Scuola Galileiana di Studi Superiori
A. AL 2009/2010
Geometria Differenziale

Boris DUBROVIN

March 15, 2013

Contents

1 Differential geometry in Euclidean space 2
1.1 Coordinates on Euclidean space . . . . . . . . . ... ... ... ... 2
1.2 Linear algebra and Euclidean geometry . . . . .. ... ... .. ... .... 9
1.3 Transformation groups in Euclidean geometry . . . . . . . . . .. .. .. ... 14
1.4 Smooth curves in Euclidean space . . . . ... ... ... ... ... ... 24
1.5 Areasand volumes . . . . . . . . . ... 35
1.6 Geometry of surfaces . . . . . . . . ... 37
1.7 Geometry in Minkowski space. Lorentz transformations . . . ... ... ... 51
1.8 Curvature of surfaces . . . . . . .. .. L 60
1.9 Extrinsic and intrinsic geometry of surfaces . . . . . . . ... ... 69
1.10 Exercises to Chapter 1 . . . . . . . . . .. .. 77



1 Differential geometry in Euclidean space

1.1 Coordinates on Euclidean space

Geometry studies objects consisting of points in a space. Giving a precise meaning to these
names requires significant efforts. So we will begin with introducing simple geometrical struc-
tures in Euclidean spaces as a starting point for developing geometry of smooth manifolds.

Definition 1.1.1 A set X is called a Euclidean space of dimension n if a one-to-one corre-

spondence
X - R" (1.1.1)

18 grven.

Recall that R” is defined as the set of all n-tuples (z',z2,...,z") of real numbers. Thus
the above definition says that to any point P € X it is assigned a collection of Euclidean
coordinates (z'(P),z%(P),...,a"(P)). It is required that

e any n-tuple of real numbers (z!,22,...,2™) are coordinates of a point P € X;

e two points P and @ in X coincide iff

The space R itself is a Euclidean space of dimension n. Also in general one can say that
points of the n-dimensional Euclidean space X are just n-tuples of real numbers (z!,...,2")
thus identifying X with R™. However, in sequel we will deal with different choices of coordi-
nates on the same space. Properties of objects in the space remaining invariant with respect
to a certain class of changes of coordinates will be called geometric. We will soon be more
specific about the main classes of changes of coordinates used in the differential geometry.

The identification (1.1.1) equips X with a natural topology defined on R™. Namely, given
a point Py € X and a positive number e denote

B(Py,e)={P e X | [2(P) —2'(PR)| <e for i=1,2,...,n}.

The subset B(Py,€) C X is called the e-neighborhood of the point Py. A subset U C X is
called open if every point of U belongs to U together with its e-neighborhood for a sufficiently
small € > 0.

Functions on a n-dimensional Euclidean space

fiX >R (1.1.2)
are represented by functions of n real variables f(x!, 2% ..., 2"). The function (1.1.2) on the
topological space X is continuous iff f(z',22,...,2") is a continuos function in the sense of

multivariable calculus.

Exercise 1.1.2 1) Given a continuous function f : X — R prove that the subset

U={PeX | f(P)<0}



1S open.

2) For any k > 1 prove openness of the subset defined by a system of inequalities
[i(P) <0,..., fi(P) <0

with continuous functions f1, ..., fi.

A map of Euclidean spaces

fiX oy (1.1.3)
equipped with coordinates (x!,...,2") and (y',...,y™) is represented by m real valued
functions of n variables ' ‘

Yy =gt 2, i=1,...,m. (1.1.4)

Such a map is continuous if all the functions (1.1.4) are continuous. The map (1.1.3) is called
homeomorphism if it is one-to-one and the inverse map

iy - X (1.1.5)

xj:l‘j(yl""vym% jzlv'--’n

is continuous. It is known that homeomorphic Euclidean spaces must have the same dimension
m = n. We will prove this statement for the smooth case.

Smooth functions and smooth maps of Euclidean spaces are defined in a similar way. A
function f : X — R on a n-dimensional Euclidean space is called C*-smooth if all partial
derivatives

omf
Ox™ ... Qxim
of its coordinate representation f(z!,...,z") are continuous functions for m < k. In a similar
way one can define C*-smooth maps of Euclidean spaces. The function is called C>®-smooth
if it can be continuously differentiated any number of times. We will mainly deal with C°-
smooth functions and maps. So the name ‘smooth’ will be reserved for such functions and
maps.

Let
f: X->Y

be a smooth map of Fuclidean spaces of dimensions n and m respectively.
Definition 1.1.3 The map f is called diffeomorphism if it is one-to-one and the inverse

map f~':Y — X is smooth. If such a map exists then the FEuclidean spaces X and Y are
called diffeomorphic.

Theorem 1.1.4 (Invariance of dimension.) Diffeomorphic Euclidean spaces must have equal
dimensions.

Proof: Let us first remind the chain rule for differentiating the superposition of smooth
maps



Lemma 1.1.5 Let

f:X—-Y, Y=y, j=1,....m, z=(z ... ) (1.1.6)
1

g:Y = Z =2y, i=1,....,n, y=@'...,y™ (1.1.7)

be smooth maps of Fuclidean spaces X,Y , Z of the dimensions |, m and n respectively. Then
the superposition g o f is a smooth map

gof:X =2 Z=2(yk), i=1,...,n. (1.1.8)
Its partial derivatives can be computed from the following formula

o oo
oxk st OyJ Oxk’

i=1,...,n, k=1,...,L (1.1.9)

This statement is well known from the multivariable calculus.

Let us make two improvements in the notations. First, we introduce the Jacobi matriz of
a smooth map. For the map (1.1.6) the Jacobi matrix

oyt ayt
Oxl ox!
5 oy? y?
oxl ox!
Qﬁ); v (1.1.10)
X
oy™ oy™
oxl ox!

has m rows and [ columns. Similarly the Jacobi matrix

ozt 92!

ayl DRI 8ym

922 foF

0z oyl o oym
Yy

9z" oz"

ayT . oy™

has n rows and m columns. The chain rule says that the Jacobi matrix of the superposition
(having n rows and [ columns) is equal to the product of the Jacobi matrices (1.1.10) and

(1.1.11):
3)-3)E)

The second improvement is often called the Finstein rule: we agree to omit the summation
sign in (1.1.9) over the twice repeated index j:

0z B 0z Oy’

oxk Oyl Oxk’ !

ceeem, k=1,....1. (1.1.13)



In sequel we will use this rule systematically always assuming summation over every pair of
repeated indices. Needless to say that the limits of the summation must be known in advance.
For example, in the formula (1.1.13) there is a summation over the repeated index j from
j=1toj=m.

After such a long digression let us return to the proof of invariance of dimension. Let
the spaces X and Y have the dimensions n and m respectively. In the coordinates the map
f X — Y is represented by n smooth functions

yz:yz(x)7 izl,...,m, .CE:(:L’,...,CU”).

The superposition
flof: X —X

is the identity map f~'o f =idy. That is,

o (y(x)) =2/, j=1,...,n.

Applying the chain rule we conclude that
or oy
— =) =1,
oy ox
Here 1,, is the n x n identity matrix. In a similar way we prove that
oy (0 _,
ox ) \oy)
Therefore the Jacobi matrix of the inverse map f~! is the inverse matrix for the Jacobi matrix
of f:
oz _ (0y)”"
oy ) \ox ’

As it is well known from linear algebra only square matrices can be invertible'. Therefore
m=n. U

From the proof of the Theorem one can easily derive the following

Corollary 1.1.6 Let f : X — Y be a diffeomorphism of Fuclidean spaces of dimension n.
Then the determinant of the Jacobi matriz

det <gz) (1.1.14)

never vanishes.

!This can be easily derived from the following estimate for the rank of the product of two matrices:

rk AB < min(rk A, rk B).



We are now in a position to describe the main class of transformation of coordinates on a
Euclidean space. Let two systems of coordinates (z,...,z") and (y*,...,y™) be two systems
of coordinates in a Euclidean space. One has two one-to-one maps

X (1.1.15)

(z'(P),...,2"(P)) — (y"(P),....y™(P)) (1.1.16)
for any P € X.

Definition 1.1.7 The two coordinate systems (1.1.15) are called compatible if the map
(1.1.16) is a diffeomorphism.

Because of invariance of dimension one must have m = n for a pair of compatible coordi-
nate systems. The transformation

(z'(P),...,2"(P)) — (y"(P),....y"(P)) VYPeX (1.1.17)

between two compatible systems of coordinates will be called a smooth change of coordi-

nates. The matrix (%) is called the Jacobi matriz of the coordinate transformation and its

determinant 5
)

the Jacobian of the transformation. According to the Corollary 1.1.6 the Jacobian of the
coordinate transformation never vanishes,

det (gi) #0.

The Jacobian of the inverse transformation is obtained by inversion of the Jacobian (1.1.18)

Jy—>x = J_l

Exercise 1.1.8 Consider a linear change of coordinates

yl=tla! +tda? 4. 4 tlan
y? =t 32 4 22"

(1.1.19)
Yt =ttt 4 0t 4t

or, in the short notations explained above
y'=ta!, i=1,....n (1.1.20)



(summation over the repeated index j from 1 to n is assumed). Prove that the transformation
(1.1.19) is a smooth change of coordinates iff the matriz

1 1 1
t1 13 th
2 2 2
oty th
does not degenerate,
det T # 0.

Observe that T coincides with the Jacobi matrix of the transformation,

ﬁyi i .
D =t ,j=1,...,n

In the vector notations the transformation (1.1.19) is given by multiplication of the vector of
coordinates by the matrix T":

y="Tx

x = ’ , Y= ’ . (1.1.21)

The inverse transformation y — x involves the inverse matrix

z=T"1y. (1.1.22)

It is often convenient to work in local coordinates that establish a one-to-one correspon-
dence of a subset in the Euclidean space with an open domain in R™. Changes of local
coordinates are given by smooth functions defined on open domains in R™. Like in the global
case the Jacobian of a transformation of local coordinates must not vanish.

Example 1. Consider the two-dimensional Euclidean space with the coordinates (z,y).
The polar coordinates (r, ¢) are defined by the formulae

r = Trcoso
y = rsing } (1.1.23)

Because of 27-periodicity of the trigonometric functions the pairs (r,¢) and (r,¢ + 27 k)
correspond to the same point of the Euclidean plane for any integer k. The transformation
(r,¢) — (z,y) is (smoothly) invertible on the domain obtained by deleting the ray



The polar angle ¢ can be uniquely determined from eqgs. (1.1.23) assuming that 0 < ¢ < 2.
The polar radius r = /22 + y? takes positive values. Thus the local coordinates (r, ¢) defined
on the above domain take their values on the open half-strip

0<r
0<¢<2m.
The Jacobian
% % cos¢ —rsing
J(r,¢)—>(ac,y) = det = det =T (1.1.24)
% % sing 1 cos¢

never vanishes on the punctured plane z2 + y? > 0.

Example 2. Cylindrical coordinates (r,¢,h) in the three-dimensional Euclidean space
are defined by the transformation

r = 7rcoso
y = rsing ». (1.1.25)
z = h

They are local coordinates on the domain obtained by deleting from R3 the half-plane
y=0, z2>0.

The Jacobian
cos¢p —rsing 0
Jirgh)—(ey,z) = det | sing  rcos¢ 0 | =r (1.1.26)
0 0 1

vanishes only on the z-axis z =y = 0.

Example 3. Spherical coordinates in the three-dimensional Euclidean space are defined
by

x = 71 cosf coso
y = rcosfsing . (1.1.27)
z = rsinf

They become local coordinates in the domain obtained by deleting of the half-plane

y=0, >0

and they take their values in

0 < r

0 < ¢ < 27 (1.1.28)

-5 < 0 < 3.
The Jacobian
cost cos¢p —r cosf sing —r sinf cos o
Jir6,0)—(2,y,2) = det | cosf sing 1 cosf cos¢p —rsinfsing | = r2cos®  (1.1.29)

sin 0 0 7 cosf



vanishes only on the z-axis.
At the end of this section we will formulate a useful result that locally gives a converse

statement to the Corollary 1.1.6.

Theorem 1.1.9 Let

yl =9l (2),...,y" =y (), z=(z'...,2") (1.1.30)

be n smooth functions defined on a small neighborhood of the point Py = (:L’(l), ...,x3) of a
n-dimensional Fuclidean space. If the Jacobian

dy
Jx_>y = det <ax>

does not vanish at the point Py then the functions (1.1.30) define a system of local coordinates
on some neighborhood of this point.

This is a reformulation of the inverse mapping theorem.

1.2 Linear algebra and Euclidean geometry

Every linear space X of dimension n has a natural structure of Euclidean space. A distin-
guished class of coordinates on X is obtained in the following way. Let eq, ..., e, be a system
of linearly independent vectors of X. Such a system is a basis of the linear space, i.e.,

e any vector x € X can be represented as a linear combination

z=1x'e; +2%eq + - + 2", = 2ley; (1.2.1)

e such a representation is unique:

zle; :yjej = i=y' Vi=1,...,n.
The coefficients z!, ..., 2™ of the linear combination (1.2.1) are called coordinates of the
vector x with respect to the basis eq, ..., e,. Clearly such a definition of coordinates agrees

with the one given in the beginning of the previous section (we can use the name ‘points’ for
the vectors of the linear space).

Example. In the standard n-dimensional linear space R™ there is a distinguished basis

e1 =(1,0,...,0), ex=(0,1,...,0), ..., en=1(0,0,...,1). (1.2.2)

The coordinates of a vector z = (z!,...,2") with respect to the basis (1.2.2) coincide with

the numbers z!, ..., z".

Exercise 1.2.1 Let x and y be two wvectors of a linear space. Denote (x!',...,2") and
(yh,...,y") respectively the coordinates of these vectors with respect to a basis eq, ..., en.
Prove that the coordinates of the linear combination

ar+ Py, a, R
with respect to the same basis are

art + gy, ax® 4 By?, ..., oz 4 By".



Definition 1.2.2 A map f: X — Y is called linear if

flax + By) = af(x)+Bf(y), Yz, yeX, «a ek

A linear map is called isomorphism of linear spaces if it is one-to-one.
Theorem 1.2.3 Two linear spaces are isomorphic iff they have the same dimension.

Proof: Necessity of the condition of the theorem can be proved as the above theorem about
invariance of dimension. As it follows from the Exercise 1.2.1, a choice of a basis in a n-
dimensional linear space establishes an isomorphism of this space with R™ with the standard
basis (1.2.2). O

Another basis f1, ..., f, defines another system of coordinates on the linear space X.
Denote y!, ..., y™ the coordinates of the same vector with respect to the new basis

r=y'fi+ Y S (1.2.3)

Lemma 1.2.4 The change of coordinates (z',...,xz") — (y',...,y") is given by the linear
transformation (1.1.19) where the entries of the transition matrix 7' = (t;) are the coordi-

nates of the old basis with respect to the new one:
ej=tifi, j=1,...,n (1.2.4)

Let us recall again that summation over the repeated index ¢ from ¢ = 1 to ¢ = n is
assumed in the formula (1.2.4).

Proof: By definitions (1.2.1) and (1.2.3) we have
ve; = y'f:
Substituting (1.2.4) yields N .
st fi =y'fi
(now we have a double sum in the left hand side!). Because of uniqueness of the coordinates
we deduce the following system of equations

z t;- = yi.
This is exactly the transformation rule (1.1.19). |

Exercise 1.2.5 Verify that the definition (1.2.4) of the transition matrixz can be represented
in terms of multiplication of the row vector (fi,..., fn) by the matriz T':

(€1, ven) = (froees fo) T (1.2.5)

Use this representation in order to rederive the Lemma 1.2.4 with the help of matriz algebra.

Exercise 1.2.6 Prove that any linear change of coordinates of the form (1.1.19) with an
arbitrary nondegenerate matriz T can be realized by a change of a basis in the linear space.

10



Remark 1.2.7 According to our general philosophy one can say that the geometry of a lin-
ear space studies those properties that remain invariant with respect to linear changes of
coordinates (1.1.19).

The simplest class of geometrical objects in a linear space are linear subspaces. The subset
L C X is called a linear subspace if, for any pair of vectors x, y € L and any pair of real
numbers «, § € R the linear combination

oz + [y

belongs to L. Thus L itself is a linear subspace with respect to the operations defined in
X. An important result from linear algebra says that any linear subspace of a n-dimensional
linear space X is finite-dimensional of the dimension less or equal to n. The following two
particular subclasses of linear subspaces appear more often in the geometrical considerations.
First, they are one-dimensional subspaces (straight lines). The vectors of these subspaces can
be represented in the form

x=Af, AeR

for some nonzero vector f. Another subclass are hyperplanes, that is, linear subspaces of

the dimension? n — 1. In coordinates they are conveniently represented as solutions to linear
equations
where a, ..., a, are real numbers not all of them are equal to zero.

Exercise 1.2.8 Prove that in the new coordinates defined as in Lemma 1.2.4 the hyperplane
(1.2.6) can be described by the equation

Biy' + -+ By = 0

where the rows of coefficients o = (ai1,...,ap) and f = (B1,...,0n) are related by the
transformation

a=pT. (1.2.7)

At the first glance the transformation rules of coordinates (1.1.21) and the coefficients
of equations of hyperplanes (1.2.7) look similar. However these are different transformation
rules (check it)!

In order to define lengths of intervals of straight lines and also the angles between the
lines we have to equip the linear space X with an additional structure of an inner product.
Recall that this is a function

XxX—R
(,y) = (. y) (1.2.8)

satisfying the following properties:

2We will also use expression ‘subspace of codimension one’.

11



e bilinearity

(ax + By, z) = ale, z) + Bly,x), (2,00 + By) = a(z,2) + 5(z,9)

for arbitrary vectors z, y, z € X and arbitrary real numbers «, 3 € R;

e symmetry
(y,2) = (z,y) Vao,y€X;

e positive definiteness

Recall the Cauchy—Schwarz inequality
(2,9)* < (z,2)(y,y) Vo,yeX (1.2.9)

that follows from the above definition of an inner product.

The length |z| of a vector z is defined by

lz| = \/(x, x). (1.2.10)

Two vectors  and y are called orthogonal if their inner product is equal to zero. More
generally the angle ¢ between two nonzero vectors z, y is defined from the equation

(z,y)
|| [y]”

cos ¢ = 0<op<m. (1.2.11)

Observe that such an angle exists due to the Cauchy—Schwarz inequality. In particular the
angle between two orthogonal vectors is equal to 3.

With the help of an inner product one can define the distance p(z,y) between two points
x,y € X as the length of the vector y — x. In this way we obtain a structure of a metric
space on X. That means that the distance

p(x,y) = |z -y (1.2.12)
satisfies the following properties:
o symmetry p(y,z) = p(z,y) ¥z, y € X;

e triangle inequality

p(z,2) < p(z,y) + p(y, 2) (1.2.13)
e positivity
p(z,y) =20
plr,y) =0 iff y=u=x. (1.2.14)

Let (X,(, )) be an n-dimensional linear space equipped with an inner product. We
will write the coordinate representation for the above objects of Euclidean geometry. They

12



become of a particular simplicity when written in an orthonormal basis ey, ..., e,. By
definition the basis is called orthonormal if the basic vectors are pairwise orthogonal and all
have length one:

<€i,6j> :(Sl'j, ’i,j: l,...,n. (1.2.15)

Here and in sequel we will use the notation d;; for the Kronecker delta symbol:

(1, i=j
i _{ 0, otherwise ° (1.2.16)

Observe that the coordinates in an orthonormal basis can be expressed via inner products

ot = (z,e), i=1,...,n. (1.2.17)

Lemma 1.2.9 Let (z!,...,2") and (y',...,y") be the coordinates of the vectors x andy € X
with respect to an orthonormal basis. Then

(x,y) = aty' + -+ 2"y" (1.2.18)
Proof: We have

(x,y) = (z'e;, ' e;) = 2"y’ (es, €5)

= a2yl = alyt + -+ 2y

a

Corollary 1.2.10 The square length of a vector is expressed via its coordinates in an or-
thonormal basis according to the Pythagorous theorem

2 = (') + -+ (@), (1.2.19)

Justification of existence of orthonormal bases in an arbitrary finite-dimensional Euclidean
space (X, (, )) is obtained from the following well known result from linear algebra.

Theorem 1.2.11 (Gram—Schmidt orthogonalization) Given an arbitrary basis e1, ..., ep
in (X,(,)), there exists an upper triangular matriz T = (té), aé =0 fori > j, and an
orthonormal basis f1, ..., fn such that

(e1,.-ven) = (f1,--s fu)T. (1.2.20)
Such an orthonormal basis is unique up to signs of the vectors fi, ..., fn, i.e., if T' is another
upper triangular matriz and f{, ..., f another orthonormal basis satisfying

(€1, ven) = (fl, s )T (1.2.21)

then
fi=%xh, fo=%xfo....fn =%/

for some choice of the signs +.

13



From the Theorem 1.2.11 and Lemma 1.2.9 it follows

Corollary 1.2.12 Given two Euclidean spaces (X,{ , )) and (X', {, ) )of the same dimen-
sion, there exists an isomorphism of linear spaces

f: X —-X
preserving the inner products, i.e.,

(f(z), f(y)) = (x,y) YV yecX.

Proof: A choice of an orthonormal basis in X gives such an isomorphism of X with the
standard Euclidean space with the inner product given by the formula (1.2.18). O

1.3 Transformation groups in Euclidean geometry

Let us update the general philosophy according to which those properties of objects in X
are called geometric that remain invariant with respect to transformations f : X — X of a
certain class. We will consider only those classes of transformations that form a group with
respect to a natural superposition of maps

f:X—-X g¢g:X->X
(f,9) = fog: X —X. (1.3.1)

Recall that the superposition of maps is an associative operation:
fo(goh)=(fog)oh (1.3.2)

for arbitrary maps f, g, h : X — X.

The biggest of such groups consists of all bijections. The unit of this group is the identity
map idy. The inverse to a bijection f is the inverse map f~!'. This group is of no interest
for differential geometry.

More interesting is the subgroup Diff (X) of all diffeomorphisms of the Euclidean space
X to itself. Much smaller subgroups of Diff (X) arise in various problems of linear algebra.
Let X be a linear space and f : X — X a linear map (see Definition 1.2.2). Given a basis

€1, ..., €, in X, the matric A = (af) of the linear map f is defined by

fle) =de;, i=1....n. (1.3.3)

In these coordinates the map f acts as follows

f(x)i:aéa;j, i=1,...,n (1.3.4)
or
x— Az. (1.3.5)
In the second equation x is the column of coordinates z!, ..., a™.

14



Lemma 1.3.1 Change of a basis
ey = tglei, i'=1,...,n (1.3.6)
yields the following transformation of the matriz of the linear map f
A =T AT (1.3.7)

Here A’ = (ag,,) is defined by
fles) =daley, @ =1,...,n. (1.3.8)

Here and in sequel we will use the following updated version of the notations. We will
use different indices ¢/, j' etc. and 4, j etc. for labelling the basic vectors, the coordinates

etc. of objects represented in different coordinate systems. Thus the basis eyr, ..., e, will
be different from the basis ey, ..., e,; the coordinates of a vector x € X with respect to the
basis e1, ..., e, are denoted z!, ..., 2™ as above,

T = z'e;

. . . . / I
while the coordinates of the same vector in the basis ey, ..., e, are denoted z', ..., 2™,
-/
r=2x"ey.

The indices 7 and ¢/, j and 7’ will be consider independent even when repeated within the
same formula.

Proof: We have ' ‘
ag, ej = fley) = f (tﬁlei) =tif(e) = tﬁlagej.
Substitution of (1.3.6) in the left hand side of the formula gives
az,ltg,ej = tﬁfagej

or, in matrix notations

TA = AT.

O

Corollary 1.3.2 The determinant of the matrixz of the linear map f does not depend on the
choice of the basis in the linear space. The characteristic polynomial

Pa(\) = det (A — A1) (1.3.9)

of the matriz of a linear map does not depend on the choice of a basis in the linear space. In
particular he determinant of the matriz of the linear map f does not depend on the choice of
the basis.

15



We will call P4(\) and det A = P4(0) respectively the characteristic polynomial and the
determinant of the linear map f. Recall that the characteristic polynomial is important in
the study of eigenvalues of the linear map f. Namely, the nonzero vector x € X is called an
etgenvector of the linear map f with the eigenvalue A\g € R if

flx) = Aozx. (1.3.10)

The number )y is an eigenvalue of a linear map f iff it is a real root of the characteristic
polynomial
Pa(Xo) = 0. (1.3.11)

A linear map f : X — X is called automorphism if it is invertible. The necessary and
sufficient condition for a linear map of a finite dimensional linear space to itself to be an
automorphism is given by nonvanishing of the determinant. All automorphisms f: X — X
of this linear space form a group. If n is the dimension of the space X then the group
of linear automorphisms is isomorphic to the general linear group GL(n) consisting of all
nondegenerate n X n matrices. Matrices with positive determinant form a subgroup

GL"(n) C GL(n) (1.3.12)

of orientation preserving automorphisms. Recall that orientation in the linear space X is a
choice of an equivalence class of bases in X. Two bases eq, ..., e, and ey/, ..., e, are called
equivalent if the transition matrix 7" defined by (1.3.6) has positive determinant.

The special linear group
SL(n) C GL*(n) (1.3.13)

consists of all n X n matrices with determinant 1. For n = 1 the general linear group is
isomorphic to the multiplicative group R* of all nonzero real numbers. It is an Abelian
group. The special linear group for n = 1 consists of one element 1. The groups GL(n) and
SL(n) are not Abelian for n > 2.

An extension of GL(n) is given by affine transformations
x— Ax +b. (1.3.14)

Here A € GL(n) is an arbitrary nondegenerate square matrix and b is an arbitrary vector.
Any affine transformation is a superposition of a linear automorphism and a translation

T — x+b.

Exercise 1.3.3 Prove that superposition of two affine maps is again an affine map. Also
prove that the inverse to an affine map is again an affine map.

One obtains the affine group Aff(n). Translations form an Abelian subgroup in Aff(n).
This subgroup is isomorphic to R™. The affine group itself is not Abelian even for n = 1.
Exercise 1.3.4 Consider the map

a: Aff(n) — GL(n) (1.3.15)

associating the matriz A € GL(n) with the affine transformation (1.3.14). Prove that the map
(1.3.15) is a group homomorphism. Prove that the kernel of this homomorphism coincides
with the subgroup of translations.

16



From the second statement of this Exercise one derives
Corollary 1.3.5 Translations form a normal subgroup in Aff(n).

Recall that H C G is a normal subgroup in the group G if

g 'hge H Yhe HVYgeqG.

The properties of objects in a Euclidean space invariant with respect to the action of
affine group make part of affine geometry.

Exercise 1.3.6 Prove that the class of affine transformations is invariant with respect to

affine changes of coordinates of the form (z',...,z") — (z¥, ..., z")

dh=tha' +d', i=1,...,n (1.3.16)

where the n x n matrix T = (té,) does not degenerate.

More rich spectrum of transformation groups arises in the study of spaces (X, (, ))
equipped with a Euclidean inner product.

Definition 1.3.7 An automorphism of a linear space f : X — X equipped with an inner
product is called orthogonal if it preserves the inner product

(f@), f(y) =(z,y) Vo, yeX (1.3.17)

It is easy to see that superposition of two orthogonal automorphisms of X is again an
orthogonal automorphism. The inverse to an orthognal automorphism is again orthogonal.
Indeed, given two arbitrary vectors z/, ¢’ € X one can find z = f~!(2), y = f~!(y) € X such
that

Since
(@y) = (f(@), f(y)) = (z,y) = (&), F7H)),

the automorphism f~! is orthogonal. Needless to say that the identity is an orthogonal au-
tomorphism. One obtains the group of orthogonal automorphisms of the Euclidean space
(X,(, )), or simply the orthogonal group of the space. The matrix realization of the orthog-
onal group is obtained from the following

Proposition 1.3.8 Let A = (aé) be the matrixz of the linear map f : X — X with respect
to an orthonormal basis ey, €3, ..., en
flej) =dlei, j=1,....n. (1.3.18)

The map f is orthogonal iff the matrixz A is orthogonal, i.e.,

ATA=1. (1.3.19)
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Proof: Given an orthogonal automorphism f, the image e, = f(e;) of an orthonormal basis
is again orthonormal:

! ! . .
(€5 €5) =dij, 4,5 =1,...,n.

Thus n
(e}, e;-) = (a¥ey, aéel> = afaéékl = Zafaf = 0jj.
k=1
The last equation coincides with the orthogonality (1.3.19).
Vice versa, the square of the determinant of an orthogonal matrix A is equal to 1 since

1 = det (ATA) = (det A)*.
So the linear map f is an automorphism. The basis

flei) = afek, 1=1,....n
is orthonormal if the basis eq, ..., e, was so. Let

z=2a'e;, y=yle;
be two arbitrary vectors in the Euclidean space. We have
(f(2), f(y)) = @' flea) s’ ) = 2y (f(ei), fleg)) = &'y’ 65 = (@, y).

O

Corollary 1.3.9 The orthogonal group of the space (X,(, )) is isomorphic to the group
O(n) of orthogonal matrices.

Example 1. For n = 1 the orthogonal group consists of two elements +1.

Example 2. For n = 2 consider the rotation by the angle ¢ about the origin. We have
fle1) = cosper +singpes
fle2) = —sinpey + cospes.

This gives the matrix

A= ( oS TEme > . (1.3.20)
sinp  cosop

For the orthogonal reflection with respect to the z-axis, (z,y) — (z, —y) the matrix reads

A:(é_j). (1.3.21)

Exercise 1.3.10 Prove that any orthogonal transformation on the plane is a rotation or a
reflection.
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Observe that the determinant of the matrix (1.3.20) is equal to +1 while the determinant
of the matrix of a reflection is equal to —1.

In general it is clear that the orthogonal transformations with determinant +1 form a
subgroup in the orthogonal group. It is denoted SO(n) C O(n) and called special orthogonal
subgroup. The transformations from the special orthogonal group are orientation preserving
orthogonal transformations. For example the group SO(2) is isomorphic to the group of
matrices of the form (1.3.20).

Example 3. For n = 3 the rotation by the angle ¢ about the z-axis has the matrix

cosp —singp 0
A= | sinp cosp 0 (1.3.22)
0 0 1

(in this example we always use coordinates (z,y, z) in an orthonormal basis). The superpo-
sition of such a rotation with the orthogonal reflection with respect to the plane (z,y) has
the matrix
cosp —sinp 0
A= | sinp cosp 0 |. (1.3.23)
0 0 -1

Exercise 1.3.11 Prove that any transformation in SO(3) is a rotation about an azis. Prove
that any orientation reversing orthogonal transformation in R3 can be represented by the
matriz (1.3.23) in some orthonormal basis.

Hint: prove that any transformation in SO(3) has an eigenvector with the eigenvalue 1.

Exercise 1.3.12 Prove that the cross-product of vectors
R3 x R® — R3
(a,b) —axb (1.3.24)
a=(x1,y1,21), b= (22,y2,22), axb=(y122 — Y221, 2221 — V122, T1Y2 — T2Y1)

is invariant with respect to the action of the group SO(3) but not invariant with respect to
the action of the group O(3) on coordinates of the vectors.

We will now study transformations of Euclidean space considered as a metric space (X, p)
equipped with the metric (1.2.12).

Definition 1.3.13 The map f: X — X' of a metric space (X, p) to a metric space (X', p')
is called isometry if

P (f@), fy) =pla,y) Va,yeX. (1.3.25)

It is clear that superposition of two isometries of a space X to itself is again an isometry.
The identity map is an isometry.
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For example, any orthogonal automorphism X — X is an isometry. The translations
T — x + a are isometries too. Thus the transformations of the form

z— Az +b, Ae€O(n), beX

are isometries. Conversely,

Theorem 1.3.14 Any isometry of a Euclidean space with the metric (1.2.12) to itself is a
superposition of an orthogonal transformation and a translation.

Proof: Let us begin with considering isometries f : X — X having a fixed point at 0,

f(0) =0,
(The general case can be easily reduced to the particular one by considering a superposition

with a suitable translation.)

Lemma 1.3.15 If an isometry f fizes the point 0 then the following identity holds true
(f(@), f(y) ={z,y) Va,yeX (1.3.26)

Proof: Since p(x,0) = |z| and p(f(x),0) = p(x,0) we obtain
[f(z)] = |z| VzelX (1.3.27)

This gives (1.3.26) for the particular case y = x.
Using
p(f(@), f(y) = 1f(@) = fW)] = |z — y| = p(z,y)
we arrive at

(f(2)=f(y), f(x)=f(y) = (f(2), f(2))=2(f(z), fF(¥)+{f(y), [(y) = (z,2) —2(x, y) +(y, ).
Applying (f(z), f(x)) = (z,z), (f(v), f(y)) = (y,y) one obtains (1.3.26). O

Let us choose an orthonormal basis eq, ..., e,. Due to the Lemma the vectors
e = fle;), i=1,...,n

also form an orthonormal basis. Denote g : X — X the linear orthogonal transformation
mapping the basis ey/, ..., e, to e1, ..., e,. The last step in the proof of the Theorem is in
proving that the superposition

F=gof

is an identity map. Indeed, by construction
F(ei)=ei, i=1,...,n.
Applying Lemma 1.3.15 to the isometry F' we derive
(F(x),e;) = (x,e;), i=1,...,n.

Thus the coordinates of the vector F(x) with respect to the basis ej, ..., e, coincide with
the coordinates of the vector = with respect to the same basis (see (1.2.17)). Hence F' = id.
t
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Corollary 1.3.16 In the orthogonal coordinates in a n-dimensional Fuclidean space any
isometry can be written in the form

r— Ax+b, A€ O(n). (1.3.28)

Conversely, any transformation of the form (1.3.28) is an isometry.
Corollary 1.3.17 All isometries of a n-dimensional Euclidean space form a group.

Because of the Corollary 1.2.12 this group depends only on the dimension of the space.
It will be denoted Iso(n).

The isometry (1.3.28) will be called orientation preserving if A € SO(n).

Example 1. For n = 1 any orientation preserving isometry is a translation z — x + b.
An orientation reversing isometry is a reflection with respect to a point. Indeed, such an
isometry must have the form

T +— —x+b.

The point x = b/2 is fixed by the transformation. After the change of coordinates
b

/
r=r—
2

one obtains the reflection with respect to the origin

r = —T.

Example 2. For n = 2 rotations about a fixed point and translations are examples of
orientation preserving isometries. Taking the superposition of the reflection with respect to
the axis x with a translation along the same axis

(z,y) > (x +b,—y) (1.3.29)

one obtains an orientation reversing isometry (the so-called glide reflection).

Exercise 1.3.18 Prove that any isometry on the plane is a rotation, translation, or a glide
reflection.

Example 3. In the dimension n = 3 we have 1) superpositions of rotations about an
axis with translations along this axis,

x cosep —singp 0 x 0
y | — | sing coseg 0O y |+ O (1.3.30)
z 0 0 1 z b

(screw axis symmetry);

2) rotations about an axis followed by a reflection in a plane orthogonal with respect to
this axis,

x cosp —sing 0 T
y | — | sing cosp O Y (1.3.31)
z 0 0 -1 z
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(sometimes called improper rotations);

3) reflection in a plane followed by a translation along this plane
(z,y,2) — (x +a,y+b,—2) (1.3.32)

(glide planes symmetry).

Exercise 1.3.19 Prove that any isometry of the three-dimensional Fuclidean space is a screw
axis, an itmproper rotation or a glide plane symmetry.

One can also consider an infinitesimal version of the definition of isometry. Namely,
starting as above from the defining identity

(fy) = f(z), fly) — f(2) =y — 2,y — )

let us assume that the point y is close to =z,

y =+ Ax.
Expanding
fl@+ Azx) = f(z) = Af(z) + O (|Az]?)
Af(x) = ﬁgif)mi
we rewrite the definition of an isometry f in the form
(Af(2),Af(z)) = (Az,Az) + O (|Az’) Vz € X, Vvectors Az. (1.3.33)

Considering the last equation at the leading order approximation one arrives at the following
modified version of the definition of an isometry.
Definition 1.3.20 The smooth map
f:X—=X
r= (2!, 2" — f(x) = (... y")
of two Euclidean spaces (X,{ , )) and (X', {, )') is called isometry if its differential

df (z) = wdxi

satisfies

(df (x),df (x)) = (dx,dx) (1.3.34)

or, equivalently,
3 (dyi(2))* = 3 (da*)? (1.3.35)

or, one more formulation,

jhk=1,....n (1.3.36)
forall x € X.
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Observe that the last version (1.3.36) is tantamount to orthogonality of the Jacobi matrix
(%) at every point of the space.

It is easy to see that the set of isometries in the sense of new definition is closed under
superpositions. The transformations of the form (1.3.28) are still isometries in the sense of
the new definition. Conversely, let us prove that the new definition of isometry gives the
same class of transformations of the form (1.3.28). For the sake of simplicity let us assume
the map f(z) to be analytic, i.e., it can be represented as the sum of a convergent power
series that necessarily coincides with its Taylor series.

Theorem 1.3.21 Let f : X — X be an isometry of the Euclidean space (X,( , ) to itself.
Then it has the form (1.3.28).

Proof: Taking a superposition with a shift one reduces the proof to the case f(0) = 0. Since
the matrix ( )
dy* (0
Ang =
’ < oa* )

is orthogonal, the superposition of f with the orthogonal transformation

:c»—>A51x

will be an isometry z — § = f (z) satisfying

It remains to prove that f is the identity map.

Omitting the tildas we arrive at the following system of equations

i 0y'(0) _ o N~ 9 () Oy’
y(O)=0, =L =0, Y oo =0u. (1.3.37)
=1

Differentiating the last equation in x and setting x to zero one obtains a system of equations
dip+al, =0, i,j, k=1...,n (1.3.38)

where .
i 8292(0)
Uk = Pwioak

Since the coeflicients aék are symmetric in j and &, from (1.3.38) we obtain

i o _ k _ i
Qi = — A = Qjg = — Qg

Hence all the second derivatives at the point 0 vanish.

By induction, let us assume that all partial derivatives of the map f(z) of the orders 2,
3, ..., m — 1 vanish at the origin. Taking partial derivatives of order (m — 1) of the last
equation in (1.3.37) one arrives at
] Jm _
Gy js.jon + Gy = O
g -9
J1J2---Jm 8$]18]2 . 8‘77” :
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As above from symmetry of partial derivatives aé Vg I J15 J2, + -+, Jm and antisymmetry in

7 and j; one deduce vanishing of all partial derivatives of order m. So, because of analyticity
of the map, it must be equal to identity. a

1.4 Smooth curves in Euclidean space

Let (X, (, )) be an n-dimensional Euclidean space equipped with a Euclidean inner product.

In this section we will use orthogonal coordinates z!, ..., " in X.

Definition 1.4.1 A smooth parametrized curve v € X is a smooth map
[a,b] — X
[a,b] >t z(t) = (2 (t),...,2"(t)) € X. (1.4.1)
The vector
v(t) = &(t) = (' (¢),...,2"(t)) (1.4.2)
is called the velocity vector of the smooth curve at the point (z'(t),...,a"(t)).

Here )

dx*(t)
dt ’

It is clear that the velocity vector is tangent to the smooth curve.

(t) = i=1,...,n.

We will always assume that a < b.

Definition 1.4.2 The length s of the parametrized curve (1.4.1) is equal to the integral of
the length of the velocity vector

s = / b i (t)| dt. (1.4.3)

The definition can be extended to piecewise smooth curves by taking the sum of all smooth
pieces.

Example 1. A segment of a straight line between the points xg and z; can be written as
') =ah+t (2 —x)), i=1,...,n, te0,1].

The velocity vector is constant
a;(t) =1 — Xg.

The length of the segment is equal to the distance between the points
1
s = / |z1 — xo| dt = |x1 — 20| = p(x0,21).
0

Example 2. The circle of the radius R on the plane can be represented by the following
parametrized curve

x = Rcost
y = Rsint
t € [0,2n]

(1.4.4)
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The velocity vector
v(t) = R(—sint,cost)
has constant length. It is orthogonal to the radius vector of the point (z(t),y(t)). Also in

this case the length is given by the well known formula

2
s :/ Rdt = 27R.
0

Example 3. For a graph of a smooth function on the plane
y=f(z), a<z<b (1.4.5)

the length is given by

b
s= / V14 [f(x))?de. (1.4.6)

It is convenient to introduce the symbol
ds® = (d:vl)2 + oo (da™)? (1.4.7)

for the square of length element. The restriction of the quadratic differential on the curve
(1.4.1) is defined by

ds? = [(x'l(t))2 tot (g;ﬂ(t))?] dt2. (1.4.8)

Thus the length of the curve is obtained by restricting the length element on the curve and
integrating it along the curve
5= / ds (1.4.9)
gl

The notation (1.4.7) is convenient in computation of the length of smooth curves in
curvilinear coordinates.

Example. In the polar coordinates (1.1.23) one has
ds? = da® + dy? = (cos pdr — r sin g dp)? + (sinpdr + 1 cos ¢ de)? = dr? + r2d¢?. (1.4.10)

In other words, the length of a smooth curve ~ given in a parametric form in the polar
coordinates
r=rt), ¢=0¢), a<t<b

is equal to

b .
5= / Jdr? + r2dg? = / Vi2(0) + r2(0)d2(2) d.
o a
In a similar way in the cylindrical coordinates (1.1.25) one obtains
ds? = dr? + r’d¢* + dh?. (1.4.11)

In the spherical coordinates (1.1.27) the square length element is given by the following
formula

ds* = dr? 4+ r* (d6? + cos® 0 d¢?) . (1.4.12)
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We leave the derivation of the formulae (1.4.11), (1.4.12) as an exercise for the reader.

More generally let us derive the formula for the length element
ds® = (dz')* + - + (dz™)? (1.4.13)
in any curvilinear local coordinates

gt =2'(u), i=1,...,n, u=@'...,u")eDCR" (1.4.14)

det(am > #0

defined by a local diffeomorphism in R™. Define a symmetric n X n matrix with entries

ozt Ot
gt (u Zauk o B l=1...m (1.4.15)

The geometrical meaning of the functions gg;(u) is clear: they are equal to the inner products

of the vectors x,x(u) and x,:(u) tangent to the axes of the curvilinear system at the point

u=(ul,...,u")

gl (u) = (xy, (w),x,(w)), k,Il=1,...,n. (1.4.16)

Thus the matrix
G(u) = (gr1(u))1 <k, 1<n (1.4.17)
is the Gram matriz of the basis x,1 (u), ..., xyn(u). Note that the basis depends on the point

u € D.

Theorem 1.4.3 The Euclidean square length element (1.4.13) in the coordinates (1.4.14)
takes the form
ds? = g (u)duPdu'. (1.4.18)

Proof: Substituting the differentials

ox’

du’ = Ouk

into (1.4.13) one obtains

ox ox’ U
2 E E k !
ds <8ukd ) <8 du > our ou! du”du.
i=1

=1 =

Corollary 1.4.4 The length of a smooth curve

yix=x(u(t), u)=(u'(®),...,u"(t))
represented in the curvilinear coordinates by smooth functions

ufF =k (), k=1,...,n, tela,b]



can be computed by the following formula

5= / ds = / ’ Jw (u(t))ik (2l () dt. (1.4.19)

The angle o between two smooth curves uy (t1) = (ui(t1),. .., uf(t1)) and ua(ta) = (uz(te),. .., us(t2))
at the intersection point ug = u1(t9) = uz(ty) is defined from
<k (401 (40
cosa = gt (uo) 0 (7)1 (t5) : (1.4.20)
om0 1 i (110) /g (1) 5 (1) ()

Exercise 1.4.5 Derive the following formula for the Gram matriz G = G(u) = (gri(u))

o= (2)'(2) Lz

Recall that (g—i) is the Jacobi matrix of the transformation of coordinates (1.4.14).

Remark 1.4.6 Given a symmetric bilinear form g(x,y) on a n-dimensional linear space,
one can define the Gram matriz G = (gx;) of this form in a basis ey, ..., e, by

g = glex,er), k,l=1,...,n. (1.4.22)
The value of the bilinear form on every pair of vectors
T = xkek, y= ylez

is given by the formula
9(z,y) = gua"y'. (1.4.23)
Clearly the matriz G is symmetric,

GT =q¢.

Conversely, given a symmetric n x n matric G the formula (1.4.23) defines a symmetric
bilinear form. One can try to define an inner product of vectors in the linear space by

(@,y) = g(z,y). (1.4.24)

Such an inner product satisfies the properties of bilinearity and symmetry. Under what condi-
tions on the matriz G the positive definiteness also holds true for the inner product (1.4.24)%
The answer is provided by the Sylvester theorem: the inner product (1.4.23), (1.4.24) is
positive definite iff all principal minors of the Gram matriz G are positive

gi1 >0, det I 92 ) 50 . detG > 0. (1.4.25)
g21 922
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Remark 1.4.7 Another natural question: given a symmetric n X n matriz of smooth func-
tions gr(u) satisfying the Sylvester conditions (1.4.25) for any point u = (u',...,u"), does
there exist a transformation

' =a'(u), i=1,...,n, det( >7é0

to Fuclidean coordinates, i.e., such that

n

ga(wyduFdul =3 (dai(u))* ?

i=1
The answer, in general, is negative. We will see below that the obstacle to local existence of

Euclidean coordinates can be described in the framework of the theory of curvature.

Let us return to the properties of the length of curves. Our first statement is independence
of the length of a smooth curve from the parametrization.

Theorem 1.4.8 Let t = t(f) be a smooth function defined on the segment [a,b] satisfying
t@ =a, tb)=b

dt
— > 0. 1.4.26
7 ( )
Then the lengths of the curves (1.4.1) and
[a,b] — X
[a,] 5 &=z (t{) = (2! (t({),...,2" (t{))) (1.4.27)
coincide.
Proof: The velocity vectors of the curves (1.4.1) and (1.4.27) are proportional at every point:
de (t(F) _ da(t) dt
dt dt dt
Thus B ~
b | do (+(F ) b b
/ da (1(0)) dt:/ da(t)| dt o7 _ / Az g,
a di 2| dt | di L | dt
U
One can also define the angle between two smooth curves
$1(t1) = (Z‘%(tl), . x?(tl)) y $2(t2) = (.Z‘%(tg), e .'L'g(tQ))
T (t[l)) = T9 (tg) =:Zg
at the intersection point zg as the angle o between their tangent vectors at this point
T Ty e T g, e
0,0
cos = < 5 1)20>. (1.4.28)
W7 ] fus]



Exercise 1.4.9 Prove that the polar coordinate lines v, : {¢ = ¢o} and v4 : {r =ro} on
the plane for arbitrary ro > 0, ¢g are orthogonal at every intersection point. In a similar way
prove that the coordinate lines in the cylindrical

o ¢:¢0} e h:ho} _ 7‘=7“0}
"ho=he [T = g [ 9 = o

and spherical

.9 = o o0 = 6 T =70
’YT . 0 — 00 Y ’Y(,'b N r — TO Y ’Y@ . ¢ — ¢0
coordinates in R? are pairwise orthogonal at every intersection point.

The smooth curve (1.4.1) is called regular if the velocity vector #(t) does not vanish at
any point of the curve. On a regular non self-intersecting curve it is convenient to use the
length along the curve as a parameter:

s(t) = / ()] dt'. (1.4.29)

The condition (1.4.26) is satisfied since
ds

— = |&(t 0.
= o) >
Lemma 1.4.10 Modulus of the velocity vector v(s) = d:figs) of a curve parametrized by the
length is identically equal to one:
d
9;(8) ~ 1. (1.4.30)
s
Proof: Differentiating in s the equation
S d /
s :/ Z(f) ds'
a s
one obtains
1= dz(s)
| ds

O

Lemma 1.4.11 Let z(s) be a smooth curve parametrized by the length. Then the acceleration
vector d*x/ds? is orthogonal to the velocity vector dx/ds.

Proof: Using (1.4.30) we obtain
o d [de o\ [ de
Cds \ds'ds/ " \ds?'ds/’

Z(s) L a(s).

Hence
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The modulus

Definition 1.4.12
(1.4.31)

k(s) = ’d2x(s)/d52|
of the acceleration vector of a smooth curve parametrized by the length is called the curvature

1 da(s) (1.4.32)

of the curve. The vector
nis) = k(s) ds?

defined at the points with nonvanishing curvature is called the principal normal to the curve.

Example. The curvature of a straight line is equal to 0. It is easy to prove that, vice
versa, the smooth curves with identically vanishing curvature are straight lines. Indeed, if

the curvature vanishes then
d2
d$,9(28> =0 = z(s) =x0+vos

with a constant vector vyg.
To compute the curvature of a circle of the radius R let us parametrize it by the length:

s

= R —_
x(s) cos -
.S

y(s) = Rsin =

0 < s <2wR. The velocity vector
v(s) = <— sin %, cos %)

has the modulus 1, as it should be. The acceleration vector is

¢z d’y\ _ 1 (cos 2 sin 2
ds?’ds?) R R’ R/

So the curvature of the circle is constant and it is equal to
1

k=—.

R
The principal normal is the unit vector

n(s) = — <cos %, sin %)

opposite to the radius vector of the point.
Let us consider in more details the plane case. Let

r(s) = (2(s),y(s)), s €0,s0]

be a smooth curve on the plane parametrized by the length with never vanishing curvature

(1.4.33)
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Exercise 1.4.13 For a point r(so) = (z(s0),y(s0)) of the smooth curve (1.4.33) consider the
point O(sg) on the principal normal in the direction of the latter such that

1
k(so0)

Prove that the distance between the points of the circle with the centre at O(sg) and radius
R(s0) and the points of the curve tends to zero as O (|s — so|*) as s — s¢.

p(r(s0), O(s0)) = R(s0), R(s0) =

Hint: assume, without loss of generality, that so = 0. Choose coordinate system in such
a way that 7(0) = 0, v(0) = (1,0), n(0) = (0,1). Derive the following Taylor expansion for
the radius vector r(s) for s — 0

r(s) = <s, ;k32> LO(), k= k().

For small |s| compute the distance between points of this curve and points of the circle

T = %sinks
1 1
Yy = o %cosks.

The radius R(sg) is called the radius of curvature of the curve at the point 7(sg) while
the point O(sp) is the centre of curvature.

At every point of the curve one has an orthonormal basis

(v(s),n(s)). (1.4.34)

The dependence of this basis on the point of the curve is described by

Theorem 1.4.14 (Frenet—Serret formulae on the plane) The co-moving frame (1.4.33) de-
pendence on s is given by the following equations

d
gv(s) = k(s)n(s)

(1.4.35)

Proof: Denote ¢(s) the angle between the vector v(0) and ¢(s). The frame (v(s),n(s)) is
obtained from (v(0),n(0)) by a rotation by the angle ¢(s):

((s),n(s)) = (v(0), n(0)) ( Zfii’((j)) _2)228 > . (1.4.36)

Denote oy < cos g(s) —sing(s) >
sing(s)  cosg(s)
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the matrix of the rotation (1.4.36). We have

2 (o(s).n(s)) = 0(0).1(0)) ) = (o(6), () 671 () 25, (1.4.37)

The following statement is crucial in completing the proof (it will also used in sequel).

Lemma 1.4.15 Let G(s) € O(n) be an orthogonal matriz smoothly depending on the param-
eter s. Then the matriz
dG(s)

A(s) = G Y(s) I

(1.4.38)

is antisymmetric for any s.

Proof: Differentiating the identity G(s)G™"(s) =1 in s one obtains

dG(s)
ds

GH@+G@W%§”_0

Multiplying this equation by G~1(s) on the left and by (GT(S))fl on the right one obtains

dG(s) n dG™(s)
ds ds

GL(s) (G (s)) " =o0.

Using

along with the general property of the matrix transposition of a product
(AB)T = BTAT

one obtains

A(s) + AT(s) = 0.

Ul
From the Lemma and (1.4.37) we conclude that
d _
L)) = @) (00 )
A comparison with the definition of the principal normal yields
a(s) = k(s)
This completes the proof of the Frenet—Serret formula. O

The curvature of a regular smooth curve for the obvious reasons is invariant with respect
to isometries of the ambient space. The following result shows that this is a complete invariant
for the case n = 2.
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Theorem 1.4.16 Let
r1(s) = (z1(s),y1(s)) and ra(s) = (z2(s),2(5)), s € [0, s0]

be two smooth curves on the plane parametrized by their lengths such that their curvatures
k1(s) and ka(s) coincide for any s € [0, so] and do not vanish. Then there exists an isometry
f : R%? = R? mapping one curve onto the other.

Proof:  Denote (vi(s),n1(s)) and (va(s),n2(s)) respectively the velocity vectors and the
principal normal vectors of the two curves. Applying a suitable isometry one may assume
that

r2(0) = 7r1(0), wv2(0) =v1(0), mn2(0) = ny(0).

Let us prove that, after such a choice the curves will coincide.

Due to equality ka(s) = ki(s) =: k(s) the vector valued functions v;2(s) and n2(s)
satisfy the same system of Frenet—Serret linear differential equations
d
75012(8) = k(s)n12(s)
d

£n172(3) = —k(s)vi2(s)

with the same initial data vq2(0), n1,2(0). Due to uniqueness theorem from the theory of
ODEs one has

va(s) = v1(s), na(s) =ni(s) Vs e0,sol
The last observation to be used says that the curve r(s) can be uniquely reconstructed from
its velocity vector v(s) and the initial point r(0) by a quadrature

r(s) =r(0) + /Osv(s') ds'.

a

Exercise 1.4.17 Prove that for any smooth nonvanishing function k(s), s € [0, sg] there
exists a smooth curve r(s) parametrized by the length with the curvature k(s).

Hint: use that solutions to a system of linear differential equations with coefficients smooth
on an interval [a, b] exist on the entire interval.

In the three-dimensional case one can associate a co-moving frame (v(s), n(s),b(s)) with

a smooth curve
r(s) = (x(s),y(s), z(s))
parametrized by the length with a nonvanishing curvature k(s) by adding the vector of
binormal
b(s) = v(s) x n(s) (1.4.39)

obtained as the cross-product of the velocity vector v(s) and the principal normal vector
n(s). The dependence of this frame on the length of the curve is given by the following
Frenet—Serret formulae

d 0 —k(s) 0
Ts (v(s),n(s),b(s)) = (v(s),n(s),b(s)) | k(s) 0 —kr(s) |. (1.4.40)
0 K(S) 0
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Here £(s) is another invariant of the curve called torsion. It can be defined as the coefficient
of proportionality between the vectors db/ds and n(s) taken with the opposite sign. As
above one can prove that a pair of functions (k(s) > 0, x(s)) determines uniquely the class of
equivalence of a space curve up to isometries. We leave the proofs of all these statements as
an exercise for the reader.

b

Frenet—Serret frame of a space curve.

Exercise 1.4.18 Prove that the space curve with nonvanishing curvature belongs to a plane
iff the torsion is identically equal to zero.

Exercise 1.4.19 Compute the curvature and the torsion of the right-handed

T =17 cost
y =1 sint
z=ht

and the left-handed heliz
T = 71 cost
y = —rsint
z= ht

(here v, h > 0). Verify that the torsion is positive in the first case but negative in the second
one.

Exercise 1.4.20 Prove that space curves with constant curvature k > 0 and torsion k # 0
are helices.

Exercise 1.4.21 Let the initial point of a space curve be at the origin and the vectors of
the co-moving frame at the initial point coincide with the unit vectors of the axes x, y and z
respectively. Derive the following Taylor expansion of the curve for small values of the length

1 1 1 1
r(s) = (s — 614:233, §k s? + ék’s?’, Ek fis?’) + O (54)

where k = k(0), k' = dl;io)} k = k(0). Use this formula to deriving an interpretation of the
sign of torsion for a general smooth curve.
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1.5 Areas and volumes

Let 2 C R” be a closed bounded domain in a n-dimensional Euclidean space with orthogonal

coordinates (z!,...,2"). Recall that the volume of the domain is defined as the value of

multiple integral
Vol (2 / / dz' . (1.5.1)

provided that the integral in question exists. For the particular case n = 2 one uses the name
‘area’ for the integral (1.5.1); it will also be denoted A(f2). For the even simpler case n = 1
the “volume” of the domain € = [a, b] coincides with the length of the segment.

Let us now derive the formula for the volume in curvilinear coordinates (1.4.14). Recall
that the Euclidean length element in the curvilinear coordinates takes the form

ds® = g (u)du®du!
where the symmetric matrix G = (gg;(u)) defined by the formula (1.4.15).
Theorem 1.5.1 The volume of the domain
Q={x=x(u)|ueDcCR"}

is given by the formula
Vol(Q / / Vdet(gr(u)) du' . (1.5.2)

Proof: Doing change of variables in the multiple integral (1.5.1) one arrives at the expression

_ 8756 1 n
Vol(ﬂ)—/ /Ddet <3u>‘ du' . ..du".

Thus the proof of the Theorem will follow from

Lemma 1.5.2 The determinant of of the Gram matriz G = (gr(u)) is equal to the square
of the Jacobian of the transformation of the coordinates (1.4.14)

det(gri(u)) = [det (gz )] . (1.5.3)

Proof: From the Exercise 1.4.5 it follows that

det(gia(u)) = det [(ZDT (gi)] .

Replacing the determinant of the product of matrices by the product of determinants and

using that
ox ox
o (22) = (22
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one arrives at the formula (1.5.3). O

The expression
dV = /det(gr(u)) du' . .. du™ (1.5.4)

is often called the volume element (the area element dA for n = 2) in the curvilinear coordi-
nates.

Example 1. In the polar coordinates on the plane the square length element is given by

ds? = dr® + r?d¢”.

1 0
6=(g 2 )

Hence the area element in the polar coordinates reads

The Gram matrix is diagonal

dA = rdrde.
In the particular case of a circle of radius R
D={(r,¢)|0<r<R,0<¢<2r}

one obtains the well known formula

R 2
A:/ / rdrdd = nR%.
0 0

Example 2. The expression
ds® = dr? + r?(d6* + cos® 0 dp?)

for the square length in the spherical coordinates yields the following formula for the volume
element

dV = r%cosfdrdg de.

For the particular case of a ball of radius R

D={(t0.0)[0<R 0<¢<2r, — > <0<

SIE
—

NN

one easily arrives at the formula

R 27 % 4
V= / / / r?cosOdrdpdd = —wR3.
o Jo - 3

s
2
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1.6 Geometry of surfaces

We will proceed with studying two-dimensional surfaces in the three-dimensional Euclidean
space. This seemingly very particular case already possesses many features stimulating de-
velopment of general notions of differential geometry.

Let (z,y,z) be a system of Euclidean coordinates in the three-dimensional Euclidean
space. A smooth parametrized surface is defined by a smooth map of a domain D on the
plane to the three dimensional Euclidean space. In coordinates it is represented by three
smooth functions of two variables

x = xz(u,v)
y = ylu,v) p, (u,v)eDCRL (1.6.1)
z = z(u,v)
The notation
r(u,v) = (z(u,v),y(u,v), 2(u,v)) € R? (1.6.2)

for the radius vector of points of the surface will also be used.

The image of the map (1.6.1) is a set of points S C R3. It will also be often called a
surface if the choice of a parametrization has been made. We will assume the surface S to
be non self-intersecting, i.e.,

r(ui,v1) #r(ug,va) for (ug,v2) # (u1,v1).

Under this assumption one can use the parameters (u,v) as local coordinates on the surface.

Fixing v = vp one obtains a curve r(u,vg) on the surface. In a similar way, fixing u = ug
one obtain another curve r(ug,v) on the surface. The velocity vectors of these curves

_ Or(u,v) _ Or(u,v)
r, = T, ry = o (163)

are tangent to the surface.

Definition 1.6.1 The surface (1.6.1) is called regular if the vectors ry, 1, are linearly inde-
pendent at every point of the surface.

Example 1. With the help of cylindrical coordinates (1.1.25) one obtains a parametric
representation r = r(¢, h) of the cylinder of radius R having Oz as the axis:

xr = Rcoso
y = Rsing p. (1.6.4)
z = h

The tangent vectors
ry = (—Rsing, R cos$,0), rp=(0,0,1)

are linearly independent at every point of the surface. The domain D C R? can be chosen as

follows:
D ={(¢,h) ER*|0< ¢ <21, —00<h <00}
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The image of the domain D covers the surface of the cylinder except for the line

r=R, y=0, —-—o0o<z<o0.

Example 2. One can use spherical coordinates (1.1.27) for parametrization r = r(¢, )
of the sphere of radius R centered at the origin:

r = R cos¢ cosb
y = Rsing cosf . (1.6.5)
z = Rsinf

The tangent vectors
ry = R cosf (—sing,cos¢,0), rg= R (—cos¢ sinf,—sin¢ sind,cos0)

are independent outside the poles § = £7. However, at the poles the vector ry becomes
equal to zero. The coordinates (¢, ) belong to the domain

D:{(¢,9)€R2|O<q§<27r, —g<9<g}.
The image of the domain D covers the part of the surface of the sphere away from the arc of
the ¢ = 0 meridian

{r=Rcosf, y=0, z=Rsinf}, ——<0<

s
B .

NN

Remark 1.6.2 We want to emphasize that the violation of the reqularity property may take
place due to a bad parametrization rather than to the shape of the surface. For example, the
shape of the sphere near the poles looks as good as at any other point of it. Indeed, choosing a
different parametrization one can obtain a reqular surface structure also near the poles. We
will return below to the problem of reparametrizations on two-dimensional surfaces.

Example 3. For a graph of a smooth function of two variables

z= f(z,y) (1.6.6)

one can use x and y as the parameters:

r = (z,y, f(z,y)).

The tangent vectors of the form (1.6.3) read

ry = (1707 fx(xay))ﬂ ry = (07 1, fy($7y)) . (167)

These vectors are linearly independent. So the graph (1.6.6) is always a regular surface.

Exercise 1.6.3 Prove that any reqular surface in R® can be locally represented as a graph
z= f(x,y), y = g(x,2), or x = h(y, z) for some smooth functions f, g, or h.
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Hint: represent the regularity condition in the form

Ox/Ou Ox/0v
tk [ Jy/ou Oy/ov | =2. (1.6.8)
0z/0u 0z/dv

Apply the implicit function theorem to arrive at the needed representation of the surface.
It is sometimes convenient to define surfaces in R? by a single equation
F(z,y,2) =0 (1.6.9)

for a smooth function of three variables F. The condition of regularity in this case can be
formulated as follows.

Definition 1.6.4 The surface (1.6.9) is called regular if the gradient
grad F(z,y, z) = (Fy, Fy, F) (1.6.10)

never vanishes at any point of the surface.
The relation of this definition to the previous one is established by

Lemma 1.6.5 Let (xg,yo0,20) be a point of the surface (1.6.9) such that
F(20, Y0, 20) # 0.
Then there exists a unique smooth function f(x,y) defined for sufficiently small
(x —20)* + (y — %0)°

such that f(xo,y0) = zo and, moreover, any solution to the equation (1.6.9) in a small
neighborhood of the point (xo,yo, 20) has the form

(l‘,y,z = f(a:,y)) :

In other words, near the points where the third component of grad ' does not vanish one
can represent the surface as a graph of a function z = f(x,y). Similarly, near point where
the first or second component of the gradient does not vanish one can represent the surface
as a graph of a function = = ¢(y, z) or y = h(x, z) respectively.

The proof readily follows from the Implicit Function Theorem applied to the equation
(1.6.9).

Examples. An affine hyperplane
ar +by+cz+d=0, a®>+b*+c2#0

is a regular surface. For ¢ # 0 it is a graph of a linear function
1
z=z(x,y) = —E(ax + by + d).
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Similar representations x = z(y, z) or y = y(z, z) can be used under the assumptions a # 0
or b # 0 respectively. The ellipsoid

2 2 2
x Y z
Z2tpta=h
the hyperboloids
22 2 22
A
a b2 2

are all regular surfaces. For the ‘minus’ sign the hyperboloid consists of two pieces each of
them can be written as a graph of a smooth function

[22 42

For the ‘plus’ sign only local coordinates exist. The cone

fails to meet the regularity condition at the origin (the latter belongs to the cone but not to
the hyperboloids!). Indeed, the gradient 2 (%, iz —c%) vanishes at the origin.

The image of a plane smooth curve
(u=wu(t),v=0v(t) € DCR?* tcla,b (1.6.11)
with respect to the map (1.6.1) gives a smooth curve on the surface

r(t) = (z(u(t), v()), y(u(t), v(?)), 2(u(t), v(t))) € R’ (1.6.12)

Lemma 1.6.6 Let the surface (1.6.1) be reqular. The space curve (1.6.12) is regular iff the
plane curve (1.6.11) is so.

Proof: The velocity vector of the space curve (1.6.12) is equal to
r(t) = ryu(t) + ry, 0(t). (1.6.13)

Because of linear independence of the vectors r,, r, vanishing of this vector is equivalent to

w(t) =0(t) =0
This contradicts regularity of the plane curve (1.6.11). O
The plane
Tiuw) = {aru(u,v) + Bro(u,v) |, B € R} (1.6.14)

spanned by the tangent vectors ry(u,v), ry(u,v) is called the tangent plane to the surface
(1.6.1) at the point (u,v). According to (1.6.13) the tangent vectors of all smooth curves on
the surface passing through the point r(u,v) belong to this plane. Moreover, any vector in
the plane (1.6.14) is a tangent vector to some smooth curve on the surface.
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Example. Consider the graph of a smooth function z = f(z,y) with the natural
parametrization v = x, v = y (see above). The plane tangent to the surface at the point
(z0, Y0, 20 = f(z0,yo) consists of all vectors (z—xo, y—yo, 2—20) passing through the tangency
point and represented in the form

(:I; —Z20,Y —Yo,2 — ZO) =« (1707 fJJ(xO?yO)) + ﬂ (07 17fy($07y0))7 «, /8 € R.

Eliminating the parameters o = = — xg, 0 = y — yo one obtains the equation of the tangent
plane to the graph known from the course of multivariable calculus

z =20 + fo(®o,y0)(® — z0) + fy(0,Y0) (¥ — Yo)-

Exercise 1.6.7 Prove that the tangent plane to the regular surface defined by equation F(x,y, z) =

0 at the point (xg, o, 20) consists of all vectors passing through the tangency point and or-
thogonal to the vector grad F'(xo, o, 20):

Fy (20,90, 20)(x — x0) + Fy(x0, Y0, 20)(y — Y0) + F=(z0,%0, 20)(2 — 20) = 0.

Our strategy is to describe the geometric properties of the parametrized surface (1.6.1)
in terms of certain structures to be defined on the domain of definition of the parameters
(u,v) € D C R%. The first step in this direction is given by the Lemma 1.6.6: regular smooth
curves on the surface are represented by regular smooth curves of the form (u(t),v(t)) on
the plane. The velocity vectors (1.6.13) of these curves are uniquely determined by their
coordinates u(t), v(t). Let us now obtain a similar description for the length of these curves
as well as for the angle between curves on the surface.

Lemma 1.6.8 Denote
E = E(u,v) = (ry(u,v),ry(u,v))
F = F(u,v) = (ry(u,v),ry(u,v)) (1.6.15)
G = G(u,v) = (ry(u,v), ry(u,v)).
Then the length of the velocity vector of the curve (1.6.12) on the surface is given by
[£(6)[2 = B (u(t), o(t)) (@(t)* + 2F (u(t), v(t)) a(t)o(t) + G (u(t), v(t)) (5(£)° . (1.6.16)
The angle o between two smooth curves on the surface
(ui(f1),v1(t1)) and  (ua(t2),v2(t2))

at the common point

(u0,v0) = (ua(t9), v1(#))) = (ua(t3),va(t3)) (1.6.17)
can be defined from
E%949 + F° (u1v2 + vluz) + GO%v)

cosa = (1.6.18)
VEO(49)2 + 2F%000 + GO(09)2\/E0(u9)2 + 2F9%u9%9 + GO(v9)2

where
E'=E’ %), F°=F@’"), G°=aGw’ ),

d
de(uQ(tQ)’ v2(t2)) 1, —19-

0 . d 0
(a},97) = dT(ul(tl),m(tl))tl:tg, (i, 99) =
1
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Proof: Computing the square length of the vector (1.6.13) one obtains
(), 1(1)) = (rutt 4 Ty, Tytt 4+ Ty0) = (Ty, T )02 4 2(ry, 1) 00 + (g, 1) 0%

This gives the formula (1.6.16). The formula for the angle between the curves can be proved
in a similar way. d

The formulae of the Lemma can be represented in the following way. Consider the square
length element in the ambient Euclidean space

ds? = da® + dy? + dz*>.

Let us restrict the quadratic form onto the tangent plane to the surface. Substituting

ox ox
Oy dy
0z 0z

dZ = %du + %d’U

the differentials of the functions x = z(u,v), y = y(u,v), z = z(u, v) one obtains
ds* = E(u,v)du® + 2F (u,v)du dv + G(u,v)dv? (1.6.20)

where the coefficients F, F'; G are defined by the formulae (1.6.15).

Definition 1.6.9 The quadratic form (1.6.20) is called the first fundamental form or the
induced metric of the parametrized surface (1.6.1).

The metric properties of the surface (1.6.1) can be modeled on the plain domain D
assuming that the inner products of vectors at the point (u,v) € D have to be computed
with the help of the first fundamental form:

(eus eu)l(uw)y = E(u,v), (e, e)l () = F(u,v),  (ev, )| uw) = G(u,v). (1.6.21)

Here e, = (1,0), e, = (0,1) are the unit vectors of the u- and v-axes on the plane.
Exercise 1.6.10 Prove that the determinant of the Gram matrix

< v g ) (1.6.22)

of the quadratic form (1.6.21) is positive:

EG - F%>0. (1.6.23)

From the above considerations one obtains a formula for computation of the length of a
curve (u(t),v(t)) on a surface in terms of the first fundamental form of the surface.
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Corollary 1.6.11 The length of the curve v : {(u(t),v(t)), t € [a,b]} on the surface (1.6.1)
is given by the formula

s:/\/Edu2+2qudv+de2 (1.6.24)
8l

b
= / VE(u(t), v(t))(a(t))? + 2F (u(t), o(t))a(t)o(t) + G(u(t), v(t)) (6(t))? dt.

Example 1. The first fundamental form of the cylinder (1.6.4) of radius R in the coor-
dinates (¢, h) is given by
ds® = R*d¢* + dh>. (1.6.25)

For the sphere (1.6.5) in the coordinates (¢, ) one obtains
ds® = R*(d#* + cos® 0 d¢?). (1.6.26)

Example 2. The first fundamental form of the graph of a smooth function z = f(z,y)

reads
ds® = (14 f7)da® + 2o fy du dy + (1 + f7)dy>. (1.6.27)

Example 3. Let us compute the first fundamental form of the regular surface F'(z,y, z) =
0 at the points where the last component of the gradient does not vanish:

F.(z,y,z) #0.
We will use u = x, v = y as local coordinates on the surface near such a point. On the surface
one has

dF (z,y,2) = Fydx + Fydy+ F.dz = 0,
SO . .
dz=— [ =d Ly ).
z ( T T+ 7. y)

Substituting this differential into the square length formula one obtains the expression for
the first fundamental form

F2 F,F, F?
ds® = dz® + dy? + d2? = <1 + F$2> dz? + 2 ;dex dy + <1 + y) dy?,

z z FZ2
that is,
F? F,F, F?
E:1+F—”§, F= 77 GZlJFﬁ'

z z z

One can also define the area of a domain on the surface.

Definition 1.6.12 The area of a domain Sq C S,
Sq = {r(u,v) | (u,v) € Q C D € R*}

of the parametrized surface (1.6.1) is defined by

A(Sq) = //Q VEG — F2dudv. (1.6.28)
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Recall that the determinant FG — F? of the Gram matrix (1.6.22) is always positive (see
Exercise 1.6.10 above).

Example 1. Using the formulae (1.6.27) for the coefficients of the first fundamental form
of the graph z = f(z,y) of a smooth function

E=1+f, F=/fufy, G=1+Ff]

one obtains

EG—-F>=1+f}+ [, (1.6.29)

Thus the definition (1.6.28) reduces to the formula for the area of the graph of a smooth
function f(z,y) defined on the domain 2 in the plain

A(Sq) = //Q 1+ f2 4 fidrdy (1.6.30)

known from the multivariable calculus.

Exercise 1.6.13 Prove that the area element on a two-dimensional surface r(u,v) can be
written in the form
dA =|ry, X ry|dudv. (1.6.31)

Example 2. Consider the domain
00<9<g, 0<¢<2n (1.6.32)

around the north pole of the sphere of radius R. The domain can be considered as an analogue
of a circle from the point of view of spherical geometry (we will explain later why this set
should be called a circle). Let us first calculate the radius p of the circle, i.e., the length of
the segment of a meridian

bo<0<Z, &=do (1.6.33)

This length has to be computed by integrating the length element

ds = \/R2(df? + cos? 0 d¢?)

along the curve (1.6.33). One arrives at the integral

p:/engG:R(;T—QO).

0

Let us now compute the area? of the circle. Since

E=R?> F=0, G=R?cos’0, = EG—F?>=R'cos’0

3Strictly speaking we have to remove the north pole from the domain of integration since it is not a regular
point for the chosen parametrization of the sphere by the coordinates (¢, 8). However, such a removal will not
affect the value of the double integral.

44



the area of the circle is given by the integral
2 pZ
A:/ " R cos0dpdf = 2nR2(1 — sin ).
0 6o

Using the expression for the radius p one can rewrite the formula for the area of the circle of
the radius p as follows

A=21R? (1 — cos %) . (1.6.34)
In particular, for 6y = —F the well known formula
A =41R?

for the area of the entire sphere readily follows from (1.6.34). For small radius (i.e., small
5 — o) one can expand the area A = A(p) in the Taylor series using

2 4
x x
=1-—4+=40(a"
COST 5 + 21 + (93 )
to arrive at the approximate expression
Alp) =702 — -~ AL 0(5). 1.6.35
(p) =mp" = 15 par” + (°) ( )

We see that the area of a sufficiently small circle of radius p on the sphere is smaller than the
area of the circle of the same radius on the Euclidean plane. We will return to the formula
(1.6.35) later in the discussion of curvature of surfaces.

Exercise 1.6.14 Prove inequality
A(p) < mp?

for all values of the radius 0 < p < 7R.
The previous considerations can be applied with no serious modifications to the case of k-

dimensional surfaces in the n-dimensional Euclidean space. Their parametric representation
is given by n smooth functions of k variables

=it Wb, i=1,...n, (u},...,u") e DCR" (1.6.36)

x(u) = (2 (u),...,2"(w), u=(u',... ,uk) (1.6.37)

for the radius vector of the points of the surface. As above we impose the topological condition
saying that locally, in a sufficiently small ball in R™ the representation (1.6.36) of points of
the surface is unique. The surface is called regular if the tangent vectors

X (w), .oy Xk (u) (1.6.38)

are linearly independent at every point of the surface, i.e., the rank of the n x k Jacobi matrix
of the functions (1.6.36) is equal to k:

dz! da!
oul " ouF
rk = k. (1.6.39)
9z oz™
oul o
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Clearly the regularity implies £ < n; only the case k < n is of interest since for £k = n the
map (1.6.36) gives just new local coordinates in R™. The k-dimensional space spanned by
the vectors (1.6.38) is called the tangent space to the surface at the point x(u). The velocity
vector of the smooth curve

u(t) = (ul(t), .. ,uk(t)) . telab] (1.6.40)
on the surface is equal to

Xx(t) = 4 xya (u(t)). (1.6.41)
Here and in sequel we will use Greek indices for the coordinates on the surface. The summa-

tion over the Greek indices from 1 to k=dimension of the surface will be assumed.

The restriction of the Euclidean square length to the surface
ds? = (da"(u))? + - + (da™ (u))? = gos(u)dudu®
(1.6.42)
" 0z (u) 02 (u)

gaﬁ(u) = <Xu°‘ (u)vxuﬁ(u» = ou®  ouP a, B=1,....k
i=1

is called the first fundamental form or the induced metric on the surface. Knowledge of the
induced metric allows one to calculate the lengths of curves on the surface and angles between

tangent vectors at any point of the surface. Namely, in order to compute the inner product

of two tangent vectors at the same point u = (u',...,u*) of the surface

Ui xXye (u) and  U§xya (u)

represented by their coordinates 1y = (ui,...,u%) and g = (i, ..., u5) in the basis (1.6.38)
of the tangent space one has to use the matrix of the first fundamental form as the Gram
matrix of the inner product:

(i1, 12) |0 = Gagp (w)isseily - (1.6.43)

In particular the length of a curve
vi{ut =u(t), a=1,...,k, t €a,b]}

on the surface is given by the integral

/ ds = / " Souault))aoi dt. (1.6.44)

The k-dimensional volume of a domain
Sq : {x(u)|u € Qc D cRF}

can be defined by a multiple integral

Vol (Sq) = //Q v/det gag(u) du' ... du®. (1.6.45)

Exercise 1.6.15 Prove that for k = 1 the formula (1.6.45) gives the old expression (1.4.3)
for the length of the curve x = x(u), u € D = (a,b).
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So far all the definitions of lengths, angles, areas have been given for surfaces with e
given parametrization. We have now to verify independence of these definitions on the choice
of parametrization. Let us first do it for two-dimensional surfaces in the three-dimensional
Euclidean space.

Let a diffeomorphism

D — D
(W, 0") = (u=u(u,v"),v =o' v")) (1.6.46)

be given. It provides the surface (1.6.1) with a new parametrization

r=r (u(u,v), v, v)), (', v)eD CR. (1.6.47)

Lemma 1.6.16 If the surface (1.6.1) is regular then the surface (1.6.47) is so, and vice
versa.

Proof: Using chain rule one obtains

T
(1.6.48)
g, o 2w v
VT o0 T g
or, in matrix form,
_ ou/ou’ du/o'
(r'LL/7r'U/) - (rU7rU) < 81}/8’1}/ a’l}/a’l}/ . (1649)

Since the Jacobi matrix

_( Ou/ou' Ou/Ov
7= < dv/ou’ v/’ > (1.6.50)

does not degenerate, the transformation (1.6.49) maps a basis (r,,r,) in the tangent space
to the surface into another basis in the same tangent space. O

Lemma 1.6.17 The coefficients of the first fundamental form

ds* = E'(u/, v’)du’2 + 2F (', ") du' dv" + G’ (u/, v')dv'2 (1.6.51)

of the surface with the new parametrization are related with the coefficients of the old first
fundamental form
ds* = E(u,v)du® + 2F (u,v)du dv + G(u, v)dv? (1.6.52)

by means of the following transformation rule

E F'\_ +(EF
(5 o)=r(r i) (1659

Here J is the Jacobi matriz (1.6.50).
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Proof: We have
ou v ou v

E' = <I'u/, I‘u/> = <7,I’u + @rm @ru wn)

ou
ou 2 ou Ov ov 2
= <au/> <I'u, I'u) + 2@@@@, I'U> + (au/> <I'U, I‘U>
ou 2 ou Ov ov 2
In a similar way we prove that

F,_(?u@uE <8u8v v 8u>F dv v

“owor” P \owar tovar ) T awar©
ou\? ou Ov v \?
/ —_— R [ — R
¢ = ((%’) E+280’8U’F+ <6v’> G
These formulae coincide with (1.6.53). O

Corollary 1.6.18 Consider the smooth curve
o = (t), v =(t), teld,V] (1.6.54)
on the parametrized surface (1.6.47) along with its image
u(t) == (u'(t),0'(t), vt)=v((t),2'(t), tela,b] (1.6.55)

on the parametrized surface (1.6.2). Then the lengths of the velocity vectors of the two curves
computed with the help of the quadratic forms (1.6.51) and (1.6.52) are equal
E'(u/(£), 0 () (& () + 2F (u' (£), o (£)) & (£)# (t) + G (' (£), ' (£)) (¢' (1))
(1.6.56)
= E(u(t), o(t)) (4(t)* + 2F (u(t), v())a(t)i () + G(u(t), v(1)) (8(t))

for any t € [a,b]. In particular, the lengths of the curves (1.6.54) and (1.6.55) coincide.

Proof: For a given t € [a,b] the derivatives (4/(t),0(t)) and (u(t),v(t)) give coordinates of
the same velocity vector

U (t) v (u' (), 0'(£) + ' (1) o (' (2), 0 (1)) = () T (ult), 0(2)) + () o (u(t), v(t))

with respect to two bases in the tangent plane to the surface. Restricting the quadratic form
ds® = dz® 4+ dy? + dz? on this vector one obtains respectively the left- and the right-hand
sides of (1.6.56). O

In a similar way one can prove that the angles between tangent vectors to the curves
on the parametrized surface do not depend on the choice of parametrization. We leave the
precise formulation and the proof as an exercise for the reader.
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Corollary 1.6.19 Let the diffeomorphism (1.6.46) map the domain Q' C R%u, Wy onto the

domain ) C ]R%u 0" Then the areas of the domains Sq and Sq on the parametrized surfaces
(1.6.1) and (1.6.47) coincide:

// VE'G — F*du'dv' = // VEG — F2 du dv. (1.6.57)
’ Q
Proof: From the transformation law (1.6.53) it follows that

E' F' E F
det<F, G,)zdet<F G)(detJ)2.

ou/ou'  Ou/o'
ov/ou'  Ov/o

is the Jacobian of the coordinate transformation. So

Recall that
det J = det (

VEG — F? = \/EG — F? |det J].

Thus the equality (1.6.57) follows from the theory of changes of variables in a double integral.
Ul

In the general case of a k-dimensional surface (1.6.36) in a n-dimensional Euclidean space
a change of the parametrization is given by a diffeomorphism

/ / 0
u® = ua(u’), u = (ul Yo 7uk ) , det (au,) #0. (1.6.58)
u
Such a change induces a change of a basis in the tangent space
ou®
Xyl = o7 Xuo (1.6.59)

Recall that in the last formula o and o' are independent indices; a summation in a from
a =1 to a =k is assumed in the right-hand side of (1.6.59). The index o is fixed in the
both sides of the eq. (1.6.59); it takes values from o/ =1 to o/ = k.

Similarly to the Lemma 1.6.17 one can prove

Lemma 1.6.20 The coefficients

gap(u) = (xua(u), x5 (u))  and gy (W) = (X0 (W), %00 (W), w=u(u)

of the first fundamental forms of the surface (1.6.36) with respect to two parametrizations are
related by the following transformation rule

ou® ouP
Jorp (u') = ngaﬁ(u)- (1.6.60)
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Proof: Using chain rule

one has

ou® ou’
ga/ﬂ’ (ul) = <Xua/ (U/), XU,B/ (U,)> = <aualxua, auﬁlxuﬁ>

ou® 8U’3 ou® 811/6
= gu gu v (WX () = 5 e )

O

Observe that the transformation rule (1.6.60) of the Gram matrix of the metric induced
on the surface can be represented in the matrix form as follows

G'(u) = <§§,>TG(U) <§§,> (1.6.61)

G'(v) = (gup (), Gu)=(gap(w)).

where

Lemma 1.6.21 Under a change (1.6.58) of parametrization on the surface the coordinates
of tangent vectors transform as follows

ou®
0 = % . (1.6.62)
u
Proof: This nothing but the chain rule for the functions u® = u®(u'(t)). O

Lemma 1.6.22 The inner product (1.6.43) of tangent vectors does not depend on the choice
of parametrization on the surface.

Proof: Using the transformation rules (1.6.62) and (1.6.60) we obtain

o oue . ou” o
u? ug ga’ﬁ’(u/) = WU?WUQ ga/,g/(u/) = Uauﬂgag(u), U= u(u/)
Summarizing, we arrive at

Theorem 1.6.23 The lengths of curves (1.6.44), angles between the curves, and volumes
(1.6.45) on a k-dimensional parametrized surface in the n-dimensional FEuclidean space do
not depend on the choice of parametrization of the surface.
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1.7 Geometry in Minkowski space. Lorentz transformations

Let X be a n-dimensional linear space and

XxX—R
(2,9) — g(z,y) (1.7.1)

a bilinear form on it. Recall that from bilinearity it follows that
900,y) = 9(y,0) =0 VyeX
The bilinear form (1.7.1) is called nondegenerate if it satisfies the following condition:

if g(z,y)=0 VyeX then z=0. (1.7.2)

Let eq, ..., e, be a basis in the linear space X. Like above we introduce the Gram matrix
of the bilinear form (1.7.1) by

Gig :g(ei76j)7 iajzla-'wn- (173)

The value of the bilinear form on the vectors = z'e; and y = 3/ ej is given by the already
familiar formula

9(z,y) = gijz'y’. (1.7.4)

Proposition 1.7.1 The bilinear form (1.7.4) satisfies the nondegeneracy condition iff the
Gram matriz G = (g;j) does not degenerate

det G # 0.
Proof: Let us first prove

Lemma 1.7.2 A bilinear form (z,y) — g(x,y) on a n-dimensional linear space does not
degenerate iff the system of n linear equations

g(x,e1)=0,...,9(z,en) =0 (1.7.5)

has only the trivial solution x = 0.

Proof:  Specializing g(xz,y) = 0 at y = e1, ..., y = e, one obtains the system (1.7.5).
Conversely, since 4 4

9(@,y) = g(z,¢5)y’ for y=y’e;
validity of the system (1.7.5) implies that g(z,y) = 0 for any y € X. O

We can now complete the proof of the Proposition. The system (1.7.5) can be represented
by n linear equations for the coordinates of the vector x = x'¢;:

0= (v,e;) = gijz', j=1,...,n.
According to the Lemma this system must have only trivial solution ! = 22 = ... = 2" = 0.

This requirement is equivalent to nondegeneracy of the coefficient matrix of the system. O
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Definition 1.7.3 A pseudo-Euclidean inner product on a linear space X is a symmetric
nondegenerate bilinear form

XxX—-R

(z,y) = g(z,y) (1.7.6)
glax + By, 2) =ag(z,z)+ B9y, 2)
g(z,ax+ By) = ag(z,x)+ B4(zy)
9y, z) =g(x,y) Vr,yeX

g(z,y) =0 Vye X iff z=0.

Ve,y,z€ X, Va,feR

In coordinates a pseudo-Euclidean inner product is represented by the formula (1.7.4)
with an arbitrary symmetric nondegenerate matrix G = (g;5).

Example 1. A diagonal matrix with +1 on the diagonal

1
1
1
G= ) (1.7.7)
-1
-1
(p times +1 and ¢ times —1) gives a bilinear form
g(z,y) = a'yt + - aPyP — aPTIyPTa . Pyt (1.7.8)

This form does not degenerate iff p + ¢ = n. For the case p = n, ¢ = 0 one obtains a
positive definite inner product (z,y) = g(z,y); in the case p = 0, ¢ = n the inner product
(x,y) == —g(x,y) is positive definite.

Exercise 1.7.4 Prove that the Gram matrices G = (gij) = (9(ei, €5)) and G’ = (girjr) =
(g(eir,ejr) of the bilinear form (1.7.4) with respect to two bases

€y = ti;ei
are related by the transformation o
or, equivalently
G =T'GT. (1.7.10)

Here T = (tf/) is the transition matrix.

Using transformations of the form (1.7.9) (or, equivalently, of the form (1.7.10)) one can
reduce the matrix of the bilinear form to a suitable simple form. From the Lagrange theorem
about quadratic forms g(x, ) one readily derives the following statement.
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Theorem 1.7.5 Given a pseudo-FEuclidean inner product g(x,y) on a n-dimensional linear
space X, there exists a basis in the space such that the bilinear form in this basis becomes equal
to (1.7.8) with p+ q = n. The coordinates with respect to such a basis are called pseudo-
orthogonal. The numbers p and q are called the inertia indices of the symmetric bilinear
form. They do not depend on the choice of a system of pseudo-orthogonal coordinates.

A pair (X, g) consisting of a linear space X with a pseudo-Euclidean inner product g(z, y)
will be called a pseudo-FEuclidean space. The pair of inertia indices (p,q) of the quadratic
form will be called the signature? of the pseudo-Euclidean space. Recall that p+g=dimension
of the space. From the Theorem 1.7.5 it follows that all pseudo-Euclidean spaces of a given
signature (p, q) are isomorphic to the standard one with the inner product (1.7.8).

The 4-dimensional pseudo-Euclidean space of signature (1,3) is called the Minkowski
space. It plays an important role in the geometric description of special relativity. The
points of this space are events characterized by three spatial coordinates z, y, z and the
time ¢ in an inertial reference frame. The pseudo-orthogonal coordinates are usually denoted

(20, 21, 22, 23) where 2! = 2, 22 = y, 23 = 2 and the coordinate 2" has the form

2% = ct. (1.7.11)

Here ¢ is a constant called the speed of light (¢ ~ 300000 km/sec). The associated vector
space is also often called Minkowski space. It is denoted R and consists of four-vectors.
The inner product of vectors a = (a%, a', a?,a®) and b = (b°, b', b?,b%) in the Minkowski space
reads

g(a,b) = a’t® — a'b! — a®V? — 3. (1.7.12)
Observe that the “square length” g(a,a) of a vector a € R%3 can be positive, negative, or

Zero.

Definition 1.7.6 A vector a € RY3 is called

timelike if  g(a,a)
spacelike if ¢g(a,a)

)

AN
o o o

null if g(a,

Q

For example the unit vector (1,0,0,0) of the 2°-axis is timelike, the unit vectors (0, 1,0, 0),
(0,0,1,0) and (0,0,0,1) of the z!-, 22- and z3-axes are spacelike. The null vectors form a
cone

(a%)? = (a')? + (¢®)* + (a®)? (1.7.13)
called light cone in the special relativity.

It is convenient to also consider analogues of Minkowski space of dimensions two and
three in order to simplify the pictures.

4Also the difference p — ¢ is often called the signature of the quadratic form. For the case of nondegenerate
quadratic forms the pair of inertia indices is determined by the difference along with the dimension of the
space.
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Ct\

ae

as

Fig. 2. Light cone in the three-dimensional Minkowski space with the coordinates (ct, z,y).
The vector a; is timelike, the vector as is spacelike and the vector a,, is null.

To a smooth curve
ot =2l(t), 2? = 23(t), 2° = 23(t) (1.7.14)

describing motion of a particle in the usual three-dimensional space one can associate the
world line
2 =ct, 2t =2l (t), 2® = 23(t), 23 = 23(t) (1.7.15)

of the particle in the Minkowski space. In particular the world line of a particle remaining
at rest at a fixed point (z!, 2% 23) of the three-space is timelike.

The first main postulate of special relativity says that for all times ¢ the velocity four-

vector
(2° = ¢, 2 (1), 2%(t), 2°(¢))

of the curve (1.7.15) is timelike for the motion of massive particles; it is null for the motion
of massless particles. This implies that the absolute value of the 3-velocity must be less than
the speed of light for massive particles

V@) + (32) 4+ (592 < c (1.7.16)

while the massless particles propagate with the speed of light.

A parametrized® smooth curve

v oz(t) = (2°(t),2' (), 2%(t),2%(t)), t€ [a,b]

SHere the parameter ¢ can have no relationship with the physical time.
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is called timelike if the tangent vector

i(t) = (a°(t), &' (1), 4°(¢), 2° (1))

is timelike at every point. One can define an analogue of the length of such a curve by the
integral

1 b
T= c/ V(@0(1)2 = (#1(t))? — (42(1))% — (&3(1))2 dt. (1.7.17)

Like in the Euclidean case one can establish independence of the “length” (1.7.17) from the
parametrization. For the workd line (1.7.15) of a massive particle the quantity 7 is called
proper time of the particle. In the particular case of a particle staying at a fixed point of the
three-space the world line has the form

0

xr =ct, z!

:a:(l), x2:x(2), :E?’:x%, t1 <t <t
The proper time of such a particle coincides with the time interval

T =19 — 11.
For a particle moving with a constant speed v = (v!,v%,v3) the interval of the proper time
7 on the world line

0

xr =ct, x1:v1t+m(1), z?

=v?t + 23, 2® =3t + 2}

is proportional to the interval of the laboratory time ¢ with the coefficient /1 — Z—; where

v = |v|. Indeed,
1 [t 2
7':/ V2 —v2dt =1 — —(ta — t1).
cJy c

Thus, the proper time of a moving particle runs more slowly than the proper time of a particle
at rest.

For two points x, y in the Minkowski space the square length of the vector x — y is called
the space-time interval between the events x and y. The second main postulate of special
relativity requires that changes of an inertial reference frame must keep invariant the space-
time interval. Such transformation is an analogue of isometries of Euclidean spaces discussed
above. Let us first consider such isometries in the general setting of pseudo-Euclidean spaces.

A map f: X — X’ of two pseudo-Euclidean spaces (X, g) and (X', ¢’) of signatures (p, q)
and (p', ¢') respectively is called isometry if

9 (f(@) = fy), f(x) = f(y) =gz —y,z —y) Va,yecX. (1.7.18)
For example, an affine transformation
flx)=Ax+b (1.7.19)
will be an isometry of the pseudo-Euclidean space (X, g) to itself iff the matrix A satisfies

ATGA=¢G (1.7.20)
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where the Gram matrix G has the form (1.7.7). Here b is an arbitrary vector in X.

A matrix A satisfying (1.7.20) is called pseudo-orthogonal. It does not degenerate since
(det A)? = 1.

Thus all matrices in (X, ¢g) form a group called pseudo-orthogonal group of the signature (p, q)
and denoted O(p,q). Here (p,q) is the signature of the pseudo-Euclidean space (X, g). The
pseudo-orthogonal matrices with determinant 1 form a subgroup SO(p, q) C O(p, q).

(Z Z)GO(I,I)

Example. The matrices

must satisfy the system

a?—2=1
- =1
ab—cd = 0.

The set of solutions consists of four families

cosh sinh —cosh1 —sinh)
sinht coshvy /'’ —sinhty —coshy /’

(1.7.21)

cosh® —sinh) —cosh sinh
sinhy —coshy )’ —sinhy coshy J°

Here ¢ € R is an arbitrary parameter. The matrices A of the first and the second families
belong to the subgroup SO(1,1) since they have determinant det A = +1; the matrices from
the third and fourth families have determinant det A = —1. The transformations of the first
and third types preserve the direction of times since they have a > 0. The transformations
of the second and fourth types revert the direction of time.

Let us consider the transformation of the first type in the two-dimensional Minkowski
space with the pseudo-orthogonal coordinates (z°
a change of pseudo-orthogonal coordinates

= ct,z' = ). The transformation defines

/

(2°,2Y) = (ct,z) — (', 2") = (ct, o)
(1.7.22)
ct = ct' coshi) + 2’ sinh }
x = ct'sinhy + 2’ cosh)

or, inverting,

ct' = ¢t coshy — x sinhe
/' = —ctsinhvy +x coshey [~

The above formulae say that a particle remaining at rest at any point 2’ = z{, in the new
reference frame (2/,¢") will move in the old reference frame (z,t)

/
Lo

= ct tanh
x = ct tan w+costh
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with a constant speed
v = ¢ tanh . (1.7.23)

The speed v can be interpreted as the velocity of the new reference frame with respect to the
old one Using the identity
cosh? 1) — sinh? ¢ = 1

we find
1 1
coshy = =
/1 — tanh? ¢ / _%;
(1.7.24)
h
R L vfe
/1 — tanh? 4 /1 v2
C2
Substituting we finally arrive at the following expression for the Lorentz boost
t—vz
t = =
(1.7.25)
/ z—vt

€T =
s
2

describing the transformation of the space-time coordinates in the frame moving along the
z-axis with the constant velocity v. If the velocity v is small with respect to the speed of
light

v <<le]

then the Lorentz transformation (1.7.25) becomes equal to the Galilean transformation of

Newtonian mechanics
t/
x/

t } (1.7.26)

r—ot

12

In a way similar to the Theorem 1.3.14 one can prove

Theorem 1.7.7 1) Two isometric pseudo-Euclidean spaces must have the same signatures

@, d) = (p @)

2) Any isometry f: X — X of a pseudo-FEuclidean space (X, g) to itself must have the form
(1.7.19), (1.7.20) in a system of pseudo-orthogonal coordinates.

We leave the proof of this theorem as an exercise for the reader.
Corollary 1.7.8 All isometries of a pseudo-Euclidean space (X, g) form a group Iso(X,g).

Translations
r—x+b
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form a normal subgroup in the group Iso(X,g). The quotient over the subgroup of trans-
lations is isomorphic to the group of isometries keeping a given point O € X fixed. Such a
group can be realized by transformations

x— Az, A€ O(p,q). (1.7.27)

Here, as above, (p, ¢) is the signature of the pseudo-Euclidean space (X, g).

The group of isometries of the four-dimensional Minkowski space-time is called Poincaré
group. It is generated by translations, orthogonal transformations in the three-dimensional
space and Lorentz boosts. The subgroup of isometries preserving the origin is called Lorentz
group. One can identify the kinematics of special relativity with the geometry of the Minkowski
4-space invariant with respect to the action of Poincaré group.

At the end of this section we will consider geometry of spacelike surfaces in pseudo-
Euclidean spaces. A regular parametrized surface

r=z(u)eX, u= (..., uf)eDcRF (1.7.28)
in (X, g) is called spacelike if all tangent vectors
alzyi(u) + -+ afzu(u) Vab,... dfF R

are spacelike at every point of the surface.

Definition 1.7.9 The restriction of the quadratic differential form
—ds* = — [(dz")? + -+ + (daP)® — (daPt!)? — - — (dzPT9)?]

on the spacelike surface (1.7.28) is called the first fundamental form or the induced metric
of the spacelike surface

—ds* = — [(da’(u))? + -+ + (daP(w))? — (daPTH(u))? — -+ — (daPT(u))?] = gap(u)dudu”
(1.7.29)
P oxt 0t KL Oat Oaf

wgu) = = ST 2L I 9T 0 B=1,... k.
Gaus (1) — ou® OuP 18u0‘ ous’ @ B

It is easy to check that the above definitions do not depend on the choice of parametriza-
tion of the surface. The induced metric defines a positive definite quadratic form on the
tangent space at every point of the surface.

Let us consider an example of a two-dimensional spacelike surface in the three-dimensional
Minkowski space. Put ¢ = 1 and denote (¢, x,y) the pseudo-orthogonal coordinates in the
Minkowski space. Consider an analogue of the sphere of radius R:

t? —2? —y? = R (1.7.30)

From the point of view of “normal” 3-space such a “sphere” is a two-sheets hyperboloid. The
upper sheet can be represented as the graph of function

t= R+ a2 +y%
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Choosing x and y as the parameters one finds the basic tangent vectors in the form

—10], Y o01).
R2+x2+y2 /R2+x2+y2

The pseudo-Euclidean Gram matrix of these vectors is negative definite

2

2 1132 2 1 2 mg 2
Re+x*+y Re+x*+y
< 0.
zy y? 1
R2+$2+y2 R2+a:2+y2

Hence (1.7.30) is a spacelike surface.

In order to compute the induced metric on the surface let us introduce the pseudo-spherical
coordinates (r,¢,1) in the three-dimensional space-time

t =r cosh
x =1 cos ¢sinh

y = 7 sin ¢ sinh .

Since

12— g2 g2 =2

the pseudo-spherical coordinates cover only part of the space-time, namely, the inner part
2= -y >0

of the light cone. It is easy to see that the space-time interval ds?> = dt> — da® — dy? in the
pseudo-spherical coordinates becomes takes the following form

ds® = dr? — r?(dy? + sinh? ¢ d¢?). (1.7.31)

Restricting (—ds?) to the hyperboloid r = R one obtains the induced metric in the coordi-

nates (¢, )
R%(dyp? + sinh? ¢ d¢?). (1.7.32)

Let us compute the radius p and the area A = A(p) of the circle domain on the hyperboloid
defined by
0<¢<tp, 0<¢<2m

cut from the hyperboloid by the horizontal plane ¢t = R cosyg. The radius p can be computed
as the length of the line
¢ =const, 0 <y <.

This gives
%o
0
Since the area element for the metric (1.7.32) is equal to

dA = R?sinh ) do dvp,
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the area of the disk is equal to

2w )
A= R? / do / sinh ) dip = 2 R?(cosh g — 1).
0 0

Substituting

yields the formula for the area of the circle of radius p on the hyperboloid (1.7.30) in the
Minkowski space

A(p) = 2 R? (cosh% - 1) . (1.7.33)

For small p using the Taylor expansion

2 4

T T
he=1+"—+4 = +0O(z°
cosh x to ot (x®)
one obtains
2 T 4 6
A(p) = mp” + oz + O(p°). (1.7.34)

Thus the area of the circle of a small radius p on the hyperboloid in the Minkowski space is
bigger than the area of the circle of the same radius on the plane.

1.8 Curvature of surfaces
The curvature of surfaces can be characterized by the curvature of certain curves on the

surface. Let us introduce the tools useful for computing these curvatures.

Let
r =r(u,v) (1.8.1)

be a regular smooth two-dimensional surface in a three-dimensional Euclidean space. Define
the unit normal vector at the point r(u,v)

Fu X Ty (1.8.2)

ey x|

The vector n is orthogonal to r, and r, and, hence, it is orthogonal to the tangent plane
Ty, to the surface.

Introduce functions

b11 (U, ’U) = <ruu7 Il>
b12(u, v) = (T, ) (1.8.3)

bgg (u, U) = <I'm,, n>.

Definition 1.8.1 The quadratic form
b1 (u, v)du? + 2b19(u, v)du dv + bz (u, v)dv? (1.8.4)

is called the second fundamental form of the surface (1.8.1).
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A geometric meaning of the value of the second fundamental form on tangent vectors to
the surface becomes clear from the following statement.

Lemma 1.8.2 Let (u(t),v(t)) be a smooth curve on the surface. The normal component of
the acceleration vector ¥ at a point (u = u(t),v = v(t)) is equal to the value of the second
fundamental form on the velocity vector (u,v) at this point

<.I-‘, 1’1> = bn(u, U)’ll2 + 2b12(u, U)UU + bgg(u, U)’L')2. (185)

Proof: In the expression
F = 1y + 2000 + Typy®® + 1yl + 10
the last two terms are orthogonal to n. Hence

(#,n) = (ryy, n)0? + 2(ry,, n)id + (ry,, n)o?.

Denote v the principal normal to the curve

r(u(t), v(t))

on the surface.

Theorem 1.8.3 The curvature of a smooth curve on the surface (1.8.1) multiplied by the
cosine of the angle between the principal normal to the curve and the normal to the surface
is equal to the ratio of values of the second and first fundamental forms on the velocity vector

of the curve
-2 2 . . .2
k (v,n) = bi1(u, U)yz + 512(%?})?%1') —+ 622(%”)?? (1.8.6)
911 (u, v)u? + 2g12(u, V)00 + goo(u, v)0

Proof: Recall that the principal normal to the curve is the normalized vecor of acceleration

d?r
@_ky, k>0, ‘V‘:].
Applying the Lemma one obtains
2 2
k(v,n) = b11(u,v) (?;) + 2b12(u,v)%3—: + bao(u, v) <Z:> .

This proves the formula (1.8.6) for the curves parametrized by length since, in that case,
the denominator in (1.8.6) is equal to 1. Since both sides of (1.8.6) do not depend on the
parametrization of the curve, the formula holds trues also for an arbitrary parametrization.

U

Let us consider the curve obtained by intersecting the surface by the plane passing through
the normal n. It is called the normal section. It is a plane curve; its principal normal vector
v is collinear with n. Denote 7 a unit tangent vector to the surface belonging to the normal
plane. It coincides with the velocity vector of the normal section passing through n and 7.
We obtain
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Corollary 1.8.4 The absolute value of the second fundamental form on a unit tangent vector
T to the surface is equal to the curvature of the normal section passing through T and n.

Let us slightly modify the definition of the curvature for the case of a plane section of an
oriented surface: it will coincide with the old one if the direction of the principal normal to
the curve coincides, ¥ = n, with the direction of the normal to the surface; in the opposite
case, ¥ = —n, the new curvature will be equal to the negative old one. With such a definition
the result of the Corollary for the curvature k = k(1) of a plane section passing through the
unit tangent vector 7 = (71,72) at a point (u,v) can be represented in the following form:

k() = by (u, ) (71)? + 2b12 (u, v) 7 72 + boo(u, v)(7%)? (1.8.7)

g11(u, ) (TH2 + 2919 (u, v) T2 + goo(u, v) (%) = 1. (1.8.8)

Example. On the sphere of radius R all normal sections are circles of the same radius
R. The curvature of these circles is equal to 1/R. With the choice of the orientation on
the surface by ordering the spherical coordinates u = ¢, v = 0 the curvature of any normal
section is equal to —1/R. Hence the second fundamental form of the sphere in the spherical
coordinates reads

—R(d6? + cos® 6 d¢?).

In order to get more clear idea about dependence of the curvature of a normal section on
the direction 7 at a given point of the surface let us study the minima and maxima of the
function k(7). This problem is tantamount to finding the maxima/minima of the function
(1.8.7) of two variables 7', 72 constrained by the equation (1.8.8). In order to simplify

notations let us redenote

ri=T1' y:=12

We will also omit writing explicitly the dependence of the coefficients of the first and second
fundamental forms on » and v.

We arrive at the following constraint maximum /minimum problem:

biiz? + 2biazy + baoy? — max/min (1.8.9)
g1z + 2g19xy + gooy® = 1. (1.8.10)

To resolve this problem let us consider the following auxiliary function
F = b11x2 + 2b12xy + b22y2 - (911$2 -+ 2912my -+ gggyZ — 1) . (1.8.11)

One has to find the stationary points of F' = F(x,y, A) from the system

oF oF oF
I T W

The last equation is nothing but the constraint (1.8.10). The first two, after division by 2
yield a linear homogeneous system

biiz + b2y = A(gu1z + g12y)
biox + bagy = A(g12% + go2y)
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or, in the matrix form,

BX =AGX (1.8.12)

B:<b11 512>7 G:<911 912>7 X:($>. (1.8.13)
ba1 b2 921 922 (]

Recall that the matrices B and GG are both symmetric and, moreover, the matrix G is positive
definite.

where

We arrive at the theory of invariants of pairs of quadratic forms with the Gram matrices
B and G. Let us briefly explain the main points of this theory in a linear space of an arbitrary
dimension n

b(z,y) = by,  g(z,y) = gia'y’.

Definition 1.8.5 A nonzero vector X satisfying the linear homogeneous system (1.8.12) is
called an eigenvector of a pair of quadratic forms with the eigenvalue A.

Lemma 1.8.6 The eigenvalues of a pair of quadratic forms satisfy the characteristic equa-
tion

det(B — \G) = 0. (1.8.14)

Proof: The linear homogeneous system (1.8.12) has a nonzero solution iff its determinant
vanishes. 0

Lemma 1.8.7 The eigenvalues of a pair of quadratic forms do not depend on the choice of
the basis in the space.

Proof: Changing the basis transforms the Gram matrices of the quadratic forms to
B'=T'BT, G =T'GT.
So the new characteristic equation
det(B' — AG') = det [TT(B - AG) T] = (detT)*det(B — AG) (1.8.15)

is proportional to the old one. O
In order to complete the theory of normal forms of a pair of bilinear forms we will use
the connection between self-adjoint operators and symmetric bilinear forms in a Euclidean

space. Recall that a linear operator
A: X —- X (1.8.16)

on a Euclidean space (X, (, )) is called self-adjoint if it satisfies
(Az,y) = (x, Ay) Va,y. (1.8.17)
The bilinear form

b(z,y) == (z, Ay) (1.8.18)
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is symmetric iff the operator A is self-adjoint. Given the matrix (aé) of the operator in a
basis eq, ..., €,

te;, j=1,...,n (1.8.19)

Aej = aj

and the Gram matrix of the inner product in the same basis
(eisej) =gij, 1, j=1,...,n (1.8.20)
one can can compute the Gram matrix of the bilinear form b(x, y):
bij = blei, ) = giwak, i, j=1,... (1.8.21)

or, in the matrix form
B=GA. (1.8.22)

Inverting one reconstructs the operator A by
A=G"'B (1.8.23)
or, in the index notations ‘ A
at = g*bgy, i, j=1,...,n (1.8.24)

where g% are the entries of the matrix inverse to G = (g;;)
G=(gi5), G '=1(g7). (1.8.25)

They say that the matrix of the bilinear form b(z,y) is obtained from the matrix of the
operator A by lowering the indez (see (1.8.21)) while the inverse procedure (1.8.24) of recon-
structing the operator from the bilinear form is called raising of indices.

Let us return to the eigenvalues and eigenvectors of a pair of quadratic forms. They
coincide with the eigenvalues and eigenvectors of the self-adjoint linear operator A. At this
point it is crucial that the quadratic form g defining the inner product in the space is positive
definite. Under this assumption the following theorem is fundamental in the theory of self-
adjoint operators.

Theorem 1.8.8 Let
A X —- X

be a self-adjoint operator in a n-dimensional Euclidean space (X, { , )). Then there exists an
orthonormal basis e1, ..., e, in X consisting of eigenvectors of the operator A

Aei:)\,;ei, izl,...,n

<€i, €j> = 51]
Applying this theorem to the self-adjoint operator (1.8.23) we arrive at the following

Corollary 1.8.9 Let B and G be two symmetric n X n matrices, and the matriz G is positive
definite. Then

1) the characteristic equation (1.8.14) has n real roots A1, ..., Ay.
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2) There exists a system of coordinates in the linear space such that the quadratic forms
b and g take the following diagonal form

b(«% -T) = )\1(1‘1)2 4+ )\n(wn)Z

(1.8.26)
gl,z) = (@) + -+ («")*.
Exercise 1.8.10 Prove that det B
e
AMAa.. A\, = ERYeh (1.8.27)

Let us come back to the curvature of normal sections of a surface in R3. We have proved
that the characteristic equation (1.8.14) has two real roots A; and Ay depending on the point
of the surface and, moreover, at a given point there exist two tangent vectors e1, es such that

b(el,el) = )\1, b(eg,eg) = /\2, b(el,eg) = b(eg,el) =0 (1.8.28)

gler,e1) = glez,e2) =1, gler,e2) = g(ea,e1) = 0. (1.8.29)

The second line means that the tangent vectors e; and ey are orthogonal as vectors in the
three-dimensional Euclidean space and, moreover, they have unit length.

Definition 1.8.11 The linear operator A = G~'B is called the shape operator of the surface.
The numbers k1 = A1 and ko = Ao are called the principal curvatures of the surface at a given
point. The directions of the vectors e; and es are called the principal directions at the same
point.

We will now see that the principal curvatures give the maximal and minimal values of
curvatures normal sections we were looking after.

Theorem 1.8.12 (Euler formula) Let ¢ be the angle between a unit tangent vector T and e;.
Then the curvature k of the normal section of the surface passing through T and the normal
n is equal to

= k¥ cos® p + kgsin? . (1.8.30)

Proof: 1In the basis ej, eo the first and the second fundamental forms become equal to

gr,7) = (t')? + (r%)?
b(r,7) = k1 ()% + ko(12)?

7 =1ler + e
In this basis the vector 7 reads
T =cospel +sinyes.
For the curvature of normal section passing through 7 one obtains

B k1(m1)? + ko(72)?
()2 (r2)2

= k1 cos? ¢ + kg sinh? .
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Corollary 1.8.13 Let the principal curvatures at a given point of the surface satisfy
ko < k1.
Then the curvature k of an arbitrary normal section passing through the same point satisfies

ko <k <k.

Definition 1.8.14 The product of principal curvatures
K = kiks (1.8.31)

is called the Gaussian curvature of the surface at a given point. The mean value

k1 + ko
2

H= (1.8.32)

is called the mean curvature at the point.

From the result of Exercise 1.8.10 it follows that the Gaussian curvature is equal to the
ration of the determinants of the second and the first fundamental forms

_detB
det G’

(1.8.33)

Example 1. For the sphere of radius R with the standard orientation the Gaussian
curvature is equal to K = 1/R? and the mean curvature is H = —1/R.

Example 2. Let the surface in the Euclidean space be represented as a graph of a
function

z = f(xay)'

The tangent vectors have the already familiar form
rI:(laOafx)a ry:(oa]-afy)'
Computing their cross-product we obtain the unit normal vector

no Sl 2l (1.8.34)
L+ f2+f2

:

So the coefficients of the second fundamental form are equal to
bll = <rzx7n> =
L2 S

fa:y
L+ 2+ f]

&‘b
8

big = (rgy,n) =

boo = (ryyv n) =

E

L+ f2+ f2
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Computing the determinant
det B = by1byy — b2,

and dividing by the determinant of the first fundamental form (1.6.27)
detG =1+ f2+ f2

(see (1.6.29)) one obtains
K- M (1.8.35)
L+ 12+ 1))

One observes that, at a stationary point

the Gaussian curvature is positive near a point of a maximum/minimum where the graph is

convex but it is negative near a saddle point where the Hessian f,, fyy — fﬁy is negative.

Let us now compute the mean curvature of the graph surface. Inverting the matrix G

a1 1 ( 1+f5 —fafy )

T detG \ —fofy 1+ f2
and computing the trace of the matrix of the shape operator G~'B one obtains
]. —1 ]- 2 2
H = §tTG B = (@t Gy (A + f) faw — 2fafyfay + 1+ f2) fuy)

_1J@+hy_huﬁm+hhw_hwdw+hhﬂ

2 | (det G)1/2 (det G)3/2 (det G)3/2

[ feot fyy fo(det Gy fy(det G)y]
2 [(detG)Y/2  2(det G)3/2  2(det G)3/2

S Y _ Ly adf
2 _ax \/m dy m 2 m

Let us now consider the important particular case of minimal surfaces having zero mean
curvature. Clearly, the Gaussian curvature of such a surface must be negative since the
principal curvatures ki and ko have opposite signs.

Assuming that the minimal surface is represented as a graph of function z = f(x,y) one
obtains the following PDE for the function f = f(x,y)

div—&ds (1.8.36)
\/m
or, equivalently
U+ f2) faw — 2fafyfay + (L + F2) fyy = 0. (1.8.37)

This equation describes the shape of soap films that, in the absence of external forces tend
to minimize their area. Indeed, let us consider the area of a small piece of the surface

Auy:/é,h+fg+ﬁdx@ (1.8.38)
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as a functional of the shape function f. Here 2 is a sufficiently small domain on the (x,y)-
plane. A necessary condition to minimize the value of the functional is that, under an
arbitrary small variation of the function f,

f(x,y) = f(z,y) +0f(x,y)

the variation of the functional must satisfy

Alf +6f] = Alf] = O(I6£1). (1.8.39)

Here the function § f(x,y) must vanish together with its derivatives on the boundary of the
domain ; the definition of the norm ||0f|| will be clear from subsequent calculations. In
other words, the equation (1.8.39) says that f is a “stationary point” of the “function” A[f]
on the infinite-dimensional space of functions f = f(x,y).

Let us prove that stationary point condition (1.8.39) reduces to equation (1.8.38). The
left hand side of this condition can be written in the following way

Alf +6f] - // [\/1+ fe+0f2)% + (fy +01y)? \/1+f2+f2} dzx dy.

The part of the increment linear in § f can be obtained by expanding the above expression in
Taylor series

Alf +6f] - dz dy + O(|[5f]]*).

f
n-J, m Ny

Thus the stationarity condition (1.8.39) can be recast into the form

s ——L s,
R RVA R VIt R+

for an arbitrary function 0 f(z,y) vanishing on the boundary of the domain Q. Applying in
two different ways the Fubini theorem

[ awas= [ [y~ [ iy [ aa

to the two parts of the double integral and integrating by parts one reduces the equation
(1.8.40) to

dedy =0 (1.8.40)

fz f
/], o g

(1.8.41)

__// 9 fe +g—fy df dxdy = 0.
o |9 itpzep W 1+ 24
Since ¢ f(x,y) is an arbitrary function one obtains the equation for the stationary points of
the area functional A[f] written in the form
H=0

where H is the mean curvature of the surface.
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1.9 Extrinsic and intrinsic geometry of surfaces

The vectors ry, r,, n are linearly independent at any point (u,v) of the surface. Let us
consider the dependence of the frame (r,,r,,n) on the point. The derivatives of each vector
of the frame can be represented as linear combinations of the same vectors. Some of coeffi-
cients of the linear combination are already known: for example, the coefficient of n in the
decomposition of ry,, is equal to by; = b11(u,v). We also know that the derivatives n, and n,
are orthogonal to n since [n| =1 (see Lemma 1.4.11 above). We arrive at a representation

1 2
I'uu = Fnru + FHI‘U + bl]_n

1 2
I'uv = F12ru + F12I'U + b12n

Typ = ooty + 501y + b2on (1.9.1)
n, = —ajr, — air,
n, = —asr, — asr,

where the functions Ffj = Ffj(u,v), at = al(u,v) are defined as coefficients of the above

decomposition. One can also use the definition of the coefficients Ffj and aé of the expansion
(1.9.1) written in the form
ﬁjri = Fﬁjrl + bijn (192)
on = —alr;, i=1,2. (1.9.3)

2

where we adjust the notations as follows: we put u' = u, u?> = v, redenote

.:%, 7/:1,2

the partial derivatives d/0u and 0/0v. We also use the short notation

r; =T, izl, 2.

Lemma 1.9.1 The coefficients I’fj can be expressed via the entries of the first fundamental
form and its derivatives, namely,

1 9gsi | 9gis  0gij o
k _ ~ ks SJ is iJ _
WS 29 <83§'i + i B ) b k=1,2. (1.9.4)

Proof: Differentiating the coefficients of the first fundamental form one obtains

09i; 9
Oué - W@'z’,rﬁ = (rig, 15) + (i, 1)

(1.9.5)
= (Dlrs + b, 1) + (vs, Dy + bjen) = Cigry + Tl
Denote
Tije = gl

Observe that
FZ = gksl“ij,S.
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The equation (1.9.5) can be rewritten as follows

a ..
78%’1 = Tipj + D (1.9.6)

Cyclic permutations of indices 4, j, k yield two more equations

Ogri

o — L kii T Ligk
9g;k
8111 = F]z,k + szy

Adding these two equations and subtracting (1.9.6) gives

OGri 1 9Yjk _ 9gij

2L = oul out  OuF’

(1.9.7)

Multiplying the last equation by ¢** and dividing by 2 one obtains (1.9.4), after redenoting

the indices s < k. O

Lemma 1.9.2 The coefficients aé- coincide with the matriz entries of the shape operator
(1.8.23), i.e., A
a; = g"bsj, i,5=1,2. (1.9.8)

Proof: A derivation of the orthogonality condition

(ri,n) =0
yields
0 = (rij, n) + (r;, Ojn)
= ([rk 4 byn,m) + (ry, —afry) = by — afg.
Thus
bij = af g
or, in the matrix form
B=GA
where A = (a{ ). Multiplying by G~! we complete the proof of Lemma. O

We arrive at the following linear differential equations describing the dependence of the
frame (ry,r,,n) on the point of the surface

% (rua Ty, 1’1) = (I'u, Ty, n) M,
(1.9.9)

0

% (ru,rv,n) = (ru,rv,n) Mv
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where the matrices M, and M, can be read from egs. (1.9.1)

1 1 1
I'ih Ty —a

M, = F%l F%2 —a%
b1 b2 0

(1.9.10)
F%z F%z —a%
M, = F%Q F%2 *ag
bz bao 0

The matrices M,, = My (u,v) and M, = M,(u,v) satisfy an important compatibility
condition®.
Lemma 1.9.3 The matriz valued functions M, and M, satisfy

oM, B oM,
ou ov

+ [M,, M,] = 0. (1.9.11)

Proof: Differentiating the first equation in (1.9.9) in v and the second one in u one must
obtain the same result

a9 OM,
%%(ruarvﬁn) - % [(ruarvan)Mu] - (ru,rmn) |: v +MUM“:|
9 o o oM,
%%(ru,rv,n) = % [(ru,rvan)Mv] - (I‘u,ry,n) |: ou +Mqu:| .
This implies (1.9.11). |

The following general statement about a pair of systems of linear differential equations
satisfying the compatibility condition holds true.

Proposition 1.9.4 Let two n x n matriz valued functions My, = My (u,v), M, = M,(u,v)
(u,v) € D C R? satisfy the compatibility condition (1.9.11). Then for a given point (ug,vo) €
) =

~

D and arbitrary initial data x° = (29,...,20) there exists a unique vector function x(u, v
(z1(u,v),...,zn(u,v)) satisfying a pair of systems of linear differential equations

ox

—=xM

ou “

ox

—=xM

ov v

such that x(ug,vy) = x°. Conversely, if such existence holds true then the coefficient matrices
M., M, satisfy the compatibility condition (1.9.11).

5The eq. (1.9.11) is also called zero curvature condition. We will not use this terminology here to avoid
confusion with many other appearances of the word ‘curvature’.
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Proof: Let y = y(u) be the solution to the system

Oy
=L =y My (u,
5y =Y (u,v0)

specified by the initial data
y(ug) = x.

Denote x = x(u, v) the solution to the system

o0x
X X My(u, 1.9.12
5 x My (u,v) (1.9.12)

with the initial data depending on u as on a parameter
x(u,v0) = y(u).

Since the initial data y(u) depends smoothly on u the solution x(u,v) is a smooth function
of two variables. Let us prove that the function x(u,v) also satisfies the first system. Indeed,

0 [(0x 0 Ox Ox oM, 0 0x oM,
By (au ‘XMu) “vou o T X gy T auay  XMMemxT5y
ox oM, oM,  [0x
= %Mv—l—x £y —xM,M, —x 0 <8U—XMU> M,.
Thus the vector function
. 0x
XxX=——-xM,
ou

satisfy the same linear homogeneous system (1.9.12). At v = vy one obtains the trivial initial
data

x(u,vp) = —y My (u,v9) = 0.

y
u
Due to uniqueness of solutions to (1.9.12) one must have X(u,v) = 0. Therefore the function
x(u, v) satisfies the two linear systems and, by construction it also satisfies the initial condition
x(ug,vp) = x”. The proof of the converse statement repeats the proof of the Lemma 1.9.3.
Ul

We are now in a position to prove the first main result of this section.

Theorem 1.9.5 If two surfaces r = r(u,v) and r = v'(u,v), (u,v) € D C R? have the same
first and second fundamental forms

ggj(u7 ’U) - gij(“a ?}), b;j(ua U) = bij(ua 'U)7 i, j=12 (1913)

then there exists an isometry of the ambient Euclidean space R? — R3 transforming one
surface to another

Ar(u,v) +b=r'(u,v) VY(u,v)e D, ATA=1. (1.9.14)
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Proof:  Let us fix a point (ug,vp). One has two bases (ry(uo,vo), ry(uo, vo), n(ug, vg)) and
(r],(up,v0), vl (uo, vo), 0 (ug,vg)) for the two surfaces. By assumption the Gram matrices of
these two bases coincide

<I‘U(U0,U0),I‘u ’LLO,’U())> <I'v(’LLO,’Uo),I‘v UQ,’UQ)> <I‘1,Y U(),’Uo),n UO,UO»
(n(uo, vo), ru(uo, v0))  (n(ug,vo), rv(uosv0))  (m(uo,vo), n(ug,vo))
(v}, (uo,v0), 7, (w0, v0)) (7, (o, vo), 15, (w0, v0)) (7, (w0, v0), 0’ (uo, vo))
= | (ry(uo,v0), 1y (uo,v0)) (ry(uo,vo), 1, (uo,v0)) (r,(uo, vo),n'(uo,vo))
(n'(uo, vo), T, (1o, v0))  (n'(uo,v0), 7, (u0,v0)) (1’ (ug, v0), 0’ (uo, v0))
g11(uo,v0)  gi2(uo,vo) O
= | g21(uo,v0) ¢g22(uo,v0) O
0 0 1

Hence there exists an isometry r — Ar+b shifting the point r(ug, vo) to r’(ug, vp) and moving
the first basis to the second one. Let us prove that, after such an isometry the surfaces will
coincide. Indeed, the two bases as functions of u, v satisfy a compatible pair of linear systems
of the form (1.9.9). Due to the assumptions of the Theorem and because of the lemmata
1.9.1 and 1.9.2 the coefficients of these linear systems coincide. Since the initial conditions
are the same we conclude that

v, (u,v) = Ary(u,v), 1l (u,v) = Ar,(u,v), n'(u,v) = An(u,v)
for all (u,v). Since r’(ug,vg) = Ar(ug,vo) + b we arrive at (1.9.14). |

The two fundamental forms of a surface in a three-dimensional Euclidean space satisfy a
complicated system of constraints following from (1.9.11). They have the form

ort.  ort o
(31;’5 - &j + 5T — T5.T% ) gu = bijbw — bigbji, 4, 5, k, 1 =1, 2 (1.9.15)
and ob ob

The first eq. (1.9.15) is called Gauss equations while (1.9.16) is called Peterson-Mainardi-
Codazzi" equations. Let us give an alternative derivation of these equations without using
matrix form of the compatibility condition. A differentiation of (1.9.2) in u* gives

8k8jri = 6kl“§jrl + I‘ﬁj&krl + 8kbz-jn + bl-jﬁkn
= 8kI‘§jrl + Fi] (FZZI‘S + bkln) + 8kbijn — bijaﬁcrl.

In the double sum F%I‘ers we can exchange the notations for the summation indices [ < s:
| s _ s 7l
FZ] klI‘S - FZJstrl
In this way we arrive at

E)kajri = (&Cfﬁj + Ffjris — bijai) r; + (Féjblk + 8kbij> n.

"In the chronological order.
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Due to equality of mixed derivatives the last expression must be symmetric in k£ and j.
Writing such a symmetry explicitely and collecting the coefficients of the basic vectors r; and
n we obtain

OkT; — 0L, + 5T, — T5.Th, = bijal, — bwaj = g (bijbes — birbjs) (1.9.17)

and (1.9.16). Now we redenote [ — ¢ in (1.9.17), multiply both sides by g;; and perform
summation in ¢. Due to the identity g;g'* = 6f we arrive at (1.9.15).

The following Bonnet theorem says that system of Gauss and Codazzi equations suffices
for local reconstruction of the surface.

Theorem 1.9.6 Let the symmetric matriz valued function bi;(u,v) and a symmetric posi-
tive definite matriz valued function g;j(u) satisfy the Gauss and Peterson—Mainardi-Codazzi
equations (1.9.15), (1.9.16) where the functions Ffj = Ffj(u,v) are defined by egs. (1.9.4).
Then there exists a sufficiently small piece of a surface in the three-dimensional Euclidean
space with the given first and second fundamental forms g;; and b;;.

The proof of this Theorem uses the same scheme we used in the proof of the Proposition
1.9.4. Tt will not be given here.

Corollary 1.9.7

_ or't ort
K = (11922 — 912) g2 < 8u121 - 8u112 4+ 15,18, — {2F§S> . (1.9.18)

Proof: Specializing the values of indices

one obtains in the right hand side of (1.9.15)

bi1bas — biy = K (911922 — gia)-

This proves (1.9.18). O

The formula (1.9.18) can be represented in the following way. For any vector field tangent
to the surface
z = a(u,v)ry + b(u,v)r,

define the covariant derivatives V,z and V,z by

0z
Vuz = pr W V2Z = pr 90 (1.9.19)

Here pr is the projection of a vector onto the tangent plane to the surface at the point (u,v)

prx = x — (x,n)n. (1.9.20)
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Exercise 1.9.8 Prove that
Vuly =Tt i,j=1,2. (1.9.21)
Thus, the covariant derivatives V,z, V,z of any tangent vector field
z = a'(u,v)r;

can be computed, in the same basis ry, r, via the coefficients a’(u,v) and their derivatives
and the coefficients of the first fundamental form and their derivatives.

Exercise 1.9.9 Prove that the formula (1.9.18) can be written in the form

<(vvvu — Vuvv)ru, rv>

K =
det G

(1.9.22)

Corollary 1.9.10 (Gauss’ Theorema Egregium) The Gaussian curvature of a surface can
be determined by measurements of lengths of curves and angles between curves on the surface.

Another reformulation of Theorema Egregium can be done as follows. A map
(,0) — ((u, ), ¥ (1, ) (1.9.23)

of a surface r(u,v) to another surface r'(u/,v’) is called isometry if it maps the induced
metric of the first surface to the induced metric of the second one (cf. the infinitesimal
version (1.3.35) of the definition of isometries of Euclidean spaces).

Definition 1.9.11 A geometric characteristic of a two-dimensional surfaces in the three-
dimensional Euclidean space is called extrinsic if it is invariant with respect to isometries
of the space. The characteristic is called intrinsic if it remains invariant with respect to
isometries of the surfaces.

For example, the Gaussian and mean curvatures of the surface are extrinsic invariants of
the surface. According to Gauss’ theorem the Gaussian curvature is an intrinsic invariant.
Clearly any intrinsic characteristic of surfaces is also extrinsic, but not vice versa.

Example 1. Consider the cylinder of radius R,
r = (R cos¢, R sing,h).
The induced metric on the cylinder written in the cylindrical coordinates (¢, h) has the form
ds® = R%d¢? + dh®.

The map
(¢.h) = (u=R¢,v=nh) (1.9.24)

establishes an isometry of the cylinder with the Euclidean plane with the standard metric

ds® = du® + dv>.
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The curvatures of the normal sections of the cylinder by the planes z = 0 and y = 0 are
equal to —% and 0 respectively. It is easy to see that these are the principal curvatures of

the surface. So 1
K= H=-——.
0, 2R

Thus the isometry (1.9.24) does not preserve the mean curvature.

Observe that curves in Euclidean spaces do not have intrinsic invariants. Indeed, intro-
ducing the length parameter on a regular curve one establishes a local isometry of the curve
with the straight line.

According to Theorema Egregium vanishing of Gaussian curvature of the metric is a
necessary condition for existence of an isometry of the surface with the Euclidean plane. The
proof of sufficiency of this condition is outlined in the Exercise 1.10.12 below.

Example 2. Let us consider the induced metric
ds* = R*(dy® + sinh? ¢ d¢?) (1.9.25)

on the “pseudo-sphere”
22?2 = R

in the three-dimensional Minkowski space. Denote
u=¢, u?=1.
An easy calculation gives
2 = —% sinh 2y, Ti, =T%, = cothy,
other Christoffel coefficients vanish. Hence

art 8Pt aPZ .
9ot < au121 _ 8“112 + 9T, — F‘iﬁﬂ) = 922 <8u121 — FiQI‘%) — _R2sinh? ¢

Dividing by det G = R*sinh? ¢ one obtains the Gaussian curvature of the metric (1.9.25)

1
K= ok (1.9.26)
We see that the “pseudo-sphere” in the Minkowski space is an analogue of the sphere in
the FEuclidean space: the Gaussian curvature of this surface is constant, but the constant is
negative. In particular it follows that the pseudo-sphere is not isometric to the Euclidean
plane.

In differential geometry an important object is the isometry group of a given space with
a metric. For Euclidean spaces this group has been studied in Section 1.3. It is isomorphic
to the group of affine transformations x — Ax + b with an orthogonal matrix A.

In the three-dimensional Euclidean space the transformations of orthogonal group O(3)
leave invariant the sphere of a radius R with the center at the origin. Clearly this action
defines an isometry of the sphere to itself. The subgroup SO(3) C O(3) also acts on the
sphere and , hence it defines a subgroup of isometries of the sphere.
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Exercise 1.9.12 Prove that the Lorentz group SO+1(1,2) acts by isometries on the pseudo-
sphere.

There is another important notion of isometric deformations. One says that the surface
r!(u,v) is obtained from the surface r(u,v) by an isometric deformation if there exists a
family of surfaces

r =r(u,v;t), te€]l0,1]

r(u,v;0) =r°(u,v), r(u,v;1)=rl(u,v)

depending on the parameter ¢ such that the first fundamental form of the surfaces of the
family does not depend on ¢.

Example 3. Consider the following family of surfaces depending on the parameter ¢

x(u,v;t) = cost sinhv sinwu + sint coshv cosu
y(u,v;t) = —cost sinhv cosu + sint coshv sinu (1.9.27)

z(u,v;t) = u cost + v sint.

For ¢t = 0 the surface becomes the left-handed helicoid (see Exercise 1.10.9 below), for t = §
it becomes catenoid (see Exercise 1.10.7 below) and for t = 7 it becomes a right-handed
helicoid. An easy computation yields that the first fundamental form of the family of surfaces
depending on the parameter ¢ does not depend on t:

ds® = cosh? v (du® + dv?). (1.9.28)

So, all the surfaces (1.9.27) are isometric for all values of the parameter ¢. However the
second fundamental form of these surfaces does depend on the parameter ¢ (see Exercise
1.10.10 below) and, hence they cannot be obtained one from another by an isometry of R3
for different values of the parameter. Animation of the isometric deformation of a catenoid
to helicoids can be found in

1.10 Exercises to Chapter 1

Exercise 1.10.1 Prove that the rank of the Jacobi matriz of a smooth map f: X — Y of
Euclidean spaces at a given point P € X does not depend on the choice of (local) coordinates.

Exercise 1.10.2 Prove that the area of a closed non-selfintersecting curve

(c)
(@)
x(2m),y(2m)).

I
=

y
(2(0),4(0))

where z(a), y(a) are smooth 2mw-periodic functions can be computed by the following integral

Il
—~

2
A:/o z(a) dy(a).
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Exercise 1.10.3 Derive the following formula for the curvature of an arbitrary reqular smooth
curve (x(t),y(t)) on the plane

Jag g
In the particular case of graph of a smooth function (1.4.5) prove that
Lf"
k= —"——07r. 1.10.2
(1 +f/2)3/2 ( )

Exercise 1.10.4 A closed smooth curve vy : (x = x(s),y = y(s)) on the plane with never
vanishing curvature is called an oval if it has at most two intersection points with any straight
line. Denote k = k(s) the curvature of this curve as function of the length.

1) Prove that for such a curve

dk dk dk
s s jé:c(s) 7548 jéy(s) 7548 0 (1.10.3)

Hint: use Frenet-Serret formulae written in the form

d*x(s) _ —k‘(s)@

ds? ds
d*y(s) dz
d32 = k(5)£
A point of the curve is called vertex if %(SS) =0 at this point.

2) Prove that there are at least four vertices on any oval.

Hint: assuming the curvature not to be constant denote Ppin and Ppax the points of the
curve where the curvature attains its maximum and minimum values. Consider the line

ar+by+c=0

passing through these two points. Assuming the curvature has no other mazxima/minima on
the curve prove that the integral

%(aw(s) +by(s) +c¢) dl:lis) ds
7

cannot be equal to zero. This contradicts to (1.10.3).

3) Find vertices on an ellipse.

Exercise 1.10.5 Denote 5
a(s):/ k(s)ds. (1.10.4)
0

Prove that the plane curve

r(s) = /08 (cosa(s),sina(s)) ds

has the curvature k(s) as a function of the length parameter s.
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Exercise 1.10.6 Prove that the angle o defined in (1.10.4) can be used in order to parametrize
a closed smooth non-selfintersecting curve

r = z(a)
y=yla)
(2(0),9(0)) = (x(27), y(27))

with never vanishing curvature.

Denote k = k(a) the curvature of this curve. It is a smooth 2mw-periodic function. Consider
the Fourier expansion of the function 1/k(«)

1 o
o)~ ?O + z:: Ay, COSMA ~+ by Sin MAY) (1.10.5)

m=1

where, as it follows from the general theory of Fourier series

0 = 1/27T cosmada’ by = 1/27r sinmada.
m™Jo  k(a) m™Jo k(o)

1) Prove that the length L of the closed curve is given by
L =may.

2) Prove that a; = by = 0.
Hint: use the result of Fxercise 1.10.5.
3) Prove that the area A of the domain bounded by the curve is equal to

Hint: use the results of Exercises 1.10.2 and 1.10.5.

4) Derive the isoperimetric inequality
4 A < L2 (1.10.6)

Prove that the equality takes place iff the curve is a circle.

Exercise 1.10.7 Derive the following formulae for the curvature and torsion of a parametrized
space curve r = r(t)

e x F
[
(1.10.7)
(r X 1, T)
|t x ¥[2
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Exercise 1.10.8 Prove that the graph

Fig. 4. Scherk minimal surface

Exercise 1.10.9 Compute the first and the second fundamental forms of the helicoid
r = (u cosv,u sinv,av). (1.10.8)

Here a is a constant. Prove that the mean curvature H is identically equal to zero.
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KO0

Fig. 5. Helicoid is a minimal surface

Exercise 1.10.10 Prove that the second fundamental form of the family of surfaces (1.9.27)
s equal to

sint (dv? — du?) + 2 cost du dv.
Prove that the principal curvatures of any surface of the family are

1

cosh? v

ki1o==

Exercise 1.10.11 A surface of revolution is obtained by rotation of the curve

z = p(z)
around the axis Oz.
1) Find a parametric representation of the surface.
2) Compute the first and the second fundamental forms of the surface.
3) Prove that the Gaussian and mean curvatures of the surface are equal to
1" 1 " (1 /2
K——— 4 pg-ler ( pal )
p(1+p%)? 2 p(1+p2)32

(1.10.9)
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4) Prove that the surface of revolution with vanishing mean curvature is a catenoid, i.e.,
a surface obtained by rotation of the “catenary curve”

1
x = —cosh(az + b)
a

around the axis z.

Fig. 6. Catenoid is the only one minimal surface of revolution

5) Prove that a surface of revolution with vanishing Gaussian curvature must be a cylinder

p(z) = const.

6) Prove that the surfaces of revolution with constant Gaussian curvature K # 0 can be
determined by an elliptic quadrature

K(p* —¢)
V1=K(p*—c)

Here ¢, zg are integration constants.

dp =z — zp. (1.10.10)

7) For constant negative Gaussian curvature K = —1/R? derive the following Beltrami
surface obtained by rotation of the curve

2~ 2| =R [1og(R2 + RVER? —22) - long} VR -2, 0<z<R  (110.11)
around the axis Oz.

Hint: choose the particular value ¢ = R? of the integration constant in (1.10.10).
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Fig. 7. Beltrami surface of revolution of constant negative curvature

Observe that the Beltrami surface has a singularity on the circle
?+y*=R? z=z.
Exercise 1.10.12 Let the Gaussian curvature of the metric ds® = gijdu'dv® identically van-
ish.
1) Prove that the system of equations

Pf o Of
ouious Y ouk’

i,j=1,2 (1.10.12)

for the function f = f(u,v) has a unique solution with arbitrary initial data at a given point
(’LL(), UO)

f(U(),Uo) = an W
Hint: rewrite (1.10.12) as a first order system for the vector valued function (f, fu, f»). Check
that vanishing of the Gaussian curvature provides validity of the compatibility conditions for
this system.

2) Choose two solutions f'(u,v), f*(u,v) to the system (1.10.12) with the initial data
H(ug,v0) = f2(ug,v0) = 0, and the initial values of the derivatives are chosen in such a way
that

=f i=1,2

9" (uo,v0) f7 (uo, vo) 1 (w0, v0) = ", p,g=1, 2. (1.10.13)

Prove that these functions can be locally chosen as a new system of coordinates on the surface
o= fYu,v), ©=f*(u,v).
Prove that in these coordinates the metric takes the Fuclidean form

ds® = da® + dv®.

Exercise 1.10.13 Let the induced metric on the surface have a diagonal form

ds? = h3(du")? + h3(du®)?,  h; = hi(u',u?), i=1,2. (1.10.14)

83



Prove that the Gauss formula (1.9.18) reduces to

; h12> <h21> ]
K=— 2) (== . 1.10.15
hihs [( ha /4 hi /4 ( )

8h1 ahQ

the subscripts ()1 and ( )o denote partial derivatives in u' and u? respectively.

Here

Exercise 1.10.14 A curve on the surface is called a curvature line if its velocity vector is
an eigenvector of the shape operator A = G™'B:

< bir bz > < u > — ( g1 912 > ( u>7 k=k or k=ks. (1.10.16)
bi2 b2 v 912 922 v

Let the principal curvatures ki, ko of a surface be distinct at a point (ug, vp).
1) Prove that there ezist two families of curvature lines near the point (ug,vo) that can be
determined from the differential equation
a? du® + (a3 — al)dudv — al dv® = 0 (1.10.17)
or, equivalently, under assumption a3 # 0,

243 du + [a3 — ai £ (k1 — k2)] dv = 0. (1.10.18)

Here aé- = aé-(u,v) are the matrix entries of the shape operator A.
2) Let

f+(U,U):C+, f,(u,v) =C-

be first integrals of eqs. (1.10.40) with gradients non-vanishing at the point (ug,vo). Prove
that the functions

N
Il

er(ua U)

f~(u,v)

[S4!
Il

are independent coordinates on the surface near the point (ug,vg). Prove that, in these coor-
dinates both the first and the second fundamental forms of the surface become diagonal.

Exercise 1.10.15 A curve on a surface of negative Gaussian curvature is called asymptotic
if its velocity vector (4!, 4?) is a null-vector of the second fundamental form

bijile) =0 (1.10.19)

at every point.

1) Prove that there are two asymptotic curves passing through any point of a surface of
negative curvature.
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2) Let the Gaussian curvature of the surface be equal to K = —1. Prove that one can use
the length parameters p, q on the asymptotic lines as local coordinates on the surface. Prove
that, in these coordinates the metric becomes equal to

ds® = dp* + 2 cos pdp dq + dg* (1.10.20)

where ¢ = ¢(p,q) is the angle between the asymptotic lines while the second fundamental
form reduces to
2sin @ dp dq. (1.10.21)

3) Compute the Christoffel coefficients of the metric (1.10.42)

1‘\1 — t 1—\2 —_ _ Pp
11 = Ppcoty, 11 sin @
F%z = P%2 =0
Pq 2
22 sin g’ 22 = Pq COL P

Prove that the Gauss equations for the first and second fundamental forms (1.10.42), (1.10.43)
reduce to the Sine-Gordon equation
Ppg = sin . (1.10.22)

Exercise 1.10.16 Coordinates (u,v) on a surface are called isothermal if the induced metric
is proportional to the metric of Fuclidean plane:

ds® = €*?(du® + dv?), ¢ = ¢(u,v). (1.10.23)

1) Introducing complex coordinates
Zz=u-+1ww, Z=u—1w
rewrite the metric (1.10.23) in the complex form
ds* = e*?dz dz.
2) Consider changes of coordinates
(u,v) — (u', ")

defined by holomorphic functions

z=u+ive 2 =u +i = f(2), % =0. (1.10.24)
Prove that the new coordinates (u',v") are also isothermal,
ds* = (22"9l(du'2 + dv'2)
and _
o =¢ +log ZZ’ Egpl-i—% <log§£+log 3{;) . (1.10.25)
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3) Prove that a surface equipped with a system of isothermal coordinates has a constant
curvature K iff the function ¢ satisfies the Liouville equation

Ap = —K %%, (1.10.26)
Here

ASD = Puu T Poo
18 the Laplace operator.

4) Recast the Liouville equation into the following form

2
0 907 _ _562%
020z 4

(1.10.27)

Here we use the standard notations for the complex derivatives

9 _1(0 9N 0 _1(0 .0

0z 2\ 0z oy)’ 0z 2\ox oy)’
Derive directly from (1.10.27) that the Liouville equation is invariant under transformations
(1.10.24), (1.10.25).

5) For the surfaces of zero Gaussian curvature prove that the metric can be reduced to the
Euclidean form by transformations of the form (1.10.24), (1.10.25)

Hint: use the representation ¢ = 1(g(z) + g(z)) of any harmonic function Ay = 0 in
terms of an analytic function g(z).

6) Derive the following formulae for the v-independent solutions to the Liouville equation,
v = p(u)

2 p2
20 R 1 1.10.28
¢ cosh?(au +b)’ R? (1.10-28)
2 P2
2o @R 1 g 1.10.29
sinh?(au + b)’ R? ( )

where a # 0, b are integration constants. Reduce the metrics (1.10.28), (1.10.29) to the form

o 4R’ _
4R?
2 _ _

by the substitution w = e***. Derive the following family of solutions to Liowville equation

o(u,v) = log %, K = :l:% (1.10.32)

where f(z) is an arbitrary holomorphic function of z = u + iv.

The subsequent arguments can be used to prove that the formulae (1.10.32) give the
general solution to the Liouville equation.
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7) Let ¢ be a solution to the Liouville equation. Prove that
W= Py, — @2 (1.10.33)

is a holomorphic function of z

ow
E—O.

8) Prove that, under holomorphic changes of coordinates (1.10.24) the function w(z) —
W'(2") = ¢l — (¥.)? that can be computed from the following transformation law

_ 1/f 3 f?
i 2 ZzZ 2z
= - = i 1.10.34
S =12 wla - 3 (B2 - 55 (11030
9) Prove that the solutions to the Schwarzian equation
fZZZ 3 222
— === =2w(z 1.10.35
roep (10
can be represented by a ratio
U1
r=
V2
of two linearly independent solutions to the following second order linear differential equation
d*y

The above arguments show that any metric of constant Gaussian curvature in isothermal
coordinates can be reduced to one with vanishing w'(2’) = ¢.,_, — (¢.,)? = 0. In sequel we
will omit the primes.

10) Let ¢ be a solution to the Liouville equation satisfying @.. — p> = 0. Prove that the
real valued function e~% satisfies

0? 0?
72€_SD = 7726_30 =0
0z 0z
and, hence, the metric must have the form
dzdz

ds® = e*dzdz =

— . 1.10.37
(azZ+bzZ+bz+ c)? ( )

Here a and ¢ are real constants, b is a complex constant. Compute the curvature of this
metric and prove that
K = 4(ac — |b\2).

11) Doing a fractional-linear transformation

_aZ+f
N2 46
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reduce the metric to one of the following canonical forms

4AR2dw dw 1
d 2 = = —
SExepr PR
ds? = dw dw, K=0
4R2dw dw 1
2
= = —— .
ey fT R <

Exercise 1.10.17 A curve on the surface is called a curvature line if its velocity vector is
an eigenvector of the shape operator A = G™'B:

( bi1 b2 > < u ) — < 911 912 > < U>’ k=k, or k=ko. (1.10.38)
bia  boo v g12 922 v

Let the principal curvatures ki, ko of a surface be distinct at a point (ug, vp).

1) Prove that there exist two families of curvature lines near the point (ug,vo) that can be
determined from the differential equation
a? du® + (a3 — al)dudv — al dv® = 0 (1.10.39)
or, equivalently, under assumption a2 # 0,

2a? du + [a% —al + (k1 — ka)| dv = 0. (1.10.40)

Here aé = aé (u,v) are the matrix entries of the shape operator A.
2) Let
f+(u,v):C+, f_('U,,’U):C_
be first integrals of eqs. (1.10.40) with gradients non-vanishing at the point (ug,vg). Prove
that the functions

=gl

= er(uvv)
0= f-(u,v)

are independent coordinates on the surface near the point (ug,vy). Prove that, in these coor-
dinates both the first and the second fundamental forms of the surface become diagonal.

Exercise 1.10.18 A curve on a surface of negative Gaussian curvature is called asymptotic
if its velocity vector (', 4?) is a null-vector of the second fundamental form

bijite) =0 (1.10.41)

at every point.

1) Prove that there are two asymptotic curves passing through any point of a surface of
negative curvature.

2) Let the Gaussian curvature of the surface be equal to K = —1. Prove that one can use
the length parameters p, q on the asymptotic lines as local coordinates on the surface. Prove
that, in these coordinates the metric becomes equal to

ds? = dp? + 2 cos p dpdq + dg? (1.10.42)
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where ¢ = @(p,q) is the angle between the asymptotic lines while the second fundamental
form reduces to
2sin p dp dq. (1.10.43)

3) Compute the Christoffel coefficients of the metric (1.10.42)

®
i, = t 2, =—_r>°
11 = $pcoty, 11 sin @
1 2
Pq 2
22 sin @’ 22 = PqCOL Y

Prove that the Gauss equations for the first and second fundamental forms (1.10.42), (1.10.43)
reduce to the Sine-Gordon equation
Ppg = sin . (1.10.44)
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