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The Laplace—Beltrami operator on surfaces with axial
symmetry
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Abstract. A solution for the mathematical problem of functional calculus with the Laplace—
Beltrami operator on surfaces with axial symmetry is found. A quantitative analysis of the
spectrum is presented.

1. Introduction

The physical situation which has initiated this research is that of a dielectric particle with
electrical charges on its surface, placed in electric field. Here, the diffusion equation of
the charges is coupled with the Maxwell equations. There is an analytical solution of
this system of equation [1] which involves some functional calculus with operators, in
particular with the Laplace—Beltrami operator defined on the surface of that particle. We
can imagine many other physical situations described by a complicated system of equations
where the Laplace—Beltrami operator is implicated (e.g. that of the acoustic wave scattering
on particles with membrane, etc). As before, one can find a compact solution by using
functional calculus. However, these solutions are not complete because, at this level, all
is formal. We must have an effective procedure to calculate the expressions which involve
operators. One can try to compute the matrices of those operators in some orthonormal basis
and to transform the problem into an algebraic one. The practical problem is that one can
compute only a finite number of matrix elements and this can lead to serious problems when
unbounded operators are implicated. If we choose an inappropriate basis, it is possible that
the expressions, calculated with truncated matrices, will not converge at the correct result.

In this paper we will find an orthonormal basis in the space of square integrable functions
defined on a surface with axial symmetry such that the truncated matrices of the Laplace—
Beltrami operator converge in the norm resolvent sense. Then, according to [5] we can use
these truncated matrices in functional calculus.

2. The result

Let M be aC® closed two-dimensional surface which in the spherical coordiratés ¢}
relative to a three-orthogonal system of axes is defined by the equatienr(9). We
consider that all necessary conditions having°a surface are fulfilled. Let this surface be
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equipped with the metric which is induced by the embeddingirand letxo € M be the
point defined byy = 0. Relative to this point, the normal coordinates ¢} are defined by

[

A(x(0, ¢)) = d(x(0, ¢), xo0) =f dr /r(£)? + r'(1)?
0

=0

which parametrize the entire surface, without the poifits= 0, 7. We defineR =

A(x(m))/m and the new coordinates{dt = A/R, ¢}. In these coordinates, the metric
form is

9. ) = R? 0
SO =1 0 rew)sinew)?)
Proposition 1.The set ofC* functions:

] B R sin® Yim (9, @)
Vim :M—C y]m(ﬁ’(p)_‘/r(G(ﬁ))sinQ(ﬂ) R m e, = |m|

is an orthonormal basis iho(M, u,), whereY;,, represent the spherical harmonics and
is the measure induced dvi by the metricg.

Proof. The orthonormality:
Vi Vi / d / dp V/AETg - Vi (3, )V} (9, 0)

- / v / d(p Rr(@) sing - R S_Inﬁ ylm(l?’ (p) 3)l’m’(ﬁv (,0)
0 0 rsing R R

b4 2
= / dl? / d(p Sinﬁ ° ylm(ﬁv (/))yl*m(ll §0) = 51[’8mm’-
0 0

The completeness:

T 27
[ [ a etz 30,0030, 0" ) 10

I,m

=/ dﬂ/ dy Rr(9") sin®’)
Z R siny Rsiny’ Y, @)Y, (19/<p) @' o)
r(@)sind\ r@©)sind’ R f

| Rsind_ (7 o [ r(0') sing’

= _— / / Y, Y* ro r) sy ;o

r(G)sinG/o o /; dg ; m (0, @)Y}, (97, ¢) Rsin@) f@', 9"
= [0, 9)

becausmﬂﬂ, @) isin Lo(M, ) if f € La(M, pg). O

For a fixedm, let S, be the Hilbert subspace spanned{B, };> |, which is invarianted
by the Laplace—Beltrami operator. In the following, we will consider the restriction of this
operator at aS,, subspaceA™ = Alg, . Let Pk('"),k > |m|, be the projection on the

subspace spanned by the vect®ys,., - .., Yus. Our main result is shown below.
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Theorem 2The sequence of operators
(PP 0 A 0 P — 2] i)

converges in norm topology at the operatarP — z]~1, for anyz € C with Imz # 0.

Proof. We have successively:

(m) 1 _ 1
¢ Pk(m) o Alm o Pk(m) —z AWM —z
— (m) 1 _ 1 _ (I _ P(m)) 1
-k (m) A (m) pm) Alm) — kT Am) —
P AMPT — 7 z z
1 1 1
_ m) A(m) 7 _ pm) o pm
— pMmAmpm A R e~ U A e
_ z 1o\ om ) my 1
= P am |:I+2Pk A= PN = P g

Without loss of generality we can choose= iw, w € R, @ # 0. Thus:

ko pm (m) (m) Alm)
e oAMo P —z Z

1
<1+ = P(m)A(m) I_P(m) e = P(m) = .
( + IR AE = P ) - (= P

Lemma 3.Forl,k € N, [,k > |m|, with [ # k:
Vims A Vi) = Vims b+ Vi)

where/ is at least a° function andM. The operator®" o A™ o (I — P") are bounded
and their norms satisfy:

1P 0 A o (I — P < |11l oo-
It follows that

) 1 _ 1
k Pk(m) ° A(m) o Pk(m) —z A(m) —Z

< <1+ ||h||oo> _ H(I _ pmy 1 . H

w A —

To evaluate the last norm, we use the following lemma.

Lemma 4.Let s(¥) be the quantity,/=SRe — |f A0 ... a0 ... are the ordered
eigenvalues ofA™ and ul(,’:l), ...,u™_ ... are the corresponding eigenvectors, then for

anym € Z andl > |m|,l > 1 andn > |m|

Re [ndsuoo + c\/w]
<

(m)
|(ylm|vn >| X m

and foranym € Z, [ > |m|, andn > |m|,n > 1

c[lds™ oo + £/IT+ D]

VA

(Vim0 <
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Moreover:

111+ m _ 2l +1)
02 R2 = )Ll Se R2

wherec = [max{|Is®[loc, lIsloo}]"/2.

Now, letv € La(M, wg), U=~y Gn - v™. Then

2 (N ™) 2
_pmy___— .L
H(l P v =] 2 Zan S
1Zk+1n>|m)|
2
<ylma n 2 ylmv U,gm)>
= Z“"' W Z Z |- Z A

I>k+1 " n>|m| n [=k+1n>|m| n>|ml w

-1 .,2
cR |:||ds||oo + ey A

> |ull? B
1;1n§,| IT+DO" —iw)

2
[ndsuw + c\/xﬁ,””}
5 lvll?
_( R) Z (m) R
k+1 n=im| A —lw
For |m| > 0,
& 2
Ids [l s
+_
w1 2 v]|2 1 [C \/T]
H“‘P/«( Dol SR X T
—lo + n=\m| )Wl 1+ }L(M)Z
2
v || ||ds||oo 1
< (cR)? c+ .
V |m -
Finally
HU—PE’")) 1 H < (R? [C CRI|ds oo }
AM —iw | = /k+ Dm]| VIm[(m] + 1)
For |m| =0,
lds [l oo
+
1 2 wl? | (eRr)? ||ds|| [ \/T}
H(I_P,:°>> <O <11 %D (R)? (0)—
—lo + n>1 )‘ l+ A<0>2
vl (Ilds|12, cR||ds||oo 2
< (cR)?>—— R i lleo
R il e T > NG
thus:

o POyt [ _R? [ldsiE cR]ds ]l *
E2A0 —iw| © V& DV (cR)2w? V2 :
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Having that|/ds|lcc = 2112 [loc = %Isllc We can conclude:

D
pm 1 3 1
K o Am o P i A —ig
o AM o P —iw

h R2 T / 2
<1+|| ||oo> (cR? [ 315"l +Cz[1+”s "oo} for m = 0
< w

JEFD\ (cR)2w? NG
||h||oo> 3R? [ 15" lloe
1+ 1+ for m| > 1
( o ) JE&rDm L Jml(mlt D il
O

Proof of lemma 3We have successively

T 2
Vims A Vi) = ( AV, AVim) = f diy f dg R?sin®s?
19 (Y\ 32 Yk,,, N m2s=% Y} Yin
RZaf} 99 R?2sin®2 R R
sing
_ / o
0 0

y BY*BY Blnsa( " dlns Y*Y
35 Yin 3 Yem = =55 55 Yim Vi oy ) imtkm

m2s—4

Rzsigy ' n i
2 9 9 m2374
= — dy do sind | —Y! —Yin + ———Y Yin
RZ/ / 4 [819 gy t Ragigg nk }
+ dz‘}f d¢ siny ALEAY 1 9 sinz‘}alns Y'Y,
R2 90 siny 99 ) fm ko
T
- / do
0 0
|2 sT4—1 n dlns)? 1 9 Sinﬁalns YiY
m — — — —_— m-
R2sir o 30 siny 99 EEs im 2k
It is easy to check that(?) is at least ofC? class, so that the functiol: [0, 7] — R,
no) = m2 S =L, (2Ins P18 s0ins
" Resiey \ a0 ) " sinv o o0

is at least ofC? class. Finally

+— dﬂ/ do sin(®) ———

sin®

1 (" o
(ylmv A(m)ykm) = ﬁ/ dﬁ/ d¢ sing - h(ﬁ) : YlTnYkm

Ykm

:/ dﬂ/ do sin@)s? - h(®) - R Rs = Vims b - Viem)-
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For the second part
[(WIP™ 0 A™ o (I = PI™)u)| = (P | A™ (T — P u)
= (P v, b - (1= PMu)| < [Pl - (k- (= Pyl < Hlhllsollvl] - [lull.
O

Proof of lemma 4.
Proposition 5.The applicationg : (0, 7) x [0, 27] - M (2 x 2)

i 1 0
80, 0) = (o stin(z‘})z)

detg 2

defines a metric of¥l. Moreover, Jotz = 5

If we consider the spaces of the squared integrable functions with the measures induced
by the two metricsL>(M, u,) andL(M, 1), and the spaces of one-differential forms with
the standard scalar products® (M, n,) and AP (M, u;), then we obtain the following
proposition.
Proposition 6.The spacesLo(M, i) and Lp(M, ;) coincide, as doA® (M, u,) and
AD M, p).

Proof. For f € Lo(M, u,) we have

4 2 - Jdetg(®)
- 2 VU 2
IIfIIg—/O dﬁfo de vdetg(D)|f (D, p)|° < STI0) £l < o0

thus, f € Lo(M, uz). Analogous, forf € Lo(M, u;) results

k4 2 ’a—etg(z?)
= dv do/detg(@)| f (9, 0)2 < | == - |1f12 <
I f1le /O /O v/ detg(D)| f (D, p)l G | 1l < o0

thus f € La(M, p,).

-2 0 2 4 6

Figure 1. r(8) = 1+ 1.2 cog0) + 3cog6)2.
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Figure 2. Eigenvalues of the 1% 15 truncated matrix.
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Figure 3. Eigenvalues of the 2@ 20 truncated matrix.

Letw € AV (M, p,), @ = wy d¥ + w, dp. Following

T 27 b4 2 2
/ dﬂ/ dy v/detg(?)g (@, w)=/ dﬂ/ dy./detg () |:|a)19|2+ | }
0 0 0 0

detg
detg /det
<max{ [—5, =21 )2 >
detg '\ detg §

thusw € AY(M, p;3). The same steps can be followed to show that A (M, u;) =
w e ADM, u,). Denoting

¢ = vmax{(|Is2]lco, 15200}

we have onLo(M, u,) = La(M, up):

1
Zllle < Wl < <ll llz
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Figure 4. Eigenvalues of the 2% 25 truncated matrix.
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<
<
<
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<
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<
20] o
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o <
<
<
O<> o0 ©°
0 5 10 15X 20 25 30
Figure 5. Eigenvalues of the 3@ 30 truncated matrix.
and, onA® (M, p15) = AD (M, p):
1
=g < I llg < cll g
c
Now, we have successively
Y Yim, _1
it = () | = (s~ i
g g
At g=1, U(m)> <AY’— s - U(’”)> Yim
(3| % )] pate s e
- 1+ - 1+ = 11+1)

R? R? R?
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Figure 6. The superposition.
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Figure 7. Eigenvalues of the 15 15 truncated matrix.

cR |:||ds||oo +cy Xf{”)]

JITFD

R m m
< m[ndsnwnvﬁ iz + lsloolldvt™ 115 <

For the second set of inequalities:
C”dylm”§

1 1
[ luy) = 5 1V Av) | < 1Al lldvy™ g <
A An A(m)
n

c[lds™ oo + £VIT+ D]

/)Lglm) '

For the last set of inequalities of lemma 4, once we have the results of the last proposition
we can follow the method of [2], or that presented in [3]. O

<
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Figure 8. Eigenvalues of the 2& 20 truncated matrix.
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Figure 9. Eigenvalues of the 25 25 truncated matrix.

3. Numerical application

Generally, the spectrum of the truncated matrices does not converge at the exact spectrum.
Without additional results, one knows that only the lowest eigenvalue of the truncated
matrices converges at the exact value [6]. The results of section 2 have another important
consequence: in the proposed basis, the spectrum of the truncated matrices converges at
the exact spectrum. Moreover, because the matrix of the Laplace—Beltrami operator in the
Y basis is ‘quasidiagonal’ in the sense that all nondiagonal elements are boungeg.by
and the diagonal elements increase approximatel/as 1)/R?, it is to be expected that
the spectrum of these truncated matrices is very stable. That means, that even for low
dimensions these matrices give us a good approximation of the exact spectrum. Let us
choose the particular surfaces of figure 1 for our numerical application.

The eigenvalue for different truncated matrices ane: 0 are presented in figures 2—6.

Now, let us choose an orthonormal basis for which the affirmation of lemma 4 is not
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Figure 10. Eigenvalues of the 3@ 30 truncated matrix.

800 ¢
600 . -
400 |
<
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0 10 15x 20 25 30

Figure 11. The superposition.

true. If du,(0,¢) = 0(8, ¢)sing - dd d¢ is the measure induced by the metgidn the
coordinateq#, ¢}, then:

Proposition 7.The set) of functions:

Yim (0, ¢)
Vo (0, ¢)

is an orthonormal basis if(M, p,).

Vim 6, ¢) = m=0,1,..., [ =|m| |ml +1,...

The proof of this proposition is analogous to that of proposition 1. The eigenvalues of
different truncated matrices, calculated in this basis and for themase0, are presented
in figures 7-11.

The numerical application shows that in this case the spectrum of the truncated matrices
is very unstable. This instability can be considered as an indicator of the fact that for the
Y basis the affirmation of our theorem is not true.



4300 E Prodan
4. Conclusion

This paper has shown how to construct an orthonormal basis in the space of square integrable
functions defined on & surface with axial symmetry, a basis which is appropriate for

the problems which involve the Laplace—Beltrami operator. The procedure is standard, in
the sense that it can be applied following the same steps forCanysurface with axial
symmetry. The stability of the truncated matrices spectrum was theoretically anticipated and
numerically verified. By a practical point of view, this allows us to use truncated matrices
with small number of rows and columns.
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