APPLICATIONS TO EIGENFUNCTIONS OF THE LAPLACIAN
ON THE TORUS
OPEN PROBLEMS IN NUMBER THEORY
SPRING 2018, TEL AVIV UNIVERSITY

ZEEV RUDNICK

CONTENTS

0.1. Eigenfunctions of the Laplacian

0.2. Examples

0.3. Hearing the shape of a drum

0.4. The heat kernel on the interval and the Riemann zeta function
0.5. Nodal lines

0.6. Persistent components of nodal lines on the torus

0.7. Bounding the oscillatory integral

S UL W N ==

0.1. Eigenfunctions of the Laplacian. Let ) C R? be a bounded, connected,
planar domain, with piecewise smooth boundary. The Dirichlet Laplacian is (the
self-adjoint extension of) the operatorA = 88722 + 5—; acting on functions f €
C(Q\09) which vanish in a neighborhood of the boundary 9. It is known that
there is an ONB of L2(f2) consisting of eigenfunctions of A: —Af, = Ef,, that
the eigenvalues cluster only at infinity: F, — oo.

0.2. Examples.

0.2.1. Eigenfunctions on an interval. We take B to be an interval B = [0,a] of
length a. Then the functions

2
fulx) = \/>sin7m, n>1
a a

vanish at the boundary points 0, a, are orthonormal on [0, a], and are eigenfunctions

of the Laplacian A = 3‘9—; with eigenvalue E, = 72n?.

0.2.2. Eigenfunctions on the circle. Take S' = R/Z the unit circle. Then an ONB

of eigenfunctions are the elementary exponentials e,(z) = e2™"® n € Z, with
eigenvalue 472n?, which appears with multiplicity two (except when n = 0).
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0.2.3. Eigenfunctions on the rectangle billiard. We take a rectangle R = [0, a] x [0, b]
with side-lengths a and b. The clearly the functions

™I . TNy

2 .
m.n(Z,y) = —=sin sin —=
fmn(2,y) T " 2

vanish on the boundary dR{z = 0,a} U {y = 0,b}, and are eigenfunctions of the
Laplacian A = 83—; + 88—:2 with eigenvalue
m n
B, = 2( Mg n 2).
w=r (74 ()

They give an orthonormal basis (ONB) of all Dirichlet eigenfunctions on the rec-
tangle R.

0.2.4. Toral eigenfunctions: Any eigenfunction on the torus T? = R?/Z? with
eigenvalue 472E is of the form

f(J?) = Z a('u,)elt(x), BIL(I) = eQﬂ'i(p,,:p).
nezZ?
lul>=E

The L? norm is

11 = [ 1f@Pds = 3 e

0.2.5. The disk. Take Q = {2? 4+ y* < 1} the unit disk. The eigenfunctions are, in
polar coordinates (r,8),

sin(né)
cos(nf)

T+ (1, 0) = T (fn i) {

where J,,(u) is the n-the Bessel function, and jy,  is the k-th zero of J,,. These are
eigenfunctions with eigenvalue J}%, &~ The spectrum has multiplicity 2.
Recall: The Bessel function J,(x) is a solution of the ODE (Bessel’s equation)

22 f" af 4+ (2 —n?)f =0
which is finite at = 0. It has a power series expansion
(oo}
(_1)m 2\ 2m+n
o= 5 )
n(®) z:: m!(m+n)! \2
and admits an integral representation

1 ™ 1 2T )
In(x) = f/ cos(nt — zsinT)dr = — el(nT—zsinT) g

™ Jo 27 0
0.3. Hearing the shape of a drum. The question “can we hear the sound of a
drum” is the question of what we can recover about the geometry of 2 from the
spectrum {E,}.

Weyl’s law (1911) says that we can recover the area of the drum:
Q
NX)=#{n>1:E, <X}~ arej( ) x
T

More generally, for bounded domains in 2 ¢ R? with nice boundary, we have

N(X)=#{n = 11En§X}~(2wTd)dvol(Q)X
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where wy is the volume of the unit ball in R%.
Example: Weyl’s law for a rectangle reduces to our asymptotics of the number
of lattice points in a quarter-ellipse:

#{Brn < X} = #{(m,n) s mon 2 1L, (5)? + (3)* < X/7%)

which we know is asymptotically the area of the quarter-ellipse, namely

1 9 9 X 1 X ab area(R)
1 area{(z/a)* + (y/b)* < 1}5 = Zﬂabﬁ = EX =~ X

which is exactly the statement of Weyl’s law!

0.3.1. Using the heat kernel. For two-dimensional drums with smooth boundary
0f), we can also hear the length of the boundary, and the connectivity (number of
holes) h(§2). The device to do this is not the asymptotics of the spectral staircase
N(X), but rather the small time asymptotics of the heat kernel >~ _ e Fnt: As

t\ 0,

Q 1 hoQy 1—h(Q
Z e Bnl e, area(2) e ength d N h(€2)
n>1 t \/Z 6

with C1 = 1/471’, Co = 1/8ﬁ
For a closed compact smooth surface (no boundary), the small time asymptotics
of the trace of the heat kernel is given by

Y et = area(M) 129 | 64y, 1N\,
o 47t 6

+0(1)

where g(M) is the genus of M.

0.4. The heat kernel on the interval and the Riemann zeta function. We
saw that the eigenvalues of the Laplacian d?/dz? on the interval Q = [0, A] are
E, = (mn/A)?, n =1,2,.... Let’s use this information to compute the small time
asymptotics of the trace of the heat kernel Kq(t) in this case:

Kq(t) =Y e P

n>1
Setting
T i=tn/A?
we have
Ko(t) =Y e ™™ = LT)Q_ .
n>1
where
0(t) = Z e=mm’,
mez

Proposition 0.1. We have a functional equation

(=) = V76(r)
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Proof. Let g(z) = e~ ™, and g,(z) = g(v/72) = e ™™ . As we saw in the
homework exercises, g is it’s own Fourier transform:
9() =9(y).
Hence by the properties of the Fourier transform under dilation,
1 gy 1 2
9-(y) = FQ(F) = —=e T

T
Using the Poisson sumation formula we find

0r) = S r(m) = 3 Gelm) = = 30 e = ()

~

ne”Z meZ meZ
(Il
Corollary 0.2.
o) ~ =140, 7N0
ﬁ b)
Proof. We clearly have
0(t) =1+0(e™™), T = 400
and hence when 7 N\, 0, so that 1/7 — +o0,
1 1 1
= — —_) = — —71'/7'
o) = =0() ﬁ(1 +0(e™m))
([l
Corollary 0.3. For the interval Q = [0, 4],
_ length(©2) 1 1
Proof. We use K(t) = (0(t) —1)/2, 7 = tn /A%, Then
1 1 1 1,1 1 1 A
Kt)=—->420(r)=—+=(—=401)) = —= + =—— +o(1).
() = =5 + 30(7) 2+2(ﬁ+0( )) 3+ 37 Hol)
([l

We can now compute the small time asymptotics for the heat kernel of the
rectangle R of side-lengths A and B.

Exercise 1. Ast\,0,

area§) lengthoQ? 1
Kp(t) = - =8

- W +4+0(1).
0.5. Nodal lines. Nodes are locations on a plucked string which do not move. In
vibration of a surface or membrane, the nodes become nodal lines, lines on the
surface where the surface is motionless, dividing the surface into separate regions
vibrating with opposite phase. The deflection u(z,t) of the ideal string/membrane
satisfies the wave equation 0%u/0*t = c?Au. Separation of variables u(z,t) =
T(t)é(z) implies ¢ is an eigenfunction of the Laplacian: —A¢ = E¢. The nodes
are just the zeros of ¢.

Let Q C R? be a nice planar domain. For an eigenfunction fz, the nodal line
(nodal set) is Zy := {z € Q : f(z) = 0}. The nodal domains are the connected
components of the complement Q\Z; of the nodal set.
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Theorem 0.4 (Courant’s nodal line theorem (1923)). The number v, of nodal
domains of the n-th eigenfunction is at most v, < n.

This was sharpened by Pleijel (1956) to v, /n < 4/j§, = 0.691...
0.5.1. The length of the nodal line: We know that (when 99 is real-analytic)

\/E, <length({f, =0}) < C\VE,

It is an exercise to show that this holds for the rectangle.

0.6. Persistent components of nodal lines on the torus. As an application
of our work on lattice points on circles, we can say something about nodal lines on
the torus (or the square). The statement is that they usually have to vary!.

This is not strictly true. For instance, the line y = 1/2 is part of the nodal line
for all eigenfunctions sin(wma) sin(w2ny).

It turns out that this is the only such curve which has this property. We show
that if ¥ is not part of a closed geodesic (i.e. line with rational slope), then any
eigenfunction with sufficiently large eigenvalue cannot vanish identically on it. The
main part is the case when X is curved:

Theorem 0.5 (Bourgain-Rudnick). Let ¥ C T? be real analytic and have nowhere
zero curvature. Then there is some E(X) > 0 so that the curve ¥ cannot be
contained in the nodal line of any eigenfunction fr on the torus with eigenvalue
E > E(Y), that is there is some point x € & for which fg(x) # 0.

Proof. Let pg be such that the Fourier coefficient a(g) is maximal:

la(po)| = la(p)], Yy
We may replace f by f/a(uo) so as to obtain
a(po) =1 2 la(p)|, V.
Consider the integral (“period”) of fg along the curve

1 g —2mi
J::Z/zeﬂme:f/o Fy(t))e= 2w (®) gy

If the curve X lies in the nodal line of fg, then J = 0. On the other hand, using
the Fourier expansion we get

7= [ uno = X ald (o= o).

m
where for £ € R?,

1 b
16 =17 / HE ) gy
0

is an oscillatory integral.
The term p = pg gives a contribution of a(uo)% fz 1 = 1. Therefore since J =0

we obtain
—1=Y " a(w)I(p - po)
HF o

Hence we obtain
1< ST Ja(l2(n = po)l

K10
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We will use van der Corput’s Lemmas to bound, using the nowhere vanishing
curvature condition (and real analyticity to ensure at most finitely many critical
points), see Lemma 0.6 below,

HGIR I

By Jarnik’s theorem, for all except perhaps one other frequency py # pg, we
must have

i = pol > E/S, W F o, -
Since |a(p)| < 1, we obtain that

‘ > a(u)f(ﬂ_ﬂo)‘ﬁ S - p)l< > %

A0, 11 K10, 11 K10, 11 |14 = po
<#{ueZ?: | = B/Ax*} B2 = o(1)

because we saw that #{u € Z? : |u|?> = E/4n?} = O(E?), for all £ > 0. So if there
is no p1 # po which is close to po then we have a contradiction: 1 = o(1).

If such p; exists, then note that I(0) = 1, and that |I(£)| < 1 for all £ € R?, and
in fact

1(€)| =1+ Fest. &) =¢ vt 0, L]

is constant. Indeed, this follows from the case of equality in the triangle inequality,

namely
L L
|/‘JWMﬂ=/?km%ﬁ
0 0

if and only if there is some constant ¢ of absolute value 1 so that e’9(Y) = ¢ for all
t €10, L]
Now the condition

e = ¢ e o, L)
is equivalent to
(€(t) =C

which means that y(¢) = at+b is a line (the constant speed condition |¥| = 1 forces
a = £1). But then the curvature is identically zero, unlike our assumption that the
curvature is never zero. So we obtain that

[(E)] <1, VE#0.

Since I(§) — 0 as || — oo, we infer that there is some constant ¢ < 1 strictly
smaller than 1 so that

1) <e<1, V=1

Thus in particular |I(pu; — po)| < ¢ < 1 and so we obtain
1< a(p)[I(pa = po)[ +0(1) <1-c+o(1) <1

for E > 1. This gives the required contradiction. O

0.7. Bounding the oscillatory integral.
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0.7.1. Background on curvature: Suppose v : [0,L] — ¥ C R? is an arc-length
parameterization of a plane curve ¥. The unit tangent to the curve at the points
~v(s)is T(s) = 4(s). Let N(s) be the unit normal (a choice of sign needs to be made
here) to the curve at the points v(s). The pair (T'(s), N(s)) is the moving frame,
giving an orthonormal pair of vectors at each point on the curve.

The curvature of the curve at the points y(s) is the instantaneous rate of change
of the angle a(s) between the tangent to the curve and a fixed direction e, say the
x-axis:

da
Kk(s) = |—
(5) =17
An alternative description is

k(s) = [IT(s)l| = |15 (s)Il-

To see this, note that because the curvature is by arc-length means that |y(s)| = 1.
This condition forces 4(s) to be orthogonal to 4(s) = T'(s), and hence is a multiple
of the unit normal N(s). Indeed

d
0= — () = 24(s) - (s)
so that 4(s) - 4(s) = 0. Hence
i(s) = £r(s)N(s)
for some x > 0. Then k is exactly the curvature (these are the Frenet-Serret

equations for the plane). Indeed, expand the fixed direction vector e in terms of
the moving frame:

e =cosaT +sinalN
so that cosa = e - T'(s). Then

d d dar
—sinad—j = %(6'11(8)) =e =e-kN =ksina

and taking absolute values gives k = |(ng .

0.7.2. Bounding the oscillatory integral. We defined for 0 # ¢ € R?

L [* itenton
I(¢) = — He ) gt
(€) L/o e
Write £ = |¢|u, where u = £/|€| is a unit vector, and set

Pu(t) = (u, (1))

so that we are dealing with (ignoring the factor of 1/L) an oscillatory integral

L
I0v0.) = [ e
0

Lemma 0.6. Under the assumption that ¥ is real analytic with nowhere zero cur-
vature, we have
1

I()‘v ¢u) <z W



8 ZEEV RUDNICK

Proof. We want to use van der Corput’s lemmas to bound the integral, and it is
important that the estimates be uniform in v € S*. To do so, we have to investigate
the critical points if the phase function 7, ().

We note that

¢'(t) = (Y(),u) = (T(t),u),  ¢"(t) = (§(t),u) = K(t)(N(t), u)
on using the Frenet Serret equation -T' = kN, where T' =  is the unit tangent to
the curve, and NV is the unit normal. Hence we have
1
(6 + (") =1

In particular, at a critical point ¢'(to) = 0, we must have |¢”(¢y)] = 1. Note that
the critical points are precisely where u is orthogonal to the unit tangent 7', that
is points where the unit normal points in the direction £u. Since we assume that
~ is real analytic, there are only finitely many such points.

Let Ji,...,Jn be the union of intervals on which |¢”(¢)] > k(t)/2 > Kmin/2,
where

Kmin = E()llg]l K(t).

These contain all critical points. By the second van der Corput Lemma, on each
such interval we have a bound (independent of w!)

1 - 8v/2 1
min([¢"[;t € J;) IAY2 = /Fmin |A[Y/2

On the complement of these IV intervals, which is a union of at most N + 1
intervals Jy, ..., Jy, 1, we must have

I\ éu) <

1 1

/N2 11\2 2

(6P =1- 5@ P21- (5=

Hence we can use the first van der Corput lemma (we can guarantee monotonicity of
¢’ after a further subdivision into finitely many subintervals; again real analyticity

is used here) to obtain that on each such subinterval J',

" 4 181
Houw T30 < C BT te 7 A = 3




