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ABSTRACT
In this article, we show the relation between the Schwartz kernels of the Dirichlet-to-Neumann operatc
associated to the metrics gg and & = F* (e go) on the circular annulus 4, and the Schwarzian Derivati
of the argument function f of the restriction of the diffeomorphism F' to the boundary of Ap.

Key words: annulus, Dirichlet-to-Neumann Functional, Schwarzian Derivative.

1 INTRODUCTION

Let M(S) denote the space of all Riemannian metrics on a compact manifold Q, with C* bor
9%, and denote by O, (92) the space of continuous linear operators acting on C*(9€2).

The Dirichlet-to-Neumann functional A is a mapping from M (Q) into 0,(9L2) such that, fc
g € M(Q), A4 takes Dirichlet boundary values to Neumann boundary values. More precisely,
C*(Q) is the unique solution of the Dirichlet problem Agu = 0in Q, ulze = ¢ € C®0ORQ
Ag(@) = du(vy) € C*(0R2), where A, (resp. vg) is the Laplace-Beltrami operator (resp. unit i
normal vector field) associated to the metric g. The study of this functional goes back to the semina
of (Calderéon 1980).

It is known (Lee and Uhlmann 1989) that A, is in fact an elliptic self-adjoint pseudo-diffe
operator of order one, whose principal symbol is |§],, § € T*9€2, and k¢ := g |sq.

Let D(S) be the group of diffeomorphism of Q. The semi-direct product D(Q) x CP°(Q) (Po
1987) of the groups D(£2) and C*(R2) defined by
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provides a natural right action on M (), given by
2
ge(F.¢)=Fre’g,

where F* denotes the pull-back of F.

The main obstruction to injectivity, in the two-dimensional case, is the semidirect product of the
groups of diffeomorphisms that restricts to the identity on the boundary, and the Abelian group of real-
valued functions that equals zero on it. In fact, as formula (2.1) shows, the Dirichlet-to-Neumann Functional
is constant on the orbits determined by Dy () x Cs° (Q); this is a normal subgroup of D(Q) x C®(L).

With respect to the determination of the metric g from the Dirichlet-to-Neumann Operator, we recom-
mend the papers (Lee and Uhlmann 1989), (Lassas and Uhlmann 2001) and (Lassas et al. 2003). In these
papers, they solve, in a more general setting, the problem of recovering the manifold and the metric.

In the case of a fixed annulus, all metrics can be written as h = F*e**g, for gy coming from the
pull-back of the euclidean metric in the annulus of radius 1 and R*>, R > 1. We prove, in this special
case, that the equality of the Dirichlet-to-Neumann Operators associated to both metrics /# and gy gives us
a relation involving the Schwarzian derivative of f (f the lifting to R of the restriction to the boundary of
the diffeomorphism F).

Furthermore, we also show that the conformal factor restricted to the boundary of the annulus is
determined by f.

More precisely, we shall prove in Section 2 that, if Q is the annulus

1
ARz{ze(C:—<|z|<R},
R
g0 € M(Ay) is conformal to the euclidean metric, h = F*(e*g), where F € D(A) and ¢ € C®(Ay);

the equality of the Schwartz kernels of A4, and of A, implies that the argument function f, of the restriction
of F to d Ag, satisfies the differential equation

S(f)=rR)([f1P—1) and e ¥ =f,

and S(f) denotes the Schwarzian Derivative of f. It follows that, if A (R) > 0,then /' =1, f() =0 +¢
and ¢ equals zero on the boundary.

2 GEOMETRIC FORMULATION
Here on we will denote by N, the Schwartz kernel of A,. We start with two lemmas.
LEMMA 2.1. Given a two-dimensional compact manifold Q with C* boundary and F € D(RQ), ¢ €
C>®(Q) and g € M(Q), we have

A % -0 A p—1%* A 1N
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LEMMA 2.2. Let Q be a two-dimensional compact manifold with C* boundary, h = F*(e*?g)
F € D(Q), ¢ € C®(Q), g € M(Q) and E the unitary vector field to dS2, with respect to the metri
Then,

Nrsg(x,y) = Ne(F(x), FO)F' (),

'/\[EZWg(x7 )’) = e—(p(X)./\/:g(x’ J/)

where F' denotes the real, valued function on 32 such that F,E = F'E o F.
PROOF. Letx € 092,
Apg(P)(x) = /m Npeg(x, VY ()i (y)
= F*oAgo(F ') oy(x)
= F*oAg(yoF")(x)
= Ag(¥ o FH(F))
= /m Ne(F(x),2) (¥ o F)(2)vh(2)

changing variables F'(y) = z we get:

Apeg(P)(x) = o Ne(F(x), FO)Y ) F*(0a) ()

Ape(P)(x) = / Ne(F(x), FONY W F' () () (»)
FT)
where F’ denotes the unique real, valued function defined on 92 such that
FLEE=FEoF

and E is the tangent unitary vector field on 92 such that A(E, E) = 1 and v, (E) = +1. The
equation means at every point p € 92 the following: F,E(p) and E o F(p) belong to the sam
dimensional tangent space T, (0€2); consequently, the first one is a real multiple of the second. |
this multiple is unique and it is equal to F’(p).

For the second equality,

Agog (V) (x)

/ Nog (X, VIV () p(»)
Q2

= e A)()

.
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The next Lemma establish, a relation between N, and the Green function G(z, z) of the Laplacian
A, with Dirichlet condition on 92 (Guillarmou and Sa Barreto 2009).

LEMMA 2.3. The Schwartz kernel Ng(y, y') of A is given for y, y' € 92,y # V', by

Ne(,)') = 8,8,G(2,2)|

z=y,z/=y’

where 9,, 0, are, respectively, the inward pointing vector fields to the boundary in variable z and z'.

PROOF. Let x be the distance function to the boundary in ; it is smooth in a neighborhood of 32 and
the normal vector field to the boundary is the gradient 3, = V&x of x. The flow e'% of V&x induces
a diffeomorphism ¢ : [0,€), x Q2 — ¢ ([0, €), x IQ) defined by ¢ (¢, y) = €% (y), and we have
x(¢(t, y)) = t. This induces natural coordinates z = (x, y) near the boundary, these are normal geodesic
coordinates. The function u is the unique solution of the Dirichlet problem A u = 0in Q, and u|yo = ¢ €
C>(0€2) can be obtained by taking

6(2.2) (A ()=

Q

u(z) = x(z) — f

where x is any smooth function on  such that x = ¢ + O(x?). Now, using Green’s formula and
Ag(2)G(z,2") = 8(z — 2') = Ag(z")G(z, 2'), where §(z — Z') is the Dirac mass on the diagonal, we obtain

o' = [ (66 7)0,0)E)

982

forz €
dy

u(z) = /d ] (0wG(z,2)x(2))
u(z) = /a . (00G(z,2))

We have Taylor expansion u(x, y) = @(y) + xAgp(y) + O(x?) near the boundary. Let y € 9 and

Z/=y/

/

oy (V)ay.

take ¢ € C*°(L2) supported near y. Thus, pairing with ¢ € C*(a2) gives

/ u(x, y)p(y)dy = / (P (y)dy —X/ PN Agp(y)dy + O(x?). (2.2)
Q2 02 Q2

Now taking ¢ with support disjoint to the support of ¢, thus ¢p¢ = 0, and differentiating (2.2) in x, we
see, in view of the fact that Green’s function G(z, z’) is smooth outside the diagonal, that

/ P Agp(»)dy = / / (0ndw G, )|, .0 () )y dy',
Q2 Q2J9Q

which proves the claim. O

Let (02, g) be a Riemannian manifold, and let us denote by d,(x, y) the geodesic distance between
x,y € 982, and we denote [d,(x, y)]* = dgz(x, y). If
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COROLLARY 2.4. If Apipug = Ag then e = F'(x) for x € 9.

PROOF. Using the equalities of the Dirichlet-to- Neumann operators and Lemma 2.2 we have

di(x,y)
d2(F(x), F ()

On the other hand, since

e P FOE(F (x), F)Ng(F(x), FO))F'(y) = dj(x, y)Ng(x, )

. dg(x,y) 1
lim = ,
y—>x dg(F(x), F()) F'(x)

then, taking the limit when y — x in (2.3), the demonstration follows.

REMARK 2.5. From Lemma 2.2 and Corollary 2.4 we have the following equation,
Ne(F(x), FONF' () F'(y) = Ng(x, ).

The set of solutions of equation (2.4) is a group with multiplication law given by composition of fun
that is, if /" and G are solutions of the equation (2.4), then, G o F is solution of (2.4). In fact,

Ne((G 0 F)(x), (G o F)(3))(G o F) (x)(G o F)'()
= No(G(F (), (GIF@MG' (F)NG (FONF' () F' ()
= Ne(F(x), FONF' () F'(y) = Ne(x, »).
In what follows, we use an explicit formula for the Green’s Function of A, on the annulus A
and Guisa 1998). There, g is given in polar coordinates by:
g = ! + L (dp* + p*d6?)
0=3 P ;

and it is conformal to the euclidean metric, with conformal factor f(p,0) = % (1 + #)
Then, the normal derivative of u € C*°(Ay), with respect to gy on | z |= R, is:

_ 2R? du

14+ R?2 9p

ou

Vg,

p=R p=R

Analogously, the normal derivative of u, with respect to go on | z |= %, is:

ou

Vg,

_ -2 du
. 14+R29p

P=TF

=%

The Green’s function of Ay is given by
x 177" o\ a1 _\-n
Gz o) = R4S AT EDT P+ =P
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<p<RC=ré L <r<R0<0<210<a<2n.

— 00
where z = pe z

1
> R
LEMA 2.6. The Schwartz kernel of Ay, go € M (Ay) being of the form (2.5), is

& R" — (=R)™ R" — (—=R)™"

N R i0’ R iy 6 —
o (R, Re'™) = &) 5 2 n o R T (R cosn(® — )
(2.6)
N 2R? 1 4R*  R*cos(® —a) +cos(d —a) +2R7?
(14 R2)*1—cos®@—a) (14+R)*  (R2+42c0s(6 — ) + R?)’
. o = ) )
N, (R7'e?, R71e) = n () R R R/ cosn(® —a
oo )= 1+ R) ) n2=1: R" 1 (—R)—" ( )
2.7)
N 2R? 1 4 R*cos(® — ) + cos(0 — ) + 2R?
(1+R)*1—cos@—a) (14+R)*  (R2+2c0s(6 — ) + R2)?
The equality above is in the distributions sense.
PROPOSITION 2.7. Let p,q € 0Ag, then,
lim a2 (. )Ny (p. ) = —n 2l = R 28)
im d2 , ,§)=——— on |z|= )
pP—q 8eucl p.q gP-4q (1 + R2)2
and 4 |
5 _
11m dgw,(p N (P, q) = m on |z 7’ (2.9)

where dg, . denotes the geodesic distance between p and q with respect to the Euclidean metric in d Ap.

PROOF. In order to prove equation (2.8), we write

(R~ (=R)™")"
n Rn(Rn + (_R)—n)
Then, the sequence b, = n(a, — 1) has the following property: |b,| < 4—’2 < C(k, R)yn* foralln € N
where C(k, R) is a constant that depends only on k£ and R. In fact, “ (]ﬁ'—;k)i,. Hence, the series

anl b, cosn(6 — «) represents a C* function. On the other hand, using the Fourier series of the function
f(x) =In(] sin(3) |), with 0 < x < 7, we have that

n(1sn(5)1) = {2+ 522}

n=1




“main” — 2010/11/4 — 10:55 — page 819 — #7

DIRICHLET-TO-NEUMANN FUNCTIONAL AND THE SCHWARZIAN DERIVATIVE
which implies:
> 1
Z nCcos nX = ———,
1 —cos x
n=1
the equality being in the distributions sense.
Then, multiplying (2.6) by dé l(p, q) and taking the limit as ¢ — p, we get the following:

. —2R? R*(6 — )? —4R*
lim 5 = 5 -
0—>a (1 + Rz) I —cos(f — o) (1 + RZ)

Analogously, we get (2.9).

REMARK 2.8. It follows from the proof of the Proposition (2.6) that the Schwartz kernel of Ag,
written as:
2R? 1

i6 i) __ i6 i) .
N, (Re’, Re'®) = H(Re'", Re'™) (2R T=oos@—

on |z|=R

2R? 1
(1+ R2)2 "1 —cos(d —a)

Ng (R, R7'e™) = H(R™'e'’, R7e) — on |z| =~

where H is a C* function given by

H(Re?, Rei®) = 4R? { > R2cos(® —a) + R*cos(6 —a) +2

— b,cosn(@ —a) — 5
(1+ R?) ! (R2+2cos(0 —a) + R?)

n=

TEOREMA 2.9. Let gy be a metric as in (2.5), h = F*(e*?gy) where F ¢ D(Ag), ¢ € C®(4
F(Re'?) = Re®_IfA), = Ag,, then,

SO =x[rT-1)
efgaoF — f/

where S(f') denotes the Schwarzian Derivative of f (see (2.18) and the line right after it).

PROOF. Using the equality of the Dirichlet-to-Neumann operators, it follows from Lemma 2.2 that
Nierogy (8, 1) = € #FON (F(x), FO)F'(7) = Ny (x, 7).

Writing x = Re'?, y = Re'® and using (2.8), we have that

2R? 1

1o Pl —cos/@ = e | @

v (5) [ (e gerony
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On the other hand, we have from Corollary 2.4 and (2.8) that e=#°/" = f” on the boundary. Hence,

. . 2R? 1
if () if(e)) _ 7 ’
{H(Re , Re'/ @) (it R2)2 I —cos(/ @) — 7 @) } S () ()
2
= H(Re", Re') — 2R :

(1+ Rz)z 1 —cos(® —a)’

We obtain, then,
H(Re7®, R ®) f'(a) f'(0) — H(Re", Re™™)
(1+ R2)2 I —cos(f(@) — f(@) 1—cos(@—a)]’

Since the left hand side of the equation (2.12) is the C* component of the Schwartz kernel, then if we

take « — 6, we get
H(R. R) {[f’(e)]2 _ 1}.

In what concerns the right hand side of the equation (2.12), we use Taylor expansion of order 4 of the

expression in brackets, for @ near 0; we get, with§ = o — 6,

FO{re+res+ e 1
FOF5 +370) 0% + [-[ro] +3[reF +4are ey 5%

which can be written as follows,

[-[roT -3[reT +2re e +[re]'} 5 +o@)
[rr@] % +0(5) |
Since the limit exists, when § — 0, we obtain from (2.12) and (2.13) that
(1+ R?)?
2R?

(2.13)

3!

f”(é’)T YA

/ 2 _ql_r1ys 24
HR B [FOF -1} =[O -1 3[ 70| T 70

which implies:

2)2 1 2 1"
[rer -1 {3!%11(1%,1%)—1} =—3[f (9)} 2 ®

G O

or, more precisely:

, 5 (1+R2)2 B f”(@) / f”(@) 2
{[f(e)] —1}{3!TH(R,R)—1} _2[]”(9)} _[f/(e)] . (2.14)
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Then, it, follows that

s 2
2,\(R)=§{an——( K }—1,
n=1

1+ R?)?

n 1
by=n DV A |
R2n+(_1)n

From equations (2.14) and (2.15) we have that

where

f“(e)] B [.f”(9>]2

/ 2 _
(Lr@r —1}2r0 =2 [f’(@) 10)

which implies:

f”(9)] 1 [f”(e)T _ /e 3 [f”(m]z
S'(©) 20/ £ 207061
The right-hand side of (2.18) is called the Schwarzian Derivative S( /) of f (Navas 2007).

{[ror -1} = [

REMARK 2.10. The numerical study of A(R) defined in (2.16) is done in Mendoza et al. 2009.

COROLLARY 2.11. The solution of the equation (2.18) for L(R) > 01is () = 1.

PROOF. Making the change of variables: y(6) = In(f”(#)), the equation (2.18) becomes
{2 = 1}a(R) = ") ~ %[y’(e)]z,

that is,

1
Y = E[y’]2 + e —1).

Since f(6 4+2m) = f(0) + 27, we have that " and f” are periodic of period 27r. Then, integrating
between 0 and 2w we obtain

1 2w 2w
0:—[ [y/]2d9+,\{/ ezde—er}.
2 0 0

2 2 % 21 %
0 5/ 1-f'do < </ 1d0) : (/ [f/]2d0>
0 0 0

2 2w
2 < / [/]do = f ¥ do,
0 0

which implies that y* = 0. Because there is 0 < 6y < 2 such that /(6y) = 1, we get y = 0. The
f =1

It follows that F' restricted to the exterior boundary is a rotation and ¢ equals zero there. Th

On the other hand,

that is,
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RESUMO

Neste artigo mostramos a relagdo entre os nucleos de Schwartz dos operadores Dirichlet-to-Neumann associados a
métricagpe h = F *(e2¢ 20), no anel circular 4p, e a Derivada Schwarziana da fungdo argumento f, da restri¢do do

difeomorfismo F' a fronteira de Ag.

Palavras-chave: anel, Funcional Dirichlet-Neumann, Derivada Schwarziana.
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