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On hydrostatic flows in isentropic coordinates
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The hydrostatic primitive equations of motion which have been used in large-scale
weather prediction and climate modelling over the last few decades are analysed
with variational methods in an isentropic Eulerian framework. The use of material
isentropic coordinates for the Eulerian hydrostatic equations is known to have distinct
conceptual advantages since fluid motion is, under inviscid and statically stable
circumstances, confined to take place on quasi-horizontal isentropic surfaces. First, an
Eulerian isentropic Hamilton’s principle, expressed in terms of fluid parcel variables,
is therefore derived by transformation of a Lagrangian Hamilton’s principle to an
Eulerian one. This Eulerian principle explicitly describes the boundary dynamics of
the time-dependent domain in terms of advection of boundary isentropes sg; these
are the values the isentropes have at their intersection with the (lower) boundary. A
partial Legendre transform for only the interior variables yields an Eulerian ‘action’
principle. Secondly, Noether’s theorem is used to derive energy and potential vorticity
conservation from the Eulerian Hamilton’s principle. Thirdly, these conservation
laws are used to derive a wave-activity invariant which is second-order in terms
of small-amplitude disturbances relative to a resting or moving basic state. Linear
stability criteria are derived but only for resting basic states. In mid-latitudes a time-
scale separation between gravity and vortical modes occurs. Finally, this time-scale
separation suggests that conservative geostrophic and ageostrophic approximations
can be made to the Eulerian action principle for hydrostatic flows. Approximations
to Eulerian variational principles may be more advantageous than approximations
to Lagrangian ones because non-dimensionalization and scaling tend to be based
on Eulerian estimates of the characteristic scales involved. These approximations to
the stratified hydrostatic formulation extend previous approximations to the shallow-
water equations. An explicit variational derivation is given of an isentropic version
of Hoskins & Bretherton’s model for atmospheric fronts.

1. Introduction

My original intention was to analyse atmospheric fronts in an isentropic version of
Hoskins & Bretherton’s (1972) geostrophic momentum model by using conservation
properties. The idea was to consider fronts as local discontinuities where certain
conservation laws were broken and other ones not. It turned out that a variational
formulation, from which conservation laws would arise, had neither been derived
for hydrostatic flows in isentropic coordinates nor for the geostrophic momentum
approximation. In these flows isentropes generally intersect the boundary, and when
the flow is expressed in isentropic coordinates the associated time-dependent boundary
conditions are seldom formulated explicitly. Moreover, variational and Hamiltonian

1 Present affiliation: Faculty of Mathematical Sciences, University of Twente, The Netherlands.



292 0. Bokhove

formulations of isentropic hydrostatic flows have not been recorded. Roulstone &
Brice (1995) state a variational formulation of quasi-hydrostatic flows but with no
reference to time-dependent boundary conditions nor further analysis of stability
and conservation properties of the hydrostatic system. In this paper, I will therefore
systematically derive isentropic Eulerian variational principles and analyse stability
and conservation properties of the isentropic hydrostatic primitive equations with
explicit inclusion of the time-dependent boundary dynamics. An isentropic version of
Hoskins & Bretherton’s model will finally be derived in the discussion from such an
Eulerian isentropic variational principle.

What are hydrostatically balanced flows? The hydrostatic primitive equations of
motion have been used in large-scale numerical weather prediction and in climate
modelling for the last few decades. While the fully compressible equations of motion
have a vertical momentum equation of the form

— =—+4W-V)w=—-———g, (1.1)
P

the hydrostatic equations have one of the form

0=_10£_g, (1.2)
p 0z
where vertical coordinate z is part of a local Cartesian coordinate frame with z
normal to the Earth’s surface, w is the vertical velocity, # and V; are the three-
dimensional velocity and gradient vector, respectively, p is the density, p the pressure
and g the local gravitational acceleration. Hydrostatically balanced flows are based
on the approximation that horizontal length and velocity scales exceed vertical ones,
with inverse aspect ratio 1/0. Hydrostatic balance is thus valid to leading order in o
for large-scale flows in the atmosphere and oceans: these flows are confined to a shell
thin compared with their large horizontal scales.
When and why are isentropic coordinates of interest? Static stability for compress-
ible flows has the form

N=82 59 (1.3)

with N? the Brunt-Viisild frequency, ¢, the specific heat at constant pressure, and s
the entropy. When condition (1.3) holds, we can transform from a Cartesian coordinate
system, X, y,z, to an isentropic one, X, y,s. Since entropy s is materially advected by
the three-dimensional velocity, both in the non-hydrostatic and hydrostatic systems,
fixed boundaries in Cartesian space generally become time-dependent boundaries in
isentropic space. Nevertheless, the hydrostatic dynamics in the interior, away from
boundaries, simplifies in the inviscid and statically stable case to quasi-horizontal
dynamics which takes place on the isentropic coordinate surfaces. Only the horizontal
velocity then enters the equations of motion, while reference to the constrained
vertical velocity vanishes. (Vertical advective velocity w is constrained in the sense
that vertical fluid parcel acceleration Dw/Dt is absent in the vertical hydrostatic
momentum balance.) Friction and forcing are accordingly associated with transport
of momentum and mass across isentropic surfaces. This conceptually simpler picture of
predominantly two-dimensional large-scale atmospheric motion on isentropic surfaces
with weak cross-isentropic flows directly associated with friction and forcing has
been very illuminating in explaining atmospheric circulation patterns (e.g. Hoskins,
Mclntyre & Robertson 1985; Hoskins 1991).
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The paper is organized as follows. The variational formulation of hydrostatic
flows is considered as the basic or ‘parent’ dynamics (Mclntyre & Roulstone 1996).
Readers who are not familiar with variational and Hamiltonian formulation in fluid
dynamics are referred to review papers by Salmon (1988a), Shepherd (1990), and
Morrison (1998). In §2, an Eulerian isentropic Hamilton’s principle for hydrostatic
compressible flows is derived by transformation of a Lagrangian Hamilton’s prin-
ciple for hydrostatic compressible flows to an Eulerian one. While in a Lagrangian
Hamilton’s principle the positions of fluid parcels are the dependent variables, in
the Eulerian Hamilton’s principle the fluid parcels are the dependent variables as
function of horizontal spatial coordinates, entropy and time. This Lagrangian Hamil-
ton’s principle for hydrostatic flows follows immediately from Hamilton’s principle
(e.g. Salmon 1988a and Morrison 1998) for non-hydrostatic flows by neglecting the
contribution %wz from the kinetic energy. Alternatively, the Lagrangian Hamilton’s
principle for hydrostatic flows can be derived using Dirac’s constrained Hamiltonian
theory (Bokhove 1996, Chap. 5; and Bokhove 1999, §3.2; see also Theiss 1997). A
partial Legendre transform of the Eulerian Hamilton’s principle for only the interior
variables yields an Eulerian ‘action’ principle. Noether’s theorem is used to derive
energy and potential vorticity conservation laws from the Eulerian Hamilton’s prin-
ciple. These conservation laws are subsequently used in §3 to derive a wave-activity
invariant which is second order in terms of small-amplitude disturbances relative to a
resting or moving basic state. Linear stability criteria are derived but only for resting
basic states. In mid-latitudes a time-scale separation between gravity and vortical
modes occurs. This separation motivates a discussion in §4 of derivations of conser-
vative geostrophic and ageostrophic approximations to the Eulerian action principle
for hydrostatic flows. Such derivations of approximate models from the stratified
hydrostatic equations extend previous derivations (e.g. Salmon 1985; Allen & Holm
1996; Mclntyre & Roulstone 1996) of approximate conservative models from the
shallow-water equations. Throughout the article, the close correspondence between
shallow-water equations and hydrostatic equations, when the latter are expressed in
isentropic coordinates, is emphasized. The three-dimensional calculations in this pa-
per are greatly simplified when the dynamics is only considered in a two-dimensional
vertical plane. Corresponding two-dimensional calculations may be used as a first
check of the results.

2. Eulerian variational principles in isentropic coordinates
2.1. Eulerian Hamilton’s principle
Consider a Lagrangian variational principle for hydrostatic compressible flows

0=dstal =0 [ o [dami@{ |53 4R )] T -vlsp) gt} @)
- D T 1

in which fluid parcel positions &(a,t) = (&1, &), E3)T are the dependent variables as
functions of a continuum of fluid-parcel labels a = (a,b,c)” and time 7, and in
which h = 1,2. The Lagrangian density in (2.1) is the kinetic energy, modified by the
Coriolis effect, minus the internal and potential energy. The horizontal components of
the velocity are 0&;1(a,7)/0t. The Coriolis parameter f(&;, &) =2 - V3 x R with Z the
unit vector in the vertical and with R; = 0. The internal energy U(s, p) is a function
of entropy s, which is conserved on a fluid parcel, and density p. The reference density
po(a@) may be chosen such that p(a,7 = 0) = po(a). An element of mass dm is thus
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defined by
dm = po(a)da = p(&, 1) d& (2.2)

with time denoted by ¢ in an Eulerian framework. The first step in a variation of
internal energy U is obtained from the first law of thermodynamics

dU = Tds—pd(l/p), (2.3)
with T the temperature and p the pressure. Pressure p is via an equation of state
p =p(s,p) (24)

related to entropy and density. Hamilton’s principle (2.1) follows immediately from
Hamilton’s principle for non-hydrostatic flows (e.g. equation (2.6) in Salmon 1988a
and equation (104) in Morrison 1998) by an aspect-ratio trunction of the vertical
contribution (0¢3/0t)* to the kinetic energy.

Variation of (2.1) with respect to d&,, with endpoint conditions 0&i(a,t9) =
o¢ia,t) = 0 (i = 1,2,3), thermodynamic relations (2.3) and (2.4), initial condi-
tions &(a,0) = a, and suitable boundary conditions yields the hydrostatic equations
of motion in the form

(726]1 aRh aR] 0&51 6p
pola) [5‘[2 + <85] - aéh) 61_] = —Ay; 6761]’ (2.5)
0
0= —Ay =l — g po(a), (26)
aj
where
Apj = ;3 0 06 (2.7)

3 €par €jki da, Oa;
with permutation symbol €,, and p,q,r = 1,2,3 (h = 1,2). Equation (2.6) is the
hydrostatic balance condition (1.2) in Lagrangian form. The system (2.5)—(2.6) along
with thermodynamic relations is closed under suitable initial and boundary conditions
because the positions £3(a, 7) may be obtained from the partial differential equation
(2.6): by differentiating (2.6) with respect to time t and by using the boundary
conditions to eliminate the terms 0&;/0t at the boundary the appropriate boundary
conditions for &; can be found. Details on the variation of (2.1), or of similar
principles, can be found in Salmon (1988a), Morrison (1998) and Bokhove (1999).

The Lagrangian Hamilton’s principle (2.1) for hydrostatic balanced flows may be
transformed into an isentropic Eulerian Hamilton’s principle by a coordinate change
from label coordinates a,b, ¢ = s and time 7 to isentropic Eulerian coordinates x, y,
entropy s and time t = 7 and a transformation from Lagrangian variables x(a, s, 7) to
Eulerian variables a(x,s,t) = (a(x,s,t),b(x,s,t))T. Consider the product of Jacobians
o(x,y,t,8)/d(a,b,1,s) and d(a,b,t,5)/0(x, y,t,5), i.e.

Xa Xp X¢ Xy ax ay, a; as 1 0 0O
Ya Vb Vo Vs bx by bt bs _ 0100 (2 8)
0 0 1 0 0o 01 0] 10O0T1O0]| :
0 0 0 1 0 0 0 1 0 0 01
where subscripts denote partial derivatives. From (2.8) one deduces that
0x oa da' oa
= - =-T"— k =0 2.9
T o T a T Y (29)

which amounts physically to advection of fluid parcel labelled a by horizontal fluid
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FIGURE 1. Sketch of the relation between geopotential ¢ = gz and entropy s variations at the
Earth’s surface z = 0. so; with so < s; are two values of an isentropic surface. The horizontal
component normal to entropy contours at the lower boundary is considered. The resulting relations
for other geometries follow likewise.

velocity » = (u,v)” on isentropic surfaces labelled by coordinate s. The tensor I' is
defined by I'} = da'/dx*. All indices range from i = 1,2 and care is taken in their
placement. Hence, one finds

t 1 0
0=08.]a] = 5/ dt . = 5/ dt/ dx/ dsao(x,s,t)
to to Dy sp(x,t)

x{ (4 un(x,5,8) + Ry(x)) u (x,5,6) — U (s, p(x, 5, 1)) — g z(x,5,0) } (2.10)

as the Bulerian Hamilton’s principle, in which velocity u" is the shorthand defined in

(2.9), and in which pseudodensity

1 dp(x,s,1)
Js

0z(x,s,t)

o(x,s,t) = oo(a,s)J(a,b) = Js

= p(x,s,1) (2.11)

with the horizontal Jacobian J(a,b) = d.ad,b — 0.b0,a appears, where u; = 0p; wl
(0nj 1s the Kronecker-delta symbol), and in which variations are taken with respect
to fluid parcel variables a. .Z. is a Lagrangian functional for hydrostatic flow. The
domain is for example a horizontally infinite, closed or periodic domain, above a
mountain range hg, i.e. z > hg(x). In isentropic coordinates we have s > sg(x,t) and
the maximum horizontal extent of the domain is Dy.

In the evaluation of (2.10) the following expressions, or variations or time-
derivatives thereof, are useful:

(I rf=4a, (2.12)
(e N) | 0 (ow (7)) pyr Ou”
: oI — 2.1
—/ dx/ dsaé(U+gz)=—/ dx/ dsp50+/ dx<o—p> Ssp. (2.14)
DH SB DH SB p DH p SB

Subscripts B imply evaluation at the boundary B at z = hg(x).
The continuity equation expressed in terms of the pseudodensity appears directly
from definitions (2.9) and (2.11)

0 doy 0d* .
70’ _ﬂi‘](avb)—{_o_oevemn (

. — 2.1
oxiot (2.15)

OxJ - o o

0%am™\ da" ; 0o o’
ot ddk ot
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The variation of (2.10) with respect to da* and (6a*)p yields

51 os) .
:/ dt/ dx/ dso*(l”_]):{aaut"—k guj—i-ujgi"—ujgf;

naSB
}561 +/ dZ/Dde{( kan(éak)B—ésB)BMO'

0z 0 0
—p ((5 )5+ 55553> — ('™ (uy + Ry) (SB o ;‘j) (5ak)3} . (2.16)
where a function
By=QGu,+R)u"—M (2.17)
has been defined with Montgomery potential
M=E+g:z (2.18)

and enthalpy E = U 4+ p/p. The first two boundary terms in (2.16) cancel one another
with the help of the following relations:

5SB =

aSB m m m da"

S olai) and (aE)=(oa"), + <65>3583’ 2.19)
in which the variation of djj = a’"(xh,s = sp(x, 1), t) is not equal to the boundary
value of the variation of a™(x, s, t). The third and fourth boundary terms vanish when
we use the relation

)= 0z(xs,t)
=hs’ Qs

0sp + (9z(x, s, 1))

ZB

0=0(] : (2.20)

SB

the first equality in (2.20) emerges since z(x, sp(x,t)) = hg(x) and hence
0z(x,sp(x,1)) = hg(x) =0

and the second one in (2.20) follows geometrically from figure 1.
The equations of motion which arise from these variations are thus horizontal
advection of the boundary entropy at z = hg(x)

aSB 653
(6a"), =+ ut 75 =0 (2.21)

and the horizontal momentum equations

(5ak) . 6um k aum + uk (aRm aRk) ai\:i — O (222)

o TV oxk

oxk  oxm

Since u,, is defined by (2.9) the momentum equations are second-order partial dif-
ferential equations in time for the fluid labels. It may come as a surprise that the
advection of boundary entropy does not involve the mountain hg. However, at the
boundary one finds in isentropic coordinates that

D(Z — I’lB) _ 0z DSB _
TL‘ - (as> . Dt SB+(D V|S Z(xsya S))SB (v V|& hB(x))SB =0
DSB
—~ 52| -0 (2.23)
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while in Cartesian coordinates one finds that

(35(’;”)“1; V)s(x,2,0) + (0 V)hp(x )as(x”)) =0 @2

Z=h]3

Equations of motion (2.21) and (2.22) need to be complemented with the first law of
thermodynamics (2.3) and the definition of the pseudodensity (2.11). The latter two
with (2.18) imply that

oM

With the ideal gas law p = p R T, in which R = ¢, — ¢, is the gas constant and ¢, the
specific heat at constant volume, equations (2.3), (2.11) and (2.25) can be reduced to

the elliptic equation
¢,/R
P O 1L oM™ —(s—s00)/R
=_2 2 S8 22

g (3s[<T00 0s © (226)

with reference temperature Ty, reference pressure pyy and reference entropy sg. The
lower boundary condition at s = sg(x,t) is

oM
M = Cp E +g ]’lB(X) (227)
and the upper one at z,s — o0 is

p = poo (M,/ Top) ™" e /R s 0, (2.28)

Alternatively, an upper stratospheric boundary condition of prescribed pressure at
s = sy(x,t) may be specified as

P = poo (M,/ To) —mw/R = py(x). (2.29)
With the ideal gas law (2.18) becomes M =¢, T + g z.

c,,/R

2.2. Eulerian action principle

The generalized interior momentum corresponding to (2.1) is (e.g. Morrison 1998 and
Bokhove 1999)

(1) = w[a]/é(%"f) R O l ! r,)

=—0 (F_l) (t + Rpp). (2.30)

An Eulerian action principle follows after a Legendre transform and may be rewritten
in terms of #* and a or in terms of v and a. One finds either

0=5/lldt$c=5/tldt{/ dx/ dsnk—%[nl,a]} (2.31)
_5/ dt{/ dx/ ds[ um+R)(r—‘);”%":]—%[u,-,ai]} (2.32)

with the Hamiltonian as Legendre transform

or

%[n;‘,ai]zﬂ[ui,ai]z/ dx/vdso {%uiui—i-U(s,p)—i—gz}. (2.33)
DH SB
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Independent variations in (2.31) or (2.32) are taken with respect to n*,a or v,a,
respectively. Similar calculations to those for variations of Hamilton’s principle (2.1)
yield the horizontal momentum equations (2.22) on isentropic surfaces for variations
da, (2.9) for variations dv, and again

o ([ )y (un + R,) ((?f +uv- Vs3> ] =0 (2.34)

S=Sp

for (6a*)s. The momentum corresponding to da%/dt is zero which signals that the
Lagrangian (2.1) is singular but only at the boundary. Dirac’s theory for singular
Lagrangians (Dirac 1964) may be applied but I am not pursuing this route.

2.3. Hamiltonian formulation

A Hamiltonian formulation of the hydrostatic primitive equations in isentropic co-
ordinates, in terms of label variables a and velocity », may be derived directly from
action principle (2.32) (Sudarshan & Mukunda 1974, p. 132 ff. and p. 422 ff.) — for
the moment ignoring boundary contributions by taking sz constant. Subsequently,
a reduced Hamiltonian formulation can, in principle, be found either from the La-
grangian or Eulerian Hamiltonian fluid-parcel formulations as a corollary of the
reduction theory developed by Marsden & Weinstein (1983) (see also Mazer & Ratiu
1989 and Morrison 1998).

2.4. Noether’s theorem and Casimir invariants

Noether’s (1918) first theorem may be applied for point transformations which leave
the Lagrangian density in the action (2.10) invariant. Since this action is expressed in
isentropic Eulerian coordinates, the role of independent and dependent variables has
changed relative to the same action S, expressed in the Lagrangian fluid parcel co-
ordinates. Following notation of Padheye & Morrison (1996) who consider Noether’s
theorem for a Lagrangian Hamilton’s principle for non-hydrostatic, compressible
flows, we find

S dd +0,0Y =0 (2.35)

where k = 1,2; x = (t,x,y,5)7, a = (a',a®)T; 0, = 3/0t; V = (0,0,)T; 03 = 05 =
0/0s; and

0A oL oL A A oL A

Ss=—=-——0;j=———, 0Y'=Lox Sak 4+ A
KT 6d T ad 00, dby “r (@) A (2.36)

dd" = Ad*(x,a) — 0;d" ox’
with i, j = 0, 1,2, 3. Noether’s first theorem now reads
. Y0 &
0;(0Y) = &(;t +V-(0Y)+ 6(2 =0 (2.37)
: s

with Y* = Y'! for | = 3. Understanding the origin of symmetries and associated
conservation laws from an Eulerian viewpoint is of interest in the search of both
symmetry-preserving approximations to Eulerian variational principles and symmetry-
preserving Eulerian discretizations. Direct application of Noether’s first theorem is
cumbersome due to the time-dependent domain in isentropic coordinates. The deriva-
tion of conservation laws directly from the variational principle for each separate
symmetry is more straightforward. Some detail of this derivation is provided to
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highlight subtleties associated with the time-dependent domain. Although Eulerian
variational principles in terms of fluid parcel variables are less well-known, they gen-
erally have the same validity as Lagrangian variational principles. Approximations
to Eulerian variational principles may nevertheless be more advantageous because
non-dimensionalization and scaling tend to be based on Eulerian estimates of the
characteristic scales involved — examples supporting this assertion are given in §4.

First, let us consider the same particle relabelling transformation as in Lagrangian
coordinates (e.g. Salmon 1983, 1988a and Padheye & Morrisson 1996) but now
expressed in isentropic, Eulerian coordinates, i.e. consider point transformations of
the form

X =x, a(X,a)=a(x)+ Aa(x,a). (2.38)
Hence da(x,a) = a(X,a) — a(x) = Aa(x, a). We seek transformations (2.38) for which
the Euler-Lagrange equations remain invariant, ie. S.[a] = S.[a]. Together with
covariance of the action S.[d] = S.[a], these transformations have to satisfy

a X A
/D dx (L(a,&a,x) — 68((; L(a, 0&,)?)) =0 (2.39)
with [dx = [ dx /. ds in which s, is the minimum entropy value in the domain
and with determinant d(X)/d(x). The Lagrangian density of the hydrostatic fluid is

L=0[s—splo{ (3un+Rn) u" —U(s,p) — gz}, (2.40)

where u,, = 0y w/ is the shorthand defined in (2.9), and @[] is the Heaviside function,
1.e. O[¢] is zero for ¢ < 0, one for ¢ > 0 and half for ¢ = 0. After some manipulation
we find the following relations:

A1y P 00d" i
(P =y = - (), (7,

0 5aj . 0 oa"
i =um — (=YY —ui(r-y" 2.41
W =u"—(I'"); o w (=), o . (2.41)
O-(X) f](gsﬁ)—i_a(x)gﬁ()?):O’U(S’p)_i_agz(x)_{_Z(a__o_)_[p(;s—z)]

(all indices are 1 or 2) which prove useful in evaluating (2.39). Using (2.40) and (2.41)
(2.39) becomes

ty 0 X k
0 =/ dt/ dx/ ds O[s — sp(x,1)] {—aBM {aézkﬂo dd" +(rhy, 00a
to Dy Smin

k- oxi

06d ' oda"
r=h; (Y, ==
+U (um + Rm) |:( )k (31? + u ( )n OX] :| }

151 o0
—/ dt/ dx/ dsd(s — sp(x,t)) g By 0sp(ag) (2.42)
to Dy Smin

with By, given by (2.17). Condition (2.42) implies that

00d'(x,a)lx _ 00d'(X,a)|xs 0 [oo(a) dd'(a)]
= - = 0’ _— =
ot oxJ oa’l
The permitted point variations are thus
_ﬂ oY (a)
o9 aam

0, ddy(ag) =0. (2.43)

odl =

(2.44)
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with arbitrary function ¥ (a) zero at boundaries. Rather than substituting (2.44) into
Noether’s first theorem, we proceed by analysing (2.42). Further analysis of (2.42)
gives the Euler—Lagrange equations for hydrostatic flow and flux terms. Instead of

using dd*(x,to;) = 0 at the endpoints, we find that the relevant flux terms are
= / dt/ dx/ ds{ Os — sg(x,1)] 0 (ty + Ry) (I 1), 64"
205 — (. 0] 6 Gty + Ro) ()] 5 } (245)

while the other flux term cancels as before. Substitution of
n 0¥
I 5xn

k e -1
oa-=——(T"") (2.406)
[40)

into (2.45) gives

151 ve]
0= 5/ dt/ dx | dsO[s — sp(x, 1)] (a(gt‘” +V-(0qv)> p (2.47)
to Du Smin

(after several integrations by parts and after using boundary conditions) in which the
isentropic potential vorticity ¢ (Hoskins 1991) is defined by

f 5.
= LVX!} (2.48)
o
The arbitrariness of ¥ in (2.47) implies flux conservation:
0
(gt") L V-(oqv)=0. (2.49)

Combining continuity equation (2.15) and (2.49) yields material conservation of
potential vorticity. It follows that besides o g also ¢ C(q, s), with arbitrary function C,
is conserved locally. Globally conserved, so-called Casimir, invariants then have the

form
€ = / / dxdsa C(q,s), (2.50)
DH SB

which can be proven directly from the equations of motion (see Appendix A).
Without loss of generality Casimir invariants may be split into general and circulation
components:

=/dx /wdsc{C(q,s)—)b(s)q} (2.51)

in which the last term may be transformed to yield the circulation at the boundaries.
Let us next consider point transformations of the form

t=t+dtt,x), *=x, §=s a=a, (2.52)
which have to obey (2.39) with L given in (2.40). Such transformations satisfy the
following relations:

A<8a>: 00t da A(@a)_ 0ot da  d(x) dot

) o _gotoa __gotda Ax)_co 2.
oxI oxi ot ot ot o’ ax) ot 253)
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For transformations (2.52) with (2.53), evaluation of (2.39) yields

i * 0ot od* od' 05t
0= ) dt/Dde/ dS{—Lat-F@[S—SB] (BMGOGijEklat@xj oxi

m 00t 0a’ _m 0d' 06t
—0 (U + Ry) [ul (r=h; o +(T ), En 0[}>} (2.54)

Hence 6t = e. First, further evaluation of (2.54) for arbitrary 6t yields — cf. (2.35) —
the Euler-Lagrange equations and Noether’s theorem

51 o0
0=/ dt/ dx/ ds{a(@[s—sB]Eét)—l—a.[@[S—SB]aui(;umu’"—kM)ét]}
to Dy Smin at axl

(2.59)
with energy density E = o [(1/2) u, u™ + U + g z]. Substituting 6t = € then yields an
energy flux law. Alternatively, let ¢t = d¢(¢) be a function of ¢ only, vanishing at the
time to that boundary. A similar calculation to that in Salmon (1983) gives global
energy conservation d./dt = 0 with Hamiltonian

%=/ /m dxdso <%|v}2+U+gz). (2.56)
Dy Jsp

A direct verification of energy conservation from the equations of motion is given in
Appendix C.

3. Wave-activity invariant and linear stability criteria

A wave-activity conservation law will be derived for the hydrostatic equations
of motion by using the energy-Casimir method (e.g. Marsden & Ratiu 1994 and
Shepherd 1990). Wave activity is a nonlinearly conserved quantity expressed in terms
of disturbances to a basic state. It is second order for small-amplitude disturbances.
The conditions for sign definiteness of this small-amplitude wave activity imply
non-modal linear stability criteria. Haynes (1988) derived wave-activity conservation
relations directly from the hydrostatic equations of motion (in isentropic coordinates)
with forcing and dissipation but without inclusion of time-dependent boundaries.
In contrast, the energy-Casimir method is used here with explicit inclusion of time-
dependent boundaries but without forcing and dissipation.

From the equations of motion (2.15), (2.21), and (2.22) non-resting basic states

v=U(x), 0 =2(x), B=B(x), M =M(x), ¢g=0(x), and sg = Sp(x),
with Bernoulli function B = (1/2) |v|*> + M, are solutions of the system
0=U-VSz ats=Spx),
0=0X2xU+V3IUP+ M), (3.1)
0=V-(2U)

and its accompanying diagnostic relations. After introducing a transport streamfunc-
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tion £ x V¥ = X U it follows that
QVY =VB (3.2)

and that B, Q, Sp are constant along streamlines, i.e. are functions of ¥'.

The Casimir function C(q, s) and parameter A(s) in (2.51) may be determined such
that the first variation of pseudoenergy .o/ = J#[u] 4+ € [u] — #[U] — €[U] with state
variable u = {v,0,sp} and its basic state U = {U, X, Sp}, i.c.

5&{:/ / dxds{(B+C—qCy)00+(VCy xZ+av)-ov}
DH SB
—/ dx{c(B+C —2q)dsg+(Cy—2)0v X%+ Vsp}|ims,
Dy

+/ dln-/ ds(C, — 2) v x 2, (3.3)
0DH SB

vanishes at the basic state. (Variations of Casimir and energy invariants are found in
Appendix B.) Hence one finds that

B(T) = _C(Q7 S) + Q CQ(Q> S)7
VCy(0,5) x2=—2U=VY x32, (3.4)
)l is=sp00i) = Cp(Q, $)|(s=53.0D1)-

Requirement (3.4) may be satisfied at s = sg since contours of entropy and potential
vorticity coincide there for the basic-state flow, and at 0Dy because no normal flow im-
plies that the basic-state streamfunction there is a function of s only. Alternatively, in
a semi-infinite domain potential vorticity may become a function of s only as |x| — oo.

Defining disturbance quantities in the usual way like 6o =2 + o', p=01 +p, T =
T + T, etc. one derives the following pseudoenergy:

o0 q/ _ )
%:/DH/SB <1xc1s{(z+o-)/O dy[C,(Q +7,5) — Cp(0)]
+§(2+a/)lv’|2+o—/U-v/} +/ /m dxds(Z +0')E(Z 4 o)
Dy J Sp+sy

—/ dxds{ZE(Z,s)+ Md'}
D

n S

+ [ ax{waly, ~aZa+ ZagZus) )
Dy B
Sp+sy _ _
—/ / dxds {12 |UP+258Z5+2C(Q,5)—As)0 2}
DH SB

S);‘\»S’B
—/ / dxds{(Z+0)[U- v+ I +2ZC(Q+q.s)—As)q]
Sp

+1d' |UP =2 C(Q,5)— As)Qa'}, (3.5)

in which the subscript in IIp denotes evaluation of I at the steady-state boundary
s = Sp and so forth except in s3. By construction, we have d.«//dt = 0. For simplicity
we first consider only the small-amplitude limit .7, of (3.5) for which the boundary
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coincides with an isentrope so. The result is a quantity of second order in the
disturbance amplitude

* 1
Mz—/D"/SO dxds{z(z_’_a/)

1 |U? 1az,,1R11aZ
2+’ TPt <— )Has
(use has been made of the ideal gas law). The appearance of terms proportional to
o' p' and p’? in (3.6) prevents the derivation of linear or formal stability criteria for
general moving basic-states. Holm & Long (1989) derived formal stability criteria
for hydrostatic, incompressible Boussinesq flows expressed in isopycnal coordinates
by introducing an effective local wavenumber, which in the isentropic coordinates
used here would amount to ¢’/p/, but their criteria are conditional in that they are
dependent on the nature of the perturbations rather than only on the nature of the
steady state.
For a resting basic state

2
Z+d)+Ud

Pl C”(Q)q’z} (36)

Cp

s ¢p/R
C(s) = —M(s) = — / dy <H(V)> g r—sw)/ep (3.7)

SB Poo

cf. expression (8.9) in Shepherd (1993). The small-amplitude limit of (3.5) for a resting
basic state is a second-order quantity &/ of the form

1 © 1
ﬂRz/ dx/ ds{2|v|2+ _p’z}
2 Dy S0 gcpp

1 0z -, P2
+§ /Ddeg{ZaS[sB—gZ] }

This expression may also be derived directly from the equations of motion linearized
around a resting basic state — see Appendix D — except that the boundary contribution
is then absent. No contradiction ensues because the time derivatives of the integrands
in the boundary integral are zero:

(3.8)

Sp

1 / z\ oz
Oss L ap|| _[dss  (OZ)\ Ol _ (3.9)
ot g ol ot 0s ot |1,
Linear stability criteria for a resting basic state follow from (3.8) as
11 0Z
—2s0, z=pEN?>0, (z ) > 0. (3.10)
gc, p ¢y s ) s,

The first condition in (3.10) ensures the natural positive basic-state density and the
second one then ensures static stability.

4. Discussion of conservative approximations

When one considers the hydrostatic equations after they are linearized around a
state of rest, then one finds in mid-latitudes and away from lateral boundaries that
all gravity modes have frequencies larger than f. (This follows for example readily
for an isothermal basic state in a domain that is bounded by two vertical planes and
that is horizontally periodic with constant f.)
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The time-scale separation between linear gravity and vortical modes in mid-latitudes
suggests that approximate models which only describe the large-scale vortical motion
may be valid even in the nonlinear limit. This is the case as long as the generation of
gravity-wave motion by vortical motion remains weak.

When the aim is to model such large-scale rapidly-rotating geophysical flows, one
advantage of a variational or Hamiltonian formulation is that we may approximate
these formulations such as to preserve analogues of symmetries in the original equa-
tions of motion. Analogues of conservation laws in the original parent dynamics can
then be preserved in situations where we desire that the approximate dynamics is
conservative in an appropriate inviscid limit. The subsequent outline will show how
approximations can be made to the hydrostatic isentropic variational formulation
derived in this paper. Gravity modes in these so-called ‘balanced models’ are filtered.
They disappear in these approximations because the time order of the system has
been reduced in a perturbation or truncation approach, which is called singular in
the sense used in perturbation methods (e.g. Bender & Orszag 1978).

In the geophysical fluid dynamics literature, variational principles for shallow-
water and stratified Boussinesq equations have been used as starting point or as
parent dynamics for deriving approximate balanced models (Salmon 1983, 1985,
1988b; Allen & Holm 1996; Holm 1996; McIntyre & Roulstone 1996). Several
important points arise. First, Eulerian variational principles such as (2.32) may be
scaled using Eulerian estimates of time, length and velocity scales, as opposed to
scaling a Lagrangian variational principle. Secondly, direct substitution of velocity
constraints v = v [0, s3] into (2.32) expressed in terms of the pseudodensity ¢ and
sp, either obtained by asymptotic means or physical intuition, yields a Hamilton’s
principle in which variations are taken with respect to fluid label variables a only.
The variations now yield two first-order partial differential equations in time, one
for each d*, as opposed to the two second-order partial differential equations in
time arising in the original hydrostatic parent dynamics. This again underscores the
reduction of order in time. The direct substitution approach carries over directly
from the shallow-water realm for the interior dynamics since the hydrostatic system
has, on each isentropic surface, a structure quite similar to that of the shallow-water
system. That is, if we replace Montgomery potential M by shallow-water depth h and
pseudodensity ¢ by h as well, then the shallow-water equations emerge from (2.15)
and (2.22). Similarly, the shallow-water Eulerian Hamilton’s or action principle lacks
reference (and integration over) entropy s, and its potential energy (1/2)h* replaces
the hydrostatic internal and potential energy. Thirdly, the velocity v resulting from
the direct substitution approach differs from the constraint velocity »€[o, sp] and is
the “particle’ velocity (McIntyre & Roulstone 1996) u,, = u? = —3,,;(I' '), 6d* /ot
that advects the fluid particles. (Mclntyre & Roulstone 1996 refer to the appearance
of a particle velocity and constrained velocity as ‘velocity splitting’.) Under certain
restrictions there exists a unique solution of an elliptic set of equations for »”. Finally,
the boundary dynamics in these approximate or balanced models are similar to
those in the full hydrostatic system; the particle velocity at the boundary advects the
boundary entropy.

Let us introduce the anisotropic scaling often used in large-scale geophysical fluid
dynamics on frontal (< 100 km) and synoptic scales (O(1000 km))

/

x=Ix, y=Ly, z=DZ, u=Uu, v=V"v,
(4.1
a=Ad, b=BVbV, t=/U)t, M=uM', f=1fRFf, s=sxns,
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with (I/U) = (L/V). We take u = fy U | to enforce geostrophic balance, that is
fZ2xv=—-VM, (4.2)

at leading order in at least the along-frontal y-direction. Analysing the magnitude
of the terms (I' ') da*/dt in (2.32) reveals that they scale as the velocity; hence
the reference to label scales A and B does not appear explicitly. After dropping the
primes, a scaled version of (2.32) is

151 o0 k k
0=5/ dt/ dx/ ds{—o (R052u1+R1) (Ffl)liaait—o(Rouz—i—Rz) (F’l)i%
to Dy SB

U(p,s) , gD
—0 (1 Ro8*u?> + L Rov® + 4.
0(2 00" U+ 5 OU+fOUL fOULZ (4.3)

with the following dimensionless parameters: the anisotropic Rossby number Ro =
v/(fol) and frontal parameter 6 = [/L = U/V. Proper scaling of the internal energy
and potential energy requires the introduction of a basic state, e.g. the basic state used
in §3 which depends on entropy only. If we take 6 = 1 then the quasi-geostrophic
system (e.g. Pedlosky 1987) arises at leading order in a Rossby-number expansion and
this quasi-geostrophic dynamics is expected to be valid only in the neighbourhood of
the basic state around which the expansion is ordered. This restriction can be lifted
in a rather ad hoc manner by assuming that the magnitude of the total internal and
potential energy is of order unity. Consequently, a division between basic state and
remainder is absent. Scaling is thus only used to compare relative magnitudes of the
kinetic and Coriolis terms in the variational principle.

The scaled action principle (4.3) covers various small-parameter limits. Several
leading- and higher-order balanced models arise in these limits:

(i) For 6 = 0 and Ro = O(1) an isentropic version of Hoskins & Bretherton’s
(1972) geostrophic momentum model appears.

(i) For 0 = O(1) and Ro = 0 geostrophic balance (4.2) appears.

(iii) Substituting geostrophic velocity v® = (1/f)2 x VM as constraint velocity
v® = vY back into (4.3) yields an isentropic version — instead of a shallow-water
version — of Salmon’s L1-dynamics (Salmon 1985). In shallow-water L1-dynamics the
particle velocity is a unique solution of a system of elliptic equations provided that
potential vorticity ¢ is positive and the domain bounded (Ren & Shepherd 1997).
This result carries over to hydrostatic L1-dynamics, at least for constant sz and in a
domain bounded in the horizontal, provided that potential vorticity ¢ > 0 on each
isentropic surface.

(iv) Higher-order ageostrophic balanced models may now in principle be derived
by substituting the L1-dynamics particle velocity constraint back into (4.3), and so
forth. Although this can be made plausible by performing the variations in (4.3) for
arbitrary constraint velocity, the well-posedness of the resulting systems needs further
investigation.

The above program (i)—(iv) concerns research quite similar to previous research done
in the similar shallow-water system, but would extend it by including stratification
and boundary intersecting isentropes. Finding an Eulerian variational or Hamiltonian
formulation of the hydrostatic equations originated in the quest for such a formulation
for (an isentropic version of) the Hoskins & Bretherton geostrophic momentum
equations. Here, I will only derive an isentropic version of their model from the

C
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Eulerian variational principle in detail. For 6 = 0 the dimensional form of (4.3)

becomes
i * 1 0d*
0=5/ dt/ dx/ ds{—aRl (F_l)k
to Dy SB at

_py2 0d* 1,2
—0 (u + Ry) (I’ )kﬁ—o (v +U(p,s)+gz)}. (4.4)

Variations in da and b yield geostrophic balance along the front and the cross-frontal
momentum equation

oM
fo=—, (4.5)

0x

v oM
il . fyu=——— 4.6
o +ov-Vo+fu 3y (4.6)
respectively, and the variation in Jv yields
0 k

(r=) 5 +v=0 (4.7)

with v = (u,v)T = v* and u® = 0. The zonal velocity u is understood to be a shorthand
for

1 0d*

ko (4.8)
as it was in the Eulerian Hamilton’s principle (2.10). The meridional velocity v is not
constrained a priori in the variational principle but is geostrophically balanced by
(4.5). The full continuity equation da/dt+V+(o v) = 0 is retained from the definition of
o in (2.11) and the definition of particle velocity in (4.7) and (4.8). By using Noether’s
theorem, as in §2.4, we again find potential vorticity and energy conservation but
now with potential vorticity

—(r

Uy +f
quB = 5 (4.9)
o

and with Hamiltonian
H s E/ / dxdse {1v>+ U(s,p) +gz}. (4.10)
DH SB

These simplifications directly follow from a substitution u = uc = 0 into the parent
action principle (4.3).
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programme are gratefully acknowledged. I am indebted to I. Roulstone, J. Theiss,
J. Vanneste and especially to T. G. Shepherd for valuable comments.

Appendix A. Casimir invariants
The invariance of Casimir (2.50), i.e.

(62/ dxdso C(g,s), (A1)
D

H Y SB
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may be shown directly from the equations of motion. That is

de *© oo dq 0sp
dt—/dx/sg ds(atC-l—va at> /dx(aC)l.m Fr

=—/dx /dsV-(avC)+/dx(0C”)|sB'VSB

z—/de-/vdso—vC

=—/dln-/ ds(avC)SB=O, (A2)
(’,’DH

SB
where d/ is an infinitesimal line element at the extreme horizontal limits 0Dy with
C, = 0C/0q. The last boundary contribution is seen to cancel when there are walls,
either because at vertical boundaries #2-v = 0 or because the integral over s has
identical limits when there are non-vertical boundaries, or for vanishing or cancelling
flows at infinity.

Appendix B. Variations of Casimir and energy invariants

Variations of Casimir and energy invariants are used in § 3. Variation of Casimir
invariant (2.51) gives

5(6=/dx/ ds {(C—qC,) 66 +VC, x£-dv}

+/ dl/dsﬁ-(Cq—i)évxﬁ
oDy

+/dx{(Cq—)v)évxi-VsB—a(C—lq)ésB}|S=SB. (B1)

Variation of the Hamiltonian invariant gives

%z/DH :dxds{(; |v|2—|—M) 50"+0"v-5v}
_/ /wdxdsa (% |v|2+M) |S:s3553' (B2)
Dy Jsp

Appendix C. Direct calculation of energy conservation

In this Appendix energy conservation will be derived directly from the equations
of motion

ov oo

E—I—U-Vv—l—fﬁxv:—VM, E—{—V-(av):o (Cla,b)
with
P 0 1 oM o/ —(s—s00)/R
=—— — || =— — 58 Cc2
’ g as[(Too s © ’ (©2)

the first law of thermodynamics (2.3) and definitions

d(gz2) ap
M=E+gz, E=U+p/p, g6=0p gs =L (C3)
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Multiplication of (C 1a) by ov, (C1b) by (1/2)[v|?, (C1b) by M, and summation

gives

Jo

0
5 (GO P) 4V [ov (Sl + M)] + M= =0. (C4)
With definitions (C3) and the first law of thermodynamics, the last term in (C4)
decomposes into
0o dlo(U+gz)] 0 0z
M—=——""=>"+—(p—). C5
ot 5 s\l e (€3)

By combining (C4) and (CS5), integrating the result over the domain (e.g. take
s = sp(x,1t),...,00), applying suitable boundary conditions for inviscid flow, and using
0sg/0t + v+ Vsg = 0 at the lower boundary z = hg or s = sp, we find

0 * 1102 0z 0z 0sp
F Dndx[g dso (§|v| +(U+gz))_/,)"dx<p6t+p856t>

These last two boundary terms cancel one another and hence energy conservation is
established by direct calculation.

(Co)

SB

Appendix D. Linear stability

In this Appendix linear stability criteria will be derived from the equations of
motion linearized around a resting basic state with pseudodensity

v ¢y/R
Poo 8 1 6M r —(s—s00)/R
) =" |7 A= S0 D1
(s) g 6SKTOO 0s © ’ (D1
density
or\ (¢p/R)—1
= Poo 1 oM™ —(s—s00)/R
_ 5= D2
p TOOR(TOO as) ¢ . (D2)

and Montgomery potential M(s). Introducing perturbation variables in the usual way,
M=M+mo=2+d,sp =S+ S}, etc. the linearized equations read

ov . Ja’
E—}—fzxv——Vm, o +2(s)V-v=0 (D 3a,b)
with
[ €p P00 g i @ D aﬂ e~ (s—s00)/R (D 4)
gTowRIs |\ Tyy Os 0s ’

using the first law of thermodynamics and definitions (C 3).
Multiplication of (D 3a) by X v, (D 3b) by m, and addition gives

!/

ﬁ(%2|v|2)+v-(2mv)+maa — 0. (D5)

ot ot
Using (D 2), (D4) and p’ = ¢, pdm/0s the last term integrated over entropy s (e.g.

from s = Sp,...,00) gives
1 0 2
d —(1p7). D6
S—S+/SB Sgcppat(zp) ( )

S=0B

do’  m op
d =—
Sp P g Ot
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Integration of (D 5) over the domain, using result (D 6), careful integration by parts
and application of suitable boundary conditions for inviscid flows, eventually gives

6 * 1 2 1 2 lﬁp’ 653
— Iy 2 _y228
o /Dde/SB ds2< v] +gcpﬁp )—i—/Ddem(g 3 6t>

The last two terms cancel one another after using the linearized hydrostatic equation
and the linearized (2.20). Hence, linear stability criteria (3.10) have also been derived
by direct manipulation of the linearized equations of motion.

—0. (D7)

s=Sp
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