is
2ms~! and walking speed on land is 3ms~".

% 20m

10 m

B

X B

Hints: Express the time 7 needed in terms of x indicated in the diagram then solve

j—’ =0, where 0 < x < 20. You should be able to get

X
V102 +x2 20—x
=

Also prove that the angle 0 in this case is found by

ing = =
S 3
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3.1 INTRODUCTION

Ordinary Differential Equation An ordinary differential equation (ODE) is a
equation involving functions of only one independent variable and their deriva-
tives. For examples,

o,
dx_y
d?y  dy
Y 000
dx2+dx+y

Here x is the independent variable and y = f(x) is the dependent variable. We are
going to learn how to solve them, starting from the easiest one.

First-order ODE A first-order ODE. as its name suggests, is an ODE which
involves derivative that is first-order only. This kind of ODE is often the easiest
to solve. Nevertheless, there are still first-order ODEs that can’t be solved analyt-
ically in elementary functions. The most common methods used are separation of
variables and integrating factor.

Separation of Variables Separation of Variables requires rearranging the equa-
tion such that each side has terms involving only one variable and its correspond-
ing differential, then integrating the both sides at the same time. To see how it
works, take a look at the examples below.

Example 3.1.1  Solve % = xy.

We start with rearranging the equation to get

d
& _ xdx Separation of Variables
y

Common mistake: Integrating both sides gives

Forgetting to add

the integration / @ = / xdx
constant. Y |
Iny = Exz +C
y= (340
y= Aer®
where A = ¢C.
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Example 3.1.2 Solve % = —)%3.

We proceed as in Example 3.1.1, obtaining

dy _x+3

dx y

ydy = —(x+3)dx Separation of Variables
/ydy:—/(x+3)dx

1o, 1 2

3= 2(x+3) +C

(x+3)2+y2:R2

where R?> = 2C. The solution represents a family of circles centered at (—3,0).

Integrating Factor For a first-order ODE in form of

Y 4 Py =0

separation of variables alone does not work so well. So the method of integrating
factor is developed. By multiplying both sides by an integrating factor el POdx,
we arrive at

efP(x)dxj_y + efP(x)de(x>y _ efP(x)de(x)
X

Observe that the left hand side can be grouped such that it becomes

4

- (efP(x)dxy) _ efP(x)de(x)

The readers can verify this by using Product Rule and Fundamental Theorem of
Calculus.

Finally, we rearrange and integrate both sides to obtain
d(efP(x)dxy) _ efP(x)de(x)dx
efP(x)dxy _ /ej'P(x)de(x)a’x

It looks rather complicated, so it is better to have some worked examples to
demonstrate the principle.
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Example 3.1.3  Solve & + 4y =3

We identify P(x) = %, then we have the integrating factor as

efP(x)dx _ ef%dx
:e4lnx
= x4

Hence multiplying both sides by x*, we have

d
x4d—y +4x%y = 3x* Integrating Factor
x
d
E(x“y) = 3x*
x4y = / 3xtdx
3
xty = §x5 +C
3 n C
— Oxa =
YT A

Example 3.1.4 Solve & +2y = 1.
Alternative: Use This time, P(x) = 2, the integrating factor is

separation of vari-
ables. oo 2dx _ 2x

Now multiplying both sides by ¢**, then

d
e d_ic} + 2%y = > Integrating Factor
d
a( 2xy) — er

ezxy: / eXdx

1
€2xy:_e2x_|_c
2
1 2
=—4Ce ™
y 2+ e
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Exact Equations A first-order ODE is exact if it can be written as

af . 9f
df = =—dx+—=—dy=0
/ ox + dy Y
where f(x,y) is a function of x and y. df is called the total differential here. In
fact, it comes from Chain Rule for multiple variables discussed in the last chapter.
Then we can solve it by integrating both sides to get

flx,y)=C
In other words, a first-order ODE Mdx + Ndy = 0 is exact if and only if
oM ON  9J°f
dy  dx  Jxdy
Example 3.1.5  Solve 4 = — 252

Rearranging the equation gives

(x+2y)dy = —(2x+y)dx
(2x+y)dx+ (x+2y)dy =0

d(2x+y) __ d(x+2y)

The equation is exact since =5~ = == = 1. f (x,y) can be found by inte-
grating [ Mdx and [ Ndy, which gives Common mistake:
Integration  con-
f= /(2x+y)dx — 2 +xy+G(y) stants have wrong
dependence.

fZ/@%M@=m+f+Hm

Comparing the results we conclude that f(x,y) = x>+ y? 4 xy. So we have

(2x+y)dx+ (x+2y)dy =0
df =d(x* +y* +xy) =0 Exact Equation
flry) =2+ +xy=C
Implicit Differentiation Motivated by the above example, we want to verify its
answer as it is not in a form where y is readily the subject. Instead the variables

are related by an implicit equation. To do so we apply implicit differentiation,
which is differentiation on both sides of such equations.
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tify )% as the
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by the method

described below.
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Example 3.1.6 By implicit differentiation, verify the answer in Example 3.1.5.

We take %{ on both sides and utilize Chain Rule, thus

d, , - d
- - "C
dx(x +y“+xy) P
dy = dy
2 2y—= — =0
X+ ydx+xdx+y
dy__2x+y
dx  x+2y

Example 3.1.7 Solve ydx — xdy = y*dy.

Although the equation is not exact, observe that the left hand side resembles the
result of Quotient Rule on d <’y—‘), which is

p ()_C) _ ydx—zxdy
y y

Therefore, dividing both side by y?, the equation becomes

vdx — xdy
—zzydy
y
)
y
X
—Z/ydy
y
X 1 2
T _Z C
y 2t
Lite
xX==
3 Y

Integrating Factor - Revisited The method of integrating factor can be ex-
tended for non-exact equation that has the form Mdx + Ndy. We state two special
cases of integrating factors without proof here.

If g(x) = % is a function of x only, then

o) 8(x)dx
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1s an integrating factor.

Similarly, if A(y) = M’_;A;V* is a function of y only, then
o h(y)dy

is an integrating factor.

We have to test whether the evaluated expression is a function depending on x
or y only, as we have assumed. For more details, readers can refer to Chapter 9 of
the textbook Differential Equations with Applications and Historical Notes (3rd
Edition).

Example 3.1.8 Solve Mdx+ Ndy = 0 where M = 3x%y+y>, N = 2xy°.
X _NX

We would test whether g = A# is a function of x only and h = M‘_—M is a
function of y only.

My, — N, 3x2 43y —2y?
N 2xy2
332 42
- 2xy?
which is not a function of x only. On the other hand,
My, — N, 3x% +3y% — 2y?
M 3x2y +y3
332 4 y?
=3y
1

y
which is a function of y only, subsequently

oS H)dy _ J Ly

—Iny

Q

< | =

So we identify % as the integrating factor. Now multiplying both sides of the
equation by %, we get

(3x% +y?)dx+ 2xydy = 0
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Now the equation is exact and we can proceed like Example 3.1.5. f(x,y) here
can be found from

f= /(3x2 +y2)dx =5 +xy2 +G(y)
f= /nydy = )cy2 + H(x)

and so we conclude f(x,y) = x> + xy?, then we have

df =d(x* +x*) =0 Exact Equation
fly)=x+x?=C

Initial Conditions We have seen the solutions derived above consists of an in-
tegration constant C. To determine the value of C, we need a initial condition to
tell us the value of the function at a given point.

Example 3.1.9 Solve % = x+y provided that y(0) = 3.

The integrating factor is

d
e_xd—i; —ye F=xe " Integrating Factor
d
ar (ey) =xe™

e fy=—xe*—e *+C

y=—(x+1)+Ce
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Now substitute x = 0, y = 3, we have

—(04+1)4+Ce® =3
C=4

Hence the solution is

y=—(x+1)+4e"

Second-order ODE with Constant Coefficients We have spent some time talk-
ing about how to solve first-order ODE. And now it is the time to move to second-
order ODE. We start with the most simplest form of such equation, which have
constant coefficients and are in the form of

ay’ +by +cy=0
where a, b ! dy i dy
a,b,c are constants. Here we use y' to denote 7 and y” to denote .

We tackle this problem by using a test solution, which has the property that its
derivative returns itself times a constant so that the equation becomes simpler as
we will see below. The function satisfies such requirement is y = ¢’* where r is
some constant to be found. Substitution gives

ar’e™ +bre’™* +ce™ =0

ar2+br+c=O

which becomes a quadratic equation in r. This is called the auxiliary equation.
Finding the two roots of r allows us to conclude that y; = ¢"* and y, = ¢'?* are the
solutions we need. Note that their linear combination ¢y; 4+ coy2 = c1e"* + cre’*
satisfy the equation as well. This is the complete general solution where ¢ and ¢,
are to be determined by initial conditions.

Example 3.1.10 Solve y” — 3y’ 4+ 2y = 0, where y(0) =5 and y'(0) =0
In this case, a = 1, b = —3, ¢ = 2. The auxiliary equation is
2 _
r-—3r+2=0
which has » =1 or 2 as the solutions. Hence the general solution is

y=c1y1 +cayr = cre’ + cpe”
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From the initial conditions, we have

cleo + czez(o) =5

ci1tecp=5
and
C1 &+ 2czez(0) =0
c1+2c=0
Solving them gives ¢; = 10 and ¢; = —5. Therefore the full solution is
y=10e" — 5¢*

Example 3.1.11 Solve y’ —2y +y=0.

We have the auxiliary equation as
rP—2r+1=0
r=1
Since it is a double root, we only have y; = ¢* as a solution. We want to find
another solution that is different. It can be proved that y, = xy; is another solution

that satisfies such equations and the readers are encouraged to do so. Hence the
general solution is

y=cie" +crxe*
Example 3.1.12 Solve y” — 2y’ + 5y =0, where y(0) = 1 and y'(0) = 0.

The auxiliary equation is
P —2r+5=0
r=1+2

(1421)x (1-21)x

as the solutions.
a+bi)x

which are complex. Hence we have y; = e andy, =e
However, we want them to be real-valued functions. In general, if y; = el
and y, = e(¢~P)* then by using Euler’s Formula, their linear combination

Y14y e(a+b1)x+e(a—bl)x

2 2
elbx+e—sz
_ax
N 2
ax (€08(bx) +1sin(bx)) + (cos(bx) — 1sin(bx))
=
2
= e™ cos(bx)
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and

yi—y2 elatbi)x _ ,(a—bi)x

21 21

esz . e*lbx

2
ax (€08(bx) +1sin(bx)) — (cos(bx) — tsin(bx))
21

=e

= e“sin(bx)

are real-valued solutions that satisfy the equation. Hence in this case, the general
solution is

y = ¢€"(c1cos(2x) + ¢p sin(2x))
with
y = e“(c1cos(2x) + ¢z sin(2x)) + €*(—2cq sin(2x) + 2c¢; cos(2x))

As y(0) =1 and y’(0) =0, we have ¢c; = 1 and ¢, = 5". So the complete solution
is

y = ¢e"(cos(2x) — %sin(Zx))

Euler’s Equation Euler’s equation is a variant of second-order ODE, which has
a form of

ax®y" +bxy +cy=0
It can be shown that by letting z = Inx and y(x) = Y (z), it becomes
a¥"+(b—a)Y' +c¥ =0

which then can be solved by the method described above. The derivations are pro-
vided in Chapter 17.4 of the textbook Thomas’ Calculus : Early Transcendentals
(12th Edition).

Example 3.1.13  Solve x*y” —4xy’ +6y = 0.

Making the transform z = Inx and y(x) = Y (z), it becomes

Y'+(—=4—-1)Y' +6Y =0
Y'—5Y" +6Y =0
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The auxiliary equation is
R*—5R+6=0
R=2o0r3
Hence the general solution is

Y = 1%+ e

y= CleZIHx +c2e3lnx

= clx2 + C2x3

Non-homogeneous second-order ODE Up to this point all the second-order
ODEs we tackle are homogeneous, that is, G(x) = 0 as in

f6".y,y) =G(x)

where f(y”,y’,y) only involves y and its derivatives but not x. Examples of non-
homogeneous second-order ODEs are

y' 42y 4+ 3y = sinx
Y =5y +4y=x

We can solve them by trial and error or Variation of parameters to get the particular
solution y, which appears due to G(x), then add it up with the complementary
solution y, for the complementary homogeneous ODE where G(x) is removed.

Example 3.1.14 Solve y” — 5y’ +4y = 16x, where y(0) = 7 and y'(0) = 9.

We try a solution of y, = ax+ b, substitution gives
—5(a) +4(ax+Db) = 16x
Comparing the coefficients, we have a =4 and b = 5. So the particular solution is
yp=4x+5
The complementary homogeneous ODE is
y' =5y +4y=0

and has the auxiliary equation as

P —5r+4=0

r=1or4
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the complementary solutions are y; = ¢* and y, = ¢**. Subsequenly, the complete
solution is given by

y=ciy1+tcey2+yp
= 1€ 4 ce¥ + (4x+5)

Substituting y(0) =7 and y'(0) = 9, we have

169 4+ e 1 (4(0) +5) =7

citec=2
c1e® + 406" 44 =9
c1+4cr =5

Solving them leads to ¢; = 1 and ¢, = 1, and thus the complete solution is

y=¢"+e*¥ + (4x+5)

Variation of Parameters Variation of Parameters is a powerful method of solv-
ing non-homogeneous second-order ODE with constant coefficients in form of
ay’ +by' +cy = G(x). Based on the complementary solution y. = c1y; + c2y2, we
solve the following system,

Vivi +vay2 =0
G(x
iyl oy = E

After obtaining v and v, we integrate them to retrieve v; and v,. Then the par-
ticular solution is

Yp =VIY1+Vv2y2

where ¢y, ¢; in y. are replaced by variables vy, v; to produce y,. The procedure is
discussed in Chapter 17.2 of the textbook Thomas’ Calculus : Early Transcenden-
tals (12th Edition).

Example 3.1.15 Solve y” —y = e~

The auxiliary equation for the complementary equation is

P—r=0

r=0orl

7
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Hence the complementary solution is
yi=ly=e
Variation of parameters requires us to solve

Viyi +vhy2 =0 Variation of Parameters

/. /] —
Viyitvayp =e
Substitution gives

Vi + et =0

vhe' =e "
Solving directly, or by Cramer’s Rule, we have vi = —e™* and v}, = e~ >*. Integra-
tion gives
I _
vi=e Ym=——e X

Hence the full solution is

y=ciyi1+toy2+yp

=c1y1 +cy2 +viyr +voy2

= artad+He () - (e ()

1
=c|+ e+ Eefx

Partial Differential Equation - Preview To solve a partial differential equa-
tion having partial derivatives with respect to a single particular variable only, we
proceed as if it is an ordinary differential equation with an appropriate integration
constant.

Example 3.1.16 Solve % = xz where x and z are independent variables.

We apply separation of variables and the equation becomes
dy = xz0x Separation of Variables
We can treat the equation as

dy = xzdx
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while regarding z as a constant. Integrating both sides gives

where C(z) is any function in z only.

3.2 ODE 1IN ESSC3200

3.2.1 HYDROSTATIC BALANCE

Example 3.2.1 Derive the expression for hydrostatic balance, i.e. the weight of
an air parcel is balanced by the vertical pressure gradient.

The weight of an air parcel with size dx0ydz is simply pgdxdydz. The buoy-
ancy force due to pressure difference on top face A and bottom face B in the
vertical direction is

F, = (—pa+ pp)0xdy

(—(p3+8—p5Z) + pB))6x0y

dz
__9p
= —8—Z§x5y5z

where we have used Taylor’s series to the first order to rewrite p4. Hydrostatic
balance is then

—g—p5x5y5z = pgoxdydz
z

dp

a;~ %

This equation relates the pressure level to any height. Therefore, we can always
define a geopotential height z(p), which is the height at which the air pressure is
equal to p. A related quantity is the geopotential which is

z(p)
/ gdz
0

This quantity is useful when we later discuss the isobaric coordinates.
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Example 3.2.2 Derive the pressure profile for an isothermal atmosphere with
T = Ty a constant.

We need to use the equation of state to establish the relationship between tem-
perature, pressure and density. For the atmosphere, the ideal gas law is accurate
to be used, which takes the form of

pV =nR*T

where R* is the universal gas constant 8.314 Jmol ! K~!. However, for atmo-
spheric science, we usually use the form

p=pR4T

where the gas constant of dry air Ry = &~ = 287Tkg~! K~! with the molar mass

of dry air My = 28.97 gmol . Notice the values are only applicable for the Earth.
With this, we can rewrite the hydrostatic equation as

o__»r,
dz R,T
d

9 ___& ,,
P RdT

We solve the equation by integrating both sides with appropriate boundary condi-
tions, viz. at z =0, p = pg the surface pressure, which gives

I s
R4Ty

() — - K

Po R4Ty
£ = e RjTOZ
Po
_ 8 .
p = poe "

where the quantity % is called the scale height and represents the vertical scale
of the atmosphere. This is called the barometric equation. At altitude equals to
one scale height the pressure drops to % = 36.8% of the surface pressure.

Example 3.2.3 Derive the pressure profile for an atmosphere having a constant
lapse rate ¥ such that T = Ty — yz.
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The hydrostatic equation is

dob____r
Jz Ry(To —v2)
N S

= - <
p Ry(To —7z)
Integrating in a manner similar to Example 3.2.2, we have

Pdp /Z g
po P 0 Ra(To—yz)

In(£) = £ [In(7Tp— ¥2)

po’ Ray
(2 = Lln(TO _ 7y
po.  Rgy Tp
in(2) = 1n((u)ﬁy)
Po 0

Po To
To—vz
To
We can rearrange it to express the geopotential height z in terms of the pressure p

as can be seen in the next example.

p (TO_'}’Z)ﬁ,

)Ra?

P = po(

In the subsequent sections, we would use R to denote R;.

Example 3.2.4 Calculate the geopotential height at 500 hPa if the sea level pres-
sure is 1010 hPa and the layer in-between has a mean temperature of 0°C.

Using the results of Example 3.2.2, we have Alternative: If the
R(T 0 reference height is
= ) In Po not at sea level,

§ p we have 7z —zp =
which is called the hypsometric equation. (T) denotes the mean temperature in R(T) In 20

the layer. Substituting 7 = 273K, p = 500 hPa and py = 1010 hPa, the value of 7 ¢ 7
is 5536 m.

3.2.2 THERMODYNAMICS OF DRY ATMOSPHERE

Example 3.2.5 Derive the expression of the dry adiabatic lapse rate.
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To do so, we need to utilize the first law of thermodynamics for unit mass, which
18

cydT =dQ—pda

where ¢, is the specific heat capacity at constant volume and has a value of

718Tkg~ ' K~! for dry air while ot = % = ll) is the specific volume.

Notice that from the ideal gas law

d(pa)=d(RT)
pdo+adp = RdT

To make use of it, we transform the first law of thermodynamics into another form
as

adT =dQ— pdo
cydT + RdT = dQ — pdao.+ (pdo + odp)
cpdT =dQ+ adp

where ¢, = ¢, + R is the specific heat capacity at constant pressure and has a value
of 1005Jkg~ ' K~! for dry air.

For adiabatic motion, dQ = 0, so we have
cpdT = adp
Invoking the hydrostatic balance, d p = —pgdz, we have

cpdT = —apgdz

cpdT = —gdz
dr ¢
dz g

;= %” —=9.8Kkm™! is then the dry adiabatic lapse rate we want.

Example 3.2.6 If an air parcel is rising at a rate of 0.025m/s, find the magni-
tude of the external radiative heating required to keep its temperature unchanged.

We start with the first law of thermodynamics differentiated with respect to time,
which is
dT  dQ dp
= = o—
“ar " ar  Yar
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Since the temperature is constant, ‘g = (. Noting that in atmospheric setting,
”éf R ‘3” 4z Together with the hydrostatic balance ‘3 = —pg, the equation is now
dQ dz
20
o TP,
dQ  dz
ar

So the required external heating is (9.81ms~2)(0.025m/s) = 0.245Wkg .

Example 3.2.7 Derive the expression of potential temperature, which is the tem-
perature a dry air parcel would have achieved if it moves adiabatically to a pressure
level of 1000 hPa.

To establish the relation, we first make use of the first law of thermodynamics,

cpdT =dQ+ adp

Adiabatic processes implies dQ = 0, hence

cpdT = adp
RT
cpdT = —dp
p
dT  Rdp
T _cp p

where we have used the equation of state. Integration with the boundary condition
T = 0 which is the potential temperature at p = 1000 hPa, gives

/dT / de
OOOCpp

5
T p R
In(—) =1 P
() =In((s2-)7)
=
0 1000
where K = o= = (.286. Potential temperature 6 of an air parcel conserves if there

is no heat exchange
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Example 3.2.8 Suppose an air parcel of temperature —10°C is originally at a
pressure level of 700 hPa is raised adiabatically to a pressure level of 500 hPa.
Find its potential temperature and the new temperature at 500 hPa.

Using the expression of potential temperature derived above, we have
1000>K
p

Substituting T = 263.15K, p = 700 hPa, we conclude that 6 = 291.4K. Using
the value of 6 just obtained and apply the expression again, at p = 500 hPa, T =
239.0K = —34.15°C.

0 =T1(

Example 3.2.9 Derive the relation about atmospheric stability and environmen-
tal potential temperature, which is

196, 1 0T, ¢ 1 0T, 1
Take natural logarithm on the expression of potential temperature, we have
0 R 1000
In(=)=—In(—)

T Cp p

R
In6 —InT = —(In 1000 — In p)

Cp

Differentiation on both sides with respect to z gives

d d d R
—In0——InT =———1
dz 1 dz 1 dzcy np
106 1JdT  R1dp
60dz Tdz  c¢,poz
Using hydrostatic balance and equation of state, we have
196 10T R 1
55 T3~ o (—P®)
0dz T Jdz «c¢ppRT
10T 1
_lor 1
T Jdz Tcp
1, 0T g 1,0T 1
= (—+—)==(—+1y)==(-T+T

If aa—% > (, then environmental lapse rate is smaller than the dry adiabatic lapse
aT,

rate I', = — ¢ <I'y, the atmosphere is stable. It is the opposite when 88_% <0
and the atmopsphere is unstable.
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3.2.3 BUOYANCY WAVE

Example 3.2.10 Derive the expression for Brunt—Viisild frequency of buoy-
ancy wave.

By Archimedes’ Principle, buoyancy force on an air parcel is

d*6z _ (p.—p')\Vg _8p

dr2 p'V o p/g

where the subscript e and superscript ’ represents environment and parcel respec-
tively. &z is the displacement of the parcel from the equilibrium level.

Taking natural logarithm on the expression of potential temperature and then dif-
ferentiating the expression of potential temperature with p fixed gives

R
In6 —InT = —(In 1000 — In p)

p
R R

6 +1n P8 = = (1n 1000 — In p)
p Cp

1 1

where 60 = 6, — 6’ = 6, since 6’ following an air parcel conserves as the motion
is adiabatic. The perturbations are small such that we have replaced d with §.
Combining them together, we have

a’25z+69 0
az et
d*6z; g 06,
e +9(816Z) 0

This is a second-order ordinary differential equation. If the atmosphere is stable,
ie. aee > 0, then the solution is in the form 8z = Acos(Nt) + Bsin(Nt), where

N = \/ 96 \/ galne is called the Brunt—Viisila frequency.

Example 3.2.11 At a certain height, the temperature is 10°C and the environ-

mental lapse rate is I' = —%—T = 5°C/km. Find the general expression for the
displacement &z if at 7 = 0, the displacement 6z is zero and d‘SZ is0.1ms L.
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From the two examples above, the Brunt—Viisild frequency is

N =

ﬁ&@e _ |8§,9T g
96(8z)_ T<8z+cp)

Common mistake: Substituting g = 9.81 ms 2, T =283.15K, %T —0.005Km™!, the value of N is
Wrong sign and 0.01284rad/s. Hence the solution has the form of

non-SI unit for

o | 87 = Acos(0.01284¢) + Bsin(0.012841)

Applying the initial conditions at = 0, we have

0z=A=0
49z _ (1 019848 — 0.1
dt

B=7.786m
Example 3.2.12 Given the dispersion relation for propagating buoyancy wave
is
, N2
k2 4m?

where k = A L and m = )L are the zonal and vertical wavenumber, with a general
solution for pertubations in the form of

Acos(kx+mz— ot + ¢)

Using the value of N found in Example 3.2.11, find the horizontal phase speed if
horizontal wavelength and vertical wavelength are 4km and 100km respectively.

Common mistake: From the dispersion relation, we have
Not converting the

wavelength from N2k2
km into m. 0=+ K2+ m2

. \/ (0.01284)2 (27 /4000)2

(27/4000)2 + (27t/100000)2
= £0.1283rad/s

Notice how the value of @ is close to N as the vertical wavelength is much longer
than the horizontal one. Without the loss of generality, assume that the wave is
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propagating eastwards, such that @ and k are taken to be positive. Then the phase
speed is

_ (0.1283)(4000) 8 17ms!
27

3.3 ODE IN ESSC3300

3.4 ODE IN ESSC3220

3.5 PROBLEMS

Question 3.1.1 Solve the following differential equations.

2 2_1
@7 ="%.0) 7 =%

x—1

4y _ a2
, (€) 77 = sec”xtany.

Question 3.1.2  Solve the following differential equations.
@ Z+x3y=8, 1) L +3y=7,(c) L+ (tanx)y = 5.

Question 3.1.3 Solve the following differential equations.

(a) % = —gsz (b) (cosxcosy)dx — (sinxsiny)dy = 0,

2
(©) (£-)dx+ (2ye” Inx)dy = 0.

Question 3.1.4 Solve the following differential equations.
(a) (x +2y)dx+xdy = 0, (b) xydx + (x> +2y*)dy =0,
(c) cosxdx+ (sinx+y+1)dy =0.

Question 3.1.5 Solve

where y(1) = 1.

Question 3.1.6 Solve
(4x% 4 2y?)dx + xydy = 0
where y(1) = 2.
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Question 3.1.7 Find the general solutions of the second-order ordinary differ-
ential equations below.
@)y +3y'+2y=0,(0)y" =2y +y=0,(0)y'+y+1=0.

Question 3.1.8 Solve

y'+3y —4y=0
where y(0) = 3, y'(0) = —2.
Question 3.1.9 Solve

Y'+4y +8y=0
where y(0) = —1, y'(0) = 4.
Question 3.1.10 Find an solution for

Xy +2xy =2y =0

Question 3.1.11 Solve
V' +7y +10y = 5x* + Tx+ 6

where y(0) = 1, y'(0) = 3.

Question 3.1.12 Solve
V' 43y +2y = 6
where y(0) =2, y'(0) = —1.
Question 3.1.13 Solve
y' +y = sinx
where y(0) =1, y/(0) = % The method of Variation of Parameters may be ap-
plied. However, if we attempt this question by trial and error, notice that sinx is

already an solution of the complementary equation and vanishes upon substitu-
tion. Therefore, a better guess would be xsinx and xcosx instead.
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Question 3.1.14 In this chapter, we have seen about implicit differentiation, for
x and y related implicitly by a function f(x,y) = ¢, we have

_9f, 9f
df—adx—ka—ydy—O
a__of 91
dx  dx' dy

Similarly for three variables, g(x,y,z) = ¢, we have, for example

Jz
ox /

where we keep y as a constant when computmg ~ which is the response of z to
the change in x while moving along the curve g(x y, z) = c. Prove that in this case

0x0yoz _ _
dydz dx

Question 3.1.15 Do Problem 13 and 16 in the section Miscellaneous Problems
for Chapter 1 of the textbook Differential Equations with Applications and His-
torical Notes (3rd Edition).

Question 3.1.16 A free falling object subjected to air resistance can be modelled
to have an acceleration of

dv

it Aty
where ¢ is a constant representing the extent of air resistance and has a unit of s~
Express the velocity v as well as the downward displacement s = [ vdr in terms
of the time elapsed ¢ since released from rest. If the object reaches 90% of the
terminal speed at # = 100s, find the value of c. How about if the acceleration is in
the form of

instead where b has a unit of m—!?
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Question 3.1.17 A chemical tracer P decays into another tracer Q, which in turn
reacts to produce another product R. Both reactions are first-order, and hence have
rate laws in form of

if] = —k[P]
19— k1p] - kel
@—kz[Q]

Initially, [P] = 1 and [Q] = [R] = 0. Express the concentrations of all tracers in
terms of 7. Find the time 7 where [Q] reaches maximum in terms of k1, k,. Briefly
describe what happens to ¢ if k; is much greater or smaller than k.

Question 3.1.18 Two armies A and B fight on a battlefield. The evolution of the
combat can be described by a system of differential equations using Lanchester’s
Law. Assume their attacking power can be described linearly by some constants
ka, kp, then we have the dealt damages as

% = —kp [B]
% = —ka[A]

If army A has 30000 men, army B has 20000 men, k4 = 1000 h1, kp = 2500h~ !,
determine which army would be eliminated first. At what time does this occur?
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CHAPTER 4

VECTOR AND VECTOR CALCULUS
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4.1 INTRODUCTION

4.1.1 VECTOR GEOMETRY

Vectors Vectors are mathematical objects that have magnitude and direction,
resembling an arrow. A vector is represented by a tuple of numbers, like (1,2,3)
and (4,6,3,3). Each of those numbers are the components of the vector and their
amount determines the number of dimension. For example, the vector (4,6,3,3)
is 4-dimensional. A vector is denoted by an arrow symbol or a bold letter, like vV
and v.

v=(1,2
s (1,2)

A 2D vector in the x-y plane.

Vector Addition, Subtraction, and Scalar Multiplication Vector addition and
subtraction is element-wise. This means that we add/subtract the corresponding
components each by each. It also implies that such operations are only valid for
vectors having the same dimension. Multiplying a scalar to a vector means all
components are multiplied by that scalar. Subtraction then can be viewed as addi-
tion with a (-1) factor.

Here are some notable properties of vector addition and subtraction.

U+v=v+i Commutative property of vector addition
—i=(—1)u
(G+V)+w=i+(V+w) Associative property of vector addition

Example 4.1.1 Leti = (1,—1,2),v=(1,3,3). Find #i+V and i — V.
(1,—-1,2)+(1,3,3)
(14+1,—1+3,243)

(2,2,5)

‘—}’

:i
I
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i—v=(1,-1,2)—(1,3,3)
=(1-1,-1-3,2-3)
= (0,—4,—1)

Graphical
representation:

Two vectors placed
head totailand
linked from the first
to the second.

v
w

Two vectors placed
tail to tail and linked

T~ from the second to
the first.

A\
w

Vector Addition (red+blue) and Subtraction (red-blue) visualized. The results are
the green vectors.

Example 4.1.2 Letii = (3,1,2), = (1,2,0). Find 2ii — 37.

2ii — 37 =2(3,1,2) — 3(1,2,0)
= (6,2,4) — (3,6,0)
=(6—3,2—6,4—0)
= (3,—4,4)

Standard Unit Vectors Vectors can be decomposed into standard unit vectors
which are vectors of length 1 along the positive direction of the axes. In 2-
dimensional and 3-dimensional space, we usually denote them as 7, j, k corre-
sponding to x-axis, y-axis, and z-axis respectively. For instance, (3,2,9) can be
written as

3(1,0,0) +2(0,1,0) +9(0,0,1) = 342 + 9%k
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k=(0,0,1)

i=(1,0,0)

X

Standard Unit Vectors along the axes.

Length of a Vector, Direction Length, or called norm, of a vector, denoted by
, 1s found by generalizing Pythagora’s Theorem. It is evaluated as the square root
of the sum of squares of each components. Direction of a vector is simply its unit
vector, which is the original vector divided by its length. Unit vector is usually
written with the arrow symbol replaced by a hat ™.

Example 4.1.3 Find the length and unit vector of v = (5,3,1,1).

7 = V/524+32+12+12
— /36

=6
.V
V=5
B
~Lsaan
_6 bl Y
5311
=& 666

Vector Products There are two types of vector product. One is dot product,
which takes two vectors and produce a scalar. Another is cross product, which
also takes two vectors but produce a new vector.

Dot Product Dot Product is the sum of products of the corresponding compo-
nents between two vectors, denoted by # - V. By definition, the length of a vector v
can be written as v V- V.
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Example 4.1.4 Find the dot product between i = (1,2,3) and V = (4,5,6).

v=(1,2,3)-(4,5,6)

= (D) +(2)(5)+(3)(6)
32

Property of Dot Product Some important properties of dot product are listed
below.

u-v=yv-iu Commutative Law of Dot Product
u-(V+w)=u-v+iui-w Distributive Law of Dot Product
u-(V—w)=u-v—u-w
(U+V)w=ud-w+V-w
(—V)w=id-w—V-w
Example 4.1.5 Verify ii- (V+w) =u-V+i-w, for i = (1,2,1), v=(0,1,1),
w=(1,1,3).
u-(v+w)=(1,2,1)-((0,1,1)+(1,1,3))
=(1,2,1)-(1,2,4)
= (1) +(2)2)+(1)(4)
=9
i v+iow=(1,2,1)-(0,1,1)+(1,2,1) - (1,1,3)
= (1)) +2)(1) + (1)(1) + (1) +(2)(1) +(1)(3))
=3+6
=9=i -(V+w)

Example 4.1.6 Prove cosine law by vector notation for the triangle with side
lengths of a, b, c.

— & =|@-B)P
=(d—b)-(a—b)
—G-di—b-di—ab+b-b Distributive Law of Dot Product
= |d)®+|b|*—2d-b Commutative Law of Dot Product

= |@|* + |B|*> —2|d]||b|cos 6
=a®*+b*—2abcos O
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Geometric Meaning of Dot Product Dot product is related to the angle be-
tween the two input vectors by

U-v=|u||vV|cosO

Then the dot product between a vector and itself is ¥- ¥ = |V}|. If the input vectors
are perpendicular, then its dot product is zero. Moreover, by Cauchy-Schwarz
Inequality, we have

N1
<l

—-1< =cosf <1

(N

Hence 0 in the cosine is always defined as a real number. Furthermore, the length
of projection of # onto V is given by

=

. UV
|pr0_]\}u‘ | ‘

The projection vector is then

lilcos®  projection

Projection of i onto V indicated by the blue line.

Example 4.1.7 Prove i = (1,2,4) and vV = (2,1, —1) are perpendicular to each
other.

l

)-(2,1,-1)
+2)(1)+(4)(=1)

(1,2,4
(1))
0

Since their dot product is zero, they are perpendicular to each other.
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Example 4.1.8 Find the angle between i = (—1,—2,3) and ¥ = (4,0,4).

cos 0 =

(=D#) +(=2)(0)+(3)(4

~—

Therefore, 0 = 67.8°.

Example 4.1.9  Find the projection vector of i = (1,4,6) onto V = (2,—3,5).

proj,ii = ¥
V]
_ (174a6)<27_375) (2 -3 5)
- (2,-3,5)-(2,-3,5) 7

where we use the formula || = V- ¥, next

i (D@+E(3)+O))
P (2)(2)+(_3)(_3)+(5)(5)(2, 3,5)
20

=-(2,-3,5
38(’ )
_ (20 =30 50,
197 19 719

Cross Product Cross Product produces a 3D vector which is perpendicular to
the two input 3D vectors, the direction of which is determined by the right-hand
rule. For i = (uy,up,u3) and Vv = (vi,vp,v3), the cross product is given by the
determinant
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Moreover, we have i x | = k, J X

*axb

»)
~o
ko
~.
k‘>

= (a1byc3 + bicaasz + crazbs) — (c1braz +ajcabs + braxcs)

Left: Demonstration of the Right-Hand Rule. (From Wikipedia) Right: Short-cut

for Calculating 3 X 3 Determinant. Computation of 2 X 2 Determinant follows
similar rule.

Example 4.1.10 Find the cross product of i = (2,1,1) and Vv = (—1,—1,2).
Also verify that the resultant vector is perpendicular to # and V respectively.

P
1

Therefore, the vector produced from cross product is perpendicular to #. Similar
goes for V.

Property of Cross Product Some important properties of dot product are listed
below.

UXV=—VXU Anti-commutative Law of Dot Product
Ux (V+w)=uxv+ixw Distributive Law of Dot Product
UX(V—W)=UxXV—uxw
(V) XW=UXW+VXW
(—V)XW=UXW—VXW

It should be noted that it is generally not true that (i X V) x

S
Il
<y
X
<l
X
S
N—

98



Handbook of Earth Science Chapter 4 - Vector / Vector Calculus

Example 4.1.11  Verify ii x (V+w)

i x Vi x w, forii = (1,1,2), ¥= (1,0, 1),

W/:(_17170)
i (VW) = (1,1,2) x ((1,0,1) + (=1,1,0))
:(17172)X(071’1)
i J ok
=11 2
011

ixV+iaxw=(1,1,2) x (1,0,1)+(1,1,2) x (—1,1,0))

I
D = = o~y

Geometric Meaning of Cross Product Similar to dot product, cross product
has its own geometric interpretation. The relation between the magnitude of cross
product and the angle between the two input vectors are given as

|u x V| = |u]|V|sin O

which is also the area of parallelogram formed by # and V. By extension, the area
of triangle formed by ii and ¥ is 3 |ii x V.

Area = (u) (vsin 8)
Cross Product and Area of Parallelogram.

Another observation is that if the two input vectors are parallel, the cross prod-
uct returns a zero vector.
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Example 4.1.12 Prove sine law by vector notation for the triangle with side
lengths of a, b, ¢ and angles a, f3, 7.

Area of the triangle can be expressed by three different cross products as below

> 1o 1
]5xb|=§|bx8125\5xﬁ]

| —

Then, we have
|| |b| siny = |b]|¢| sin ot = |€]|@] sin B
Dividing the equation by abc. we now have

sina  sinf3  siny

a b c

Triple Scalar Product The triple scalar product of i, V and w is i - (V x w). Its
absolute value is the volume of the parallelepiped formed by the three vectors.

A quick way to obtain the triple scalar product is to compute the determinant

upr Uy ug

ﬁ(VXW) =|Vy V2 V3
wip w2 w3
u
v X w Height =u cos 8
v
8
Area=|v X w|
w

Volume = |u - (v X w)| = |u] cos 8 |(v X w)|

Triple Scalar Product and Volume of Parallelepiped.

Example 4.1.13 Find the volume of the parallelepiped formed by i = (1,0,1),
7= (1,1,2), % = (3,2,5).
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The volume is computed from the triple scalar product as

The triple scalar product vanishes, which means that these three vectors are co-
planar, i.e. lying on the same plane.

Line and Plane The equations of line and plane in 2D and 3D space are related
to their normal vectors. If the normal vector of the line and plane are ai + b and
ai+ b ]+ ck respectively, then the equation must be in the form of ax+ by = k and
ax + by + cz = k. The reverse is also true. It can be readily seen in the example
below.

Example 4.1.14  Find the equation of the plane with a normal vector of 37 +4j +
5k, given that the plane passes through the point (1,2,6).

Any vector lying on the plane would be perpendicular to the normal vector. We

can express such vector by (x —1)i4 (y —2)/+ (z — 6)k where x,y,z lies on the
plane. Then, we have

(x=1)i4+(y—=2)]+(z—6)k)-3i+4j+5k)=0
3(x—1)+4(y—2)+5(z—6)=0
3x+4y+5z=41

whose coefficients are seen to be determined by the normal vector.

Distance of Point to Plane Distance of a point to a plane is the projection of the
vector which connects the plane to the point, onto the normal vector of the plane.
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Normal Vector N
A

o PomtP

Distance of point P to the plane is indicated by yellow color (projection of green
vector onto red vector). Meanwhile the black line is the distance of point P to the
straight line along the N direction.

Example 4.1.15  Find the distance of the point (2,3,5) to the plane x+2y+3z =
6.

From the equation of the plane, it can be inferred that its normal vector is i + 2] +
3k. Now we can choose any point on the plane, like (1,1,1). The required distance
is then the projection of the vector P = (2—1)i+(3—1)j+ (5— )k =i+2]+4k
onto the plane’s normal vector N=i+2 J+ 3k.

=21

B.

V|

(142]44k) - (14+2]+3k)
|i+27 + 3k|

_ (MM +2)2)+*)B)
V12422432

17

[projyP| =

2
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4.1.2 VECTOR CALCULUS

Vector Parameterization Components of a vector can be some functions of a
parameter such that as the parameter changes, the vector traces a curve in the
space. This technique is called parameterization, which can be used to represent
curves that are impossible to be described by a single equation.

Example 4.1.16 Find a parameterization for the line segment connecting (—1,1,5)
to (3,—1,3).

The vector connecting these two points is Vv = (3 — (—1))?—1— (—1— l)f—i— (3-—

5)k) = 4i — 2] — 2k. For any point (x, y,z) on the line segment, the vector between

(x,v,z) and the given initial point (xg,y0,z0) = (—1,1,5) would be parallel to V.

Hence the line can be represented by Alternative: Use
(3,—1,3) instead

vV of (—1,1,5) for

(—1,1,5) +1(4,-2,-2) derivation, with a
different range of

(—1+4r,1—2t,5—-21) ;

(x»}’,Z) - (XO;)’O7Z0) =
(%, 3,2)

where 0 < ¢ < 1. If it is an infinitely long straight line passing through these two
points rather than a segment, we have —oco < f < oo,

End Point Q

Tmitial Pomnt P

Origin

parameterization of a line segment, as t increases, the blue vector tV extends along
the v direction and the green vector traces a straight line as indicated by the big
grey arrow.

It is worthy to note that similar to the fact that a curve can be parameterized by
one parameter, a surface can be parameterized by two parameters.
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Alternative: Con-
sider a plane
with a normal
(4,-2,-2) and
find the corre-
sponding  plane
equation so that
(1,1,1) lies on
it. Subsequently,
find the intersec-
tion between the
line and the plane.

Alternative:  Let
x = 2sint and
y = 3cost such
that the ellipse is
still traced but at
a different start-
ing point and in
reverse direction.
Alternative:  Re-
place t by &kt
where k£ is a
constant, chang-
ing the speed of
moving along the
ellipse.
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Example 4.1.17 If the line segment in Example 4.1.16 is extended to an in-
finitely long straight line, find the distance of the point (1, 1,1) to the line.

We consider the vector linking any point on the straight line, let’s say (—1,1,5),
to the point (1,1,1) in question. The projection of this vector i = (1,1,1) —
(—1,1,5) = (2,0,—4), onto any vector parallel to the direction of the line, like
V= (4,—2,—2) we have found above, is

proj, i = %\7
(2507_4)(47 27 2)
= 4,-2,-2
16
= 5;(4,-2,-2)
8 4 4
=333

The displacement of the point from the line is then represented by (2,0,—4) —

. . 2 2 2
(%,—%,—%) = (—%,%,—%). Hence the distance is \/(—%) + (%) + (—%)
V84

3 -

L=1

Example 4.1.18 Find a parameterization scheme for the ellipse ;—z +% =1L

To do this we utilize the commonly used trigonometric identity,
sin?@ +cos” 0 = 1

It is apparent that if we let x = 2cost, y = 3sint, then the equation automatically
satisfy the identity. Hence we have (x,y) = (2cost,3sint). This would trace the
ellipse in an anti-clockwise direction. The readers can convince themselves by
graphing the vector with increasing value of ¢.

Example 4.1.19 Use a single equation to relate the parameterized variables x =
2t+3andy =412+ 1.

x=2t+3
_x—3
)
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Substituting this into y = 4¢% + 1, we have

2
x—3
=4 1
=4(F)
= (x—3)2+1
—x2—6x+10

Displacement, Velocity, Acceleration Vectors Any vector representing the po-
sition, or the displacement of an object, expressed in functions of time ¢, such as
5(t) = (x,y,2) = (t,2t,1?), can be differentiated component by component to ob-
tain the velocity vector. This is very similar to what we have seen in the last part
of Chapter 2 but generalized to vectors. Acceleration vector can be produced from
the velocity vector by the same manner.

On the other hand, integrating the components each by each turns an accelera-
tion vector to a velocity vector, and a velocity vector to a displacement vector.

Example 4.1.20  Given that the velocity of an object is ¥ = 3t/ +4¢2 ] + Sk. Find
its acceleration and displacement.

Displacement is found by Common mistake:
Forgetting to in-
5= /f}d; glude the integra-

tion constants.

= / 3tdti+ / 482dtj + / 5dtk
3 4

(Etz +Co)i+ (§t3 +Cy)J+ (5t +C)k

While acceleration is found by

. dv
a=—
dt
d(3t), d(4t*) . d(5).
= dt k
a T Ta Ty
=3i48t]

Example 4.1.21 Prove that centripetal acceleration of a circular motion is given
by r@? where r is the radius and o is the angular frequency.
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One of the possible parameterization for such circular motion is
x = rcos(wt —0)
y=rsin(wr—0)
§=(x,y) = r(cos(@t — 0),sin(wt — 6))

where 0 is some constant phase angle.

Acceleration 4 is found by differentiating 5 twice, which gives us

= dz‘? 2 2 .
d=—-= r(—w“cos(wr —0),—wsin(wt — 6))
= —r(oz(cos(wt —0),sin(wr —0)) = —ws

The magnitude of acceleration is then

@ =/ (~r@*cos(@r — 0))2 + (—ro?sin(wr - §))?

= ro?y/cos(@1 — 0))2 +sin(ar — 6))2 = ro?

Arc Length of a Curve The arc length of a parameterized curve, or in other
words, the distance travelled by the position vector along the path, from t = a to
t = b, by Pythagora’s Theorem, is

b 2 2 2

dx dy dz
dx2 L dv:+d2 = iy - — 1 d
/\/x+y+z /a\/<dl)+(dt)+(dt> t

Notice that

= — = —1 E— _—
"Car T a Tad T ar

b
/ 7dt
a

Example 4.1.22 Find the arc length of the curve x =1,y = /t, z =t, from t =0
tor =4.

we can rewrite the integral as

dtl dt J dt

106



Handbook of Earth Science Chapter 4 - Vector / Vector Calculus

Thus, the arc length is

/O4|v|d;:/o4,/(ziﬁ)2+<1)2dt
:Z?vg;:ﬁt

/‘4 1+4¢
= dt
0 2V1

Let u = +/t, then du = ﬁdt, it becomes

2
/ vV 1+ 4u?du
0

Now let u = 5 L tan 0,du= sec2 0d0, it becomes

u=2 1 1 u=2
/ V14 tan2 0(= sec’ 0d0) :—/ sec® 0dO
u=0 2 2 u

=0

where the integral is calculated as

/sec3 0do = /sec 0d(tan 6)

[secOtan O] — [ tanOd(sec6)

sec 0 tan 0 sec Otan 04O

[secOtan O] —

= [secOtan O] — /secQ sec’@ —1)d0O

sec Gdﬂ—i-/secede
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So we have
2/sec3 0do = [secGtanO]-l—/secOdG

1 1
/sec3 QdQZE[SGCGtaHQ]—I—E/SeCQdQ

sec O +tan 0

sec O +tan 0

1 1 [ sec?6+secOtand

= — Otan 0|+ —

2[sec an ]+2/ secO +tan 0
1

secO +tan0

1 1
= E[sec@tan@]—kE/secQ

1 1
zi[secetane]—i—z/ d(secH +tan0)

1 1
= E[sec@tan@] +§[ln|sece+tan0|]

Changing back the variable to u, it becomes

1 1
/sec3 0do = 5[\/ 14 4u?(2u)] + E[ln\\/ 1+ 4u? + 2ul|

Therefore, the required arc length is

2
1/1 1
/ Vit dddu =5 (5[2u\/1 +du2)} + Slnj2u+ V1 -|—4u2|](2))
0
1
=V17+ 7 In(4+V17)

Del operator Del operator is a crucial element of vector calculus. It can be
regarded as a vector consisted of partial derivative operators. In 3D it is V =

(%, a%, a%) Later on, we would see how it interacts with functions and vectors
to produce gradient, divergence, and curl.

Gradient and Directional Derivative Gradient of a function f(x,y,z) is de-

noted as Vf, which is a vector (%, 3—5, ‘3—?) pointing towards the direction of

greatest increase in f, hence comes its name. Directional Derivative is the rate of
change of the function f in the direction §, and is calculated as V f - §, which, upon
expansion, resembles Chain Rule for multiple variables.

Another property is that for a curve f(x,y) = c or surface f(x,y,z) = c, its gradient
vector is always normal to the curve or surface.
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Example 4.1.23  Find the gradient of the function f(x,y) = 2x*+3ycosy. Specif-
ically, calculate the gradient at (m,m), as well as the directional derivative along

the direction § = \[l +3 17,

of . of .
foa—ij

= 4xi 4 3(cosy —ysiny)j

At (7, 7), Vf = 4mi — 3. Hence the direction of greatest increase in f is the unit

vector —(47r 3), and the directional derivative along § = ‘[z +3 L7is

(4 )2 32

Vi-§=( 47rz—3ﬂ éH— ]3

=2V3n—
V3 2
Example 4.1.24 Find a normal vector for the ellipsoid f(x,y,z) = x* +2y* +
2 =4at(1,1,1).
Vf= 2xf-l—4yf+2zf<

Vf=2i+4j+2kat (1,1,1),s0 (2,4,2) is one of the possible normal vectors.

Vector Field, Divergence, Curl A vector field consisted of vectors, each as-

signed to a point across the space. Real-life examples are wind field and elec-

tric field. In three-dimensional setting, it is in the form of F = M(x,y,z)i +

N(x v,2)] + P(x,y,2)k where M(x,y,z), M(x,y,z), M(x,y,z) are functions of x,
z. Its property can be characterized by its divergence and curl.

/ w\'\
PEan
/////// BTt “‘
| ~1;'///
\ \\:/v/'
\\M/
M/

An example vector field F = —yi+ —y)J y)J.
Divergence is V - F = %A;’ —|— —l— %P Positive divergence means the net flux is
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leaving and negative implies the net flux is entering.

Curlis V x F , which expressed in determinant form, is

Jd J Id
dx dy 9dz
M N P

= (Py—Nz)“‘ (Mz_Px>f+ (NX_MYNA(

It outputs a vector which indicated the local tendency of rotation according to the
right-hand grip rule. For two-dimensional vector fields, only the kX component ex-
ists.

Demonstration of Right-Hand Grip Rule. The thumbs points in the direction of
curl. (From Wikipedia)

Example 4.1.25 Find the divergence and curl of the vector field F = Mi+ N7,
where M (x,y) =x—3y, N(x,y) = 3x+y.

v ﬁ_8M+8N
dx  dy
_8(x—3y)+8(3x+y)
- Ox dy
=1+1=2
]k
o d d d
M N P
[ ;] k
—_| 2 9 9
- ox dy dz
x—3y 3x+y O

~O(3x+y) d(x—3y) ~
= ox  dy Jk
= (3—(=3))k =6k
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Positive divergence and curl means that the flux is outgoing and there is an anti-
clockwise rotation throughout the region.

Example 4.1.26  Find the divergence and curl of the vector field F = (sinx)yzi+
xy? 22+ (x+ y)e*ZZIAc.

1 2.2 _
V.F— d((sinx)yz) N d(xy“z7) N d(x+y)e?
c9x ay 82
= (COSX)yZ+2xyz2 - 2(x—|—y)ze z
i J k
VxF = % ai a%
(sinx)yz xy?z? (x+y)e*
_ (8((X+y) —2? ) 8(xy2Z2)>l¢+<a((sinx)yz) B a((x+y)e—z2)) )
dy 9z 9z ox J
d(xy*z%)  9((sinx)yz) .

= (e7% = 2y%2)i + ((sinx)y — e %) j+ (%% — (sinx)2)k

Laplacian Laplacian is the operator V> = V -V which can be regarded as the
second-order derivative for a multi-dimensional function. For a function f(x,y,z),

V2f=V.Vf= ax2 azf +3 o f is computed by first evaluating the gradient then
taking the divergence of the gradlent.

Example 4.1.27 Evaluate the laplacian for f(x,y,z) = ¢*yz.

Vif =V (Vf)
= V- (e“yzi+ez] +e'yk)
fr—y exyz

Total Derivative and Local Derivative Recall Chain Rule for multiple vari-

ables, for a field quantity u(x,y,z,t) associated to a physical object depending on
time and space, we have

du Jdu Jdudx Jdudy Jdudz Jdu

- V-V
dt 8t+8xdt+8ydt+azdt 8t+v .
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where & dz is called the total derivative or material derivative, which is the rate of

change in u of the moving element being traced. On the other hand, % is the
local derivative, which is the rate of change in u locally at the fixed position. De-
scriptions using the total derivative and local derivative are called Lagrangian and
Eulerian respectively.

V-Vu= %% + 3? fg + ‘3’; fif is the advection term which accounts for the change

in u contributed by the movement of the element up or down the gradient.

Example 4.1.28 Given that a physical quantity u(x,y,?) is increasing every-
where at a rate of 3 per second. And its gradient Vu is i — 2] per meter. If an
element moves towards the south east at 4 ms—!, find the rate of change in u fol-
lowing the element.

This requires us to find the total derivative for the element. The velocity of the
element is

F=4p=4 —l—— =2V21—2V2]

The local derivative is 3 per second everywhere, and hence the total derivative is
computed as

du Jdu

dr ot V- Vu
=34 (2V2i—2V2))- (i—2))
=34+6V2

Example 4.1.29 A physical quantity u(x,y,?) tracing a moving object is chang-
ing at a rate of 5 per second. The object moves to the west at a speed of 3ms™!
and the gradient of the field Vu is —3i+ 7 per meter. Find the local rate of change
in u at the instant.

Its material derivative is 5 per second. The local derivative is then

Jdu du
R R A V/
ot dt veve
— (=30)- (=3i+7))
=5-9=—4
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4.1.3 LINE INTEGRAL AND MULTIPLE INTEGRAL

Line Integral A line integral is an integral integrated along a curve. Simple
integral like | f(x)dx can be viewed as line integral along the x-axis. To evaluate
such integral, we parameterize the path on which the integral is carried out, and
integrate in terms of the parameter. In three-dimensional case, it turns the line
integral into

s - ()5 - T

— [ syitar

where ds is a small line segment along the path and equals to /dx2 + dy? + dz?

Example 4.1.30 Integrate f(x,y) = x”y along the straight line y = 2x + 3 from
(0,3) to (2,7).

We start with parameterizing the line, one of the possible choices that is x = ¢,
y =2t +3, with 0 <t < 2. Then the integral is evaluated as

2
/f(x,y)ds:/ Xy dx? +dy?
0
2 2 2
dx dy
2
= (2t +3 — — ) dt
[reen) (%) +(5)
2
:/ (2t 4+3)\/ 12+ 22ds
0
2
=5 / 263 +38%d1
0

1
=\/§[§f4+t3]3
=16V/5

Example 4.1.31 Integrate f(x,y,z) = xy+ z along the curve consisting of two
sections, around the arc x> 4+y? = 1, z =0 from (1,0,0) to (0,1,0), and a vertical
line from (0,1,0) to (0,1,1).

We parameterize the two sections, which are x = cosr, y = sinr where 0 < r < %,
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and x=0,y=1,z=1t where 0 <t < 1. Then we calculate the two line integrals

as
z 2 2 2
2 ) dx dy dz
L= o/ (E i adl W
] /0 (cosrsinr+ )\/<dr) +(dr) +(dr> r
3
:/ cosrsinr\/(—sinr)2+(cosr)2+02dr
0
%
:/ sinrd(sinr)
0
1 z
[Esinzr]é
1
2
In- and
2
y
L= — +—= +— dt
2 \/ T +dt

:/ 1V 02402 + 12dr
0

1
:/tdt
0

Therefore, the required line integral is 1 + I, = % +5=1.

8=

Line Integral - Revisited Another kind of line integral that is commonly seen

is
fae, . - (dx dy dz
F.ds= | F- _ [ g (L
/ ds / (dx,dy,dz) / (dt’dt’dt)dt

In physics, it is usually used in work done calculation where the vector field is
a force field. Evaluation of such work done integral is similar to what we have
above.
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Example 4.1.32 For a helix parameterized as x = cos?, y = sint, z = % 0<t<
47, find fF“~d§, where F = yi +x] + ék.

4
dx dy dz

-ds = e (—,—=,—)dt
[Feas= [[ome (2.5

i

4
1
= /o (sint,cost,e%) - (—sint,cost, E)dt

%)dt

-

4
:/ (cos?t —sin®t +
0

4 1
= / (cos2t+ —
T

= [ sm2t+e7tr]

?—l\N

er)dt

4

0
—et—1

Conservative Field A vector field F is conservative if it can be written as V f
for some function f(x,y,z). A conservative field has the property that, its work
done integral from point a to point b can be re-written as

b b
/ﬁ-diz/ V- (dx,dy,dz)
a

/(af of of
dx’ dy’ 9z

bor of of
—L adx—l—a—ydy—f—a—zdz

=) (dx,dy,dz)

b
— / df = f(b) - f(a)

where we have used Chain Rule for multiple variables. It means that the work
done integral only depends on the value of f(x,y,z) at @ and b. Moreover, if the
work done integral is carried out along a closed loop, then it simply evaluates to
zero. A vector field is conservative if the curl is zero everywhere.

Example 4.1.33 Prove that F= V234 2xy23 ) + 3xy2z2f< is a conservative field.
Find the work done integral from the point (1,1,2) to (1,2,4).
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To prove that it is a conservative field, it is enough to show that

7 J d J
23 2y 3P
_(9Bx0%?)  9(2w7) - 0(°2)  IBx*P) »
U oy 9z 9z ox )7
3 2.3
L (0202) )N,
ox dy
= (6xyz% — 6xyz?) i+ (3y*2> — 3y°2%)j + (vz° — 292k

To find a function f such F = V£, we integrate the components as follows
/ y2Z3dx = xy*2 + F(y,2)
/ 2xyz>dy = xy*2> + G(x,2)
/3y2z2dx =xy’2 +H(x,y)

We choose F = G = H = 0 such that f(x,y,z) = xy’z>. And the required work
done integral is

£(1,2,4) = £(0,1,2) = (1)(2)°(4)* — (1)(1)*(2)°
=248

Multiple Integral Multiple integral is a type of integral that have more than one
integral signs, each integrated with respect to one variable. For two-dimensional
space, it is in the form of

[[ serasdy = [[ ixsyan

where dxdy = dA is the area of a small rectangle with length dx and dy, which are
small segments along the x and y direction. For three-dimensional space, it is in

the form of
//f(x,y,z)dxdydz://f(x,y,z)dV

where dxdydz = dV is the volume of a small cuboid with length dx, dy and dz.
To evaluate such integral, we have to identify the limits or boundaries, which can
depend on other variables, and iterate from the innermost to the outermost integral.
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Example 4.1.34 Integrate | 12 fol jdxdy inside the rectangle x = [0,1] and y =
[1,2]. Alternative: Inte-
grate with respect

| to y first.

2 2

IS R

1 1y 0
/”
12y

1 In2

= [zln)’]l =5

Example 4.1.35 Derive the formula for area of a triangle with sides length a and
b, with vertices at (0,0), (a,0), (0,b).

We evaluate the integral Alternative:
Evaluate
Jo y(x)dx Where

J] asdy= [[ sty)aa yx) = b by is

the altitude at x.

with appropriate limits and f(x,y) = 1 such that it represents the integrated area
inside the triangle. To set up the limits, we need to find the equation of the line
connecting (a,0) to (0,b), which is x = a — £y. If we choose to integrate with
respect to x first, then the limits of x are determined by y, specifically from x =0 Alternative: Inte-
tox=a—7gy. grate with respect
to y first, with the
limits from y =
0Otoy=>b-— %’x.
This is equivalent

First: Integrate along x-direction to the alternative
where the upper limit depends on suggested above.

Second: Integrate along
y-direction where the

limits are simply the |

fu q . ; v (edge of the triangle).
ey Represented by individual bars.
by the sum of all bars. .

Integration with respect to x then y in a triangular region.
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Hence the area of the triangle is

b pra—%y b a—ty
/ / a’xdy:/ [xly "dy
0 JoO 0
b
a
= [ (a=7y)dy
[

_ 4 2
=lay—5,5lo
1

ziab

Example 4.1.36 Integrate f(x,y) = x> +y? inside the circle x* +y* < 1.

As suggested in the previous examples, we can choose the order of integration
freely. As long as the integrand is continuous, the validity holds. This result is
called Fubini’s Theorem. We identify the limits depending on the order of inte-
gration, if we integrate along the x direction first, the limit of x should depend on

y and are +=/1 — y2, and after integrating along x direction, the limit of y would
be simply +1. Hence the integral is

2

Loy 2,2 PTI, VI
(x*+y°)dxdy = —x° 4 xy dy
1152 113 V12

—/1—y

1
2
=/ g(l—yz)\/l—y2+2y2\/1—y2dy

1

Let y=sin6, dy = cos 8d6, we have

1
[, Gumrimeatvize)o
(%1—s1n9\/ —sin?0 4 2sin? 0V 1 — sin? )cos@d@

SR

/n 3
")
/2 A )
— 3 cos 0 +2( 1 —cos? 0)cos“ 60 | d6
-2
:/2 ( g os49+200529)d9
7
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However,

/00549 = /0053 0d(sin6)

= cos’ Osin 6 — /sin 0d(cos’ 0)
= cos’ 95in9—|—/3sin29cos2 0do
:cos395in9+/3(1—00529)900529d9
:COSSQSiI’IQ-I-S/COSde—/3COS49d9
Hence,
/cos49:lcos39sin9—|—§/cos26
4 4

and

1
/c0529:/§(1+cos29)d9

1 1

Thus,

s
2

|
— NN

Wl

(_

(

cos* @ + 2 cos? 9) do

2

W &~
e

3.1 1 1 1
3 1 —_— —_— —_— 1 —_— —_— 1
cos 9s1n9—|—4(29+4sm29))+2(29+4sm26)

S|

W =

I
| — |

s 112
cos Gsme—i—iﬂ—i—zstG

(SE

Il
YRS

Example 4.1.37 Derive the volume of a pyramid with a square base of length a
and height 4.

Similar to what we do for calculating area, we want to find [ [ [ dxdydz with
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suitable limits, which are x = [-"25, 29, y = [-525,525] and z = [0, 4],
thus we have

h pheza h—za h plh=za
R 2 R 2 h 2 h—za
/ / ] _dxdydz= / / B dydz
0 h—z a 7%% 0 ,%Z% h 2
h,
h TZ% h—z
— a dydz
0 J-tEg h

/ AS1—72 2
Example 4.1.38 Find fol N =2 Jo e xyzdxdydz inside the part of a dome

located in the upper first quadrant as indicated by the limits.

1 rV1-22 1—72—y?2 1 ,V1-2
/ / /\/ ’ xyzdxdydz:/ / yz[lx2]0v 17227y2dydz
o Jo 0 o Jo 2
b= )
2/0 /0 Eyz(l—z —y“)dydz
1 V1-z2 1 3 3
:/0 /0 5 0z—yz" —yz)dydz

1
1 1 1 T2
= / [=y?z— 2 — —y4z]0 =24,
0

4 4 8

1

1 1, 15
= [ (22— +-Vd
/O(Sz 4z+8z)z
_12 14 161
=[76% ~16% T 5%
1
48
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Coordinate Transformation Sometimes we encounter multiple integrals that
is easier to be represented in another coordinate system. This raises the question
if we can do the integral in that coordinate system. Indeed, it is possible to do so,
with the help of the Jacobian determinant. If we can express x and y in terms of
new coordinates u and v, then the area differentials are related by

dxdy = |J|dudv
where
dx  dx
Ju dv

For three dimensional coordinates it follows the same essence.

Example 4.1.39 Integrate f(x,y) = x+y in the square bound by y —x = 0,
y—x=2,y+x=0,y+x=2.

The equations for the square suggests a transformation of u = y+x, v=y —x,
which implies that x = “5* and y = “F*. The new limits are then u = [0,2] and
v =[0,2]. The Jacobian is

9x  Jx dxdy 0Jxdy
% |~

Jdu dv

~ Qudv Iviu
9" a("gr)  I("FY) 9("F)
 Ju v v 0

LORCION

Subsequently the integral becomes

/ f(X,y)dxdy:/Z/Zf(u,t)|J|dudv
// u—v u+v>‘l|dd
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take the absolute
value of the Jaco-
bian.
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Example 4.1.40 Redo the integral in Example 4.1.36 by using polar coordinates.

Polar coordinates transformation is

x(r,0) =rcos6
y(r,0) =rsin6
r :x2+y2

Hence the Jacobian determinant is

% g |_oxoy oxoy
2 9T 9rde 90 dr

= (cos0)(rcos0) — (—rsin0)(sin0)
= r(cos® @ +sin’* ) = r
Thus the area differentials are related by

dA = dxdy = rdrd0

dA = (dr)(rde)

rd@

(t.0)

-

T

Graphical Interpretation of the Area Differential in Polar Coordinates.

The limits for the circular region are r = [0,1] and 6 = [0,27]. The integral is

then calculated as
21 1 2r 1
/ /rz(rdrdQ):/ /r3rdrd9
0 0 0 0
T 1 411
= [~7r"]d0
,

1 2n

1
21[9](2)”
- 1(27r)—ﬂ
4 2
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Example 4.1.41 Integrate f(p) = ll) inside a sphere 0 < p < 1 where p is the
radial distance, with azimuth angle 0 < 8 < 27 and zenith angle 0 < ¢ < 7. Spher-
ical coordinates transformation is

x(p,0,¢)=psingcosO
y(p,0,¢) =psingsin6
2(p,6,9) = pcoso

The Jacobian determinant is therefore

dx Jdx Ox

adp IO % singcos® —psin@sin@ pcos@cosb

g_ly) g—z % =|sin¢sin@ psingcos® pcos¢sinb

g_lz) 3—5 g_é cos @ 0 —psing
= —p?sin’ ¢(cos® 0 +sin® B) — p?sin ¢ cos® ¢ (sin? O + cos )
= —p?sin@(sin® ¢ + cos> @)
:—pzsin(])

The volume differentials are related by

dV = dxdydz = | — p*sin¢|dpd0d¢ = p*sin ¢dpdOd¢

o[
L
L
Ve
[

As a result,
T 1 1
/ —p?sinpdpdOd¢
o Jo P
T 1
/ psinpdpdOd¢
0
T
—p?]}singd0de¢
T

1
~sin¢d0d¢

ﬁn¢d¢

2wsinpd ¢

| = I\JI

"

nt[—cos|y =2m

Cylindrical coordinates are similar to polar coordinates but with an extra z dimen-
sion, and an area differential of rdrd0dz.
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Surface Integral Similar to line integral, we have surface integral which inte-
grates a function on a surface. Two-dimensional surface in a three-dimensional
space can be explicitly defined as z = g(x,y), however there are other cases using
other coordinates, or an implicit equation. Surface integral of a function f(x,y,z)

is written as
/ f(x,y,2)dS
R

where dS is called a surface element representing an infinitely small area on the
integration surface R. We would see how to obtain dS in the next example.

Example 4.1.42 Integrate f(x,y,z) = xyz, on the surface z = x+y with x = [1,2]
and y = [1,2].

We want to express dS, given that x increments by dx and y increments by dy.
If x increases by dx, then the surface vector moves by dxi + %dxk = (1,0,zy)dx

and similar for y we have dy; + Za’yk (0,1,zy)dy.

Z glx,y)

(dx, 0, zx dx) = (LSUNETIR /\
ey, zv dv) = (0,1, gv) dy

~
~—
dx /\Ih\

y

X

Surface Element in terms of dx and dy on the x-y plane where the surface is pro-
Jjected onto.

Thus the area of the surface element is the magnitude of their cross product

Pl

(1,0,z¢)dx x (0,1,zy)dy =

S =~
é“

J
0 2z, |dxdy
1

( ; Zy] + k)dXdy
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whichis \/(—zx)2 + (—zy)? + 12dxdy = | /22 + 22 + ldxdy = V12 4 12 4 1dxdy =
\/§dxdy.

Alternatively, using the property of gradient,

\%

_ Vel 4
Vg-N|

where g(x,y,z) = ¢ defines the surface and N is the unit normal vector of the

projection plane. In this question, g(x,y,z) =x+y—z=0and N = k if we choose

x-y plane as the projection plane, and thus

Y

Vg -k
(1,1,~1)]

— dxd

(1,1,=1)- (0,0, 1)]

= \/gdxdy

ds dxdy

On the surface, f(x,y,z) = xyz = xy(x+y). The integral is then

//R f(x,y,2)dS = /1 i /1 2xy(x+y)\/§dxdy

2 2
:/1 /1 V3(x%y 4 xy?)dxdy
2 15 15909
=/ V3[3y+ 5%y dy

2
7 3
:/1 V3(3y+3)dy
75,1 3
—\/3[= -
\/_[6)’ +2)’ I2
_ 75 1 3
—\/§[6y —|—2y 12
— 73

Example 4.1.43 Integrate f(x,y,z) = x>+ yz on the parameterized diamond-
shaped surfacex =u+v,y=u—v,z=v—u, where 0 <u <land 0 <v < 1.

Similar to the idea in previous example, we want to find how the surface vec-

tor moves when u and v changes by du and dv. They are (%, %, %)du and
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(%, %, %)dv respectively. The magnitude of their cross product forms the sur-

face element as
ds = |(xu,yu,zu) X (xV7yV7ZV>|dudV

In this case,

i ]k
(xmyuvzu) X (xwyv,zv) =1 1 -1
1 -1 1

=272k

Thus the surface element is

ds = \/(—2)2 + (—=2)2dudv = 2\ 2dudv

And the integral is

1 1
/O /0 (U492 + (= v)(v— ) (2v/2dudv)

1 1
— / / 8vV2uvdudv
0 0

1
1
:/ 8\/§v[—u2](l)dv
0 2
1
:/ 4+/2vdy
0

= 4Va
=22

Surface Integral - Revisited Just like line integral, there exists another kind of
surface integral called the flux integral, which measures the net flux across a given
surface. For a vector field F and an oriented surface with a unit normal vector A
and surface element dS, the flux integral is

//ﬁ-ﬁdS://ﬁ-dE
R R

where F - A gives the flux across the boundary per unit area. In two-dimensional
space, the flux integral retains the same form with dS replaced by ds refers to a
small line segment along the curve.

126



Handbook of Earth Science

Chapter 4 - Vector / Vector Calculus

Example 4.1.44 For a vertical plane x =1, 0 <y < 3, 0 < z < 3 which is
oriented towards the positive x-direction, find the flux across the plane if F =

yzf +xz f + xylAc.

The oriented surface has a unit normal vector of (1,0,0) everywhere. Project

the surface onto the y-z plane, it is easy to see dS = dydz, thus we have

33
//F-ﬁdS:/ / (1,0,0) - (yz,xz,xy)dydz
R 0o Jo

[

1
vzdydz
0
1
= | 5z
/0 27 0

Example 4.1.45 For a surface z = x*> 4+ y?, within the circular region x> 4+y? < 1,

find the flux under the vector field F' = x1/x2 + y2i + yy/x2 +y2].

We follow the similar procedure of Example 4.1.42 and find 7idS as

v
§ _JA

AdS = —°
Vg N|

the only difference from the formula in Example 4.1.42 is that |Vg| becomes Vg,
with g(x,y,z) = x%> +y> —z=0. The formula in Example 4.1.42 finds dS but here

we want 7dS. Using x-y plane as the projection plane, we have

%
AdS = —2 _dxdy
Vg k|

(2X7 2}7, _1)

|(2X,2y,—1) ’ (0707 1)'
= (2x,2y,—1)dxdy

dxdy
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However, we want the upward direction being the positive direction, so we use
idS = (—2x,—2y, 1)dxdy instead. The integral is

. 1 v/ 1-y?
//F-ﬁdS:/ / (x\/x2+y2,y\/x2+y2,0)-(—2x,—2y,1)dxdy
R 1 y
/ / X2 +y?)/x2 + y2dxdy

Using polar coordinates, it now becomes

2 rl 2r 1
/ / (=2r)rdrd@ = / / —2r*drd6
0 0 0 0
2r
251
= —=r°]}d6
JR!
2m
2
:/ —=d#
o 5

2
—5[9](2)ﬂ

_47r
5

Green’s Theorem For line integral or flux integral along a closed loop in two
dimensional space, Green’s Theorem states that they can be re-written using curl
or divergence which allows easier computation, under the condition that the vector
field has continuous first partial derivatives. For a vector field F =Mi+Nj, the
curl form of Green’s Theorem for work done integral is

ygﬁ-dizngdquNdy://(aN aM)dxdy
c C R\ Ox dy
://(VXF)-kdxdy
R

with the work done integral carried out in anti-clockwise direction. Meanwhile
the divergence form of Green’s Theorem for flux integral is

%F nds—%Mdy Ndx—//(a—M—I—a—N)dxdy
://V-Fdxdy
R
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where 7 is the outward unit normal vector and the flux integral represents the out-
ward flux. Here jﬁc means integration along the closed loop C and R is the region
enclosed by C. This link gives an illustration of the curl form of Green’s Theorem.

We shall see that these two forms of Green’s Theorem are special cases for Stokes’
Theorem and Divergence Theorem which are to be discussed later.

Example 4.1.46 Find the work done integral along the closed loop x> +y*> = 4

in anti-clockwise direction under F = Mi+ N 7, where M = y? and N = x2.

We apply the curl form of Green’s Theorem and obtain

%ﬁ -ds = // (aN 8M) dxdy Green’s Theorem
c R\Ox dy
2 24/1—y2
= 2x —2y)dxdy
/2 /zm( )

Using polar coordinates, the integral becomes

2n 2
/ / 2(rcos® —rsin®)rdrd6
0 0

If we choose to integrate with respect to 6 first, it can be readily seen that the
integral is zero.

Example 4.1.47 Find the inward flux across the square x = [0, 1], y = [0, 1] with
F=Mi+Nj where M=1—xand N=1—y.

We apply the divergence form of Green’s Theorem and have the outward flux

as
oM d
§I§F nds = // ( N) dxdy Green’s Theorem
/ / 1)dxdy
:—2/ / dxdy
0 JO
=-2

Since the question requires the inward flux, we add a negative sign and the answer
is 2.
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Alternative: Eval-
uate the line
integral  directly
by using the
parameterization
x = 2cost,
y = 2sint,
0<t<2m.

Alternative: Eval-
uate flux across
each edge and add
them up.

Common mistake:
Forgetting to take
into account of the
orientation.
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Alternative:

Simply use the
circular  region
¥ +y><1,z=0.

This reduces
Stokes’ Theorem
into Green'’s
Theorem.
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Stokes’ Theorem Stokes’ Theorem is an extension of the curl form of Green’s
Theorem, which says that for any work done integral along the closed loop C in
three-dimensional space, we have

ygﬁ-dfz//(Vxﬁ)-ﬁdS
C R

where R can be any surface having C as the boundary and 7 as its unit normal
vector with its direction determined by using the right-hand grip rule on the inte-
gration loop C. We would see how it works in the next example.

In addition, we see that if the curl is zero, then by Stokes’ Theorem the work
done integral along any closed loop would be zero, which constitutes a conserva-
tive field as we have discussed earlier.

Example 4.1.48 Integrate F = zi +x/ + yk as a work done integral along the
circle x2 4+ y2 =1, z =0, in anti-clockwise direction.

The curl is
ik
VxF=|4& 2 &
Z Xy
=i+]+k

For demonstration purpose, we choose the half-spherical surface g(x,y,z) = x> +
y?*+2z> =1, 2> 0 to be used when applying Stokes’ Theorem, and project the
surface onto the x-y plane to do the integration, where the procedure can be refer-
enced from Example 4.1.42, and therefore we have

%ﬁ-d?z//(Vxﬁ)-ﬁdS Stokes’ Theorem
C R
1 v/ 1-y? Vg
= (1,1,1)' —dxdy
—y Vg -kl
2x.2vy.2
// 1,1,1 ) 202022 4
val y 2z
// —|— +l)dxdy
1 l—y
1152 /1 —=x% —y?
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We use the fact that both = are odd functions and the inte-

and ——
\/l—xz—y2 \/1—)62—y2
gration region is symmetrical to eliminate them. Hence the integral is simply the

area of the circular region

/_11 /_\/\/T—y;dmy = //R dA =1

~

Example 4.1.49 Given that the curl of F = (z —y)i+ (x —2)j + (y — x)k is
V x F =(2,2,2). Find the upward flux of any arbitrary surface that has a square
boundary —1 <x < 1, —1 <y < I, z= 0 under the vector field V x F =2 +2j +
2k.

We should be careful that the vector field in question is V x F not F. Never-
theless, we can use Stokes” Theorem to relate the upward flux under V x F' and
line integral of F', which is

//(vXﬁ).ﬁds:}zﬁﬁ-dy
R C

where left hand side is exactly what we want, but cannot compute directly due to
the arbitrary nature of R, so we proceed to calculate the right hand side, which

gives us
ygﬁ'dfzyg(z—y,x—z,y—@-ﬁ
c c

Breaking the boundary into four edges, calculating the corresponding line integral
each by each along anti-clockwise direction, and adding them up gives the answer.
For the right edge where x = 1, z = 0, the line integral is

1 1
/ (—y.1.y)-(0.dy,0) = / ay=plly

1

Stokes’ Theorem

=2

The evaluation for other edges follow similar procedures, and the final answer is
2424+2+2=8.

Divergence Theorem Divergence Theorem is a generalzed version of the diver-
gence form of Green’s Theorem, which states that the outward flux integral across
a closed surface R is related to the divergence by

#ﬁ-ﬁdsz///v-ﬁdv
R D

where D is the volume enclosed by the surface. If the divergence is zero every-
where, then the flux across any closed surface would also be zero.
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Alternative: By
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Stokes’ Theorem

once more time
to relate the two
integrals to any
flux integral with
a fixed integration
surface chosen
freely.



Alternative:
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Example 4.1.50 Find the outward flux across the cylinder x> +y?> =4,0 <z < 3
under the vector field F' = 2xi + 5yj + 8zk. Also, find the flux across the curved
surface of the cylinder.

The divergence is

d(2x) d(5y) J(8z)
dx + dy + dz

Hence by Divergence Theorem the required outward flux is

# F-AdS = /// V.Fav Divergence Theorem
R D
=15 /// dv
D

where [[[,,dV = m(2)*(3) = 127 is simply the volume of the cylinder and thus
the outward flux across the cylinder is 1807.

V.F= =245+8=15

The flux across the curved surface can be found by subtracting the flux across
the cylinder by the outward fluxes on the top and bottom. Outward flux on the
bottom z = 0 is

// (2xi +5y] +8(0)k) - (0,0,—1)dA =0
bottom
Meanwhile the outward flux on the top z =3 is

2xi+ 5y +8(3)k)-(0,0,1)dA = 24mdA
//mp< +5yf+8G)) - (0,0,1) //mp”
=24(n(2)?) =967

Thus the flux across the curved surface is 1807 — 967 = 84r.
Example 4.1.51 Find

gfé (x* 42y* +32%)dS
on the spherical surface x> 4+ y? +z> = 1 of radius 1.

Notice that the unit outward normal vector of the spherical surface is simply
(x,¥,z). Then we are able to rewrite the integral as

#F.ﬁdsz #(x§+2yj+3zic) - (xi+y] +zk)dS
R R
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then by Divergence Theorem, we have Alternative: Eval-
uate the surface

# (xi+2y] 4 32k) - AdS = /// V. (xi+2yj+3zk)dV Divergence Theorem integral directly
R D by breaking the

—6 /// AV surface into upper
D half and lower
4
_ 6(§ﬂ(1)3) _3r half.

It is noted that both Stokes’ Theorem and Divergence Theorem can only be ap-
plied if the first partial derivatives of the vector field are continuous as for Green’s
Theorem.
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4.1.4 MISCELLANEOUS

Helmbholtz’s Theorem Helmholtz’s Theorem is a crucial result in vector calcu-
lus which states that, a smooth vector field can be decomposed into

F=Vo+VxA

if the divergence and curl of F tends to zero when approaching infinity distance. A
physical interpretation of the two terms on the right is the divergent part and rotat-
ing part of F respectively. It can be shown that the divergent part is non-rotating,
and the rotating part is non-divergent, i.e. VX V¢ =0 and V - (V x X) =0, orin
the other words, curl of gradient and divergence of curl are both zero.

By extension, if F itself is non-divergent, then only the rotating part remains and
it can be written as V x A. Furthermore, if F is two-dimensional, for example, a
horizontal flow (u,v,0), then it can be written as V x (0,0, y), the curl of a vector
aligned in the vertical direction. Expanding the expression, we have

_ 9y
YTy
_dy
YT ox

where a negative sign is added by custom. Y in this case is often referred to as the
stream function.

Example 4.1.52 Verify that if we rewrite a horizontal flow using stream func-
tion, then it is non-divergent by itself.

To this end, we only need to show that the divergence is zero. Using stream
function, we have

u o
ox dy Wox T Yoy

=0

where we have used the Clairaut’s Theorem, allowing us to switch the order of
partial derivatives.
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4.2 VECTOR/ VECTOR CALCULUS IN ESSC3200

4.2.1 EQUATIONS OF MOTION

Example 4.2.1 Express Pressure Gradient Force using vector notation.

Consider an air parcel with size 6x8ydz, along the x-direction the net force per
unit mass due to pressure difference on the left face A and right face B is

1
(pa — pB) 8y6z

Fo=—
m
— ( +@8) 8yd
Pa—(pa+5-0x) | 0y0z

1

m

where we expand pp using Taylor’s series to the first order, subsequently

10
F = ———p5x5y5z
m dx
1 ap
=——————0x0y0
pOx8ydz dx royos
_1dp
p ox
dy / /
—> e | <O
p, / / p,=p, + 9p/dx dx
dx
Mass = pdxdydz
Illustration of Pressure Gradient Force.
Similarly,
10
F=—-2P
p oy
10
p—_Lp
p 0z
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Hence

F=Fi+Fj+Fk
1 (dp, dp. dp-
O N e
p\dx dy” 09z

1
p

Example 4.2.2 Prove that the expression of Coriolis Force is —2Q %V,

The radial component of Coriolis force is found by considering the centrifugal
force for a tangential motion with a velocity U relative to the rotating frame, which
is

2 U, 2 U?
Wyps = QL+ 0=Q+ % is the angular velocity observed in the absolute frame. The
terms 2QU is the desired radial component of Coriolis Force. The last term is the
curvature term.

Relative Angular
Velocity = v/t

/

. Final Angular
Rotation of Velocity = Q + v/t
Earth=Q

Angular velocities of an air parcel in the rotating frame and inertial frame.

For an air parcel which is at rest in the rotating frame and has an absolute velocity
Uaps = RQ initially, Conservation of Angular Momentum requires that under a
small radial displacement dR and thus a change in the relative tangential velocity
dU, RU,s remains the same, and we have

RUys = (R+dR)(Q(R+dR) +dU)
QR? = QR? + 2QRdR + QdR? + RAU + dRAU

where the new Uy, at the right hand side comes from adding the would-be veloc-
ity at R+ dR caused by rotation of the frame to dU.
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Neglecting second-order terms and take the time derivative, we have the tangential
component of Coriolis Force as

2QRIR+RdU =0

dU = —2QdR
U _ 50 _ _sqy
dt dt

where V is the radial velocity.

Z

Angular Momentum L = ru,,

. L = (r+dr)(yfdu)
G

au

Angular Momentum before and after the displacement.

Here we use the right-handed cylindrical coordinate systems with unit vectors
R, 0,2, where R and 0 represents the radial and azimuthal direction and 2 is along
the axis of rotation. The radial velocity and tangential velocity are then expressed
in vectors VR and U . Notice the notations for velocities are different from those
usually defined in a local coordinate system. Earth’s angular velocity Qs simply
QZ. Now expand 20 x v, we have

20 x7¥=-202x (VR+UO +W3)

~—~

=-2

<O
T o>
gbl\»

=2QUR-2QVH

which is consistent with the above findings. Despite using a cylindrical coordinate
system to prove, the formula holds for any other right-handed system.

Example 4.2.3 Find the expression of Coriolis Force under the local coordinate
system i, j, k, which represent zonal, meridional, and zenith direction respectively.
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cospjtsmek

\__/

Q expressed in terms of | and k.

In the local coordinate system, Q= Qcos Q] —|— Qsin (pk where ¢ denotes the lat-
itude. With the velocity given by ¥ = ui 4 vj + wk, we have the Coriolis Force
as

~ ~ ~

. i J k
—2QxV=-2|0 Qcos¢p Qsing
u 1% w

= (2Qsin Qv —2Qcos ew)i — 2Qsin Quj +2Q cos Quk

If we consider motions on the horizontal plane only, then the expression of Cori-
olis Force is reduced to
Feor = 2Qsin @vi — 2Qsin ouj
= fvi— fuj
= —f/% X \7[-]

where f = 2Qsin ¢ is the Coriolis parameter, Vg is the horizontal velocity.

To conclude the three examples above, the equation of horizontal motion is

dvy 1 A -,

—— =——Vyp—fkxvg+F

7 p 1P Jkxvy +Fy
where F, '+ denotes friction, Vi = ( gx '3y ,0). It is noteworthy that while they are
called forces, their expression actually refers to acceleration, i.e. force per unit

mass. We also convenient leave out the curvature terms.

Example 4.2.4 For a 1500kg car moving eastwards at a speed of 20ms™! at
35°N, find the Coriolis Force acting on it in terms of local coordinates.
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Coriolis Force acting on the car per unit mass is, using a cylindrical coordinate
system as in Example 4.2.2,

—2Q % V= —2Q2 x uf
= 2QuR
=2(7.292x107°s71)(20ms R
— (0.002917ms )R
Converting to the local coordinate system, we have
R = —sin@j+cos @k
Hence the required force is
F = (1500kg)(0.002917ms~2)(—sin(35°)j + cos(35°)k)
= (=2.51N)j + (3.58N)k

Example 4.2.5 For a pressure field p(x,y) = po + p’sinxcosy, find the flow ve-
locity at (1,1) if the flow is under geostrophic balance, i.e. the pressure gradient
force is balanced by Coriolis Force.

Geostrophic balance implies that the equation of horizontal motion takes the form

dvy 1

— = Vyp—fhxviy =0
” o VP Jkxvy
Taking the cross product kx on the equation of motion, we have Alternative: Write
o 1. out the equation
—fkx (kxVg) = EkXVHp of motion in x and

| y directions.
f\_/”H = —]2 X VHp
P
bwd 1 7
Vg = —k x VHp

fp

where we have used the vector identity & x (k X ¥) = —¥ if ¥ has no k-component.

In the question,

adp, dp .
v,y 2Pr, 9P
HP 8xl+8y]

= p/cosxcosyi — p’sinxsiny]
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Hence we have

—

Vi = —k x (p’ cosxcosyi — p sinxsinyj)

(p'sinxsinyi+ p’ cosxcosy;)

b
Ip
b
fp

and therefore the flow velocity at (1,1) is simply (0.708%,0.292%).

4.2.2 CONTINUITY EQUATION

Example 4.2.6 Express the continuity equation, i.e. the conservation of mass,
in vector notation.

Consider a volume element fixed in space with the size 6x8ydz. The mass con-
tained inside the volume is p 6x8ydz. The change in the mass caused by advection
in x-direction is given by the difference in flux on the left face A and right face B
as follows

(%—’f) — ((pu)a — (pu)s) 8y

= (s~ (pua-+ P 5)3v6:

=— 9(pu) 0x6ydz
dx

where we expand (pu)p using Taylor’s series to the first order. It is noted that
local derivative instead of material derivative is used for the expression of change
in mass is because the volume element considered is fixed in space.

dy

Incoming Flux =p u_ > a5 > Outgoing Flux =p,u, =
J pu + d(pu)/dx dx

dx

Mass = pdxdydz

lllustration of fluxes across the volume boundary.
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Similarly,
odm\ _ d(pv)
(E)y—— ay 5x5y5z
odm\  d(pw)
(E);— gz Ovovos

Then, we conclude the total change in mass is given by

am_ alpu) dpv) alpw)
o~ Tox Toy T gp )odver

Since mass is just pdxdydz and the size dx0ydz is fixed, it simplifies to

a—p6)c6y5z = _(8(pu) + I(pv) + I(pw) )0x8ydz

ot dx dy dz
dp _ d(pu) d(pv) Jd(pw)
or —( dx + dy + dz )
ap -
o9 —V-(pV)

which means that local change in density is caused by the divergence of the flux

pV.

Under the special case of constant density, the continuity equation is reduced to

V-y=0
ou v ow_,
ox dy dz

) o ) 2
Example 4.2.7 Given a homogeneous fluid, if u = ugcosxsinz, v =vge ", find
the expression for the vertical velocity w.

In a homogeneous fluid, the density is constant, hence from the continuity equa-
tion we have

o __(du, v

dz  dx Jdy

ow N -
—— = upsinxsinz+ 2voye
dz
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Integration on both sides gives

w= /(uo sinxsinz+ 2v0ye_y2)dz
W= —upsinxcosz+ 2voyze_y2 +wo(x,y)

where wy(x,y) is some function that depends on x, y but does not depend on z.

4.2.3 ADVECTION

Example 4.2.8 At a weather station, the temperature falls at 0.02°C/km to-
wards the north-west direction. The wind is blowing from the west to the east
with a speed of Sms™!. Given that the air is being heated by radiation at a rate of
0.5 °C/hr, find the local temperature change at the station.

The relation between local derivative, material derivative and advection of tem-
perature is

aT dT

— = _%.VT
ot dt Y

In ST units, V = (5,0) VT = (2co0s(45°) x 107> —25111(45") x 1077) = (1.414 x
1075,—-1.414 x 1075), and for the air I = 25 = 1.389 x 10~%. Then the re-
quired answer is

oT

-, = 1.389x 10 4 (5,0)-(1.414%x 107>, —1.414 x 107°)

=6.819x107°°C/s

4.2.4 CIRCULATION

Example 4.2.9 Derive Kelvin’s Circulation Theorem.

Notice the integration is done in an anti-clockwise direction. Starting with Chain
Rule, we have

dC dv ds
- —d d
dr dt ds = S+§£CV )
dv
.d_"
La
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The second term vanishes because

ygmug) - yév-d(ﬁ

- ﬁéid(v-m 0

since the integral over a scalar around an closed loop is zero. Subsequently, using
the equation of motion for an inviscid fluid, we have

dc 55 1 1 1
—=Qp(——Vp—¢ -d?z?{——Vp-dE’:f——dp
dt C( p ) c P c P

as the gravity g is a conservative force. If p is a function of p only, which means
that the atmosphere is barotropic, then

dc
=0
dt

since it can be written as a closed integral of a scalar function solely in p.

Example 4.2.10 By Kelvin’s Circulation Theorem, derive the change in circu-
lation caused by land-sea temperature contrast which leads to land-sea breeze.

Kelvin’s Circulation Theorem is

d d 1 RT
4 V-dfz—cz—jﬁ—dpz—gg—dp
dt Jc dt cp cp

in which we apply the equation of state.

For an afternoon case where the land has a temperature of 7; = 28°C, the sea
has a temperature of 7; = 25°C, both assumed to be roughly constant with height
in the boundary layer, the change in circulation along a closed curve across the
coast between p; = 1000hPa and p, = 900hPa is then

dC % RT
dt c P
__ yﬁ RTd(Inp)
c
P> P
= —/ RTd(Inp) —/ RTd(Inp)
P

1 P2

= [" k= T)d0np)
p

2
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Substituting the values gives the answer as

1000
900

If the distance between the land and sea is L = 100km = 1 x 10° m, then the
vertical distance between the two pressure levels is relatively negligible, and hence
we can estimate on average the rate of change in the wind speed perpendicular to

the coast by
— = ;5 -ds = 2L—

dv 90.72m?s ™2

dt 2x10°m
Additionally, the change in circulation can be expressed in a more convenient
form, even when the temperature is dependent on pressure, as

P2 P1 2(p2) z(p1)
e
p P p2 Ps dpy) P97 (p2) pf 0725
Z(Pz)
= _/ —pPi18 le / vg dZs
z(p1) Ps
2(p2)
= / gdz — / gdz
z(p1) z(p1)

= g(Az — Azy)

where 7 is the geopotential height.

RATA(Inp) = (287Jkg ' K1) (3K)(In ) =90.72m*s 2

and hence

—4.54% 10 *ms 2

Example 4.2.11 Derive Bjerknes’ Circulation Theorem.

Here we use C to denote the relative circulation and C, the absolute circulation,
similarly v the relative velocity and v, the absolute velocity. By Kelvin’s Circula-
tion Theorem, we have

dc, d
o4 55— e L o

where the cross product between the Earth’s angular velocity and the displacement
vector from Earth’s center Q x 7 represents the velocity contributed by the Earth’s
rotation. By Stoke’s Theorem, its integral is then

yé(fzx?)-d;://]e(w (Qx7))-AdA
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Notice that
Q x 7= Qrcos 00

where @ is the latitude and  is a unit vector in the azimuthal direction under the
spherical coordinates. We use the following formula without proof to compute its
curl

] rcos @@ ro 7

O~ 7 — d d d
Vx(er)—rzcos(P 55 35 >
(Qrcos@)(rcosp) 0 0

= 2Q.cos QP +2Qsin oF = 20

For a small area enclosed by the curve, we have

dC, d d 2 o
% I ds+— (er)-ds

_7§1p_d_c+z//m
ch

dC n
<. gé pdp—aam-nm)

where we apply Kelvin’s Circulation Theorem on the absolute circulation.

Example 4.2.12 A cylindrical air column in a barotropic atmosphere at 35°N
has a radius of 100km. If it is initially at rest and contracts such that its radius
becomes 50km, find the mean tangential velocity at the perimeter.

By integrating Bjerknes’ Circulation Theorem, we have
AC = —(2Q-7)AA

the — gSC Il)d p term does not appear due to the barotropic assumption. Substitution
gives
AC = —2(7.292 x 10~ rad/s) (sin(35°)) (7 (50000m)? — (100000 m)?)
=1970966m?s ™!

and because
ACzA%T/’-d?z 27rrv”

we have the final answer as

AC  1970966m?s~! |
"I 270 T T22(50000m) e
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4.2.5 VORTICITY

Example 4.2.13 Find the expression for vorticity, which is a local measure of
rotation and defined as circulation per unit area when the region is infinitesimal,
ie.

i $v-ds C

im ——— = lim —

A—0 [[idA  A-0A
Similar to circulation, absolute and relative vorticity can be defined. Just like how
we derive Bjerknes’ Circulation Theorem as in Example 4.2.11, we have

o JeacdS L fdS el @xT)dS

A—=0 dA A=0 dA A—0 dA

V X ¥,) - AidA V x ) - AidA 20 - AdA
lim ffR( R — lim ffR( V)7 1 lim ffR n
A—0 dA A—0 dA A—0 dA

where the second term on the right again manifests the rotation of the Earth and
we use Stokes’ Theorem. Since A tends to zero, then we conclude for any arbitrary
location

(VX)) = (VXV)-A+2Q- 7

in which the absolute vorticity V x ¥, is related to the relative vorticity V x .
For synoptic scale motion, we only need to consider the vertical component of
vorticity, hence 71 = k, subsequently, we have

N=C+2Q k=C(+2Qsinp=C,+ f

where 1 and ¢ represents the vertical component of absolute vorticity and relative
vorticity, and the Coriolis parameter f is the planetary vorticity. Note that

A
A Jdv  du
_ = _ d d Jd | _
C=(VxV)-k=k:| 50 & % ~ox oy
u 1% w

Example 4.2.14 Derive the barotropic potential vorticity equation in the shal-
low water system.

By Kelvin’s Circulation Theorem, and the fact that vorticity is just circulation
per unit area, we have

d d

d
EC“ = E(WA) = E((CJrf)A) =0
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for a fluid column in a barotropic and shallow water environment, where hydro-
static balance holds, so we notice that the horizontal pressure gradient force

p=—pgz+ps(x,y)
9p _ 9Ips(x,y)
ox ox

is constant with height if the fluid has a homogeneous density. By the virtue of
geostrophic balance, then the velocity of the fluid column and the vorticity are
constant with height too, which indicates the fluid column will move as a whole.
Therefore, Ah is also a constant following the flow, and

d d (E+f)Ah, d L+ f
= A= — (=2 Sy 22 S
S((C+pa) = S (PR = 25
In a shallow water system, we also have from the continuity equation for a homo-
geneous fluid

)=0

du N adv N ow
ox dy dz
Integrating with respect to height, we have

2 du dv du Jdv
W(Z):—/O (a—Fa—y)dZ:—(%—l—a—y)Z

since the horizontal velocity does not depend on height. At z = h, the vertical
velocity is just the change in height of the fluid column. Thus

dh du dv

C =G+

dt dx dy
This means that the change in height of the air column depends on the height itself

as well as the convergence. Now plugging this equation to the barotropic potential
vorticity equation, we have

0

h

dExny . AN i p=0
DG D
—— NG+

Convergence increases the magnitude of vorticity while divergence reduces it.
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Example 4.2.15 A barotropic air column initially with a zero relative vorticity
at 30°N extends to a fixed tropopause with a height of 10km. If it moves over a
mountain of 2km tall at 45°N and thus the column is squashed to 8 km thick, find
the change in its relative vorticity by the barotropic potential vorticity equation.

First, from the barotropic potential vorticity equation, we know that % con-
serves. Hence

O+f _C+f
W o h
$’+2(7.292 x 10~>rad/s) sin(45°)  2(7.292 x 10 >rad/s)sin(30°)
8km N 10km

'=—-4.48x10s!

4.2.6 BAROTROPIC ROSSBY WAVE

4.3 VECTOR/ VECTOR CALCULUS IN ESSC3300

4.4 VECTOR/ VECTOR CALCULUSIN ESSC3120

4.4.1 GRAVITY
Gravity Potential Formulation

By the law of universal gravitation, the gravitational attraction , the gravitational
attraction F exerted by M on m

7 1s a unit vector in the direction of increase in coordinate r, which is directed
away from the center of reference at the mass M. The negative sign in the equation
indicates that the force F acts in the opposite direction, towards the attracting mass
M. The constant G is the constant of universal gravitation.

The law of conservation of energy means that the rotal energy of a closed
system is constant. Two forms of energy need to be considered here. First is the
potential energy, which an object has by virtue of its position relative to the origin
of force and the second is work done against the action of force during a change
in position.

Total Energy = K.E.+ P.E.

Therefore, in general, if a constant force F moves through a small distance dr in
the same direction as the force, the work done is dW = Fdr and the change in
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potential energy dE), is given
dE, = —dW = —Fdr = —(Fudx + F,dy + F.dz)

The expression in brackets is called the scalar product of the vector F and dr.
(Fdrcos0)

The gravitational potential is the potential energy of a unit mass in a field of
gravitational attraction. Let the potential denoted as U,

mdU, = Fdr = —magdr

du, .
—WI’ZVUg:ag
dr 12

Therefore, the gravitational potential is given by
U, = GM
& r

Assuming m; to be the mass of particle at distance r; from P, this the gravitational
acceleration is " " m
ag=—G— P —Gai—G—F
" ) 3
Since vector sum is quite complicated, an alternate approach is to utilize the grav-
itational potential and compute acceleration by differentiation. Thus, the potential
is given by
m m m
Uy=-G——-G=-G—=—..

r r r3
Rather than represented as an assemblage of discrete particles, objects in real
world are represented as continuous mass distribution, therefore we can subdivide
the volume into discrete volume and if the density of each matter in the volume is
known, the mass of the small element can be computed. By integrating over the

volume of the body its gravitational potential can be calculated.

G / d3 /
=6 [ [ 22 gy [ G
r(x,y,z) |r_r |
The integration gives the gravitational potential and acceleration at points inside
and outside a hollow or homogeneous solid sphere. The values outside a sphere

at distance r from its center are the same as if the entire mass E of the sphere were
concentrated at its center.
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Example 4.4.1.1 Consider a solid sphere with radius r, compute the gravita-
tional potential of the sphere from r = o to r = 0 (outside the sphere and inside
the sphere).

TODO

Example 4.4.1.2 What is the gravity anomalies of a sphere at depth? Assume
a sphere of radius R and density contrastAp with its center at depth z below the
surface.

4
With the mass contrast AM = §7z:R3Ap and 2 = x>+ 7°

<
r
<

(2 +x2)3/2)

4 ApR?
=_nG
o (%)

Note: The answer shows plenty of parameters and variables and sometimes
they are confusing. It is always essential to distinguish which are parameters
(independent variables), dependent variables and variable. In the above case,
x is the variable. We can understand the gravity abnormaly by it shape. So,
what is the shape of the answer illustrated above? (Hint: try google search: y =
1/(1+x72)7(3/2) )

M
Ag, = Agsin® =G—
r

4
Ag, = §7:GApR3

3/2
| /

1 (2)°

Example 4.4.1.3 What is the gravity anomalies of a infinite long cylinder along
y axis at depth? Assume a sphere of radius R and density contrastAp with its
center at depth z below the surface. TODO

Example 4.4.1.4 A thin borehole is drilled through the center of the Earth, and
a ball is dropped into the borehole. Assume the Earth to be a homogeneous solid
sphere. Show that the ball will oscillate back and forth from one side of the Earth
to the other. How long does it take to traverse the Earth and reach the other side?

Using the derived gravitational potential in Example 4.4.1, we have

dU, 4nGpr
ag = — =—
8 dr 3
d*r  4rnGpr 5
az- 3 "
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Recall the harmonic oscillation formulation and its solution, we have

4nGp
3

I"([) :ASin(WOI) with wy =

Therefore, the time required to transverse the Earth and reach the other side re-
quires half the period of the oscillation motion, which is

. . T
Time required = —
wo

4.4.2 THERMODYNAMICS
Heat Conduction Equation

Three dimensional heat flow equation is given by

k
with K = —

or _ (32T 9°T &ZT)
pcp

o f\loe T 0y? + 07>

Heat Conduction Equation with Heat Sources

In addition to heat conduction within the Earth, internal heat source is also a key
factor affecting the themal structure of the earth. Radioactive heat is the main
internal heat source for the Earth as a whole while local heat sources and sinks
also include radioactive heat generation, latent heat, shearing heat and endother-
mic and exothermic chemical reactions.

Therefore combining the heat sources with the Heat Conduction Equation, we
have

aT _ &2T+82T+82T LA
or ox2  dy? 97 pcp

which A is the heat generated/sink per unit volume per unit time.

The above equations can be solved by any set of boundary conditions using the
method of separation of variable.

Separation of variable refers to a method to solve partial differential equa-
tion under a special condition of the partial differential equation is homogeneous
and linear. Homogeneous equation refers to the coefficients in the equation are
constant (or independent to the variables).
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Heat Diffusion Equation with motion

The aforementioned Heat Diffusion Equations assume there is no relative motion
between the small volume of materials and the surroundings. Now considering the
how the temperature of a small volume changes with time with a relative motion
through a region where the temperature varies with depth,

Example 4.4.2.1 1D Heat Diffusion Model TODO
Example 4.4.2.2 Two Layered 1D Heat Diffusion Model TODO

Example 4.4.2.3 Penetration of external heat into the Earth - 1D half space heat
conduction.

Considering the surface temperature of the Earth varies cyclically with angular
frequency w, so that at time ¢ the surface temperature is equal to Tocoswt. There-
fore, the study of temperature profile with depth at a certain time is a 1-D half
space heat conduction with a time depend boundary condition.

The surface-temperatue variation Tocoswt can be expressed with the aid of com-
plex numbers as the real part of Tpe™”. Let z be the depth of a point below a
surface. Using the separation of variables, the heat conduction equation can be
separated and written as two ordinary equations with the same constant.

Let T (x,t) = 6(t)Z(z) and substitute into heat conduction equation,

20(1)Z(z) K826 (1)Z(z)

ot 07>
1 de@) 1 d’Z(z) .
00) dr 2k dzz "

Therefore, the time dependence of the temperature is given by
0(t) = Ope™”

The equation for the temperature spatial distribution is

d*z
i =i
Z
Let —n? = iw/k,
d*z 5
a2 -
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which has the solutions

Z =270 and Z = Z,e "

in:\/%:\/g(l—ki)

The two possible solutions for depth variation:
7 = Zleii’lz — Zle(\/ W/2k)(]+i)z
Z — Zoe*l.nz — Zoef(\/w/2k)(1+z)z

The temperature must decrease with increasing depth z below the surface, so only
the second solution is acceptable. Combining the solutions for 8 and Z, we get

T(z,t) = Zoeiz\/m(lﬂ') eoeiwz
=2 eoefmei(vvtfzm)

Considering the real part of the solution and define penetrating depth d = /2 /w,
the equation reduces to

where

T(z,1) = Toe ““cos (wt — 2)

The parameter d is called decay depth of the temperature, which the amplitude of
temperature fluctuation at this depth is attenuated to 1/e of its value on the surface.
The solution can also rewritten as

T(z,1) = Toe ¥4 cosw(t —tg)

where the phase difference or delay time 7, = z/wd
represents the length of time by which the temperature at depth z lags behind the
surface temperature.

Example 4.4.2.4 Dyke intrusion thermal structure

4.4.3 GEOMAGNETISM

4.5 VECTOR/ VECTOR CALCULUS IN ESSC3010

4.6 PROBLEMS

Question 4.1.1 For two vectors i = (1,2,4) and v = (5,2,0), find
(@) u+v, (b)u—V, (c) u-V, (d) i xV, (e) the angle between them, (f) the projection
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of  on V.

Question 4.1.2  For two vectors i = (1,4,3) and v = (—3,5,2), find
(a) u+2v, (b) 2u—V, (c) v-u, (d) v x i, (e) the angle between them, (f) the
projection of v on .

Question 4.1.3 Prove that if V = kii where k is a constant, then their cross prod-
uct equals to zero, by writing out the determinant.

Question 4.1.4 Prove that
(a) (@ +v)- (@ —v) = [u]> — [/,
(b) (d+V) x (i —V)= =2 x V.

Question 4.1.5 Find the volume of the parallelepiped formed by the following
vectors.
(@) (2,1,3), (1,1,4), (2,3,2), (b) (3,1.1), (2,2,1), (0,4,1).

Question 4.1.6 Find the equation of the line with a normal vector of 2i 4 3]
which passes through the point (1,1). Also, find the equation of the plane with a
normal vector i — 2] 4+ k which passes through the point (4,3,2).

Question 4.1.7 Find the distance of the point (1,6,3) to the plane 2x+2y+1=7.

Question 4.1.8 Find the distance of the linex =1+¢,y=2—t,z=3—2t to
the plane 4x+2y+z = 11.

Question 4.1.9  Verify that one of the possible parameterization schemes for the

2
ellipse j‘“—z + g—z =1 1sx =4cost, y = 5sint. Hence describe the shape of the curve

parameterized by x = 4cost, y = Ssint, 7 = £1.

Question 4.1.10 A wheel of radius a is initially at rest. The bottom of the wheel
is marked with a red dot. The wheel is then rolled to the right. Find a parameteri-
zation of the path traced by the red dot. This type of curve is called a cycloid.

Question 4.1.11 The velocity of an object is ¥ = (sint)i+e~'j +rk. Find its
acceleration and displacement.
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Question 4.1.12  Find the arc length of the curve x = e ' cost,y = e 'sint,z =t,
fromt=0tor=3.

Question 4.1.13  Find the gradient of the function f(x,y) = 2sinxe™”. Calcu-
late the gradient at (—7m, —1) and (7, 1). If a surface is defined as z = f(x,y), find
the normal vector at (0,0,0).

Question 4.1.14  Find a normal vector for the surface z = x> +y at (1,1,2).

Qu(istion 4.1.15 Find the divergence and curl of the following vector fields.
@ F = (x=y)i+(—2)j+ -2k

(b)F —e_x 4y (x+y) e ¥ (y x)],

(c)F =x 2sinye i +x*cosye ¢ —I—xyzk

. . _ 1 7 . . 2
Question 4.1.16 Calculate the Laplacian of f(x,y,z) = %, which is V- f.

Question 4.1.17 Given a physical quantiAty u(Ax, y,1), if near a location, ‘3’: =-5
per unit time, and its gradient is Vu = —2i+ 3. If an element moves towards the
north-west at 1 unit length per unit time, find the rate of change in u tracing the
element.

Question 4.1.18 Given a physical quantity u(x,y,7) of an moving object is in-

creasing at a rate of ‘Zl—’t‘ = 3 per second. It travels towards a bearing of 030°

(positive y-axis as north and positive x-axis as east) at a speed of 2 unit length per
unit time. Find the local rate of change in u at that moment.

Question 4.1.19 Evaluate

/f@%@w

along the straight linex =17,y =2¢+1,z=3t+4, from 0 < ¢ < 5, where f(x,,z)
is (a) xyz, and (b) €*(y +z).

Question 4.1.20 Evaluate

/ xye“ds

along the curve x = cost, y =sint,z=1¢,0 <t < 7.
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/ﬁ.d§

along the curve x = cost, y = sint, z =Int, 1 <t < 7, for F= —yf-i—xf-l- k.

/F‘-d§

alongthecurvex =¢,y =12, z=e¢', -1 <t < 1, for F = zi+x/ + yk.

Question 4.1.21 Compute

Question 4.1.22 Compute

Question 4.1.23 Show that
F= (ye* + cosxcosy)f+ (xe* — sinx siny)f—kxyezfc

is conservative. Hence find the value of work done integral

/Fd?

(a) starting from (0,0,0) to (7, 7w, ), (b) along any closed loop.

e r0 :
/ / sinx dxdy
1 Jo Y

inside the rectangle x = [0, ] and y = [1,¢].

Question 4.1.24 Integrate

Question 4.1.25 Integrate f(x,y) = x°y inside the circle x*> +y* < 1.

Question 4.1.26 Integrate f(x,y,z) = xy+ z inside the upper first quadrant of a
dome with radius of 1.

Question 4.1.27 Integrate

// xydxdy
1

in the region bounded by xy = 1, xy =4, 2 =4, X = 7. First, show that if we

substitute u = ,/xy and v = \/g ,thenx = %, and y = uv. Next, evaluate its Jacobian
and apply coordinate transformation.
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Question 4.1.28 Integrate f(x,y) = \/x2+4y? within the circular region x> +
y? < 1 by using polar coordinates.

Question 4.1.29 Integrate f(p,¢) = p sin ¢ inside a sphere of radius 1 by using
spherical coordinates. 0 < p < 1 is the radial distance, 0 < 8 < 27 is the azimuth
angle and 0 < ¢ < 7 is the zenith angle.

Question 4.1.30 Integrate f(x,y,z) = , /m, on the surface z = x> +y?,
inside the square region —1 <x < land —1 <y < 1.

Question 4.1.31 For a plane x+2y+4z = 12 that is oriented towards the positive
z-direction, find the flux across its upper first quadrant

//ﬁ-ﬁds
R

under F = x%{ + y? ] + xyk. Since it is only the upper first quadrant, the limits of x
and y should be set accordingly.

Question 4.1.32 For a surface z = y/x% +y? which has a shape like a inverted
cone, within the circular region x> 4+ y? < 1, find the upward flux

// F-hdS
R
across the surface if F = xi + yj+ %ezl%.
Question 4.1.33  Find the work done integral

%ﬁ-df
C

along the closed triangle x =1, y = 1, x +y = 2 in clockwise direction with F=
xy%i — x?yj by Green’s Theorem or piecewise integration.

Question 4.1.34 Find the outward flux across the circle x> +y* = 1

yfﬁ-ﬁds
C

with with F' = x2/+y? ] by Green’s Theorem or direct integration.
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Question 4.1.35 Compute the work done integral of F = xzyf + yzz f + 72xk
along the circle y> 4+ 72 = 1, x = 0, along anti-clockwise direction facing in the
positive x-direction.

Question 4.1.36  Find the outward flux across the sphere x> +y”> 4+ z> = 1 under

F=xi+yj+e k.

Question 4.1.37 Show that if we write a horizontal flow using stream function,
then the curl of the flow is

VY =V.-Vy =y +y,

Question 4.1.38  For a velocity field ¥V = —ye™"i+xe ™' J, and a scalar field g =
ke " cos y(1 —e™") where k is some constant, find q of a element moving ac-
cording to the given velocity field when it is present at x=2,y=—2withr=3.

© 2
:/exdx
0

12—/ _xdx/eydy
// F4y%) dxdy

since x and y are dummy variables and they are independent of each other. Then,
apply polar coordinate transformation. The integration region is effectively an
semi-infinite circle in the first quadrant, with 0 < r < e, 0 <6 < Z. This is a
famous result for the Gaussian function.

Question 4.1.39 Evaluate

by noticing

Question 4.1.40 Evaluate
?g xdy — ydx
¢ mx* + ny?
along a closed circle x>+ y> = 1, by noticing

d(y/x) =

and determining the new limits.

xdy — ydx

x2
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Question 4.1.41 By Divergence Theorem, calculate
# (x* +y* +24)ds
R
on the spherical surface x> 4 y? 4+ 7% = 1.

Question 4.1.42 Compute the work done along the upper arc of semi-circle x> +
y> =4,y > 0, under the vector field F = (D’ 4+ (y+1))i+ (In(y+ 1) — (x +
1))/, by Green’s / Stokes’ Theorem along an appropriate closed curve.

Question 4.5.1 Show that the “half-width” w of the gravity anomaly over a
sphere and the depth z to the center of the sphere are related by z = 0.652w. (Hint
Example 4.4.2)

Example: low density salt dome p =2150kmm ™3 intruding higher-density car-
bonate rocks p, = 2500kmm 3 results a negative gravity anomaly.
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Chapter 5 - Linear Algebra

5.1 INTRODUCTION

Before the writing of this book, the author has organized a linear algebra work-
shop. The lecture material and exercises can be found (not available temporarily)
here. In the following parts, we would cover the areas which were not mentioned

in the workshop.

Cramer’s Rule Cramer’s Rule can be used to find a unique solution for a system

of equations if it exists. Given a system of

aix+byy+ciz=d
ar)x+byy+crz=dj
azx+biyy+ciz=ds

where a,,, by, ¢,, d,, can be constants or functions. Then the solution is given by

di b ¢ ay di ¢ ar by d;

d by o ay dy a by d

d3 bz c3 a; di c3 a3 bz dj
X = ,y _— ,Z g

ar by ay by ay by

a by o a by a by

a3 by o3 ay by 3 ay by 3

where the determinants in numerator is the determinant in denominator with the
first, second and third column replaced by (d;,d>,d3) respectively. For different

amount of variables the procedure is similar.

Example 5.1.1 Solve the following system.

x+2y+3z=14
X+y+z=6
x—2y+z=0

By Cramer’s Rule, we have

[—Y
N
—_ N

—_ = = O O\
|
[\
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1 14 3
1 6 1
1 0 1 —12
y — == = 2
1 2 3 —6
1 1 1
1 -2 1
1 2 14
1 1 6
1 =2 0 —18
= == = 3
1 2 3 —6
1 1 1
1 -2 1
Example 5.1.2 Solve the following system.
(cost)x+ (sint)y=0
(cott)x+ (tant)y = cost
From Cramer’s Rule, we have
0 sint
| cost tant B —sintcost
T cost sint | sinz—cost
cott tant
cost O
| cotr cost| cos2t
y= cost sint| sint—cost
cottr tant
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