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Chapter 1

Vector

1.1 Space vector

You may have already encountered a vector represented by a directed line segment in a plane or
space. Here, the vector represented by the directed line segment in the three-dimensional space is
called space vector. A vector in space represents a line segment with direction and magnitude.
From now on, the vector of space will always be represented by a directed line segment. It can
be said that the vectors of space are equal as long as they have the same direction and magnitude,
unlike the numbers you have dealt with so far. In other words, any vector in space can be replaced
by a vector in space that is parallel to it and has the same magnitude, and from this, the vector
in space can move freely without changing its direction and magnitude..
First, we define two elementary operations, vector addition and scalar multiplication, for
a vector in space. The operation of creating the sum of vectors is called addition, and multiplying
the vector by a constant is called scalar multiplication.
When orthogonal coordinates are prepared for the space vector & and the origin and end points
are translated so that the starting point is the origin. The vector connecting the origin and end
Ty
coordinates (z1,Ta,73) is * = | w2 | or expressed as ‘[x; zo z3]. Especially when dealing with
T3
xyz-space, a vector created by connecting points (1,0, 0), (0, 1,0), (0,0,1) with the origin as the
starting point. Using 2, 7, boldsymbolk, bfx = x1%+ 227 + x5 boldsymbolk. Then the sum of two
vectors t =xz1t+x2J +x3k, y=y11+y2j+ y3k is defined by

rii+xejtask+yiityjtysk=(x14+y1)i+ (22 +y2) 7+ (w3 +y3)k

Also, the magnitude of the vector |x1 @ + z2 j + A3 k| is the distance of the line segment
connecting origin and point (x1,xa,z3), which is represented by /2% + 23 + z3.

Example 1.1
For A=—-i4+2j+3k,B=-3j+2k, find the followings:.

(a) 2A (b) 3B —2A (c) |A|
Answer (a) 2A=2(—1+2j+3k)=-2i+4j5+6k.

(b) 3B—2A=3(-3j+2k)—2(—i+2j+3k=2i—13j.
(¢) |A| = /(12 +22+3% = 14

iii
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Question 1.1

Find |A + B|
Basic vector

Vector 4, j, k formed by connecting the origin and the point (1,0,0), (0, 1,0), (0,0, 1) is called
the basic vector in the Cartesian coordinate system (O — xyz). Also, a vector with a magnitude
of 1 such as ¢, 7, k is called a unit vector.

1.2 Inner product

The following three things are basic in the vector of space. (1) Sum, (2) Scalar multiplication, (3)
Inner product (scalar product)

Now that we have already learned about sums and scalar multiplication, we will introduce the
inner product of vectors in space.

Let the non-zero vectors A, B and their angles be (0 < # < w). Then the real number
|A||B| cos 6 is called inner product or scalar product of A and B and denoted by A-B. Thus,

A-B=|A||B|cosf
If at least one of A and Bis bf 0, set A- B = 0.
Theorem 1.1
For two vectors A, B, if A= A1+ Ayj+ A3k,B=DB1i+ Byj+ B3k, then

A-B= AlBl + A2B2 + Ang

Question 1.2
Prove the above theorem using the definition of inner product and the law of cosines..
Example 1.2

Find the angle between A= 1+ j+2kand B=—1+2j5+ k. Abswer

A1B1 + A By + A3 B3 —-1+2+2 1

. . . . = =_, =0=cos™"
|A17,—|—A2j +A3k‘|Bl’L+B2j+B3k| \/6\/6 2 cos

0 = -
(¢0)] 3

1 p—
5=
Question 1.3
ForA=—-14+3j5+ k,B=2i+435 — 2k, find the following values:

(1) Angle between A and B (2) A unit vector with the direction of A

1.3 Cross produc

Definition 1.1



1.4. DIRECTIONAL COSINE v

In the two space vectors A, B, the size is the area of ?the parallelogram created by A, B |A|B|sin theta,
the direction is perpendicular to both boldsymbolA, B, and A is rotating within 180 ¢ and over-
lapping in the direction of B, the vector determined as the direction of the right-handed screw is

the cross product of A, B ( cross product) is called A x B. For A=0,B=0,0=0.

(A1i+Asj+Azk)x (Bri+Boj+ Bsk) = (A2 B3 — A3B) i+ (A3B1 — A1 B3) j+ (A1 Ba— Ay By ) k.

Using the determinant, we can express the right-hand side as follows:

i 3 k
(Al’L—I—AQ]—‘rAg,k)X(B12+BQJ+B3]€): A Ay Az
By By Bj
Example 1.3
For A=1'121,B="%2 -1 —2], find A x B.
i j k
Answer | 1 2 1|=1 2 ! ] ! ! + k ! 2 =-3t1+43+-5k=
9 1 _9 -1 =2 2 =2 2 1

(=34 —5]
Question 1.4

For A=24i—-3j— k, B=1i+4j— 2k, find the following vectors:. (1) A x B
(2) (2A—-3B) x (A+2B)

Question 1.5

Let A=4+2j+ k,B=21i— j—2k.
(1) Find the area of the parallelogram when these are regarded as two adjacent sides. (2) Find
a vector other than the zero vector that is orthogonal to these.

Question 1.6

Prove the followings:.
|JAx B|?=(A-A)(B-B)—-(A-B)?

1.4 Directional cosine

Let A # 0 and let the angle between the direction of A and z-axis, y-axis, z-axis is a, 3,7
respectively. Then we say
cosa, cosf3, cosy

is the directional cosine of A.
For A= A1+ As j + As k, we can express

A =|A|(cosai+ cosfj+cosvyk)
Question 1.7

The position vector of point A forms an angle between the x axis with pi/4, the y axis with 7/3,
and the z axis with 7/6, and its magnitude is 6. Find the coordinates of A.
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1.5 Application of inner product and cross product

1.5.1 Area vector

If one side of the plane 7 is specified as its front and the other side of the front is back, the front
and back can be specified for this plane 7. A plane whose front and back are specified in this way
is called a directed plane. To display the orientation of the directed plane, consider a shape on
the directed plane w, and when you turn the edge of the shape so that you see this shape on your
left shoulder, it is perpendicular to this plane and the right-hand thread the direction of travel
represents the front and back of the directed plane. A vector of magnitude 1 perpendicular to
this plane and in the direction of the right-handed screw is called a unit normal vector, andit is
represented by a n.

When the area of 7the figure on this directed plane 7 is S, the vector S = Sn is called the area
vector of this figure. From |S| = |Sn| = S|n| = 5, the size of the area vector represents the area
of this figure, The direction of S represents the slope of this figure in space.

S=Sn S

\ A

As shown in the figure above, let the plane figure with the area vector S be the bottom, and the
volume of the pillar with the generatrix parallel to the vector A be V. At this time, assume that
the angle between A and S is an acute angle. At this time, it is assumed that the angle between
A and bfS is an acute angle. Then, the height h of this pillar is expressed as

h =|A|cosf

and
V =h|S| = |bfA||S|cosf = A-S

Then we say A - S directed volume.
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Consider a rectangle ABCD with an area vector S and a directed plane pi, as shown in the
figure above. At this time, the image obtained by projecting the rectangle ABCD onto the directed
plane 7 is A’B’C’D’. Find the area of ?7the rectangle A’B’C’D’when the angle between the rectangle
ABCD and the directed plane 7 is #.. First, notice that the angle between the area vector S and
the normal vector n of the directed plane 7 is 6. Then, the area S’ of the rectangle A’B’C’D’is
overheadA’B’ B'C’. Also, A’B’ = ABcos#, B'C’ = BC. Therefore,

S" = AB BCcosf = [S|cos = |S||n|cosd =S -n

Generalizing this argument, when there is a plane figure with an area vector of S and a directed
plane 7, this plane figure is obtained by projecting it onto the plane pi. The area of 7the figure
S is given by

S'=8-n
At this time, S - boldsymboln is called the bf directed area of the orthodox projection on the
directed plane 7 of this plane.

1.5.2 Scalar triple product
A - (B x C) is called Scalar triple product and can be solved by

Ay Ay Aj
(A1i+A2j+A3k})-(B1i+B2j+B3k><01’1:+02j+63k): By By Bj
C; Cy Cs

Vectors A, B, C are on the same plane, then we say A, B, C (X coplanar or linearly depen-
dent. Also, if A, B, C are not on the same plane, we say not coplanar or linearly independent.

The absolute value of the scalar triple product can be thought of as the volume of a paral-
lelepiped made up of A, B,C. Then to check to see whether three vectors A, B,C are on the
same plane or not, we can use the scalar triple product.

Theorem 1.2

Vectors A, B, C are coplanar if and only if the scalar triple product A-(BxC) = 0.

Example 1.4

Show that A= 1+2j— k,B=2i— j— k,C=—1+3j+ 4k is not coplanar.
1 2 -1

Answer A-(BxC)= 2 -1 -1 |=-20%#0. Thus they are not coplanar.

-1 3 4
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Question 1.8

Check tosee 1+ 3, — 3+ 2k, 2% — 2k is coplanar or not.

1.5.3 Vector triple product

The product of three vectors A, B,C A x (B x C) is called vector triple product and the
following formula holds..
Ax(BxC)=(A-C)B-(A-B)C

Example 1.5

Prove the above theorem Answer Let A = A1 i+ Ay j+ A3k, B = B1i+ By j + B3k,
C=C11+Cy35+ Csk. Then,

B x C = (B3C3 — B3C3) i — (B1C3 — B3sCy) j + (B1Cy — B2Ch) k
Thus, the first component V; of V.= A x (B x C) is

Vi = Ax(B1Cy — BoCh) + A3(B1C3 — B3Ch)
= Bj1(ACs + A3C3) — C1(A3Bs + A3Bs)
= Bi(A1Cy + A2Co + A3C3) — C1(A1 By + Ay By + A3Bs)
— (A-C)Bi—(A-B)C,

Similarly, we find, Vo, V.
Vo=(A-C)By—(A-C)Cq, V3=(A-C)B;—(A-C)C;

Therefore,
V=(A-C)B-(A-C)C

Question 1.9
Show that (A><B)~(C'd):’ g:g g:g ’

Question 1.10

Show that |A x B> = (A- A)(B- B) — (A- B)2.



Chapter 2

Differentiation / integration of
vectors

For each point ¢ belonging to the subset D of the real R, given the real functions z(t),y(t), z(t),
one vector you can think of x(t),y(t), z(t)). This vector F(t) is called one variable vector-valued
functionVector-valued function or vector function from D to R? and denoted by

Fit)=xt)i+yt)j+z(t)k

Often boldsymbol F'(t) is geometrically a mapping from the real axis ¢ to the vector connecting
the origin and the point (z(t),y(t), z(t)). It will be treated.

Example 2.1

For F(t) = tcosti+tsintj +t*k, find the trace of F(t) .
Answer The components of F(t) are z = tcost,y = tsint,z = t2. Then z = 22 + y? and the
trace of F(t), (z(t),y(t), 2(t)) is on the paraboloid z = 2% + y2.

Definition 2.1

In the vector function F(t), if ¢t — t, and F({) — bfL, then
Thelimitvalueof F(t) is said to be bfL, which is expressed as follows.

lim F(t) =L

t—to

Since the definition of the limit value is the same as for the one-variable function, you probably
expect the definition of continuity to be the same as for the one-variable function. In fact, that’s
the case.

Definition 2.2

When lim;_,+, F'(t) = F(to) holds, the vector function F(t) it is said that ¢ = ¢, is
continuous. Also, when all ¢ in the interval [a, b] are continuous, F'(¢) is said to be
continuous in the interval [a, b], which is expressed as F(t) € Cla, b].

ix
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In this way, various definitions in a one-variable function are inherited by a vector function.
Definition 2.3
A vector function F(t) is said to be differentiable at ¢ = ¢ if

() - P
t—to t— to

=A

exists for t = tg. Also, the limit A is called a coefficient of derivative at ¢ty and
denoted by F’'(tg).

We will study in the next chapter, the direction of the vector F’(to) is the direction of the
tangent line to the curve F(t).

As the sum of vectors and the scalar multiple are defined by the sum of the corresponding
components and the scalar multiple, the calculation of the limit value, derivative coefficient, and
indefinite integral of the vector function is performed by the limit value, derivative coefficient, of
the component of the vector function. It can be obtained from the indefinite integral.

Theorem 2.1

Let F(t) = x(t) 4 + y(t) j + z(t) k. Then the followings are true.
a) lim F(t) = lim z(t) i + lim yt) g+ lim z(t) k

(

(b) ( ) is contlnuous <zt ) ( ), z(t ) are contlnuous
(c) F € C'[a,b] = F'(to) =a'(to) i+ y'(to) J+ 2'(to) k
(

d)FeCab:>/ Pt / dtz+/b (t)dtj+/abz(t)dtk

Proof (a)

[F(t) =L = V(z(t) = 1)2 + (y(t) — 12)? + (2(t) — 13)?
Then, if 2(t) = l1,y(t) = l2, 2(¢t) — I3, then F(¢t) — L. Also, if F(t) — L,

Vi(@(t) = 1) + (y(t) —12)? + (2(t) = 13)2 = 0

Note that everything in the square root is the sum of squares. Then

(z(t) = 1)? = 0, (y(t) —12)* = 0,(2(t) — 15)* = 0

Thus, z(t) — l1,y(t) — l2, 2(t) — I3 implies

lim F(t) = lim x(¢) i + tlg?o y(t) g+ tliglo z(t) k

t—to t=to
Proof of (b), (c), (d) are your exercise. .
Example 2.2

For F(t) =t*i+tj+ 1k, find F'(t).
Answer Differentiate eachcomponents, we have

F'(t)y=2ti+ j+3t°k



xi

(1) (F(t)£G(t) =F'(t) £ G'(t)

(2) (cF(t) =cF'(t )

(3) (F(t)-G(t)) =F'()-G(t)+ F(t) - G'(¢)

(4) (F(t) x G(t)) = F'(t) x G(t) + F(t) x G'(t)
Example 2.3

For F =5t2i+tj—t>k, G =sinti— costj, find the followings:. (1) (F-G)' (2) (F x G)'
Answer F' = (5t%) i+ (t)' j+—(t*)'k = 10ti+ j—2tk, G’ = (sint)’i—(cost)’ j = costi+sintj.
(1)
(F-G) = F -G+F-G
(10ti+ j —2tk)- (sinti—costj)+ (5t>i+tj —t> k) - (costi+sint j)
(5t — 1) cost + 11sint

(2)
(FxG) = F xG+FxG
= (10ti+ j—2tk) x (sinti—costj)+ (5t>i+tj —t* k) x (cost i +sint 5)
1 J k % 7 k
= | 10t 1 =2t |+]| 5> t -t
sint cost 0 cost sint 0

= (t*sint —2tcost) i — (t*cost + 2tsint) j + (5t*sint —sint — 11t cost) k
Example 2.4

Suppose that the magnitude of F(t), |F(t)| is constant, show that F(t) and F'(t) are orthogonal
for all t.

Answer Let |F(t)] = c. Then |F(t)|?> = F(t) - F(t) = ¢*. Thus, by the derivative of the vector
function, we have
(F(t) F(t) =2F'(t)- F(t) =0

Thus the inner product is 0 and F(¢) and F'(t) are orthogonal.
For every vector functions F(t), G(T) and a constant «, a constant vector C, we have the
followings:

) J[(F+G)dt=[Fdt+ [Gdt

) [CFdt=C [Fdt

) fadth—aF—f%F;i;

4) [F-2Zd=F G- [ . Gat
) [Fx Gdt FxG- [y qadt

Example 2.5

For every vector function F = F(t), prove that [F-F'dt=1F-F. Answer [F-F'dt=
F.-F— [F -Fdt. Therefore, [F-F'dt=3iF-F.

Question 2.1

F1ndf2F 4E dt, provide F(2) =24 —j+2k, F(3)=4i—25+3k
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2.1 Space curves
The space curve (hodograph) drawn by the point P (x,y, ) in space is given by
C={(z,y,2):x=x(t),y=y(t),z = 2(t),t € [a,b]}

. This is the same as the position vector of the point P with the origin O as r = OoP = xi+yj+zk,
and given as a vector function of ¢

rt)=xz(t)i+yt)g+ 2(t) k

Figure 2.1: Tangent vector

Next, let’s think about what the derivative r P""¢(t) of the vector function r(t) represents
geometrically. The derivative of a vector function r(¢), /(¢) is by the definition 7/(¢).

Now if 7(t + At) — r(t) is r'(t) # 0, then even if At approaches 0, it not 0 and it approaches the
direction of the tangent vector, Thus, the limit

Al%rgo r(t + At) — r(t)

might be used as a tangent directional vector.
Unfortunately, this limit cannot be used as a tangent direction vector. Because this limit is O
and 0 has no direction.
Therefore, to avoid this, consider the following vector that can obtain a large length when At
is small.
r(t+ At) —r(t)
At

This vector is parallel to 7(t + Deltat) — boldsymbolr(t) when At is non-zero. That is, this
vector is parallel to the tangent direction vector. Therefore, when this limit value r P7™¢(t) exists,
this limit value can be considered as a tangent direction vector, so = Pr™¢(t) is called tangent
vector of curve r = r(t). Also,

is called unit tangent vector.
Note that |t(¢)] = 1 here, from the example 2 t/(¢) and t(¢) is orthogonal. So, t'(¢) is called
normal vectorofthecurver(t). Also, for t'(t) #0,

_ @)
()]

n(t)



2.1. SPACE CURVES xiii

is called principal unit normal vector.

C
z
A
\
") Ay +a1)
0 J
X Figure 2.2: Normal vector

Example 2.6

2 Find the equation of straight line goes through the points (—1,0,2), (1,4, 3).
Answer The straight line to be found has a starting point of (—1,0,2) and a direction of *[1, 4, 3] —
{[-1,0,2] =*[2,4,1]. Let the arbitrary point on the line as (x,vy, z). Then,

(x,y,2) = (-1,0,2) + (2,4,1)t, t€R

Solve this for ¢, we have
x+1 'y z-2

2 4 1

Example 2.7

Draw the plane curve r(t) = sint ¢ + sint j.
Answer Since z(t) = sint, y(t) = sin(t), we have z = y. t should be noted here that the value of
sint is from —1 to 1, so the curve to be calculated is y = z, —1 leqx leql.

Example 2.8

Find the equation of the tangent line to the curve r(t) = cost i +sint j at t = %

Answer The tangent vector is give by

r’(%) = —sinti+costj[j=z= —§i+ gj

Thus, the equation of the tangent line is

(4529

272

or

r—V2/2 _y—V2/2

V22 V22
When r = r(¢) satisfies the condition r'(t) # 0,7'(¢t) € Cla,b], we say r is smooth curve.

The length of the a < ¢ < b part of a smooth curve r = r(t) is called arc length an denoted by
s. How can you find the arc length?
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Curve r = r(t) = (z(t),y(¢), 2(t)) corresponding to the small interval [t,¢ + At in the interval
[a,b]. The length of the arc PQ is considered to be approximated by the line segment PQ. Then

PQ = VIEP + BUP+ B2 = (30 + (5L + (50 A

Thus the length of s is expressed by

Az
— 2 2
s = hmg \/ t) + ( t) At

[ di (o pa
- /a@ut

Also, the arc lenght s(¢) from r(a) to 7(t) is given by

/ [
ds

E_|

Thus,

Theorem 2.2

When r = r(t) is smooth curve, the arc length s(¢) from r(a) to r(¢) is given by

/\ at

dr
As you may have noticed here, if you think of ¢ as time, then |E‘ is considered to be a change in

position within a minute time. Therefore, it represents the moving speed of the point P. Therefore,
the length s(¢) of the curve can be thought of as the distance that the point P has moved within
the time t.

Example 2.9

Find the arc length of r(t) = costi +sint j + ¢tk for 0 <t < 2.
Answer Since r = cost,y = sint,z =t, we have 22 + 42 = 1. Thus, r(t) is a smooth curve that
spirally rotates around a cylinder with a radius of 1.

dr . .
i —sintt+4costg + k
implies
d
|d—: =/(=sint)2 + (cost)2 +1=v1+1=+2
Therefore,

27
s = V2dt = 2v2r

0



2.1. SPACE CURVES XV

Example 2.10

Express r(t) = 5costi + 5sint j using the arc length s as a parameter.
Answer r(t) =5costi+ 5sint j implies

d
|d—:| =|—5sintt+5costj| =5

t
s:/ 5dt = 5t
0

or |[r(t)|? = 2% +y? = 25 implies 7(t) is a circle of the radius 5 with the center at the origin. Thus,
the arc length is s = 5¢t. Therefore,

Thus

r(s) = r(t(s)) = 5cos g i+ 5sin g j

When the curve C' is expressed by r(s) using the parameter s, we find the tangent vector.

r(s+ As) —r(s) _ chord length i
As arc length

Thus, the unit tangent vector t is expressed by

_dr

t=—
ds

Figure 2.3: curvature

Now let’s think about how the curve bends. First, let’s think about the curve on the plane. Let
¢ be the angle formed by the tangent [ and the x axis at the point P on the curve. The tangents
[ and ¢ change as the point P moves. At this time, the rate of change of ¢ per unit arc length is
called curvature(curvature) .

do
R = |$

Where the tangent unit vector t can be represented by bft = (cos phi,sin phi). Therefore,
when examining the rate of change of the tangent vector per unit arc length,

B oo o do
£_(—sm¢d8,cos¢)d8)— ds( sin ¢, cos ¢)
Thus
¢, do, _ 99, _
%= 192 (i, cong)| = 192) =

Therefore, the curvature x can also be expressed by the rate of change of the tangent vector per
unit arc length.

Example 2.11



xvi CHAPTER 2. DIFFERENTIATION / INTEGRATION OF VECTORS

Find the curvature of the curve y = f(x).

d
Answer First find |d—f| tan ¢ is the slope of the tangent line. Thus tan ¢ = y'(z) Therefore,

¢ = tan" " (y)
Differentiate this with respect to x.

o _ 1 i( /)_yi/l
d:z:_1—|—(y’)2 d:z:y _l—i-(y’)2

Note that, 46 dod ”
s
- 777 77 /1 /\2
dx ds dx ds + ()
Then ” .
Y
—/\/1 2 —
s VIt W) = e
Therefore,
o do, ly"|
k=|—0—]= 0"
ds' = [T+ ()7

The curvature of the curve in space is kK = \% .

dt  dt/dt t’ dt/dt
_— = -, n—-——=— ————
ds ds/dt [t/] |dt/dt]|
Then
dt |dt/dt| dt
o = nl=—=| = 2.1
ds ds/dt n|d5| e (2.1)

2.2 Motion of objects

The curve

Crir(t) = (x(t),y(t),2(1)), t € [a,b]
can be thought of as the locus drawn by the point P moving in space. Here, the interval [a, b] is
considered as the interval of time, and »(t) is considered as the position of the object in time ¢.

For the motion r = r(t), =/(t) is called velocity. Also, r”(t) is acceleration and expressed by
v(t), A(t). Thus,,

v(t) =7'(t), A(t) = r"(t)

dr
As we have already learned, the tangent unit vector can be represented by bft = I and the
S

velocity vector is

dr(t) dr(t)ds ds
t) = - =%
Vi) =4 ds dt  dt

Thus, velocity vector is a vector tangential to the locus of a point. The magnitude of the velocity
s
vector v, o is the rate or speed of change in arc length and denoted by v. Thus

_ds

o=Vl = I =
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Next, to understand the acceleration a little better, let’s consider the velocity vector.

ds
t)y=r'(t)= —t=ot
v(t) = () = Tt =v
Differentiate both sides of the above equation,
_dv_dv +v@*@t+v@|n
Codt dt dt — dt dt

Note that
dt_dvds _ b
dt ~ dsdt ds
Then
2 o = -
at' ~ Vas T Vas! T
Therefore,
d
A = d—:tJrvznn
= a¢+an

ag = (A -t)t,an=(A-n)n

Example 2.12

For
r(t) = (coswt,sint, t)

t =1, find v(t), A(t), v, t,n.

Answer
r(t) = (coswt,sin7t, t)
v(t) =7'(t) = (—wsinwt, 7 cos7t, 1)
A(t) = r"(t) = (—7? cosit, —m* sin 7t 0)

Then for ¢t =1,

v(l) = (0,m,1)

A1) = (x%,0,0)
Then

v=|v(l) =2+ 1
v(l) _ (0,7,1)
[v(1)] T2+ 1

Now we have many ways to find n. Here we will consider a method that is easy to calculate.

t =

A=at+an,a =(A-t)t =0

implies
an = A — Ay = (12,0,0)
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Thus,
I~ (1,0,0)

B |an

Other way is

v=|v(t)| = Vr2sin? wt + n2cos?wt + 1 = /72 + 1

CT A
an
Thus, n = — = (1,0,0)
|an|
The vector
B=txn

which is orthogonal to the unit normal vector t and the normal vector n is called binormal unit

vector. Also, the 7 satisfying
dB
— =—Tn
ds

is called torsion.

Now, let’s examine the three unit vectors t,n, B that have agpeared so far.

/Figure 2.4:

The plane made by t and n is called osculating plane. the plane made by n and B is called
normal plane. the plane made by t and Bis called rectifying plane.
First, t,n, B are orthogonal to each other. Also, these vectors satisfies the following relations.

Theorem 2.3

[Frenet-Serret)

@ _ nd—n——t—f— B,— =—-mn
ds gy T Rt e T T

dt dB
Proof By the equation 2.1, T kn. Also, by the definition of torsion, rr —7n. Next
S
differentiate n x t with respect to s, we have
dn dB dt
— =—XxXt+Bx—=7B —kt
ds ds Xt b ds "
Example 2.13

For the curve r = 2a(sin™* ¢ + tv/1 — t2) i + 2at® j + 4at k, find the followings. However, a is an
arbitrary positive constant.

(a) the arc length the curve for t; <t < t9
(b) the unit tangent vector t
(¢) the normal vector n and the curvature k
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(d) the binormal vector B and the torsion 7

d
Answer (a) dit’ =4av/1 — 24+ 4at j + 4a k implies

d
|d—: = \/16a2(1 — £2) + 16a2t2 + 1642 = V3242 = 4V/2a
Therefore,
2 gy
5= |Eﬂﬁ:4¢%&”_h)

t1

_dr _dr/dt  4dav1—t?i+44datj+4ak

t

T ds  ds/dt 124
dt 1 —t ds
Lo i), 2 =42
(c) 7 \@( 1_t2z+1>’dt V2a £
e _jdyde 4 [
= ds'  'ds/dt'  8a\ 1—1t2 T 8av1 — 12

1dt

¥/-, n=-—— &0
Kk ds
n=—-ti+V1-t2j
(d)
1 : J k 1
B=txn=—| VI t 1|=—(1_i-tjt+k
V2 —t v1i—t2 0 V2
Also,
B _dBjdt 1t . o
ds _ ds/dt  sa'yi-g . VT 7
1
&b r

Xix






Chapter 3

Scalar field, vector field

3.1 Gradient and directional derivative

When the real number ¢(P) corresponds to each point P in the space area D The three-variable
function ¢(P) is called scalar field scalar field @ scalar field on D. Similarly, in the space area
D, when the vector F(P) corresponds to each point P, the three-variable vector function F(P)) is
called vector field on D. Let the component of the vector F' be F = Fy 1+ F5 3 + F3 k. Then

F(P) :Fl(%yaz)i+F2($7y,Z)j+F3($,y7Z)k
Also, if Fy, Fy, F3 are continuous, then F' is said to be continuous.
Example 3.1

Graph the vector field F(z,y) = —yi+x j.

Answer Since the vector (—y,z) corresponds to the point (z,y) on the zy plane, a four-
dimensional space is required to draw a graph. Unfortunately, a four-dimensional space cannot
be prepared, so the vector field is expressed using the following method. First, select the point
(z0,y0) on the zy plane, and then set the vector F(x,yo) at that point. Draw the point (zq, yo)
as the starting point.

F(1,0) =34, F(2,-1)=i+2j, F(3,2) = —2i+3j

Then we have the following graph 3.1.

F(3,2)=(-2,3)

FO.0=01)  £-1)=012)

7
-/

Figure 3.1: vector field

X

N~

xXxi
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If you look at the figure 3.1, you will notice that the vector is a tangent to a curve.. This curve
is called streamlines or lines of forceline of force@line of force. Generally, when F' represents the
velocity of a fluid, the curve drawn along the flow is called a streamline, and when F' represents a
magnetic field, it is along the direction of the magnetic field. The drawn curve is called the magnetic
field line.. Similarly, when F' represents an electric field, the curve drawn along the direction of the
electric field is drawn along the power line, and when F' represents the electromagnetic field, it is
drawn along the direction of the electromagnetic field. The curved line is called an electromagnetic
force line.

Bring a magnet to the sandbox and collect iron sand. If you sprinkle this iron sand on paper
and place a U magnet under the paper, the iron sand will line up along the lines of magnetic force,
and you may have observed that the stronger the magnetic field, the more iron sand is attached.
Let us consider these phenomena here..

Electric field

If the distance from the charge g to the point P is r and the unit vector from ¢ to P is ¢, the

electric field at the point P is given by the following equation.

I q
= =7
4dmeg 12 0

Note that, €y = 8.85418782 x 10712[s>C? /kgm?] is called the permittivity of vacuum
Universal gravitational field

F for a universal gravitational field (generally called universal gravitational force) in which an
object with a substance amount of M at the origin acts on an object with a substance amount of
m at a point P (z,y, z) Then

kMm kMm
F = —T(.’E,y,z) = _WT

Gradient
Here, for a scalar field defined in an area of space, consider vector field gradf defined by

Vi=fei+fyi+/ -k

Here, V f can be seen as an operator applied to f(zx,y, z) by

This is called gradient of f.

For the scalar field f, the curved surface defined by f(z,y,2) = c(c constant) is the level
surface of the scalar field f. and the group of coordinating surfaces obtained by changing the
value of ¢ is called the coordinating surface group.

Example 3.2

Show that the gradient through the point (xg, yo, 20) is orthogonal to the level surface through the

point (2, Yo, 20)-
Answer Let the level surface through the point (xg, yo, 2z0) be

flzy,2) =c
Let any curve that passes through the point (g, 30, 20) on this level surface be

r=rt)=zt)i+yt)j+z2(t) k
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Then f(7r(t)) = f(z(t),y(t), 2(t)) = c¢. Thus differentiate both sides by t.

fwl't +fyyt +fzzt = (f:vafy7fz) : (mt’yt’zt) = Vf % =0

Therefore, the gradient is orthogonal to the level surface because it is orthogonal to the tangents
of the curves on all level surfaces.
Directional derivatives

Let the unit vector bfu be the directional unit vector at point P. Also, a straight line passing
through the point P and having bfu as the direction vector is represented by 7(s) using the
distance s from the point P. Then, at the point P, the directional derivative of the scalar field f in
the u direction is given by

Of(r(s) . flp+su) — f()
u 50 s
Therefore,
0 s su) — d
) iy HOEZTW) _ L), 45, 2(5) fomo
= f$xs+fyys+fzzs:vf%:vfu
Example 3.3

Find the unit normal vector orthogonal to the surface 22 = 2% + 2y% at (1,2,3) and find the direc-
tional derivative in the direction of (1,3, —1) and the equation of tangent plane.
Answer Let

fz,y,2) = 2% + 2y — 22

Then the level surface is f(z,y,2) = 0. Also, , the normal vector is given by V f. Thus
Vf = (2.’E, 4ya _22)7 Vf |(1,2,3): (27 83 _6)

Therefore,
n = vf _ (2a 8) _6) _ (25 87 _6)
VSl VA+64+36 V104

Next, find the directional unit vector to find the directional derivative in the (1,3, —1) direction

1,3,—-1
at the point (1,2,3). u= M Then the directional derivative is
V11
0 1,3,—1 32
O _gfou=(2,8-6. 131 _
ou V11 V11

Also, the equation of the tangent plane is
2(x — 1)+ 8(y — 2) — 6(z — 3) = Othat is2z + 8y — 62 =0
Example 3.4

Find the streamline of the vector field F(z,y) = —yi+x J.
Answer Let f(z,y) = c be a streamline equation. Then Vf(z,y) = f, @ + f, j expresses the
normal vector of f(x,y) = c.

Vf(x,y) - F(x,y) =0Thus, (fxi+ fyj) - (—yi+aj)=0
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This implies that, —yf; +2f, = 0. Note that the slope of the tangent line of f(x,y) = c is

d x
fods + f,dy = Oimplies 5~ = j:y
Then
dy_ fo_ =
dx fy Y
implies xdx + ydy = 0. Thus f, =z, f, =y and
.1'2
flzy) = /fzdx =5+ (3.1)

Next differentiate the equation 3.1 with respect to y. Then
y?
fy = ¢ (y) = yimpliesc(y) = =-
Therefore, the equation of the streamline is

2

8

+

2
flx,y) = %:C

ol

Potential Let the position vector of the point P be r = zi + yj + zk,r = |r| = /22 + y? + 22
Then there are many things that are inversely proportional to the distance, such as the magnitude
of universal gravitation and the intensity of light. These can be set by

fla,y,2) = S = <

r /$2+y2+22

Here we find the gradient of f(z,y, 2).

a -3 1 _3 —CZX

fo = C%($2+y2+x2) ;:fc§(x2+y2+zz) S(M)ZTT\?’
R
b=
—Cz
[ = I

implies
—cr —cy —cz r

Vf= (fxafyvfz) = (TT’

Therefore, Vf is equal to the vector field.

)

PR

Definition 3.1
If vector field F' is the gradient of f, in other words, FF = —V f. Then F is called

conservative field. Also, the scalar field f is called scalar potential of F' and
F is said to have a scalar potential of f.

Example 3.5
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Let the position vector of P(x,y,z) be r = x i+ y j + z k, and vector field be F = —|:—|. Then

show that this vector field is a conservative field in any area except at origin and
flay,z) = |r| = (2% + 7 + 2%)1/

is the scalar potential of F'.

Answer
0 2 2 2\ 1 2 2 oy 1 X
z = — 3 = = 2 (2 = —
f 5% Ty ) (" +y" +27) 2(22) ]
Y
fp = L
Y 7|
z
fz = T
7|

implies =V f = (fs, fy, f-) = F. Thus, F is a conservative field.
fla,y,2) =|r| = (a® +y* + %)/
is the scalar potential of F'.

Example 3.6

For the vector field » = x4 + y j + z k and the scalar field r = |r| = /22 + y? + 22, show the
followings:.

(2) Vr" = nr"2p

Answer (1)

2wi+ 2]+ 2:k
Vr:(%i+%j+%k)\/x2+y2+z2: PiY it Ar_I

2¢/x2 4+ y2 + 22 r

no_ i ny s 2 ny g n
Vit = )ik ) G )k

o, o0 . o0, 0 . 0, , 0r
E(T )675@‘*‘5” )@J‘*‘E(T )6xk
n1<37'- or or

nr

r
i+ g+ k’> =" IVr = e = 2
T

ox dy 0z
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Exercise3.2

1. For the scalar field ¢ = 222 4 €¥/*, ) = 22%y — 232, find the followings: (1) V¢, Vo
(2) the value V(¢t))p of V(¢1)) at P(1,0,—2).

2. Find the directional derivative in the direction of u = %(2i — 3j + 6k) of ¢ = 4z2® — 3z%yz at
P(2,-1,2).

3. Let r =xi+yj+ zk, »r =|r|. Then find A,B..
(1)A=v(2r2—4\/?+3iﬁ), (2) B = V(r2e")
4. Find the unit normal vector n of 2%y + 2xz = 4 at P(2, -2, 3).

5. For any scalar fields ¢, 1, show the followings.

6\ WVo— 6VY
v (w) i

6. Let the distance of P(z,y,2), Q(£,n,¢) be r. Then prove the following for the differential
operator

1o} 1o} 0 0
VQ717+]7+

0 0
Vp=t—+j— +k+— 9€ ac

Or oy 0z’

(1) Vor = ~Vpr (2) Va(3) = ~Vp(:)
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3.2 Line integral

Given C the curve connecting two points R, Q. However, this curve should be a smooth curve.
Let s be the arc length measured along C. Then, as we learned in Chapter 2, the points on the
curve (z,y, z) can be expressed by s as a parameter. So the equation for the curve C is

r=r(s) = a(s)i+y(s) j + =(s) k

However, it is assumed that points R and Q correspond to s = aandb(a < b), respectively. At this
time, the scalar field defined for any point P (z,y,2) on the curve C : r = r(s) is f( rmP) =

f(z,y,2).
The curve C' is divided into n arcs s, g, . - ., S, and this division is represented by A. Let the
arc length of each curve s; be As;, take an arbitrary point rmP; in s;,

J(A) = Z f(Py)As;

Here, if J(A) approaches the limit value J when this division is made finer and A is made as small
as possible, then this limit value J is called line integral of the scalar field f along C and denoted
by

/C F(P)ds

When the curve C' is closed, it is expressed as

e

Since the definition of line integral is based on the same Riemann sum as the previous integral,
it is clear that the following formula holds for line integral.

1 [ kf(P)ds =k [, f(P)ds
2. [LIf(P)+ g(P)lds = [, f(P)ds + [..g(P)ds

Also, when the curve C' is not smooth but is made up of a finite number of smooth curves
C1,Cs,...,C,, this curve is Piecewise smooth curve , and the line integral along such a curve

) [[«f s

n

Example 3.7

Evaluate the line integral / (23 + y*)ds, where C is a line connecting the points (0,0,0) and

(1,1,1). N
Answer When the straight line connecting the point (0,0,0) and the point (1,1,1) is displayed
as a parameter
r=1
=t 0<t<1
z=t
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Then the curve C is expressed as r(t) =t ¢+t j + t k and the length s of C' is

t d’l‘ t
s(t) = / |—|dt = / i + j + k|dt = /3t
o dt 0
Thus, ds = v/3dt and the line integral is
1
. 1 1 9v3
/ (2 +y*)ds = / (% 4+ tHV3dt = V3(5 + =) = 93
c 0 4 5 20
Line integral of vector field
Oriented curve C : r = r(t) and the vector field defined on C, F = Fy i+ F5 j + F3 k are given.

Here, the unit tangent vector t of C' is positive direction. Then F -t is a scalar field defined on C
and the line integral of this scalar field on C' is expressed by

/F~tds
c

This is called a line integral along the C oriented curve F. EEspecially, note that

dr
t = — =
ds Is ds = dr

/F~tds:/F~dr
c c

Then

Figure 3.2: Line integral of vector field

Considering the case where the vector field F' is an electric field. fps F'-dr can be thought of as
the work per unit charge performed by the electric field F. when the positive charge moves from
point P to point S along the curve C, which is called the potential difference or voltage between
two points.

Example 3.8

2 2
x
Find the amount of word done by the mass point to go around 6 + Y. — 1. Note that vector

9
field is given by

F=0Br—4y+22)i+ (4o +2y—32%) 5+ 202 —4y° + 2°) k
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Answer Let x =4cost,y = 3sint. Then

r=n7r(t)=4costi+3sintj, dr(t) = (—4sinti+ 3cost j)dt

Also,
F = (12cost — 12sint) i + (16 cost + 6sint) j — 36sin’t k
Thus
27
/ F -dr = / [48 — 30sint cost]dt = 96
c 0
Example 3.9

Find the line integral / (x2yi + (x +y) j) - tds. Here, C isthe curve y = 22 from (0,0) to (2, 4).
c
Answer

/F-tds = /F-dr
c c

- / (@2yi+ (@ +)§) - (doi+dyj) = / (e2yd + (z + y)dy)
C C

’ ? 112 125,247 296
= /o ?z?dx +/O (z + 2*)(2zdz) = [51‘5}0 + [33:3 + 43@4}0 =T

Alternate answer Express the curve C' using a parameter.
C:r(t)=wityj=ti+t’j, 0<t<2

Then
dr=(i+2t§)dt, F=a’yi+ (x+y)j=t"i+(+1°)]

Thus

/F~tds = /F'dr
c c
1 2 2 ]

2 2
= /(t4i+(t+t2)j)~(i+2tj)dt:/ (t* 4 2t* + 2t3)dt = [5t5+3t3+4t4
0 0

> 296

o 15

In this example, —C'is a reversed curve of C' so that the direction is from (2,4) to (0,0). Then
the parameteric expression of —C' is

—C:r(t)=r2-t)=2-t)i+ (2123, 0<t <2
Thus,
dr=(—-i—-22—t)j)dt, F=2’yi+(z+y)j=2-t)'i+2—-t)+(2-1)%j
Therefore,

2
0

/ F-dr:/ (@ =1+ (2= 1)+ 2~ 1)) 4) - (—i — 22— 1) §)dt
—c
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Note that let 2 — ¢t = u. Then du = —dt and

/ F - dr
—-C

0
- [ i ) ) (i 20

_ —/02(u4i+(u+u2)j)~(—i—2uj)du:—/CF~dr

/ F-dr:—/F~dr
-c c
/ F~td3:—/F-tds
-c c

So far, in the conservation field, we have already learned that the vector field is equal in
magnitude to the gradient of the scalar field. Now let’s investigate what holds true in relation to
line integrals.

Therefore,

or

Theorem 3.1

In the vector field F(z,y, z), the following conditions are equivalent.
(1) there exists a scalar function ¢(x,y, z) so that F = —V¢
(2) For any closed curve C, §, F - dr = 0 holds. (independent of path).

Potential energy

Suppose the force field F' has the potential U. That is, suppose F = —VU holds. Consider
the curve C' in the field of this force, and assume that the curve C goes from the point P to Q..
When a mass moves from point P to Q along this curve C' while being affected by this force field,
the work W that this mass receives from F' is

W:/OFodr:U(P)*U(Q)

It doesn’t matter how you choose the curve C that connects the two points P and Q. Therefore,
the value U(P) at the point P of the potential U is called potential energy at the point P of this
force field.

Example 3.10

Let r=xzi+yj+zk, r=|r[. Then show that the vector field F' = T has the scalar potential
¢ = % and find the potential energy at each point in space.
™

Answer V% = —7 implies F' = —V¢. or,

- or=Y . o(r=Y) . a7 _3(7"71)61(7‘), olr=YHd(r) . o Y)d(r)
V; N ox v y I+ 0z k= or Ox vt or Tyj+ or Ek
_ 2 rityitek T
o T r )= r3

Thus, F = —V% and the vector field F' has a potential ¢ = % Therefore, the potential energy at
Pis i,
T

Question 3.1
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Suppose the force field F' has the potential U. Prove that the following equation holds when a
mass point with mass m moves in this force field and moves from point A to point B.

1 1
va‘%‘ +U(A4) = imv% +U(B)

Here, va,vp are magnitude of the velocity vectors at A, B, respectively.
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Exercise3.3

1. Given the force field F = 3zyt — 5z + 10zk. Find the work done by F which is W = fc F - dr,
moving along the curve
C:z=t>+1, y=2t%, z=13

fromt=1tot=2.

2. Given the scalar field ¢ = 2xyz2, the field F = zyi—zj+2%k. Let the curve C be parametrized
by z =t2,y =2t,z =13 (0 <t < 1). Find the following line integrals.
(1) [, pdr (2) [ F xdr

3. Let r =xi+ yj + zk. Then for any closed curve C, prove that fc r-dr =0.

4. Suppose that the force field F has the potential U. Within the force field, the point mass with
the mass m moves from the point A to the point B, show that following equation holds.

1 1
imvi +U(A4) = imvé +U(B)

Here, va,vp are the magnitude of velocity vectors of A and B.

5. & = tan~! 4 is defined in the domain D excluding the z axis from the whole space. Let C
be a circle with a radius of a centered at the origin O on the xy plane. Prove the following

equation.

/C(V(ﬁ)~d7' =2
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3.3 Surface integrals

Let f(P) = f(x,y,2) be the scalar field defined for any point P(z,y, z) on the surface S : r =
r(u,v) = z(u,v) T + y(u,v) j + z(u,v) k. Here, S is a smooth surface.

Figure 3.3: surface

Divide S into n small faces S1,S55,...,S,, and represent this division with A. Next, let the
area of the curved surface S; be AS;, and take the point P; in S; and consider the following sum.

S(A) = _Z f(P)AS;

Here, when the surface integral is made finer and A is made as small as possible, if S(A) approaches
S as much as possible, this limit value S is called surface integral of the scalar field f and denoted

by
//S f(z,y,z)dS

o HhER

¥ Hh5E

Ria, ¥ +41)

Pio, Syt ¥+

(o +g 1

Figure 3.4: Area element

Here the area element dS is approximated by the area of parallelogram with the sides %du

and%dv.
or Or
dS ~ | — x —|dud
S |au><8v|uv

The surface integral of the scalar field f on the surface S is expressed as follows.
J[ s = [[ statw o)t o), 2w o), < jduds
s Q

Here, ) is the area on the uv plane that corresponds to S.
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Example 3.11
Find the surface integral of the scalar field f on the paraboloid S : 2 + 3 4+ z = 4 where z > 0.

292 + 2
(422 4 4y? + 1)1/2

f(@,y,2) =

Answer Let 7 be the position vector corresponds to S : 22 4+ y? 4+ z = 4. Then
r=xit+yj+@d-—2>—yk

Next we find the normal vecor r; x r, of S.

rexry = (1—22k)x(J—2yk)
i 3 k
= 1 0 —2x |=2z¢+2yj+k
0 1 -2

Thus
|ry X ry| = V422 +4y? + 1

Here, we use the polar coordintate transformation Q : 4 — (z* 4+ y*) > 0. Then

B 292 + 2
/L f(.’lf,y,Z)dS - //{k2 (41,2 +4y2 + 1)1/2|'I‘w X Ty‘dl‘dy

2 2
// (2y? + 2)dxdy = / / (4 — r% + 2r%sin® O)rdrdf
Q o Jo
27 4 2

2 2m
/ {21"2 D n? 9} do = / (4 + 8sin’ #)df = 87 + 87 = 167
0 42 0 0

Question 3.2
Find // zy?dS, where S:z+y+2=1,2>0,y >0,z > 0.
s

Question 3.3

Let A, B, C be the intersection of the plane 2z + 2y + z = 2 and x-axis, y-axis, z-axis and let the
AABC be the surface S. Find [q fdS, f=2*+2y+2z— L.
Surface integral of vector field

As in the line integral, we define surface integral of F' = F} ¢ + F5 j + F3 k on the surface S
using the normal vector n of S or area vector S and expressed as

//SF-ndS://SFdS

Note that the direction of n and the direction of r, x 7, are the same.
Ty X Ty

o |70 X 7y

Therefore, the surface integral of the vector field F' on the surface S is expressed by the double
integral as follows.
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/ F - ndS // Tu X T |7y X 7y |dudy = // F - (r, X ry)dudv
s |""u Tyl Q

P F F

Ox oy Oz
Q ox y oz

v ov v

Also, wusing the directional cosine n = cosa © 4 cos 8 J + cosy k can be written as follows.

/ F-ndS = //F~(cosai—i—cos,@’j—&—cos*yk)dS://(F1cosa—I—Fgcosﬁ—i—FchS’y)dS
5 S s

= / (Fidydz + Fadzdz + Fsdxdy)
s

Question 3.4

Let S be the surface represented by the equation F(z,y, z) = 0. Prove that the unit normal vector
n of the surface S is given by the following equation. Here VF # 0.

_ Fi+ Fj+ Fk
F2 + F2 + F?

Flux

F
% 7
»
-
Figure 3.5: flus
Here, when the vector field boldsymbolF' is the velocity field at a certain point when the fluid
flows constantly in the flow tube, F' - ndS is called flux towards n of F'. Therefore, the flux of

F is dQ and the surface integral is [/ o F - mndS which is called flux integral and Reprresents the
total flux (total flow rate).

Example 3.12

Let the vector field be F = y j + z k, surface be S: 2% +3% =4 — 2, 2> 0. Find the surface

integral of // F -ndS
s

Answer The position vectorisr =xi+yj+zk=xi+yj+ (4 —2>—9y?) k. Then

0 y 4—22—9?
/ F~ndS:// 1 0 —2x dxdy:// (4 — 2 4 9 dzdy
S Q10 1 _ Q

2y
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Here we use the polar coordinate transformation, € : 22 +y? < 4. Then z = rcosf, y = rsinf
implies

2 4 2

2m 2 27
// (4 —2® +9*)dedy = / / (4 — r? + 2r%sin® O)rdrdd = / [27"2 ~ DT an?e| 0
Q o Jo 0 42
2m

0

/ (4 + 8sin?0)df = 87 + 87 = 167
0

Question 3.5

Let the vector field be F = i+ 1y j — 2z k , and the surface be S: 2?2 +3y>=a?, 0<2<1.
Then find the surface integral of / / F -ndS.
s

Question 3.6

Let S be the sphere of the radius a with the center O. Let r = O? be the position vector of P.
Then by taking the unit normal vector n of the sperical surface S outward, prove the followings.

%ondSzéhr7 r=|r|
s

Answer Since 2% 4+ y? + 22 = a?

xi+yj+a?— 22 —y2k. Thus,

y
//F-ndSz// 0 —2x |dxdy
s Q 1

_2y

, for z > 0, the position vector is » = xt1+yj+ 2k =

o s
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Example 3.13

F = (22— 2)i +2%yj — 222k, Let the surface S be a bounded part of the plane z = 0,2 = 1,y =
0,y =1,2=0,z = 1. Then find the surface integral [[¢ F - ndS.
Answer

For the plane DEFG: since x = 1, the position vector is r = x4 + yj + zk = ¢ + yj + zk. Here
the positive direction is from the bck of the plane to the front of DEFG. Thus, the unit normal
vector is

Ty X T i g k
=4 2 _101 0|=1
ryxrl g o1
Also, the orthogonal projection on to yz plane is Q. = {(y,2) : 0 <y < 1,0 < z < 1}. Then,

1,1 1 1 2211 3
// F-ndS = / / (2 — 2)dydz = / 2y — yzly_o dz = / (2 —z)dz = [22 - } ==
DEFG o Jo 0 0 2]p 2

For the plane ABCO: since x = 0, the position vector is 7 = xt +yj + zk = yj + zk. Here, the
positive direction is the direction of the back of plane ABCO to the front. Thus, the unit normal
vector is

™

T, X Ty

=—1

O S
— O\,

_|T'Z><7'y|_ 0

1
0
Also, the orthogonal projection onto yz plane is Q,, = {(y,2) : 0 <y <1,0 < z < 1}. Then

1,1 1 1 22 Ly
// F-ndS = / / zdydz = / [yz]i:() dz = / zdx = [} =_
ABCO 0o Jo 0 ) 0 21y 2

For the plane ABEF: since y = 1, the position vector is r = xi + yj + zk = xi + j + zk. Here
the positive direction is the direction of the back of the plane ABEF to the front. Thus, the unit
normla vector is

T, X Ty ZJ k .
T |0 ol
z r 1 0 0

Also, the orthogonal projection onto zz plane is Q,, = {(z,2) : 0 <2 < 1,0 < z <1}. Then

1,1 1
// F~ndS=/ / 2ldxdz = =
ABEF o Jo 3
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Similarly, if you do the surface integral of the remaining surface, we have

11
F . -ndS=—
/ ndS 5
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Exercise3.4

1. Let A,B,C be the intersection of the plane 2x + 2y + z = 2 and z-axis, y-axis, and z-axis, and
the surface S be the A ABC. Find the following surface integrals.

(1) [gfdS, f=a*+2y+2-1
(2) [¢A-ndS, A=+ zk

2. Let the region = > 0,y > 0,22 + y? < a? on the zy-plane be S. Find the surface integral.

/A x ndS, A =zi+ (zr —y)j + (logzy)k
s

3. Find the following surface integrals.

// (3zi+42j+2yk) ndS, S : > +22 =4,0 <2 < 3,y >0,z > 0, (n D zcomponent is positive
s

4 Find the surface integral.

//(zi+yj—2zk)~ndS,S:x2+y2:a2,O§z§1
s
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3.4 Divergence

Consider the vector field F' defined in an area of space. The component of F is
F=Fi+Fj+Fk

At this time, divF is called the divergence of the vector field and defined as follows.

Definition 3.2

... OF  O0F, OF;
divE = or + oy * 0z

If we use the operator V, we can write div F =V - F' .
Example 3.14
Find the divergence of F = 3zy i + 2%y j + y°2 k.
Answer

OF, O0F, OF;
— ot
ox dy 0z

3y +z* +y°

divF =

Next, let’s think about what the divergence of a vector field is, using actual physical phenomena.
Here, we consider the movement of liquid, gas, etc. spreading in space. At this time, the velocity
of the particles in that space is a vector field and v(z,y,2) = v1 @ + v2 J + v3 k. Here, consider
a Cartesian coordinate system with the point P in space as the origin, as shown in the figure ?7.
Imagine a small rectangular parallelepiped AzAyAz in a liquid. The area formed by AyAz is
denoted byAS,..

N

S C——
=

Figure 3.6: divergenc

First, let’s calculate the change in flow rate within a unit time of exiting from the surface of
a rectangular parallelepiped. The x component of the vector perpendicular to the plane of the
rectangular parallelepiped of the fluid entering the rectangular parallelepiped at the point (0, y, 2)
is pv1, where p is the density of the liquid. Therefore, the flow rate of the fluid flowing from the
back surface within the unit time At is

pv1(0,y, 2)AS, . At
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Next, the z component of the vector perpendicular to the plane of the rectangular parallelepiped
of the fluid coming out of the rectangular parallelepiped is

p’U1(AIIT7y,Z) = p’l)l(AIL'7y,Z) 7pv1(07yaz) +PU1(O,y,Z)

A J—
= pvl( x7y7Z)Agj pvl(o,y?Z) Ax—FpUl(Ovy,Z)

Az + pv1(0,y, )

Opvy
Ox

Therefore, the flow rate of the fluid flowing out from the front surface is

~

dpvy
pv1(0,y, 2)AS, At + ( o

Ax) AS,.At

The same thing happens on the remaining four sides. Here, the surface integral of the vector field
pv on six closed surfaces [, gp bfv-ndSis, Aslearned in the previous chapter, it represents the
total flow velocity (total flow rate), so it can be approximated by adding all of these.

0 7] 0
// pv - ndS ~ poL | OPY2 | IPYs AzAyAz =V - (pv)AV
oz 5‘y 0z
Here, the left side is the flow rate of the fluid flowing out from the surface S of a small rectangular
parallelepiped to the outside in 1 second. In other words, it is considered to be the flow rate of the
fluid that springs out in one second. Therefore

The value at point P of V - pv is the volume density at point P of the volume of
fluid that springs up in one second..

This is the divergence of pv at P. Thus at P

V - pv > 0 implies spill out.
V - pv < 0 implies swallow.
V - pv = 0 implies equilibrium.

Basic formula
For every vector field F';, G, and the scalar field ¢, the following formula holds..

V (F+G)=V-F+VG
V. (¢F)= (V) -F+¢V-F

Proof
V. (F+G) = (i%ﬂ%%%yuua)
= (’a£+ja%+k%) F+(z§+j(%+k§) G
= V.- F+VG
VoOF) = (g tig ko) (oF) =i 200 4 5 K00 g SOT)
— i (GEFG Hi (R e (PP 65

= (V¢)-F+¢V-F
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Example 3.15

For ¢ = 322 — yz, F = 3vyz? i+ 2vy> j — x%yz k, find the following scalar.
(1) V-F (2) F-V¢ (3) V- (¢F) Answer (1)

o)
V- F=_— 2
az(Sxyz )+

a%(%y?’) + %(—9?21/2) = 3yz® + 6ay” — 2’y

(2) V¢ =621 — 275 —y k implies
F V¢ = (3xy2?)(6z) + (22y%)(—2) + (—22yz)(—y) = 182%yz? — 2292 + 2?92
Question 3.7
find (3).
Example 3.16

Let r = zi + yj + zk, r = |r|. Prove the following:

(1) V-r=3, 2) V- (r"r) = (n + 3)r" (3) V- (~

) =0

Answer (1)
0 0
L YR (w4 i —14+1+41=
V-r (8xz+8y]+8zk) (i +yj + zk) +1+ 3

(2) By the differentiation of composite functions,,

V-@rtr)y=(Vr*) - r+r"V.r= m’”*lg r4+r"(3) =nr" +3r" = (n+ 3)r"

(3)
V(o) =V r3r=(Vr?) rtr3V.r =340 4 r33) =0
r
Laplacian

If F is conservative, then divF' can be expressed by

divF=V-F = V.-V¢

o . o0 . 0 dp . O0¢ . 0o
<3xz+8y3+3zk) <8mz+8y‘7+82k>
P26 . Po P9
A A e

This is called Laplacian of the scalar field f and denoted by V2¢ or A¢. Here, the inner product
of the operators V - V is represented by V2. Then

Also, the partial differentiation equation

26 %6
2 = —_— —_— —_—
Vo= o0 T a2 T a2

is called Laplace equation and the solution to that equation ¢ is calledharmonic function .
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Example 3.17
Find ¢ = 322y —y322 D& &, V?¢. Answer

2 2 2

3
V3¢ = (336 y—y’2%) + 872(3:623/ —y’2%) + @(3»@23} —y®2%) = 6y — 6yz” — 2¢°

Question 3.8

Let 7 = zi +yj + zk, r = |r|. Find the followings.
(1) V" =n(n+1)r"? (2) V3(7) =0

Example 3.18

Let r =2t +yj + zk, r =|r|.

2 d*f

(1) Prove that V- f(r) = )
(2) Find f(r) so that V2f(r

Answer (1) w= f(r),r = r(z,

24y

;dr

) =

Y, 2 )1mphes

df ,or, Or .  Or df

= —(— — k = =
Vi) dr((?xz + 8y'7 + 0z )= drvr
Thus,
daf daf daf
2 = (=
Vf(r)—V(dTV) (dT)V—FdVV
Note that Vr-Vr = 2.2 =1, Also, V-Vr =V- 2 =V.(rlr)=(Vr ) r+r'V.r =
—r2r.r+r71(3) = g Therefore,
d’f 2df
2 —_
Vi) = dr?2 ~ rdr
(2) Since V2f(r) =0, we have
e 2d
dr?2 = rdr
Note that if we let w = %, then %‘f = —%w and it is separable. Thus, %" = —%dr and integrate

both sides, we have
log |w| = —2log |r| 4+ ¢. Thus, w =cr=2. w = % and df = cr~2. Therefore, f = cor=! +eci.
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Exercise3.5

fundamental formula Let » = 21 + yj + zk, r = /22 + y2 + 22. Then
(1) Vr =12
(2) Vr" = 71,7‘71'71V7’ _ nT‘anT

(3) V- (0A)=(Vg)-A+9¢V-A

1. Find the followings..

(1) V- (22221 — 2?27 + 3y22k) (2) V23222 — y223 + 42?y)
(3) V(V-F), F= 322y — 2)i + (z2° + y*)j — 22%2%k

Let r = zi + yj + zk, r = |r|. Find the following scalar.
M V-vr?) @V (&)}

Let » =zt + yj + zk, w be a constant vector. Then show that .

V-(wxr)=0

For the scalar fields ¢, ), prove the followings. (1) V2(¢tp) = ¢V2 + 2(V) - (V) + V3¢
(2) V- (VYY) = (Vo) - (VY) + ¢V
(3) V- (¢VY — V) = ¢V?h — V3¢
Find ¢ = ¢(x,vy,2) which satisfies ¢ = ¢(x,y,2)Vd = 2ryz3i + 22235 + 32%y22k. provided
6(1,-2,2) = 4.
For scalar fields U, V', show the following.
V-{(VU)x (VV)} =0

For the curve » = r(t) = x(t)i + y(t)j + z(t)k and the scalar field ¢ = ¢(x,y,z), show that

do(x(t),y(t),z(t
dt

the derivative ) of ¢ along the curve is equal to ‘(li—’t" -Vo.

Prove that the derivative of ¢(¢) which is composed by putting = z(t),y = y(t), 2 = 2(t) into
o(x,y, z,t) is% = % + ‘fi—’t" -V¢. provided, r =zt + yj + zk.
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3.5 Rotation

Definition 3.3

For the vector field in space F' = Fii+ Fbj + F3k, we define the curlof F or curl F’
as follows..

B _ (0F3  0OFy) . OF1 OF3)\ . OF,  OF;
curlF—VxF—(ay 6Z>z+<8z 8X>‘7+(6X 6y>k

More formally,

VxF =

Ee
e,
SR

Example 3.19

Find the curl of F = zi+ 2% j + 2y k.

Answer
k

(]

curlF = | 2 8@% Ll =2 47+ 2k
z  x° 2y

It is not so difficult to find the rotation of the vector field, but it is difficult to understand what

the rotation of the vector field is. So let’s understand what the rotation of a vector field is by

considering the following example.
For F = (F}1, F3), we study how much quadrilateral ABCD can be rotated, where quadrilateral

ABCD are given by A (z4,y4), B(za + Az,ya), C(za + Az,ya + Ay), D(z4,y4 + Ay)
First, the horizontal component at point A (z4,ya) is F1(z4,y4). The horizontal component
at point D (z4,y4 + Ay) is

OF,
Fi(za,ya)+ T;(IAayA)Ay

The difference between these two values, that is, the difference between the horizontal components
oF
a—l(o: A,Ya)Ay is positive, the quadrilateral ABCD rotates clockwise. Also, the difference in the
Y
OF:
vertical components at points A and B, 672 (xa,ya)Ax is positive, the quadrilateral ABCD rotates
x

counter clockwise. Thus

0Fy, OF
[ewrlF|| = =2 — =X
ox dy
is the force of rotation of the quadrilateral by F' and the direction of the force is orthogonal to the
0Fy, OF
quadrilateral k(a—2 — 8—1) This is the name curl comes from. Thus, for V x F' = 0, the vector
x Y

field F' becomes no votex. .
Example 3.20

If F is conservative, show that V x F' = 0.
Answer Since F is conservative, there exists f so that F = Vf. Now we find curlF. Then

ik
VxF=VxVf=|& & & |=fy—fs)i+ (for— Fo)i+ (fya — for)k =0
fo fy f
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Theorem 3.2
For any scalar field ¢ and any vector field A, show that
V x (V¢) =0, V- (VxA)=0

Example 3.21

Let 7 = zi + yj + zk, r = |r| and w be a constant vector, prove the followings..

()Vxr=0 (2) VX (wxr)=2w
ik
o B oy ; o2\ | (0
M Vxr=|g & & |=(-)it(FE -5+ (G- 5)k=0
r oy oz

(2) Let w = w1 + woj + wsk. Then

i j Kk
wxr=|w ws ws |=(wz—wsy)i+ (wzr—wiz)j+ (w1y — wazx)k
x Yy oz
Thus,
i j K
Vx(wxr)= a% a% a% = 2wt + 2wsj + 2wk = 2w

WoZ —W3Y W3T — Wiz W1Y — Wax

Scalar potential
If vector field A has the potential ¢, then A = —V¢. Thus by the theorem 3.2, V x A =
—V x (V¢) = 0. How about the converse?.

Theorem 3.3
If the vector field A on all spacesatisfies V x A = 0, then the vector field A has a potential
Example 3.22

Find / (2x+yz)i+zaxj+ayk)- dr. for

(1) C is a close curve
(2) C' is a curve connecting from the pointP(1,0, —1) to the point Q(2, —1, 3).
Answer (1)

ik
VxQ2r+yz)i+zzj+ayk= = a% 5 | =0
20 +yz zx wy

Then
]{((2x+yz)i+zxj+xyk)~dr20
c

(2) Since 2z + yz) i + zx j + zy k has a scalar potential, we find the scalar potential.

. . o, (99 09 . 09
2z +yz)itzaj+ayk=—-Vo= (8xz+ayg+8zk)
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implies ¢ = —(2? + xyz) + C. Note that

dr de . dy . dz
dr = —dt = (— — — k)dt
r=gt = Gt it P

Then,

de . dy . dz
/C(—V¢-(Ez+aj+ak))dt

/((2m+yz)i+zxj+xyk)~dr
c

Q
[ (o) = 018 = @+ = 4= 61— =3

Vector potential
For the vector field A, if there exists the vector field p satisfying

A=Vxp

then we say that the vector field A has vector potentialp. Here, if the vector field A has the
vector potential p, then by the theorem3.2, V- (V x p) =0. we have V- A =0. How about the
converse?.

Theorem 3.4

The vector field A defined in all space, if V- A = 0, then the vector field A has a vector potential.
To solve the exercise, we introduce a nes symbol. Formal inner product of A = a11+asj +ask
and V is an operator such as

0 0 0
A'V—Gqﬁ-‘razafy—i—ag,&

When this is applied to the scalar field ¢ and the vector field A, we can write

_ 90 99 09 _
(A-V)p = alax+a28y+agaZ—A Vo

A4 = w0A L, 0A 0

I
S
=
+
S
[\
+
S
w

The formula
V(A-B)=(B-V)A+(A-V) B+ Bx (VxA)+Ax (VxB)

and it’s proof.

To process an expression containing the operator V, put V as 0%1, + a% j+ %z. Then excute
V. After that, processing is performed using the scalar triple product and vector triple product
learned in vector algebra.

. 0B . 0B 0B
AX(VXB) = AX(ZX&L'+JX&U+’€62)
0B . . 0B 0B .. 0B .. 0B 0B
= (A'%)ZWL(A'@)YJF(A'E)k*(A'@)%*(A'J)anyF(A'k)g
In the above equation interchange A and B. Then
0A . . 0A 0A L O0A L O0A 0A
BX(VXA)—(B'%)z‘*‘(B'afy)Y‘i‘(B'5)76—(3'@)%—(3'3)%‘?(3"9)5
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Adding these two equations, we have

Ax(VxB)+Bx(VxA)
= V(A-B)-(B-V)A-(A-V)B

Therefore,
V(A-B)=(B-V)A+(A-V) B+ B x (Vx A)+ A x (V x B)
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Exercise3.6

1. Let A =222% —yzj + 3223k, ¢ = 2%yz. Find the followings..
(1) VxA
(2) ¥ x (64)
(3) V x (V x A)

2. Find a,b,csothat V = (v + 2y + az)i + (bx — 3y — 2)j + (4x + cy + 22)k satisfies VXV = 0.
3. f VxA=0, VxB=0, then prove that V- (A x B) = 0.

4. Let C be a constant vector. Then prove the following equation for arbitray vecot field A, B.
() V(C-A)=(C-V)A+C x(VxA)
2) V- (CxA)=-C-(VxA)
B Vx(CxA)=C(V-A)—(C-V)A

5. For an arbitrary vector field A, prove the following.
1
(A-V)A = 5V|A\2 —Ax(VxA)

6. Let p and p be scalar fields. If pF = Vp, then prove that F - (V x F) = 0.






Chapter 4

Integral formula

4.1 Gauss’s divergence theorem

Next, we will learn about the divergence theorem named after the German mathematician Carl
Friedrich Gauss(1777-1855).

Gauss’s divergence theorem

Theorem 4.1

[Gauss’s divergence theorem| For the vector field F(z,y, z) = Fii+ Foj + Fsk, let
V be the area of the space surrounded by the smooth closed surface S, and let n
be the normal vector. Then

//SF-ndS:///VdideV

F F. F.
// (Fydydz + Fedzdx + Fadxdy) = /// (31 + & + 83) dxdydz
s v \ Oz Oy 0z

If you think of S and V' as variables, then

/F-ndS:/V-FdV
s 14

li
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Figure 4.1: Gauss’s theorem

Proof First, suppose V is sandwiched between two curved surfaces Si, S5 from the bottom
and top.. Also, Sy is given by z = fi(z,y), (z,y) € Q, Ss is given by z = fo(z,y) (z,y) € Q.

Then
@y) HF.
// %dv = // dzdydx = // / @dz]dydx
a=fi(ay) 07
_ f (z,y)
B // [ 22f1 fﬂy)dydx

- \//Q[Fg(fﬂ,y,fé(l’,y)) - Fg(fﬂ,y,fl(l’,y))]dydl’

For the surface S2, normal unit vector for curvilinear coordinates (x,y)
Te X Ty
172 < 7y |

is equal to n. On the surface S, the unit normal vector is equal to —n. Thus,

/ /Q Fy(ay. fa(e.v))dody = [ [ Fadaay

—//Q Fs(z,y, fi(z,y))dedy = //S Fydady
/// %dv //3 ngscdy+//51 ng:cdy://Sngmdy

Similarly, by projecting S onto another plane, we can show

/// aFldv //Fldydz
/// v = //S Fydzda

// V~FdV:/ F -ndS
1% s

If the region V is common, you can prove it by dividing V into subregions

Therefore,

Adding each, we have
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Example 4.1

The surface integral
// r22dydz + (2%y — 2%)dzdx + (2xy + y*2)dady
s

where, the surface S is the upper sphere Sy : z = /a2 —a22 — 92,22 + 92 < a®> £ Sy : 2z =
0,22 +y? < a?.

(1) Evaluate this surface integral by using Gauss’s divergence theorem.

(2) Evaluate this surface integral directly.
Answer (1) F = 22% + (2%y — 23)j + oy + y?2)k &0 F 2kH 2 &

divF =V - (z2% + (2%y — 2°)j + 22y + y?2)k) = 22 + 22 + ¢°

Thus
// 22 dydz + (2%y — 2%)dzde + 22y + y?2)dady = /// (2% +y? + 22)aV
s %

Now V is an upper sphere with the radius a. Then by the spherical coordinate transformation
(p’ ¢a 9)7 we have

21 Z a 5 5
/ / / p2p? sin pdpdpdd = / do singb/ ptdp = 2ﬂ(1)(i) _ 2ma
6=0 J¢=0 6=0 $=0 p=0 E E

// r22dydz 4+ (2%y — 2%)dzdx + 2zy + y?2)dady = // z22dydz + // (z2y — 23)dady
Sl Sl Sl

+ // (2xy + y?2)dzdy
S1

Since z = y/a? — 12 — y2, projection onto yz plane, = = 0 implies Q3 = {(y,2) : y*> + 22 <
a?,z > 0}. Here, we consier x > 0 and x < 0.

a £/ a?—y? a va2—y?
// r22dydz = / / 22\/a? —y? — 22dzdy — / / —22\/a? — y? — 22dzdy
S1 =—a Jz= y=—a

0 z=0
/ / 22\/a? — y? — 22dzdy
z

Next projection onto xz plane. Then y = 0 implies Q; = {(x,2) : 2% + 22 < a?, 2z > 0}. Thus,
fory > 0 and y < 0,

// (zy — 23)dzdr = 2/ / Va2 — 22— 22— 23 Ydzdx = 4/ / r2Va? — 22 — 22dzdx
S1 =—a xz=0Jz

Lastly, projection onto xy plane. Then x = 0 implies Q; = {(z,y) : 2% + y? < a?}.

VaZ—z? a VaZ—z2
// (2zy + y?2)dzdz = / / (2zy + y*\/a? — 22 — y2)dydx = / / 2/ a? — 22 — y2dydx
S =—a Jy=—V22—22 z=—a Jy=—22—z2%

a2—a:2
/ / y3 /a2 — 22 — y2dydx
=0 Jy=
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Next consider the surface integral for So = {(z,y) : 22 +y? < a?}. First projection onto, yz plane.
Sy maps to Qs = {(y,2): —a <y <a,z=0}

// xz2dydz = 0
Sa

By Projecting onto zz plane, Ss maps to Qs = {(z,2) : —a < x < a,z =0},

// (2?y — 2*)dzdx = 0
Sa

By projecting onto zy plane, Sy maps to Qs = {(z,y) : 22 + y* < a®}.

(ZQ—(EQ
// (2zy + y?2)dzdy = // 2zydzdx = / / 2zxydydr = 0
S2 Sz a2—w2

Adding these,

CLQ—ZEQ

a2—y
F-ndS = / / \/az—y2—22dzdy+4/ / 22V a? — 22 — 22dzdx
y=0Jz= z=

a2_$2

VaZ—z2
caf [ Ve pa e [T e Py
=0 Jy= y=

S1

Here using the polar coorinates, we have x = rcosf,y = rsinf. Thus

/2 ra a /2
F-ndS = 12/ / r?sin /a2 — r2rdrdf = 12(/ v/ a2 — r2dr)(/ sin? 0df)
0=0 Jr=0 0 0

0 a2
12( . Vit(a® —t)( d’;))(4) - (3@(%/0 (@4/? — £3/2)d)
s . a? - ’/Ta2

S1

Example 4.2

Let » = x2 + yj + zk. Show the followings for the region V' and the boundary surface S. Here,
denote the vaolume of the region V by V

(1)/SndS:0 (2)/Sr-ndS:3V (3)/Sn><rdS:0

Answer (1) Using the arbitrary constant, we express by the surface integral and apply Gauss’s
divergence theorem. Then

/C-ndS:/V~CdV:O
s v

Therefore, [(C-mdS =0
(2) By Gauss’s divergence theorem,

or Oy 0z B
/Sr-ndS—/VV-rdV—/V(%—i—afy—i—g)dV—SV
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(3) Using a constant vector, we express by the surface integral and apply the triple scalar
product and Gauss’s divergance theorem,

/SC-(nxr)dS = /Sn-(er')dS:/VV-(er)dV

/(C-er—i—r-VxC)dV:O
1%

Example 4.3

Prove the following equation for the region V in the scalar field ¢ and its boundary surface S.
0
(1) 99 45 — / V2pdV
s on v
(2) If ¢ is a harmonic function, then

99 .o
S%dS—O

Answer (1) The problem of surface integral is always rewrite into |, gA-ndS. In this case, % isa

directional derivative in the direction of the unit normal vector n. Then g—g = V¢ -n. Therefore,,
0
9¢ ds = / Vo -ndS
s on s

Now using Gauss’s divergence theorem,

%dS = /V(;S-ndS:/ V- (Vo) dV:/ V2 dV
s On s v v
(2) ¢ is harmonic function. Then V2¢ = 0. Thus, (1) implies
99

7d5:/v2¢dV:O
s on \%

Theorem 4.2

For any region V' and its bounary surface S within the common definition of the scalar field ¢

and the \/eCt()r ﬁeld A, lf

, then ¢ =V -A. Proof By Gauss’s divergence theorem,

//SA-ndS=///VA-ndV
[ffeac~ fff 7 am
///V(qb—V-A)dVZO

Note that ¢ — V - A is a continuous function and for any region V, the followings are true. Thus
by the properties of the continuous function, we have

Then

Thus,

¢—V-A=0in other words ¢ =V - A
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Theorem 4.3

For about the boundary surface S of any region V' in A, prove that if

/A-ndS:O
s
then V-A =0.

Proof If ¢ =0 in the above theorem, then

/A-ndS:/quV:O
S 14

implies that V- A = ¢ = 0.
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Exercise4.1

1. Let r =zt 4+ yj + zk,r = |r|. Prove that for any region V and the boundary surface S, the
followings are true.

D) Jy 7z dV = [ 53 dS
JsrxmdS=0
Jgrtr-ndS = (n+3) [, r"dV
Jsr"mdS =n [, rr"2dV
Jgr'rxmdS =0
[yrdV =1 [sr*ndS

7) [¢F(rindS = [, £ dv

dr r

(
(
(
(4
(
(
(

2. Prove the following is true for the boundary surface S of any region V' in the scalar field¢.
/ nx (V¢)dS =0
s

3. Suppose that A satisfies V- A = 0. Take the closed curve C' that is the boundary of the curved
surface S in this vector field. At this time, the surface integral ® = | gA-n dS is always
the same value for any curved surface S whose boundary is C. And its value is determined
by the closed surface C'. Prove the above.

4. The scalar fiel ¢ and the vector field A, B are within the comon domain. Prove the following
equation for any region V' and its bounary surface S.

fVA~V¢>dV:fS¢A~ndefV¢V~AdV
(2) [, A (VxB)dV = [((Bx A)-ndS+ [, B-(VxA)dV
(3) [, (Vo) (V x A) dV = — [((Ve) x A)-n dS
(4) A=V, V2p=0%51E, [, |A?dV = [,6A ndS

5. Prove the following equation for any region V and its boundary surface S within the common
definition of the scalar fields ¢ and .

1) [422 dS = [, {yV3+ (Vy) - (V§)} dV
(2) [q022 dS = [, {sV¢+ |V|?} dV
(3) Js (1/)%2 - éf’g%) dS = [, {vV?¢ — ¢V} dV Green’s formula

(4) If ¢ is harmonic function, then

/d)— ds = /V|V¢|2dV

(5) If ¢, are harmonic functions, then

L) e

(6) If $ =0 on S, then the harmonic function ¢ is 0 in V.
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6. Suppose that the vector field A is defined in all space. Prove that if fs A - ndS = 0 for any
boundary surface S, then A has a vector potential.

7. Suppose that A is defined for all space. Prove that if |, g AxndS =0 for any boundary surface
S, then A has a scalar potential.
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4.2 Stokes’theorem

Stokes’ theorem

A generalization of Green’s theorem by Irish mathematician and physicist George Gabriel
Stokes (1819-1903) is called Stokes’ theorem. First, To study Stokes’ theorem, we need to orient
the surface..

Definition 4.1

At each point (z,y, z) on the curved surface S, select the normal vector n(x,y, z)
appropriately, and n(z,y, z) can be made continuous on S. Then the surface S is
said to be orientable Also, the n selected at each point at this time is called the
unit normal vector determined by the orientation of the curved surface.

Stokes’ theorem gives an equation that rewrites the line integral along the bounding curve 05
of the oriented surface S to the surface integral on S.

Theorem 4.4

[Stokes’ theorem] Let S : z = f(x,y),(x,y) € Q be an oriented curved surface
bounded by some piecewise smooth closed curves. Also, the vector field F' is of the

C*! class on S. then,
F-dr://(VxF)-ndS
as s

However, 05 represents the boundary of S, and the direction of the line integral
on the curve 95 shall go around 9S so that the region S is on the left. In other
words, it follows the right-hand rule for the unit normal vector n.

Figure 4.2: Stokes’ theorem

Proof Firsr consider [[¢[V x Fii] - ndS.

i § ok

oF oF

. 1%} é) e} 1. 1
VXFl’L: 9z 9y 0z = 823_87
F 0 0 4

implies
o (oRm .
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Let r = '[x,y, 2] be a position vector. Then r, = (0,1, z,) is a tangent vector of S. Thus it is
orthogonal to the normal vecto n.

n-ry=n-j+zn-k=0orn-j=-zn-k
Putting this into the equation 4.1,

OF; 0= OF)

Fyil - - (£
[V x Fit] - ndS (82 8y+ oy

>n~k:dS

Here we can set Fi(z,y,2) = Fi(z,y, f(x,y)) = H(z,y) on S. Thus by the differentiation of

composite functions, we have
OH 0F  0F 0z

oy~ oy | 0z oy
Thus,

[V x Fii] - ndS = —a—Hn - kdS = —a—Hda:dy
y dy

// [V x F13] - ndS = // —a—dedy
S o Oy

Here, () is a normal projection of S on the xy plane. The integral on the right is the integral on
the plane, which is fan Hdz according to Green’s theorem. The value of H(z,y) at the point (z,y)
on the boundary of 2 and at the point (z,y, z) on the boundary of S The values of Fy(x,y,z) are
equal, and dx is the same for both curves.

Hdx 27{ Fidx
o0 a8

// [V x Fii] -ndS = ¢ Fdx
S as

Similarly, if you take a normal projection onto another plane,

S oS S as

//(VxF)~ndS: F.-dr
s as

Therefore,

or

Adding these

Example 4.4

For F=—yi+azj+k S:z=(4—2%— y2)1/2, show that Stokes’ theorem holds.
Answer The boundary of S, 0S5 is a circle 22 + y2 = 4. Thus the position vector is r =
zt + yjJ + zk = 2costi + 2sintj. Then we find the line integral

F -dr
as

j{ (—2sinti +2costj + k) - (—2sinti + 2 costj)dt
as

27
= / [4sin?t 4 4 cos® t]dt = 87
0
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Next we find the surface integral..

t 3 k
) ) )
-y x 1
We find the unit normal vector. Then
i 7 k .
raxry=|1 0 -2 |=254+Y54k
0 1 _ z z
Thus,
Zit+ i+ k
n = M- . v 71
[Zi+ L5+ R
Therefore,,

//(VXF)'ndS = // T2 X Ty |7e X ry||dzdy
s [ra x 7yl

= 2/ k-ry X rydedy
Q

// 2dxdy = 2(4w) = 8«
Q
This shows that Stokes’ theorem hols.

So far we have already learned that in a conservative field, the vector field is equal to the
gradient of the scalar field, and the rotation of the vector field is zero. Now let’s investigate what
holds true in relation to line integrals.

Theorem 4.5

In the vector field F(z,y, z), the following 3 conditions are equivalent.

(1) There exists a scalar function ¢(z,y, z) so that F = V¢. (F is conservative)
(2) V x F =0 holds everywhwer. (no votex)

(3) For any close curve C, §, F - dr = 0 holds (inepenent of path).

Proof Show (1) = (2) = (3) = (1).

i j ok
(1)= (2 VxF=VxV¢=|2& L& &L |=0
br Py P

(2) = (3) Consider the surface S bounded by C' and apply Stokes’ theorem.

j{CF-dr://S(VXF)-ndS://SO-ndS:O

(3) = (1) Two curves Cq,Cy connecting the fixed point P(xg, 3o, 20) and the moving point Q
(z,y, 2). Starting from P passing Cy to Q and from Q passing Cs to P. Set this whole path C.

/ F-dr—/ F-dr:/ F-dr—|—/ F~dr:7{F-dr:O
P(C1)Q P(C2)Q P(C1)Q Q(C2)P c

Thus,
/ F.dr = / F -dr
P(C1)Q P(C2)Q
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That is, the line integral from P to Q, F -dr is given by the function of the coordinate (z,y, z
PQ

of the end point Q regardless of the route in the middle. So if you set this to ¢(z,y, z), then we
have

F -dr = ¢(z,y,2)
PQ

We let vector equation for any curve from P to Q as r = (z(s), y(s), 2(s)). Then

s 4 s/ g d d
F~dr:/ F.lds:/ <F1"T+F2y+ng)ds
PQ so ds so ds ds ds

dx dy dz d dp Opdx Opdy 0¢dz
— 4+ F—+F3— = — F.dr=—=_———+4+_——">+4+——
o ds + *ds + Sds  ds PQ "Tds T 9rds * Jy ds + 0z ds

Thus

The curve PQ is arbitrary. Thus, z(s), y(s), z(s) is also an arbitrary function.,

09 06, 0

Fl_axa 2_ay; 3_82’
Therefore,
dp. O0¢ . O
Ox dy 0z

From this theorem, we can see that the answer is 0 even without integration if the vector field
has a scalar potential when performing line integrals

Example 4.5

Find / ((2x + y2)i + zxj + xzyk) - dr. where C is a curve connecting from the point (1,0,—1) to
c
(2,—1,3) and back to the starting point..

Answer
i ik
V x ((2z + yz)i + zxj + ayk) = a% a% a% ~0
2r+yz zr TY

Then, F has a scalar potential. So, we find f so that F = Vf. f, =2z 4+ yz, f, = 22, f. = 2y
implies
f="ntfodr =2+ 2yz + gy, 2)

Here, f, = zz imlies f, = 2z + ¢,(y,2). Thus, g, = 0. in other words, ¢(y,z) = h(z). Next,
f» = xy implies f, = zy + h'(z). Thus h(z) = 0. Here, let h(z) =0. Then

f=az®+ayz
Using this, we have

/((2x+yz)i+zxj + zyk) -dr = f(2,-1,3) — f(1,0,-1) = -2—-1=-3
c

Example 4.6
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For any surface S and its boundary C' within the common domain of ¢, ), prove the following
equation holds.

J[[50)x (71} -nas = [ ove)-ar
S C
Answer We first calculate V x (¢V)).

V x (¢Vy) = (Vo) x (Vi) + ¢V x (VY)

Here, V x (Vi) = 0 implies
V x (VYY) = (Vo) x (VY)

Therefore, by Stokes’ theorem,

J[4v) % (7o)} mas = [ o(vu)-ar
Question 4.1

Let » = x2 + yj + zk. Prove for any surface S and its boundary C, the following is true.

(1)/Cdr:0 (2)/07«017«:0
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Exercise4.2

1. Prove the following equation holds for any surface S and its boundary C' in the common domain
of the scalar fields ¢, ..

/C B(VY) - dr = — /C B(V6) - dr

2. Let r =xzi+yj+ zk, r = |r| and ¢ be a scalar field. Then prove the following equation holds
for any surface S and its boundary C.

(1) for x dr =2 [;ndS
(2) [orFr-dr=0
(3) [or(Vo) -dr = [((V¢) x ndS

3. Prove the following holds for any surface S and its boundary C' in the common domain of the
scalar field ¢ and the vector field A.

/sd)(vXA)'ndSZ/C(bA'dT_/S{(V@XA}~ndS

4. Let r = zi 4+ yj + zk, r = |r| and ¢ be a scalar field. Prove that for any surface S and its
boundary C, the following equation holds.

rxdr T B 3ofr-m  m
/C .- ——/SnoV(ﬁ)dS—/S<r5 r T?))dS

5. It is assumed that the vector field A is defined in the whole space.. About the border C of

any curved surface if
/ A-dr=0
c

A has a scalar potential. Prove this.
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Exercise Answer

Exercise Answer3.2
1.
(1) ¢ = 2%z + e¥/“implies

W = 222y — xy? implies,

IR T P,
Vw—azz—kay]—&-azk— Y21+ (227 — 2zy)g + dzyk

(2) V(o) = (Vo)¥ + ¢V (1) implies
Vou) = ((2wet (=L (I (2))5 + 2R) (222 — o)
+ (222 + e/ (=i + (222 — 2ay)j + 4zyk)
implies the value at the point P(1,0, —2) is
V(gp)p = (—42+j +k)(0) + (-2 +1)(8)5 = —8j

2. The directional derivative of ¢ at P(2,—1,2) in the direction of u is,

99(2,-1,2)
TOE 25 V(1,0,-2) -
8u ¢( ) ) ) u
HHere,
Vo(2,-1,2) = (42° — 6xy2)i + (—3222)j + (1222% — 32%y)k l2,—1,2)
(32 + 24)i + (—24)5 + (96 + 12))k
implies
2,-1,2 2t — 33 | 2
% = (56i — 24j + 108k) - % = -(112+ 724 648) = %

3. Use Vr" = nr" 1Vr = nr" =12 = ppn=2p
T

Ixv



Ixvi CHAPTER 5. EXERCISE ANSWER

1 s 1 s
A= <27’ —4\[+3\[>:2(2r)—4(2r 21‘)—|—§(—§r 21‘):(4—W—r2\/;)r

(2)

B=V(r?e ") = (Vr)e "+ (Ve ") =2 "r+r*(—e ")Vr=2¢""r —r e"”% =(2—-r)e"r

Alternate Answer Using Vf(¢) = %V(ﬁ, we have

2,—r
dr’e™) )Vr = (2re”" — rQe_T)C =(2-r)e"r

B= 27 =
V(r<e™") o "

4. Note that V¢ of ¢(z,y, z) = x?y+2z2 is orthogonal to ¢(x,y, z) = 4. Therefore the unit normal
vector m is

_ (Vo)p
Volr

Here, (Vo)p = (2zy + 22)i + 225 + 2ak) | (2,—2,3)= —2i + 4 + 4k implies

~2i+4j+4k 1

T Vitri6+16 3

5.V = ia% —I—ja% + k% implies

(—i + 25 + 2k)

D (&) B Gt _ Ybai = G
R Y2 Y2

P N R Y R
T Y2 Y2
a (¢) — k¢z"/}_¢wz — w(bzk_d”v[}zk
*os Y Y? Y2

Here, i+ dyj + ok = Vb, 1hai + 0y5 + 1.k = V. Thus,

6\ oVY - 4Ve
v (w) i

6.
W) r =€+ =y’ + (-2 Vo=ig +ig +kg Ve =ig +iz; + kg, Then

Vor = zi+ i+ or
ar = gt a
_ -2(5—1‘) 2 —y) , ,2(C—2)
-t 2r +a 2r thk 2r
.or or or
Vpr = 87-1- 67y+k§
P ) NS 1 ) e Sl R

2r 2r 2r



(2)
1 or—t  or1 or—1
VQ(*) = 1 8{ +7 877 + k 8(
— ’L(— 72(5;1”))4_](_7,72(7729))_'_’6( T*Q(CTZ))
or—t  or! or—1
Ve(D) = i i TR,

(2820 4200y 22y gl

- r
Exercise 5 Answer3.3 1. r = 21+ j + k = (t2 + 1)i + 2t?j + tkimplies
dr = (2ti + 4tj + 3t°k)dt

Also, F = 3zyi — 525 + 100k = 3(t2 + 1)(2t?)i — 5(¢3)j + 10(¢> + 1)k. Therefore,

w

2
/ F-dr= / (12¢3(¢% + 1) — 20t* + 30(¢% + 1)¢?) dt
C 1

2
/ (1267 + 10¢* + 1263 + 30¢2)dt = [26° + 2% + 3¢* + 106%]
1

2(64 — 1) +2(32 — 1) + 3(16 — 1) + 10(8 — 1) = 303

2.
() r=zi+j+k=1t%+2tj +t3k (0 <t <1) implies

dr = 2ti + 25 + 3t°k
Also, ¢ = 2wyz? = 2t%(2t)(t%)? = 4t°. Therefore,

1
/¢dr = /4t9(2ti+2j+3t2k)dt
C 0

1

1
/ (8t + 85 + 12t' k) dt = 8y + é15103‘ + %k
0 11 10 0
8. 4,

2)r=a2i+7+k=1t%+2tj +t3k (0 <t < 1) implies
dr = 2ti + 25 + 3t%k

Also, F = zyi — 25 + 2%k = 2t3i — t3§ + t*k. Therefore,

)

Ixvii

1] 2 J k 1
/de'r = / 2 13t :/ ((—3t> —2t")i — (6t° — 2t°)j + (4t + 2t")k) dt
c o 2t 2 3t 0
6 25 48 , 20 7!
= |(—=—)i——j+(t k
{( ;i GI s 5)]0
1 2. 2 2 9. 2. 7
= (2 —2)i—Sj+ 0+ )k=——i— -5+ -k
( Ji—gi+(1+) 0t 39T s
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3. Note that if A satisfies A = —V¢, then A has a scalar potential and fc A -dr = 0. Thus we
find ¢ so that, r = V.
V(r-r)=Vri=2r

implies r = %V(r - 7). Therefore,

/rodr:E/V(rw)dr:O
c 2 Je

4. The force field F has a potential U. Then F = —VU. This suggest that the equation of motion
of this mass point is

md—v =F=-VU
dt
Also, v = CUIT:' Then
d>v dr
Thus,
dv dr
mv - L + e VU =0
Here calculate Cfi—’t" -VU.
dr _dr, dy . dz ou. ou. oU . 0Udxr 0OUdy 0Udz dU
o VU Gt i TR it oy’ T oz )= % @ oy dt ' Oz dt  dt
Therefore,

dv dU d, 1

This implies that,

1
imv2 + U = C (Cconstant)

Therefore,,

1 1
imvi +U(A) = §mU% +U(B)

5. If the origin O is centered on this xy plane and the circle with radius a is C, the equation of
motion of the mass point is parametrized by C : x = acost,y = asint, 0 <t < 27. Thus,

y 1 .
— 2z . ps . -y . T . —sint, cost ,
TR TR T ey tEet T e
Also,
dr = (—asinti + acostj)dt
Therefore,

2m 2
/(V¢) -dr:/ (—sinté + costy) - (—sint—i—cost)dtz/ dt =27
c 0 0

Exercise Answer3.4
1.
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(1) When the curved surface S is projected onto the zy plane, S maps toQ2 = {(x,y) : 2z + 2y <
2,2 >0,y > 0}. Also, from the surface S : 2z + 2y + z = 2, if the corresponding 7 is the position
vector,

r=xzi+yj+(2—-2z—-2y)k

Thus we find the normal vector of S which is r, x ry,

i J k
rexry=|1 0 =2 |=21+25+k
01 -2

Note that dS = |r, x ry|dxdy = V4 + 4 + 1dzdy = 3dxdy. Then

1 11—z
/de = 3/(x2+2y+zfl)dxdy:3/ / (2% + 2y + (2 — 22 — 2y) — 1)dydx
s Q

0 y=0
1 11—z 1 11—z
3/ / (2% — 22 + 1)dydx = 3/ / (z —1)* dydx
o Jo o Jo
1 1

3/U [(xl)zy];_xdas?)/ol(lz)S dz = 3 [iax)‘*} :2

0

(2) Let 7 = @i +yj + (2 — 2z — 2y)k. Then n = [=xTv — 202tk ppyg

T e Xyl

2i—|—2j+k_2x2+z
3 3

A -n = (2% + zk)

Therefore,

2
/A~ndS - /233 +23d:17dy:/(2x2+(272m72y))dxdy
s o 3 Q
1 pl-a 1 e
= // (2x2—2x—2y+2)dydx:/ [szy—Qxy—yQ—l—?y]O dx
0o Jo 0
1
= / (22°(1 —z) —2x(1 —2) — (1 —2)? + 2(1 — z))dx
0
1 1
- /(1—m)(2x2—2x—(1—x)—|—2)da::/ (1—2)(20% — o + 1)da
0 0
1 - 1'4 - !
= /(2x‘3+31’22z+1)dz{2+x‘3x2+x}
0 0

1 1
= ——4l-1+1=<
3" =3

2. Since the surface S is region on the zy plane, the unit normal vector is n = k.

i j k
Axn=(@i+(x—y)j+ (logzy)k)xk=| 2z z—y logay |=(x—y)i—zj
0 0 1

Also, S is on the xy plane. Then S = 2, dS = dxdy. Here, () is a disk, so we use the polar
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coordinates, then x = rcosf,y =rsinf,0 <6 < 5,0<r <aand

/2 pra
/ A xndS = / / ((rcos@ —rsinf)i — rcos 0)rdrdd
5 0 0

7r/2 7"3 a
/ [3] ((cos @ — sin )i — cos 0j) do
0 0

3 3 3
- % [(sin 6 + cos B3 — sin 05]7/% = %((1 —1)i—j) = _%jF?, —4

3. By projecting S onto xy plane, then S aps to Q = {(x,y) : > = 4,0 < 2 < 3,y > 0}. Next by

letting r be a position vector r = xi + yj + /4 — y?k. Thus, the normal vector of the surface S

isry, xr, = 4y7y2j + k. Therefore,,

// (3zi 4 4zj + 2yk) - ndS = // (3zi+ 4zj + 2yk) - (ry x ry)dedy = // (6y)dxdy
s s s

Here, express €) using vertical simple, we have,

3 2 3 3
// (6y)dzdy = / / 6ydydx = / 3y? |2= / 12dz = 36
s 0o Jo 0 0

4. By projecting the surface S onto yz plane, S maps to Q = {(y,2) : y?> = a%,0 < 2z < 1}. Next, let

r be a postion vector r = zi++va? — x2j+zk. Thus, the normal vector of S'isr, Xr, = \/4y72i+k.
—y
g s
r, X, el tk
n = = >
‘rz X r$| 4?/ = _|_ 1
y s
B 7\/@1 +k
4
14—y
Therefore,,

//S(Smi +42zj + 2yk) - ndS = //S ry X rydedy = //S(Gy)da?dy

Now express, () using the vertical simple,

3 2 3 3
// (6y)dzdy = / / 6ydydx = / 3y? 2= / 12dz = 36
s 0o Jo 0 0

Exercise Answer3.5 Basic formula Let » = 2t + yj + zk, r = /22 + y> + 22. Then (1) Vr =
- (2) Vit = IVWr = 2r (3) V- (pA = (Vo) - A+ ¢V - A

s

—~

1)

9(2222) N A(—xy?) N d(3yz?)

V- (20221 — 29?27 + 3y2’k) = o 3y 9%

=4dxz — 2xy + 6yz

(2)

0?(32%2 — 3223 + 4a?y) n 0?3222z — Y223 + 4a2y) N 0(3x%z — y?23 + 42?y)
Ox? oy? 022

= 6z+8y—22°—6y°2

V2(32%z — y? 2% + 4a’y) =
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3)

V(V - F) =V (6xy + 4y — 42%2) = (6y — 8x2)i + (6x + 12y%)j — 422k
2. .
(1) Vr=3 = ££—Vp = —3r~4Z = 3~ ®pimpliesrVr~2 = —3r~*r. Therefore,

V- (rVr3) = V(=3r~4r) = V(=3r ) r+(=3r"4Vr = 1200 p—3r4(3) = 12040 = 3r~4
T

)V (%)=Vr2r=NVr?) r+r2V.r=-2r3Cp+7723) = -2 2+ 3r 2 =2
Therefore,

VY- (e)y

L

= V2 or -2 e =8l @) =8t et =2
T

3. Let w = w1t + wej + wsk. Then

i 7 k
wxr=|w wy ws |=(wz—w3y)i+ (wzxr—wiz)j+ (w1y — wex)k
T Yy oz
Therefore,
V-(wxr)=0
4.

(1) By the basic formula,
V() = V- V(ep) =V (VoY + (V) = V- (V)i + (V) - (V) + (Vo) - (Vi) + ¢V - (V)
= Y+ (V) +2(Ve) - (Vi) + ¢V

(1) By the basic formula,
V- (¢V) = (Vo) - (Vi) + ¢V - (Vi) = (V) - (Vi) + ¢V
(3) (2) implies, V-(¢V)) = (Vo) (V¢)+¢V?¢. By symmetry V- (Vo) = (V) - (V) +¢V?¢.
Therefore,
V- (VY — V) = oV — V3¢
5.Vo = %i + %’ + % = 2xyz3i + 22235 + 32222k implies

o¢ 3 09 2.3 09 2.2
— =2 _— =
Ox xyz’ay TE B2

Thus, ¢(z,y,2) = x%yz® + c(y,z). Here using g—g = 2223, %yy’z) = 0. Then c(y,2z) = ¢(z).
Finally, % = 322y2? implies % = 0. Then ¢(z) = c. Thus, ¢(x,y,2) = x%yz® + c. Now by
the initial value ¢(1,—2,2) =4, we have —16 + ¢ =4 and ¢ = 20.

6.

2
Uy
Vi

k
U:
V.

(VU) x (VV) = = (U,V. — U.V,)i+ (U.V, — U, V.)j + (U.V, — U, V.)k

SS .

I3
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Therefore,

ou, Vv, —U, V)  oU,V, —U,V.) 0oUV, —U,V,)
+ +
ox dy 0z
= UV +UyVop —UseVy — U Ve + Uy Vo + UV — Uy V, — U,V
+ UVy+ UV, = Uy Ve — UV, =0

V- ((VU) x (VV))

7.
dr _dr, dy . dz 09 .09 0, 0p0x 090y 0p0z d
@ VO Gt It g G i R ) e Yy T s - ai? YY)
8.
AN
x| ¥ oz t
t 1 t
A B EE DM 1 implies
dp O0pdr Opdy  Opdz 0p dr  0¢
dt _axdt+8ydt+8zdt+8t =Ve it ot

Exercise 5 Answer3.6

1.

(1)

i ik
VXxA= % % 8% =i(y) + j(4zz — 32°) + k(0) = yi + (4oz — 32%)j
2w22 —yz 3wz
(2)
Vx(pA) = (Vo) x A+¢V x A
= 2eyz  xlz Py |+ 2Pyz 8% ai BQ
2022 —yz 31z 2022 —yz 3z

= (332" + 2%y 2)i + (203y2? — 62%y2") G + (—2xy?2? — 22323k + 2Pyz(yi + (daz — 32%)7)
(3232% + 22%y?)i + (623y2? — 9x2y2*)i — (20y?2% + 22323k

(3) (1)impliesV x A = yi + (4zz — 32%)5.

7 j k
Vx(VxA) = | 2 = L = (—4x +92%)i 4 (42 — Dk
y 4dxz—-322 0
2.
7 j k
Vxv = 2 & 2 =(c+1)it+(a—4)j+(b-2k=0

r+2y+az br—3y—z dr+cy+2z
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impliesa = 4,b=2,c= -1

3.
o. 0. 0
V- (AxB) = (%z—&—a—yzﬁ-&k)-(AxB)
. 0 . 0 0
. 0A 0B . 0A 0B 0A 0B
. A . 0A 0A
= Blix )+ B (x5 ) B(kx 0 ([ABC|=[C AB)
. 0B . OB 0B
= B (VxA)-A - (VxB)=0
(1)
V(A-B)=(B-V)A+(A-V) B+ B x (Vx A)+ Ax(V x B)
ZHWDS &,

VIC-A)=(A-V)C+(C-V)A+AXx (VxC)+C x (VxA)
ZZIT, (A-V)C=0,Ax(V x C) = 0implies

V(C-A)=(C-V)A+C x (Vx A)

o. 0. 0
. 0 . 0 0
= z-%(CxA)+J-8fy(C><A)+k:~&C><A)
. ,0C 0A ., 0C 0A oC 0A
= z-(%><A+C><a—x)+](~a—y><A+Cxa—y)+k(-ng+CxE)
. 0A . oC 0A
= —C-(VxA)
(3)
.0 .0 0
Vx(CxA) = (z%—kja—y—kk@)x(CxA)
= ixm—ijm—i—kxm (Cconstant vector)
or oy 0z

. 0A, . 0A 0A
= zx(Cx%H—Jx(Cxa—yH—kx(Cxa) (AxBxC=(A-C)B-(A-B)C)

. 0A . 0A . 0A . 0A 0A 0A
= (1'87)0—(1'0)%4‘(]'Ty)C—(J'C)afy+(k'@)0—(k'c)@

= C(V-A)—(C-V)A
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5. Using the formula

V(A -B)=(B-V)A+(A-V)B+Bx (VxA)+Ax (VxB)

V(A-A) (A-V)A+ (A V)A+Ax (VxA)+Ax (VxA)

2(A-V)A+2A x (V x A)
Thus, )
(A-V)A = §V|A|2 —Ax(VxA)

6.V x (pF) = (Vp) x F+p(V x F) &7z, V x (pF) = V x (Vp) = Oimplies V x F = — Y2 x F.
Therefore,

F-(VxF):F-(—@xF):E(FxF):O
p p
7.
1 j k
Vx A= 2 2 2 = (=14 1)i— (32> = 32%)j + (62 — 62)k =0
6y + 2> 322 —2z 3z’ —y
Note that there exits ¢ so that V x A = OimpliesA = —V¢.
0 0 0
A = (6zy + 2°)i+ (32° — 2)j + (322® —y)k = V¢ = —(a—jz + 87?53 + a—fk)
implies
0 0 0
—a—f = 6zy + 2°, —((Tj = 32% - 2, —£ =322% —y
First, —% = 6zy + z3implies—d(x, y, 2) = 322y + 223 + f(y,z). Now partially differentiate ¢ by
Y, 96
On the one hand,
_(%) =327~z
implies
fy(yaz) ==z

which also impliesf(y, 2) = —yz+g(z). Thus, —¢(z,y, z) = 32?2y +x2> —yz+g(2). Here partially
differentiate ¢(z,y,2) by z,

0
On the other hand, 9
T 342
0z v y
implies
9'(2)=0

Thus, ¢(z2) = c and ¢(z,y, 2) = —(32%y + 123 — yz + ¢)
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8.

Exercise Answer4.1

1.

(1) Gauss’s divergence theorem implies

/%-ndsz/v.%dv
sT v r

Here,

V~% =V-(r2r) = Vr 2r4r 2V = —2r 3Vrr4r2(3) = 23l 3t = —0p 243y = 2
T r

Therefore,

T 1
— -ndS = —d
Jomas= [,

(2) Tranform | T X n dS into the surface integral. Usiing any constant vetor C and the triple
scalar product,

/SC-(rxn)dS /Sn~(C><r)

_ /Vv.(c*xr)dvz—/vc-(er)z—c.

8 o
< Jos.
& Yo
I
=)

Here, C is a constant vector implies

/rxndS:0
s

(3) Gauss’s dievergence theorem implies

/r"r-ndS
s

/V-r"rdV:/((Vr”)-r—i—r"V-r) av
v 1%

/ (nr"'Vr -+ 3r") dV = / (nr"™ 4+ 3r™) dV
v v
= (3+n) / " dV
v
(4) Transfrom [ r™n dS into surface integral. Using a constant vector C,

/C~(r”n)d5’ = /T"C-ndS:/V~(7’”C)dV:/(VT”-C—i—r”V-C)dV
s s % v

r

/r”n:/ nr"2r dV
s v

/ m‘”_lf -CdV = / C nr"2rdV
v v

Z 1 implies
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(5) Transform |, 7" xn dS into surface integral. Using a constant vector C and the triple scalar
product,

/C~(T"r><n)d5 = /n~C><(r”r)dS:/no(er”r)dS:/ V- (Cxr'r)dV
s s s v
= /(fC«(er"r)dV:f/C-(Vr”xr+r”V><r)dV
v 1%
= f/C~(nr"*IC><r+O)dV:O
Vv T
(6) Transform |, S r’n dS into surface integral. Using a constant vector C, we have

/SC'-(TQn)dS = /grQC’-ndS:/V~(r2C)dV

/(v C+1r*V-C)dV = /27"— C)dv

C . /2rdV
/rzndS:2/rdV
S 1%

7) [ F(r)n dS 2 ERA ORCET. (FEOEAZ ML C &V Y,

Therefore,

/SC-(F(r)n)dS - / "C-ndS = / ) dV = /V(VF(T)~C+F(7~)V.C)dV
- /‘i—f; C) dV:C-/Z—Z:;dV

Therefore,

dF' r
F dS = ——d
/s (r)n dS /drr \%4

2. Using C, we write into surfacee integral.

/C-(nx(ngS))dS . /n.(wxc)dsz/v-(wxc)dv
S S Vv

/(C'(VXV¢)+V¢'(VXC)) av
v
Note that (V x V¢ =0,V x C = 0).

/C-(nx(VqS))dS:O
S

3. Let C' be the boundary of the curved surface S, and let S; and S be the curved surfaces
separated by the boundary. Also, let the unit normal vector of Sy be ny, the unt normal vector
of S5 be ny. Then let the unit normal vector of the surface S be n. We have ny = n,ny, = —n
or n; = —n,ny =n. Here,,

A-nidS+ A~n2dS:/V~AdV:0
S1 Sa \%
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implies

A-ndS=—-[ A-nydS
S1 Sa

4.
(1) Gauss’s divergence theorem implies

/S¢A.nd5:/Vv.(¢Adv

Note that, V- (¢A) =(V¢)- A+ ¢V - A.

/SQSA-ndS:/V(Vgﬁ)~AdV+/V¢>V-AdV

(2) Gauss’s divergence theorem implies

/S(BXA)-ndS:/VV-(BxA)dV

Z 2T, Exercise3.mplies V- (Bx A)=A-(VxB)—-B-(VxA). Thus,

/S(B><A)~ndS:/VA-(VxB)dV—/VB-(VxA)dV

(3) Gauss’s divergence theorem implies

/((V¢)xA)~ndS:/ V- (V) x A) dV
S 1%

Here,
V-((Vg) x A) = A-(V x (V) = (V) - (V xA) =—(V¢) - (V x A)
Therefore,

/((V¢)XA)'ndsz—/(V¢)~(V><AdV
S A%

(4) Gauss’s divergence theorem implies

/¢A-ndS:/V~(¢A)dV
s 1%
Here, A = V¢, V?¢ = Oimplies
V- (pA)= (Vo) - A+¢V-A=A-A+¢V- (Vo) = |A]” + ¢V?p = |A]?

Therefore,

/¢A~nd8=/ |A|? dV
S |4

5.
(1) .
labelenshu:4-1-5-1 {Ti is the directional derivative of the direction of unit normal vector n implies

% =V¢-n. Thus,

/SwgiclS:/Sz/Jqu-ndS
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Here using Gauss’s divergence theorem,
/1/)V¢-nd5’=/ V- (V) dV
s 1%
Moreover, V - (V) = (Vi) - (V) + ¢V - (Vo) = (Vy) - (Vo) + ¢ V2pimplies

/ UV nds = / (692 + (V9) - (V4)} dV
S 1%

(2) g—i’ is the directional derivative of the direction of unit normal vector implies g—i = Vo -n.

Thus,
¢ .
/Sgb%ds = /SQSVQS -ndS
Here using Gauss’s divergence theorem,
/ oV -ndS = / V- (¢V ) dV
s 1%
2B, V- (6V9) = (Vo) - (Vo) + ¢V - (V) = [Vo[* + ¢V gimplies
[ 690 nis = [ (ov2o |vuP) av
s 1%

(3) The result of (1) subtracts the result of (2). Then,

060016 [ oty ot
Jw5e —o5has = [ {wvre—avia) av

(4) ¢ is harmonic function means that V¢ = 0. Therefore, using (2),

/S¢gid5‘:/v|v¢|2 dv

(5) ¢, are harmonic functions means that V2¢ = V2¢ = 0. Therefore, using (3),

00 00 0 [ 1uote sotordy —
[ w5e —eghas = [ uvie—ovieav =0

(6) ¢ is harmonic function. Then (4)implies

/qugidsz/qubﬁ dv

Let ¢ = 0 on S. Then [, [V@|* dV = 0 and |V¢|*> = 0. Thus, [V¢| = 0. Hence, V¢ = 0.
Therefore, ¢ IZEE.
6. If fs A -ndS =0, then Gauss’s divergence theorem implies

/A-ndSz/V-AdeO
s v

Therefore, V- A = 0. The theorem 3.4 implies A has a vector potential.



7. s A xndS = 0. Here, using a constant vector C, rewrite into surface integral.

/C~(A><n)dS:/n-(C><A)dS
s s
Gauss’s divergence theorem implies
/n-(CXA)dS:/ V- (CxA)dV =0
s 1%
Here,

0=V-(CxA)=A-VxC-C-VxA=-C-(VxA)

Therefore, V x A =0 and A has a scalar potential.
Exercise Answer4.2

1.

1. Stokes’ theorem implies

/ (Véy) - dr = /(v % (V) - ndS = 0
C S

Here,
Vo = (Vo) + o(Vy)
implies
[ ovuy-ar=— [ w(vo)-ar
c c
2.

Ixxix

(1) Rewrite a line integral into |, o A-dr. To do so, using a constant vector C and the triple scalar

product, we have

/C~r><dr:/dr~C><r
c c

/Cdr-er = L(Vx(er))wzdS

Here, using Stokes’theorem,

Now
.0 .0 0
Vx(Cxr) = (z%qtja—yqtk%)x(er)

. _0(Cxr) . 0Cxr) A(C xr)
= X o +7 X 3y +k x P
= ixX(Cxry)+jx(Cxry)+kx(Cxr,)
= (@ 7r)C=(@-C)ro+(j-1y)C— (G- C)ry+(k-7r,)C—(k-C)r;
= (t-rp+j-ry+k-r.)C—(¢-Chry+(j-C)ry+ (k-C)r,)
= (V-r)C—(C-V)r+

Here,

{(C-V)r} - n=C-V(r-n)
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holds,

Vx(Cxr)-n = (V.-1)C-n—(C-V)A-n
C-{(V-r)n—V(r-n)}

This implies
/ C~1'xdr=/C-{(V~r)n—V(r-n)}dS
c s

Nete that C is a constant vector. Then,
/ rxdr:/{(V-r)n—V(r~n)}dS
c S

Finally,
Vir-n)=n-Vir+((r-Vin+nx(Vxr)+rx(Vxn)=n

/rxdr:/(3nfn)d5:2/nd,9
c S s

/Crkr~dr = /S(V x (rfr)) - ndS

(VrF) xr + 75V x r) = kr*2r x r 4+ 1%(0) = kzrk_Q; xr=0

/rkr~dr:0
c

(3) Let C be a constant vector. Then using Stokes’ theorem,

Therefore,

(2) Using Stokes’ theorem,

Note that,

Then

/C-T(ng)-dr _ /(Vx(C-r(ng)))-ndS
C S

Here,
Vx(C-r(Vgp)) = V(C-1r)x(Vo)+(C-m")VxVp=V(C-7)x (V)
.0 .0 0 _.0(C-r)  .0(C-7) A(C-r)
— (5 +F(C G +R(C )
= 3(C-9)+j(C-j)+k(C-k)=C
implies

T

Q
s
<
s
Y
3

|

/Cx (C-r(VqS))-ndS:/(|be><Vq§)-ndS
S S

/C (Vo x n)dS
S
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Therefore,

/Cfr(ng) dr = /(V(b x n)dS

s
3. Stokes’ theorem implies

/¢A-dr:/(Vx¢A)-ndS
c S
Note that
V x (pA) = (Vo) x A+ ¢V x A
Then
/¢A-dr:/(Vx¢A)~ndS:/{(V¢)xA}-ndS+/{qSV><A}~ndS
c s s s

4. Rewrite the line integral into fc A - dr. Then using a constant vector C and the triple scalar
product, and Stokes’ theorem, we have

/C~T><Sdr:/dr~7c>;r:/(inc>;r)~ndS
c r le} r S r

Here using the triple scalar product, we have

C x .0 .0 0 r
V x 7“3 = (z%—l—ja—y—l—ka)xCXr—B
o, r . a ., r g, r
= szx%(ﬁ)—&—ngxay(r—g)—i—kax%(r—S)
a.r a . r .0
= (@) e GO+ (i 5 () el Op ()
o, r o . r
+ (k) ot 05 (%)
T r
= C(V () -C V(%)
Furthermore,,
V- (r%) =V- (r’gr) =-3r*Vr-r+r3V.r= —31"’4; r+3r 3 =-3r343r3=0
implies
r X dr T
/CC' 3 ff/S{C~V(T—3)}~ndS
Here, C is a constant vector.
r X dr
/C 3 ——/SV(—S) ndS
Finally,
r 0 0 0., _5
n V(r—?)) = (n1%+n28 —|—n35)(7’ T)
a.,r 1 0r . r 1 0r 0 1 0r
= nl(%(ﬁ) ﬁa*)*‘ 2(371(73) ﬁafy)+n3(%( 3) 73@)
1 n 4T
= n V(ﬁ)r—kﬁ——?ﬂ' —nr+ —
n-r n
= BTt
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5. Stokes’ theorem implies

Oz/A-dr:/(VxA)-ndS
c S

Thus, V x A =0. Therefore, A has a scalar potential.
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