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PREFACE

he preface to the first edition, reprinted on the succeeding pages, excused
this book’s deficiencies on grounds that can hardly be justified now that
these “notes” truly have become a book.

At one tirne I had optimistically planned to completely revise all this material
for the momentous occasion, but I soon realized the futility of such an under-
taking. As I examined these five volumes, written so many years ago, I could
scarcely believe that I had once had the energy to learn so much material, or
even recall how I had unearthed some of it.

So I have contented myself with the correction of errors brought to my atten-
tion by diligent readers, together with a few expository ameliorations; among
these is the inclusion of a translation of Gauss’ paper in Volume 2.

Aside from that, this third and final edition differs from the previous ones only
in being typeset, and with figures redrawn. I have merely endeavored to typeset
these books in a manner befitting a subject of such importance and beauty.

As a final note, it should be pointed out that since the first volumes of this
series made their appearance in 1970, references in the text to “recent” results
should be placed in context.






Preface to the Furst Edition

HOW THESE NOTES CAME TO BE

and how they did not come to be a book

For many years I have wanted to write the Great American Differential
Geometry book. Today a dilemma confronts any one intent on penetrat-
ing the mysteries of differential geometry. On the one hand, one can
consult numerous classical treatments of the subject in an attempt to
form some idea how the concepts within it developed. Unfortunately,
a modern mathematical education tends to make classical mathematical
works inaccessible, particularly those in differential geometry. On the
other hand, one can now find texts as modern in spirit, and as clean in
exposition, as Bourbaki's Algebra. But a thorough study of these books
usually leaves one unprepared to consult classical works, and entirely
ignorant of the relationship between elegant modern constructions and
their classical counterparts. Most students eventually find that this
ignorance of the roots of the subject has its price -- no one denies that
modern definitions are clear, elegant, and precise; it's just that it's
impossible to comprehend how any one ever thought of them. And even after
one does master a modern treatment of differential geometry, other modern
treatments often appear simply to be about totally different subjects.

0f course, these remarks merely mean that no matter how well some of the
present day texts achieve their objective, I nevertheless feel that an
introduction to differential geometry ought to have quite different aims.
There are two main premises on which these notes are based. The first
premise is that it is absurdly inefficient to eschew the modern language
of manifolds, bundles, forms, etc., which was developed precisely in
order to rigorize the concepts of classical differential geometry.

Rephrasing everything in more elementary terms involves incredible
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contortions which are not only unnecessary, but misleading. The work
of Gauss, for example, which uses infinitesimals throughout, is most
naturally rephrased in terms of differentials, even if it is possible
to revrite it in terms of derivatives. For this reason, the entire
first volume of these notes is devoted to the theory of differentiable
manifolds, the basic language of modern differential geometry. This
language is compared whenever possible with the classical language, so
that classical works can then be read.

The second premise for these notes is that in order for an introduction
to differential geometry to expose the geometric aspect of the subject,
an historical approach is necessary; there is no point in introducing
the curvature tensor without explaining how it was invented and what it
has to do with curvature. I personally felt that I could never acquire
a satisfactory understanding of differentiable geometry until I read
the original works. The second volume of these notes gives a detailed
exposition of the fundamental papers of Gauss and Riemann. Gauss' work
is now available in English (General Investigations of Curved Surfaces;
Raven Press). There are also two English translations of Riemann's work,
but I have provided a (very free) translation in the second volume.

0f course, I do not think that one should follow all the intricacies of
the historical process, with its inevitable duplications and false leads
What is intended, rather, is a presentation of the subject along the
lines which its development might have followed; as Bernard Morin said
to me, there is no reason, in mathematics any more than in biology, why
ontogeny must recapitulate phylogeny. When modern terminology finally
is introduced, it should be as an outgrowth of this (mythical) historical
development. And all the major approaches have to be presented, for they

vere all related to each other, and all still play an important role.
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At this point I am reminded of a paper described in Littlewood's

Mathematician's Miscellany. The paper began "The aim of this paper is
toprove ..." and it transpired only much later that this aim was not
achieved (the author hadn't claimed that it was). What I have outlined
above is the content of a book the realization of whose basic plan and the
incorporation of whose details would perhaps be impossible; what I have
written is a second or third draft of a preliminary version of this book.
I have had to restrict myself to what I could write and learn about within
the present academic year, and all revisions and corrections have had to
be made within this same period of time. Although I may some day be able
to devote to its completion the time which such an undertaking deserves,
at present I have no plans for this. Consequently, I would like to make
these notes available now, despite their deficiencies, and with all the
compromises I learned to make in the early hours of the morning.

These notes were written vhile I was teaching a year course in dif-
ferential geometry at Brandeis University, during the academic year
1968-70. The course was taken by six juniors and seniors, and audited by

a few graduate students. Most of them were familiar with the material in

Calculus on Manifolds, which is essentially regarded as a prerequisite.
More precisely, the complete prerequisites are advanced calculus using
linear algebra and a basic knowledge of metric spaces. An acquaintance
with topological spaces is even better, since it allows one to avoid the
technical troubles which are sometimes relegated to the Problems, but I
tried hard to make everything work without it.

The material in the present volume was covered in the first term, except
for Chapter 10, which occupied the first couple of weeks of the second
term, and Chapter 11, which was not covered in class at all. We found it
hecessary to take rest cures of nearly a week after completing Chapters 2,

3, and 7. The same material could easily be expanded to a full year course
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in manifold theory with a pace that few would describe as excessively
leisurely. I am grateful to the class for keeping up with my accelerated
pace, for otherwise the second half of these notes would not have been

written. I am also extremely grateful to Richard Palais, whose expert

ik
Brmndsis Gnins

W, 1970

knowledge saved me innumerable hours of labor.
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CHAPTER 1
MANIFOLDS

he nicest example of a metric space is Euclidean n-space R”, consisting of

all n-tuples x = (x',...,x") with each x* € R, where R is the set of real
numbers. Whenever we speak of R" as a metric space, we shall assume that it
has the “usual metric”

d(x:y) = J Z(yl - xf)Z ’
i=l1

unless another metric is explicitly suggested. For n = 0 we will interpret R? as
the single point 0 € R.

A manifold is supposed to be “locally” like one of these exemplary metric
spaces R”. To be precise, a manifold is a metric space M with the following

property:.

If x € M, then there is some neighborhood U of x and some integer
n > 0 such that U is homeomorphic to R".

The simplest example of a manifold is, of course, just R” itself] for each
x € R" we can take U to be all of R". Clearly, R" supplied with an equiva-
lent metric (one which makes it homeomorphic to R* with the usual metric},
is also a manifold. Indeed, a hasty recollection of the definition shows that
anything homeomorphic to a manifold is also a manifold—the specific met-
ric with which M is endowed plays almost no role, and we shall almost never
mention it.

[If you know anything about topological spaces, you can replace “metric
space” by “topological space” in our definition; this new definition allows some
pathological creatures which are not metrizable and which fail to have other
properties one might carelessly assume must be possessed by spaces which are
locally so nice. Appendix A contains remarks, supplementing various chapters,
which should be consulted if one allows a manifold to be non-metrizable.]

The second simplest example of a manifold is an open ball in R”; in this
case we can take U to be the entire open ball since an open ball in R” 1s
homeomorphic to R”. This example immediately suggests the next: any open

1



2 Chapter 1

subset V of R" is a manifold—for each x € V we can choose U to be some open
ball with x € U C V. Exercising a mathematician’s penchant for generalization,

/_{f’_\

U V/ ]

we immediately announce a proposition whose proof is left to the reader: An
open subset of a manifold is also a manifold (called, quite naturally, an open
submanifold of the original manifold).

The open subsets of R already provide many different examples of manifolds
(just how many is the subject of Problem 24}, though by no means all. Before
proceeding to examine other examples, which constitute most of this chapter,
some preliminary remarks need to be made.

If x is a point of a manifold M, and U is a neighborhood of x (U contains
some open set V with x € V) which is homeomorphic to R” by a homeomor-
phism ¢: U — R” then ¢(V) C R”" is an open set containing ¢(x). Conse-

@
T

’ CO) v
(&) j =

quently, there is an open ball W with ¢(x) € W C ¢(V). Thus x € ¢~ (W) C
V C U. Since ¢: V — R” is continuous, the set ¢~ (W) is open in V, and thus
open in M; it is, of course, homeomorphic to W, and thus to R”. This compli-
cated little argument just shows that we can always choose the neighborhood U
in our definition to be an open neighborhood.
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With a little thought, it begins to appear that, in fact, U must be open. But
to prove this, we need the following theorem, staied here without proof *

1. THEOREM. If U C R" isopen and f: U — R” is one-one¢ and continu-
ous, then f(U) C R”" is open. (It follows that f(V') is open for any open V C U,
s0 £~ is continuous, and f is 2 homeomorphism.)

Theorem ] is called “Invariance of Domain”, for it imphies that the property of
being a “domain” (a connected open set) is invariant under one-one continuous
maps into R”. The proof that the neighborhood U in our definition must be
open is a simple deduction from Invariance of Domain, left to the reader as an
casy exercise (it is also easy to see that if Theorem 1 were false, then there would
be an example where the U in our definition was not open).

We next turn our attention to the integer # appearing in our definition. Notice
that » may depend on the point x. For example, if M C R? is

M={(x,y,2):z=0U{(x,py,z):x=0andz =1}
= M, U M,

then we can choose # = 2 for points in M; and # = 1 for points in M>. This

example, by the way, is an unnecessarily complicated device for producing one
manifold from two. In general, given M; and M3, with metrics d1 and d,, we
can first replace each d; with an equivalent metric d; such that d;(x, y) < 1 for
all x, y € M;; for example, we can define

. d: -
di = ﬁ or d; =min(d;,1).

* All proofs require some amount of machinery. The quickest routes arc probably pro-
vided by Vick, Homology Theory and Massey, Stngular Homology Theory. An old-fashioned,
but pleasanily geometric, treatment may be found in Newman, Topology of Plane Sets.
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Then we can define a metric d on M = M; U M, by

d; if therc i ' such that x, y € M;
d(x, y) = ;(x,y) 1f thercis some ¢ such that x, y € M;

otherwise

(we assume that M, and M> are disjoint; if not, they can be replaced by new sets
which are). In the new space M, both M, and M; are open sets. If M, and M,
are manifolds, M is clearly a manifold also. This construction can be applied
to any number of spaces-——even uncountably many; the resulting metric space is
called the disjoint union of the metric spaces M;. A disjoint union of manifolds
is 2 manifold. In particular, since a space with one point is a2 manifold, so is any
discrete space M, defined by the metric

0 ifx=y

d(x,y)={] if x # y.

Although different #’s may be required at different points of a manifold M,
it would seem that only one # can work at a given point x € M. For the proof
of this intuitively obvious assertion we have recourse once again to Invariance
of Domain. As a first step, we note that R” is not homeomorphic to R™ when
n # m, for if » > m, then there is a one-one continuous map from R™ into
a non-open subset of R”. The further deduction, that the » of our definition
is unique at each x € M, is lefi to the reader. This unique # is called the
dimension of M at x. A manifold has dimension # or is n-dimensional or 1s an
n-manifold if it has dimension » at each point. It is convenient to refer to the
manifold M as M" when we want to indicate that M has dimension #.

Consider once more a discrete space, which is a 0-dimensional manifold.
The only compact subsets of such a space are finite subsets. Consequently, an
uncountable discrete space is not o -compact (it cannot be written as a countable
union of compact subsets). The same phenomenon occurs with higher-dimen-
sional manifolds, as we see by taking a disjoint union of uncountably many
manifolds homeomorphic to R". In these examples, however, the manifold is
not connected. We will ofien need to know that this is the only way in which
¢ -compactness can fail to hold.

2. THEOREM. If X is a connecled, locally compact metric space, then X is
0 -compact.

PROOF. For each x € X consider those numbers » > 0 such that the closed

bali
{ve X dx,y)<r}
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is a compact set (there is at least one such » > 0, since X 1s locally compact).
The set of ali such » > 0 1s an nterval. If, for some x, this set includes all r > 0,
then X is o-compact, since

X=|JyeX dexy=<n.

n=I

If not, then for each x € X define r(x) to be one-half the least upper bound of
all such r.
The triangle inequality implies that

{reX  dx,p)<r} C{yeX :dxz,y) <r+d(a,x2)}
so that

{yeX tdx),p)=r—dx;,x)} C{yeX  dxz,y)=<rj
which implies that

]
(1) r(x1) = rix2) - Ed(xl:XZ)-
Interchanging x; and x, gives

(2) lr(x1) — r(x2)| < %d(xhxz),

so the function r: X — R is continuous. This has the following important
consequence. Suppose A C X is compact. Let A’ be the union of all closed
balis of radius r(y) and center y, for all y € A. Then A’ is also compact. The
proof is as follows.

Let zy,22,23,... be a sequence in A’. FYor each / there isa y; € 4 such
that z; is in the ball of radius r(y;) with center y;. Since A is compact, some
subsequence of the y;, which we might as well assume is the sequence itself]
converges to some point ¥ € A. Now the closed ball B of radius 3r(y) and
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center y is compact. Since 3y — y and since the function r is continuous,
eventually the closed balls

veX :d(y,yi) <r(y)}

are contained in B. So the sequence z; is eventually in the compact set B, and

consequently some subsequence converges. Moreover, the limit point 1s actually

in the closed ball of radius r(y) and center y (Problem 10}. Thus A’ is compact.
Now let xp € X and consider the compact sets

Ay = {xo}
An+l = An!-

Their union A is clearly open. It is also closed. To see this, suppose that x is
a point in the closure of A. Thcn there is some y € 4 with d(x, y) < %r(x).

|
r(y)=r(x)— Ed(x, »)

1 2 2
> r(x) - S —r(x) = Sr (x)

3
> d(x, y).
This shows that if y € A,, then x € A,, s0 x € A.

Since X 1is connected, and A # @ is open and closed, it must be that X = A4,
which is o-compact. s

After this hassle with point-set topology, we present the long-promised exam-
ples of manifolds. The only connected 1-manifolds are the line R and the circle,
or I-dimensional sphere, S!, defined by

S'={xeR?:d(x,0) =1}
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The function f: (0,2r) — S' defined by f(8) = (cosf,sind) is a home-
omorphism; it is even continuous, though not one-one, on [0,27]. We will
often denote the point (cos,sinf) € S! simply by 6 € [0,2x]. (Of course, it
is always necessary to check that use of this notation is valid,} The function
g: (—m,m) — S', defined by the same formula, is also a homeomorphism;
together with f it shows that S! is indeed a manifold.

There 1s another way to prove this, better suited to generalization. The pro-
jection P from the point (0,1) onto the line R x {—1} C R x R, illustrated in

(0, 1)

S AV

the above diagram, is a homeomorphism of S’ —{(0, 1)} onto R x {—1}: this is
proved most simply by calculating P: S —{(0,1)} — R x {—1} explicitly. The
point (0, 1) may be taken care of similarly, by projecting onto R x {1}, or it suf-
fices to note that S' is “homogeneous” —there is a homeomorphism taking any
point into any other (namely, an appropriate rotation of R?). Considerations
similar to these now show that the n#-sphere

SP={xeR"™ :dx,0)=1}

is an #-manifold. The 2-sphere $2, commonly known as “the sphere”, is our
first example of a compact 2-manifold or surface.

From these few manifolds we can already construct many others by noting
that if M; are manifolds of dimension n; (f = 1,2}, then M, x M> is an (1] +#5)-
manifold. In particular

S'x---xS')

[

"

7 times

is called the #-torus, while S! x S! is commonly called “the torus”. It is ob-
viously homeomorphic to a subset of R4, and it is also homeomorphic to a
certain subset of R which is what most people have in mind when they speak of
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“the torus”; This subset may be obtained by revolving the circle
{0, 7,2) e R : (p = 1)" + 2" = 1/4}

around the z-axis. The same construction may be applied to any I-manifold

contained in {(0, y,z) € B3 : y > 0}. The resulting surface, called a surface of
revolution, has components homeomorphic either to the torus or to the cylinder
S! x R, the latter of which is also homeomorphic to the annulus, the region of
the plane contained between two concentric circles.

\

The next simplest compact 2-manifold is the 2-holed torus. To provide a more

explicit description of the 2-holed torus, it is easiest to begin with a “handle”, a
space homeomorphic to a torus with a hole cut out; more precisely, we throw
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away all the points on one side of a certain circle, which remains in our handle,
and which will be referred to as the boundary of the handle. The 2-holed

torus may be obtained by piecing two of these together; it is also described as

the disjoint union of two handles with corresponding points on the boundaries
“identified”.

The n-holed torus may be obtained by repeated applications of this proce-
dure. It is homeomorphic 1o the space obiained by starting with the disjoint

union of # handles and a sphere with # holes, and then identifying points on
the boundary of the i** handle with corresponding points on the i boundary

piece of the sphere.

There is one 2-manifold of which most budding mathematicians make the
acquaintance when they still know more aboutl paper and paste than about
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metric spaces—the famous AMgbius strip, which you “make” by giving a strip
of paper a half twist before pasting its ends together. This can be described

analytically as the image in R? of the function f: [0,27]x (—1,1) — R? defined
by

f@,1) = (2(:039 +rcos%cosﬁ, 2smé +rcos%sin9, rsin%).

unit vector sin & :

circle of \ /
radius 2 oS 7 8 sing
\A G2

8
e »
__________________ @ cos5 35

F
’ \ cos g cosf

2ctv)59

If we define f on [0,27] x [—1, 1] instead, we obtain the Mobius strip with
a boundary; as investigation of the paper model will show, this boundary is
homeomorphic to a circle, not to two disjoint circles. With our recently intro-
duced terminology, the Mébius strip can also be described as [0, 1] x (—1,1)
with (0,7) and (1, —¢) “identified”.

o
o A o oA 4

We have not yet had to make precise this notion of “identification”; but our
next example will force the issue. We wish to identify each point x € $2 with
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its antipodal point —x € $2. The space whicl results, the projective plane, P2,
is a lot harder lo visualize than previous examples; indeed, there is no subset
of R? which represents it adequately.

The precise definition of P2 uses the same trick that mathematicians always
use when they want two things which are not equal to be equal. The points
of P? are defined to be the sets {p, —p} for p € S2. We will denote this set
by [p] € P2, so that [—p] = [p]. We thus have a map f: $§2 — P? given
by f(p) = [p], for which f(p) = f(g) implies p = +g. We will postpone
for a while the problem of defining the metric giving the distance between two
points [ p] and [g], but we can easily say what the open sets will turn out to be
(and this is all you need to know in order to check that P2 is a surface). A subset
U C P? will be open if and only if f~'(U) C S$? is open. This just means that
the open sets of P? are of the form f(V) where V C S? is an open set with
the additional important property that if it contains p it also contains — p.
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In exactly the same way, we could have defined the points of the Mobius
strip M 1o be

all points (s5,7) € (0,1) x (=1,1)
iogether with
all sets {(0,1),(1,—1)}, denoted by [(0,2)] or [(1,—1)].

There 1s amap f: [0,1] x (—1,1) = M given by

(s,1) ifs#£0,1

J(s.1) = { [(s,0)] ifs=0orl,

and U C M is open if and only if f~'(U) C [0,1] x (—1,1) is open, so that
the open sets of M are of the form f(V) where V is open and contains (s, —f)
whenevcr it coniains (s,1) for s = 0 or 1.

To gel an idea of what P2 looks like, we can make things easier for ourselves
by first throwing away all points of S? below the (x, y)-plane, since they are
identified with points above the (x, y)-plane anyway. This leaves the upper
hemisphere (including the bounding circlc), which is homeomorphic to the disc

D?={x eR?:d(x,0) <1},

and wc must identify eacli p € S! with —p € S§'. Squaring things off a
bit, this is the same as identifying points on the sides of a square according
to the scheme shown below (points on sides with the same label are identified
in such a way that the heads of the arrows are identified with each other). The
dotied lines in this picture are the key to undersianding P2. If we distort the

A b
< F
A <
Y
Y
k, Y
LY “
B~ . |B
~ |
Y
Y
Y
< . Y
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region belween them a bit we see that the front part of B followed by the
back part of A, at the upper left, is to be identified with the same thing at the
lower right, in reverse direction; in other words, we obtain a Mdébius strip with

A
A
~ ~
Bl N B// M
\\ N \\
\\ N ~ N
N ~ \\ ~
AN B AN B

~ N A

a boundary (namely, the dotted line, which is a single circle). If this Moébius
strip is removed, we are left with two pieces which can be rearranged to form
something homeomorphic to a disc. The projective plane is thus obiained from

the disjoint union of a disc and a M&bius sirip with a boundary, by identifying
points on the boundary and points on the boundary of the disc, both of which
are circles. Thus 10 make a model of P? we just have to sew a circular piece of
cloth and a clotl Mébius strip together along their edges. Unfortunately, a litile
experimentation will convince you that this cannot be done (without having the
iwo pieces of cloth pass through each other).

The subset of R? obtained as the union of the Mébius sirip and a disc, al-
though not homeomoryphic to P?, can still be described mathematically in terms

of P2. There 1s clearly a continuous function f: P? — R3 whose image is this
subset; moreover, although f is not one-one, 1t 1s locally one-one, that 1s, every
point p € P? has a neighborhood U on which f is one-one. Such a function f
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is called a topological immersion (the single word “immersion” has a more spe-
cialized meaning, explained in Chapter 2). We can thus say that P? can be
topologically immersed in R?, although not topologically imbedded (there is no
homeomorphism f from P? 10 a subset of R¥). In R?%, however, with an exira
dimension to play around with, the disc can be added so as not 1o intersect the
Mobius strip.

Another topological immersion of P? in R* can be obtained by first immers-
g the Mébius strip so that its boundary circle lies in a plane; this can be done
in the following way, The figures below show that the Mébius sirip may be ob-
tained from an annulus by identifying opposite points of the inner circle. (This
is also obvious from the fact that the Mabius strip is the projective plane with a
disc removed.} This inner circle can be replaced by a quadrilateral. When the

resulling figure is drawn up into 3-space and the appropriate identifications are
made we obtain the “cross-cap”. The cross-cap together with the disc at the
bottom is a topologically immersed P2,
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‘The one gap in the preceding discussion is the definition of a metric for P2,
The missmg metric can be supplied by an appeal to Problem 3-1, which will
later be used quite often, and which the reader should peruse sometime before
reading Chapter 3. Roughly speaking, it shows that things like P2, which ouglit
to be manifolds, are. (Those who know about topological spaces will recognize
n as a disguised case of the Urysohn Metrizaiion Theorem.} For the present,
lowever, we will obtain our metric by a trick that simultaneously provides an

imbedding of P2 in R*. Consider the funciion f: $2 — R* defined by
JG,p2) = (yz,52,x, % + 2y +327).

(learly f(p) = f(~p). We maintain that f(p) = f(g) implies that p = +4.
'To prove this, suppose that f(x, y,z) = f(a,b,c). We have, first of all

yz = be
(1 XZ =dac
xy =uab.
I"a,b,c #0, this leads to
bx
y=—
i a
) &
‘T o4

Now

(x+p+2)?=x2 4+ y*+ 22 4 2xy +x2 + yz)
=142(xy+xz + yz),

s0 we also have
(x+y+z)2=(a+b+c)2,

hience
(3) a+b+c==x(x+y+2).

Using (2), this gives

b ¢ a+b+c
a+b+c=:|:x(1+"+“)=ix(i),
14 i 14
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so X = xq. Similarly, we obtain y = £b, z = £b, wiih the same sign (which
comes from (3)} holding for all three equations. In this case we have proved our
contention without even using the fourth coordinate of f. Now suppose a = 0.
If x # 0, then (I) would immediately give y = z = 0, so that

(x,7,2) = (£1,0,0).
But y = z = 0 implies (by (I} again} that bc = 0,50 b = 0 or ¢ = 0 and
(a,b,c) = (0,£1,0) or (0,0,%1).
These equations clearly contradict
x2 + 237 +322 = a® + 27 + 362
Thus x = 0 also, and we have

(4) yz = be ©) yr 4zt =1
(5) 2y + 322 = 2b% + 3¢? b+l =1.

But (6) implies that

2_1*2 +3z2 = 2y2 +3(1 — y?')

=3-y
and similarly for b and ¢, so (5) gives
3—yP=3-0°
(7) y ==b.
Now (4) gives
(8) £ ==c

(this holds even if 3 = b =0, since then z,¢c = £1}. Clearly, (4} also shows thai
the same sign holds in (7) and (8). which completes the proof.

Since f(p) = f(g) preciselv when p = +¢, we can define f: P2 R by
JUrh = 1(p).

This map is one-one and we can usc it to define the metric in PZ;

d([p),[g]) = d(SUpD, fUaD) = d(S (), /(@)).
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Then one can check that the open sets are indeed the ones described above.
By the way, the map g: P? — R? defined by the first 3 components of
g([x,y,2]) = (yz, xz, xy)

is a topological immersion of P? in R*. The image in R? is Steiner’s “Roman
surface”.

\\
\J\

With the new surface P? at our disposal, we can create other surfaces in
the same way as the n-holed torus. For example, to a handle we can attach
a projective space with a hole cut out, or, what amounts to the same thing, a
Mbobius strip. The closest we can come 1o picturing this is by drawing a cross-
cap sticking on a torus. We can also jon together a pair of projective planes
with holes cut out, which amounts to sewing two Mébius strips together along
their boundary. Although this can be pictured as two cross-caps joined together,
it has a nicer, and famous, representation. Consider the surface obtained from
the square with identifications indicated below; it may also be obtained from
the cylinder [0, 1] x $' by identifying (0, x) € [0, 1] x $* with (1, x), where x’
is the reflection of x through a fixed diameter of the circle. Notice that the
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identifications on the square force Py, P2, P3, and P4 to be identified, so that
the set { P, P2, P3, P4} 1s a single point of our new space. The dotted lines

P, P,

A A S

Y

el

(0, %)
P A Y ,"
2 7 Fs (P, P2} {Ps, Pa)

(1,x")

below, dividing the sides into thirds, form a single circle, which scparates the
surface mto two parts, one of which is shaded.

Rearrangement of the two parts shows that this surface is precisely iwo
Mobius strips with corresponding points on their boundary identified. The
description in terms of [0,1] x S' immediately suggests an immersion of the
surface. Turning one end of the cvlinder around and pushing it through itself

orients the lefi-hand boundary so that (0, x) 1s directly opposite (1, x’), 10 which
it can then be joined, forming the “Klein botile”.
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Examples of higher-dimensional manifolds will not be treated in nearly such
detail, but, in addition io the family of #-manifolds S$”, we will mention the
related family of “projective spaces”. Projective n-space P” is defined as the
collection of all sets {p, —p} for p € S”. The description of the open sets in P*
is precisely analogous 10 the description for P2, Although these spaces seem (o
lorm a family as regular as the family $”, we will see later that the spaces P”
lor even n differ in a very important way from the same spaces for odd ».

One further definition is needed 1o complete this introduction to manifolds.
We have already discussed some spaces which are not manifolds only because
they have a “boundary”, for example, the Mébius strip and the disc. Points
ot1 these “boundaries” do not have neighborhoods homeomorphic to R”, but
they do have neighborhoods homeomorphic to an important subset of R”. The
(closed) half-space H” is defined by

H" = {(x',...,x") e R" : x" > 0}.
A manifold-with-boundary is a metric space M with the following property:

If x € M, then there is some neighborhood U of x and some integer
n > 0 such that U is homeomorphic to either R” or H”,

A point in a manifold-with-boundary cannot have a neighborhood homeo-
morphic to both R” and H” (Invariance of Domain again); we can therefore
distinguish those poinis x € M having a neighborhood homeomorphic to H”.
'The set of all such x is called the boundary of M and is denoted by dM. If M is
actually a manifold, then 9M = @. Notice that if M is a subset of R”, then oM
is not necessarily the same as the boundary of M in the old sense (defined for
any subset of R"); indeed, if M is a manifold-with-boundary of dimension < n,
then all poinis of M will be boundary points of M.

If manifolds-with-boundary are studied as frequently as manifolds, it becomes
bothersome 1o use this long designation. Ofien, the word “manifold” is used
for “manifold-with-boundary”. A manifold in our sense is then called “non-
bounded”; a non-bounded compaci manifold is called a “closed manifold”. We
will stick to the other terminology, but will sometimes use “bounded manifold”
instead of “manifold-with-boundary™.
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PROBLEMS

1. Show that if 4 is a metric on X, then both d = d/(1 + d) and d =
min(1,d) are also metrics and that they are equivalent to d (i.e., the identity
map 1: (X,d) — (X,d) 1s a homeomorphism).

2. If (X;,d;) are metric spaces, for i € I, with metrics d; < 1, and X; N X; = 0
for i # j, then (X,d) 1s a meiric space, where X = | J; X}, and d(x,y) =
di(x, ) if x,3 € X; for some i, while d(x, y) = 1 otherwise. Each X; is an
open subsel of X, and Y is homeomorphic to X if and only if ¥ = ;Y;
where the Y; are disjoint open sets and Y; s homeomorphic to X; for each 7.
The space (X, d) (or any space homeomorphic 10 it} is called the disjoint union
of the spaces Xj.

3. (a) Every manifold is locally compact.

(b} Every manifold is locally pathwise connected, and a connected manifold is
pathwise connecied.

(c} A comecied manifold is arcwise connected. (A path is a continuous image
of [0,1], but an arc 1s a one-one continuous image. A difficull theorem siates
that every path contains an arc between its end points, but a direct proof of
arcwise-connectedness can be given for manifolds.)

4. A space X is called locally connected if for each x € X it is the case that
every neighborhood of x contains a connected neighborhood.

(a) Connectedness does not imply local connectledness.

(b} An open subset of a locally connected space is locally connected.

(c} X is locally connected if and only if components of open sets are open, so
every neighborhood of a point in a locally connected space contains an ogpen
connected neighborhood.

(d} A locally connected space is homcomorphic lo the disjoint unjon of its com-
ponents.

(e} Every manifold is locally connected, and consequently homeomorphic to
the disjoint union of its components, which are open submanifolds.

5. (a) The neighborhood U in our definition of a manifold is always open.
(b} The integer n in our definition is unique for each x.

6. (a) A subset of an n-manifold is an #-manifold if and only if it is open.
(b} 1f M 1s connected, then the dimension of M at x is the same for all x € M.

7. (@ If U C R is an interval and f: U — R is continuous and one-one,
then f is erher increasing or decreasing,
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(b} The image f(U) is open.
(¢) 'The map f is a homeomorphism.

8. lor this problem, assume

(I} (The Generalized Jordan Curve Theorem) If 4 ¢ R” is homeomorphic
to $"71 then R" — 4 has 2 components, and 4 is the boundary of each.

(2} If B C R" is homeomorphic to D" = {x € R" : d(x,0) < 1}, then
R" — B 1s connectled.

(a} One component of R" - A4 (the “outside of 4”)is unbounded, and the other
(the “inside of 4™} is bounded.

by If U € R” is open, 4 C U is homeomorphic to $"! and f: U —
k" is one-one and continuous (so that f is a homeomorphism on A4), then
[flinside of 4) = inside of f(4). (First prove C.)

(¢) Prove Invariance of Domain.

9. (a} Give an elementary proof that R' is not homeomorphic to R” for n > 1.
(b) Prove directly from the Generalized Jordan Curve Theorem that R™ is not
homeomorphic to R” for 1 # n.

10. In the proof of Theorem 2, show that the limit of a convergent subsequence
ol the z; is actually in the closed ball of radius r(y) and center y.

11. Every connected manifold (which is a metric space} has a countable basc
[or its topology, and a countable dense subsel.

P
12. (a} Compute the composition / = S? ~ {(0,1)} — R! x {~1} - R!
explicitly for the map P on page 7, and show that it is a2 homeomorphism.
(b} Do the same for f: $*71 — {{0,...,0,D} - R"!.

13. (a} The text describes the open subsets of P? as sets of the form f(V),
where ¥V C $? is open and contains ~ p whenever it contains p. Show that this
last condition is actually unnecessary.

(b} The analogous condition s necessary for the Mébius sirip, which is discussed
immediately afterwards. Explain how the two cases differ.

14. (a2} Check that the metric defined for P? gives the open sets described in
the text.

(b) Check that P? is a surface.



22 Chapter 1

15. (a) Show that P! is homeomorphic to S!.

(b) Since we can consider $”~' C $7”, and since antipodal points in $"~! are
still antipodal when considered as points in §”, we can consider P"~! C P" in
an obvious way. Show that P” — P"~! is homeomorphic to interior D" = {x €
R" : d(x,0) < 1}.

16. A classical theorem of topology states that every compact surface other
than S? is obtained by gluing logether a certain number of tori and projective
spaces, and that all compact surfaces-with-boundary are obtained from these
by cutiing out a finite number of discs. To which of these “standard” surfaces
are the following homeomorphic?

a hole in

a hole in
a hole in
a hole

17. Let C C R C R? be the Canior set. Show that R? — C is homeomorphic
to the surface shown at the top of the next page.
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A P this circle is not in the surface

these circles are

/ in the surface

18. A locally compact (but non-compact) space X “has one end” if for every
compact C C X there is a compact K such that C ¢ K € X and X — K 1s
connected.

(a) R" hasone end if # > 1, but notif n = 1.
(b) R" — {0} does not “have one end” so R” — {0} is not homeomorphic to R™.

19. This problem is a sequel to the previous one; it will be used in Problem 24.
An end of X 1s a function & which assigns 1o each compact subset C C X a
non-empty component ¢(C) of X — C, in such a way that C; C C; mplies
e(C7) C ().

(@) If C c Ris compact, then R~ C has exactly 2 unbounded components, the
“lefi” component containing all numbers < some N, the “right” one containing
all numbers > some N. If ¢ is an end of R, show that ¢(C) 1s either always the
“lefi” component of R — C, or always the “right” one. Thus R has 2 ends.

(b) Show that R” has only one end & for n > 1. More generally, X has exactly
one end ¢ if and only if X “has one end” n the sense of Problem 18.

{c) This part requires some knowledge of topological spaces. Let £(X) be the
set of all ends of a connecied, locally connecied, locally compact Hausdorfl
space X. Define a topology on X UE(X) by choosing as neighborhoods N¢ (&)
of an end &g the sets

Ne(eg) = €0(C) U{ends ¢ : e(C) = (C)3},

for all compact C. Show that X U &(X) 1s a compact Hausdorfl space. What
is RUE(R), and R" U E(R") for n > 1?

20. Consider the following three surfaces.

(A) The infinite-holed torus: m s ..
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. . P e e N o
(B) The doubly infinite-holed torus: ¢ * * T o " > s
! N e I N
(C) The infinite jail cell window:

— _ — I
laee

(a) Surfaces (A) and (C) have one end, while surface (B) does not.

(b) Surfaces (A) and (C) are homeomorphic! Hint: The region cut out by the
lines in the picture below is a cylinder, which occurs at the left of (A). Now draw
in two more Imes enclosing more holes, and consider the region between the
Lwo pairs.
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21. (a} The three open subsets of R? shown below are homeomorphic.

. . M .
L ] . L ] L ]
L ] L] L ] K ]
""""" . s o .
R LT F,
" sew i 3 5 H )
H L I ) - .
-
-.-.
'R H sew

infinite swiss cheese

‘‘‘‘‘

. v, - .
P L S LAY
sew ; 7 T S L leee

(b} The points mside the three surfaces of Problem 20 are homeomorphic.

22. (a} Every open subset of R is homeomorphic to the disjoint union of inter-
vals.
(b} There are only countably many non-homeomorphic open subsets of R.

23. For the purposes of this problem we will use a consequence of the Urysohn
Metrization Theorem, that for any connected manifold M, there is a homeo-
morphism f from M to a subset of the countable product R x R x ---.

(a) If M is a connected non-compact manifold, then there is a continuous
function f: M — R such that f “goes to co at co”, i.e., if {x,} is a sequence
which is eventually in the complement of every compact set, then f(x,) — co.
(Compare with Problem 2-30.)

(b} Given a homeomorphism f: M - R xR x --- anda g: M — R which
goes to 0o at 0o, define /2 M — Rx (R xR x ---) by f(x) = (g(x), f(x)).
Show that f(M) is closed.

(¢} There are at most ¢ non-homeomorphic connected manifolds (where ¢ = 2%
is the cardinality of R).

24. (a) Itis possible for R? — A and R? — B to be homeomorphic even though A4
and B are non-homeomorphic closed subsets.

(b} If A C R? is closed and totally disconnected (the only components of A are
points), then €(R% — A) is homeomorphic to A. Hence R? — 4 and R? — B are
non-homeomorphic if 4 and B are non-homeomorphic closed totally discon-
nected sets.

(c) The derived set A’ of A is the set of all non-isolated points. We define 4™
inductively by A = 4’ and 4@+D = (4™ For each n there is a subset A4,
of R such that 4,7 consists of one point.
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*(d) There are ¢ non-homeomorphic closed totally disconnected subsets of R2,
Hint: Let C be the Cantor set, and ¢ < ¢z < ¢3 < --- a sequence of points
in C. For each sequence ny < nz < ---, one can add a set A,, such that its
ni'™ derived set is {¢;}.

(e} There are ¢ non-homeomorphic connected open subsets of RZ.

25. (a} A manifold-with-boundary could be defined as a metric space M with
the property that for each x € M there is a neighborhood U of x and an
integer 7 > 0 such that U is homeomorphic to an open subset of H”.

(b} If M is a manifold-with-boundary, then dM is a closed subset of M and
oM and M — OM are manifolds.

(¢} If Ci, i € I are the components of dM, and I’ C I, then M — U, ;. Ci is
a manifold-with-boundary.

26. If M C R” is a closed set and an n-dimensional manifold-with-boundary,
ihen the iopological boundary of M, as a subset of R", 1s 9M. This is not
necessarty true if M is not a closed subset.

27. (a) Every point (@, b, ¢) on Steiner’s surface satisfies b2c? + a%c? + a*b? =
abe.

(b) If (a,b,c) satisfies this equation and 0 # D = v/b2c? + a?c? + a?b?, then
(a,b,c) s on Sieiner’s surface. Hint: Let x = be/ D, etc.

(¢} The set {(a,b,c) € R3 : b%c? + a’c? + a®*b? = abc} is the union of the
Steiner surface and of the portions (—co, —1/2) and (1/2,00) of each axis.




CHAPTER 2
DIFFERENTIABLE STRUCTURES

We are now ready to apply analysis to the study of manifolds. The neces-
sary tools of “advanced calculus”, which the reader should bring along
freshly sharpened, are contained in Chapters 2 and 3 of Caleulus on Manifolds.
We will use freely the notation and results of these chapters, ncluding some
problems, notably 2-9, 2-15, 2-25, 2-26, 2-29, 3-32, and 3-35; however, we will
denote the identity map from R” to R” by I, rather than by # (which will be
used often enough in other contexts), so that H(x) =x'.

On a general manifold M the notion of a continuous function f: M — R
makes sense, but the notion of a differentiable function f: M — R does not.
This 15 the case despite the fact that M is locally like R”, where differentia-
bility of functions can be defined. If U C M 1s an open set and we choose
a homeomorphism ¢: U — R”, it would seem reasonabie to define f to be
differentiable on U if f o ¢~': R" — R is differentiable. Unfortunately, if
¥:V — R" 1s another homeomorphism, and U NV # 0, then it is not
necessarily true that f o ¢~!': R" — R is also differentiable. Indeed, since

foy™ = fop™ o(poy™),

we can expect f oyr™! to be differentiable for all f which make fo¢~"' differ-
entiable only if ¢o~!: R” — R” is differentiable. This is certainly not always

R R

gpoy!

v

27
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the case; for example, one need merely choose ¢ to be hoyr, where A: R” — R”
is a homeomorphism that 1s not differentiable.

If we mnsist on defining differentiable functions on any manifold, there 1s no
way out of this impasse. It 1s necessary to adorn our manifolds with a little
additional structure, the precise nature of which 1s suggested by the previous
discussion.

Among all possible homeomorphisms from U C M onto R”, we wish to select
a certain collection with the property that ¢o/ ™1 is differentiable whenever ¢, ¥
are in the collection. This is precisely what we shall do, but a few refinements
will be introduced along the way.

First of all, we will be interested almost exclusively in functions f: R” — R”
which are C® (that is, each component function f* possesses continuous partial
derivatives of all orders); sometimes we will use the words “differentiable” or
“smooth” to mean C*°.

Moreover, insiead of considering homeomorphisms from open subsets U
of M onto R", 1t will suffice 10 consider homeomorphisms x: U — x(U) C R”
onto open subsets of R”.

The use of the letters x, y, elc., for these homeomorphisms, henceforth ad-
liered to almost religiously, is meant to encourage the casual confusion of a point
p € M with x(p) € R”, which has “coordinates” x'(p),...,x"(p). The only
time this notation will be confusing (and it will be) 1s when we are referring to
the manifold R”, where it is hard not to lapse back into the practice of denoting
points by x and y. We will often mention the pair (x,U), instead of x alone,
just 1o provide a convenient name for the domain of x,

If U and V are open subsets of M, two homeomorphisms x: U — x(U) C
R” and y: V — (V) C R" are called C*-related if the maps

yox Vi x(UNV)— p(UNV)
xoy iy UNV)Y— x(UNV)

are C*°. This make sense, since x(UNV) and y(U NV) are open subsets of R”.
Also, 1L makes sense, and is automatically true, if U NV = @.

A family of mutually C'*°-related homeomorphisms whose domains cover M
1s called an atlas for M. A particular member (x, U) of an atlas A is called
a chart (for the atlas A), or a coordinate system on U, for the obvious reason
that 1t provides a way of assigning “coordinates” to points on U, namely, the
coordinates x'(p), ..., x"(p) to the point p € U.

We can even imagine a mesh of coordinate lines on U, by considering the
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mverse images under x of lines in R” parallel to one of the axes.

The simplest example of a manifold together with an atlas consists of R” with
an atlas 4 of only one map, the identity 7 : R” — R”. We can easily make the
atlas bigger; if U and V are homeomorphic open subsets of R”, we can adjoin
any homeomorphism x: U — V with the property that x and x™! are C*.
Indeed, we can adjoin as many such x’s as we like—it is easy to check that
they are all C*-related 10 each other. The advantage of this bigger atlas U
is that the single word “chart”, when applied to this atlas, denotes something
which must be described in cumbersome language if one can refer only to 4.
Aside from this, U differs only superficially from #A; one can easily construct U
from 4 (and one would be foolish not to do so once and for all). What has just
been said for the atlas {/} applies to any atlas:

1. LEMMA. If 4 is an atlas of C®-related charts on M, then #4 1s contamed
in a unique maximal atlas A’ for M.

PROOF. Let A’ be the set of all charts y whicli are C®-related to all charts
x € . Itis easy to check that all charts in A’ are C*-related, so 4’ is an atlas,
and it is clearly the unique maximal atlas containing 4.

We now dcfine a C* manifold (or differentiable manifold, or smooth manifold)
to be a pair (M, A), where A 15 a maximal atlas for M. Thus, about the simplest
example of a C* manifold 15 (R”, U), where U (the “usual C*°-structure for
R">} 15 the maxmnal adas containing {/}. Another example is (R, V) where V
contains the homeomorphism x — x*, whosc inverse is not C®, together with
all charts C*-related (o it. Although (R, U) and (R, V) are not the same, there
15 a one-one onto function f: R — R such that

xeU fandonlyif xeo f €V,

namely, the obvious map f(x) = x3. Thus (R, U) and (R,V) are the sort
of structures one would want to call “isomorphic”. The term actually used 15
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“diffeomorphic”: two C° manifolds (M, 4) and (N, B) are diffeomorphic if
there is a one-one onto function f: M — N such that

/|
xeB ifandoniyif xo f € A. @ @

The map f is called a diffeomorphism, and /! is clearly a diffeomorphism
also. If we had not required our atlases to be maximal, the definition of diffeo-
morphism would have hiad to be more complicated.

Normally, of course, we will suppress mention of the atlas for a differentiable
manifold, and speak elliptically of “the differentiable manifold M™; the atlas
for M 1s sometimes referred 1o as the differentiable structure for M. 1t will always
be undersiood that R” refers to the pair (R”, U).

It is easy to see that a diffeomorphism must be continuous. Consequently,
its inverse must aiso be continuous, so that a diffeomorphism is automatically
a homeomorphism. This raises the natural question whether, conversely, two
homeomorphic manifolds are necessarily diffeomorphic. Later (Problem 9-24)
we will be able 10 prove easily that R with any atlas is diffeomorphic to (R, U).
A proof of e corresponding assertion for R? is much harder, the proof for R?
would certainly be oo difficult for inclusion liere, and the proof of the essential
uniqueness of C structures on R” for # > 5 requires very difficull techniques
from topology.

In the case of spheres, the projections Py and P, from the points (0,...,0,1)
and (0,...,0,—1) of $™"! are easily seen to be C®-related. They therefore
determine an atlas—the “usual C™ structure for $S*~!”. This atlas may also be
described in terms of the 27 homeomorphisms

fir S nixeR":x' > 0} » R™!
g S N{xe R :x' <0} — R"!

defined by fi(x) = gi(x) = (x1,...,x"",x"* ., x™), which are C®-related
to Py and Ps. There are, up lo diffeomorphism, unique differentiable structures
on S" for n < 6. But there are 28 diffeomorphism classes of differentiable
structures on S7, and over 16 million on $3!'. However, we shall not come
close to proving these assertions, which are part of the field called “differential
topology”, rather then differential geometry. (Perhaps most astonishing of all
is the quite recent discovery that R* has a differentiable structure that is not
diffcomorphic 1o the usual differentiable structure!)

Other examples of differentiable manifoids will be given soon, but we can
already describe a differentiable structure A’ on any open submanifold N of
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a differentiable manifold (M, 4A); the atlas 4’ consists of all (x,U) in A with
UCN.

Just as diffeomorphisms are analogues for C*° manifolds of homeomor-
phisms, there are analogues of continuous maps. A function f: M — N 15
called differentiable if for every coordinate system (x,U) for M and (y,V)
for N, the map yo fox71: R" — R™ is differentiable. More particularly, f

Rﬂ'

1

is called differentiable at p € M if yo f o x™' 15 differentiable at x(p) for
coordinate systems (x,U) and (p, V) with p € U and f(p) € V. If this is
true for one pair of coordinate systems, 1t 15 easily seen to be true for any other
pair. We can thus define differentiability of f on any open subset M’ C M;
as one would suspect, this coincides with differentiability of the restricted map
JIM’: M’ — N. Clearly, a differentiable map is continuous.

A differentiable function f: M — R refers, of course, to the usual differen-
tiable structure on R, and hence f is differentiable if and only if f o x™! is
differentiable for cach chart x. It is easy to see that

(1} afuncuon f: R" — R™ s differentiable as a map between C° manifolds
if and only if it 1s differentiable in the usual sense;

(2) afunction f: M — R™ is differentiable if and only if each f7: M — R™
1s differentiable;

(3} a coordinate system (x, U) is a diffeomorphism from U to x(U);

(4) a function f: M — N is differentiable if and only if each 3’ o f is
differentiable for each coordinate system y of N;

(9} a differentiable function f: M — N 15 a diffeomorphism if and only if
J 1s one-one onto and f~': N — M 15 differentiable.

The differentiable structures on many manifolds are designed to make certain
funcuions differentiable. Consider first the product M, x M; of two differen-
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tiable manifolds M;, and the two “projections” z;: M} x M3 — M; defined
by 7:(p1, P2) = pi. It is easy to define a differentiable structure on M; x M;
which makes each 7; differentiable. For each pair (x;, U;) of coordinate systems
on M;, we construct the homeomorphism

X1 X x3: Uy x Up — RM172
defined by
x1 X X2(p15 p2) = (1 (p), x2(p2)), 1le, X X X3 = (X 0my, Xy 0 737).

Then we cxtend this atlas to a maximal one.

Similarly, there is a differentiable structure on P” which makes the map
f: 8" — P" (defined by f(p) = [p] = {p,~ p}) differentiable. Consider
any coordmnate system (x,U) for §”, where U does nof contain — p 1f it con-
tains p, so that f|U is one-one. The map x o (f|U)™! is a homeomorphism
on f(U) C P", and any two such are C®-related. The collection of these
homeomorphisms can then be extended to a maximal atlas.

To obtain differentiable structures on other surfaces, we first note that a C*®
manifold-with-boundary can be defined in an obvious way. It is only necessary
to know when a map f: H" — R” is to be considered differentiable; we call f
differentiable when it can be extended to a differentiable function on an open
neighborhood of H”. A “handie” is then a C*° manifold-with-boundary.

A differentiable structure on the 2-holed torus can be obtained by “matching”
the differentiable structure on two handles. The details involved n this process
are reserved for Problem 14.

To deal with C* functions effectively, one needs to know that there are lots of
them. The existence of C* functions on a manifold depends on the existence of
C® functions on R” which are 0 owside of a compact set. We briefly recall here
the necessary facts about such C® functions (c.f. Calculus on Manifolds, pg. 29).
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(1} The function /: R — R defined by

~1/x2 h
h(x)“{eu o \ I /
0 x =0 ; }

is C*, and A" (0) = 0 for all n.
(2} The function j: R — R defined by

~(x~1)"2 _ ~(x+1)"2 '
. e -e x€e(—1,1
j) = { (=11 P

0 x¢(-1,1) T ' :

is C°.
Similarly, there 1s a C® function &k : R — R which is positive on (0,8) and 0
elsewhere.

|~

(3} The function /: R — R defined by

o0/ (19

8

1s C%; 1 1s 0 for x < 0, increasing on (0,8), and 1 for x = 8.

(4} The function g: R” — R defined by

=0
0 .

£

g(x) = j(x'/e)--- j(x"/e) e >

faal

is C*; il 15 positive on (—¢,€) x - -- X (—¢&, &) and 0 elsewhere.

On a C* manifold M we can now produce many non-constant C* func-
tions, The closure {x : f(x) # 0} is called the support of f, and denoted simply
by support f (or sometimes supp f )

2. LEMMA. Let C ¢ U € M with C compact and U open. Then there
is a C* function f: M — [0,1] such that f = 1 on C and support f C U.
(Compare Case 2 of the proof of Theorem 15.)
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PROOF. For each p € C, choose a coordinate system (x, V) with V C U and
x(p) = 0. Then x(V) O (~¢&,8) x --- x (—¢,¢) for some ¢ > 0. The function
g o x (where g 1s defined in (4)} is C* on V. Clearly it remains C* 1f we extend

N

it 1o be 0 outside of V. Let f, be the extended function, The function f, can be
constructed for each p, and is positive on a neighborhood of p whose closure is
contained in U. Since C is compact, finitely many such neighborhoods cover C,
and the sum, fp, + --- +-fp,, of the corresponding functions has support C U.
On C it is positive, soon C itis > § forsome & > 0. Let f ={lo(fp,+- -+ fo,)»
where { 1s defined in (3). <

By the way, we could have defined C” manifolds for each » > 1, not just for
“r = 00”. (A function f: R" — R is C” if it has continuous partial derivatives
up to order r). A “C® function” is just a continuous function, so a C® manifold is
just a manifold in the sense of Chapter 1. We can also define analytic manifolds
(a function f: R" — R is analytic at ¢ € R" if f can be expressed as a
power series in the (x' — a') which converges in some neighborhood of «). The
symbol C? stands for analytic, and it is convenient to agree that r < co < @
for each integer » > 0. If @ < B, then the charts of 2 maximal C# atlas are all
C%-related, but this atlas can always be exiended to a bigger atlas of C*-related
charts, as in Lemma 1. Thus, a C# structure on M can always be extended
to a C¥ structure in a unique way; the smaller structure is the “stronger” one,
the C° structure (consisting of all homeomorphisms x: U — R") being the
largest. The converse of this trivial remark is a hard theorem: For o > 1,
every C¥ structure contains a C# structure for each 8 > «; it is not unique, of
course, but it is unique up to diffeomorphism. This will not be proved here.*
In fact, C* manifolds for « # co will hardly ever be mentioned again. One
remark is in order now; the proof of Lemma 2 produces an appropriate C%
fimction f on a C* manifold, for 0 < o < co. Of course, for @ = w the proof

*Tor a proof see Munkres, Efementary Differeniial Topology.
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fails completely (and the result 1s false—an analytic function which 15 0 on an
open set 1s O everywhere).

With differentiable functions now at our disposal, it is fitting that we begin
differentiating them. What we shall define are the partial derivatives of a dif-
ferentiable function f: M — R, with respect to a coordinate system (x, U). At
this point classical notation for partial derivatives 1s systematically introduced,
so it is worth recalling a logical notation for the partial derivatives of a function
J:R" = R. We denote by D; f(¢) the number

- f(ala---':af+h:"':an)“f(a)
lim .
h—0 h
The Chain Rule states that if g: R™ — R" and f: R” — R, then

Dij(fog)a)=>_ D;f(g(@)- D;g'(a).
=1

Now, for a function f: M — R and a coordinate system (x,U) we define

f f

=9 nf o
521 (P = 31| = DU ox o)),

axt

0 i
(or simply 8_){‘ = Di(f o x"!) o x, as an equation between functions). If we
define the curve ¢;: (—¢,6) > M by
ci(h) = x"1(x(p) + (0, .., h,. ..

:

Y

then this partial derivative 1s just
im L@ = 72)
h—0 h

$0 it measures the rate change of f along the curve ¢;; in fact it is just ( fo¢;) (0).
Notice that

ax (1 ifie

57 D) =0 {0 ifi % j.
If x happens to be the identity map of R”, then Dy f(p) = 8f/8x'(p), which
is the classical symbol for this partial derivative.
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Another classical instance of this notation, often not completely clarified, is

the use of the symbols 8/3r and d/96 in connection with “polar coordinates”.
On the subset A of R? defined by

A=R: —{(x,y)eR?: py =0 and x > 0}
=R:-—-L

we can introduce a “coordinate system” P: 4 — R? by
P(x,y) = (r(x, y))e(x: »))s

where r(x, y) = vx? + y% and 8(x, y) is the unique number in (0, 27) with

x =r(x, y)cost(x,y) yfﬁ/‘ (x, )
S(x,y.)\

y =r(x, y)sinb(x, y).

This really is a coordinate system on A in our sense, with its image being the
set {r 1 r > 0} x (0,27). (Of course, the polar coordinate system is often

not restricted to the set A. One can delete any ray other than L if 6(x, y)
is restricted to lie in the appropriate interval (6,6 + 27); many resuits are
essentially independent of which line is deleted, and this sometimes justifies the
sloppiness involved in the definition of the polar coordinate system.)
We have really defined P as an inverse function, whose inverse P~ is defined
simply by
P 1(r,0) = (rcosf,rsinf).
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Irom this formula we can compute 3f/0r explicitly:
(f o PN (r,0) = f(r cosb,rsinb),

S0

0
%(x’y) = Dl(fo Pﬁl)(P(xsy))

=Dy f(PTH(P(x,3)) - Di[PTT(P(x,p))
+ Do f (PTHP(x, ) - Di[PTP(P(x, 3)
by the Chain Ruie
= D1 f(x,)-cosO(x, y) + Dz f(x, ) - sin 6(x, 3).
This formula just gives the value of the directional derivative of f at (x, y),

along a unit vector v = (cosf(x, y),sin 6(x, y)) pointing outwards from the
origin to (x, y). This is to be expected, because ¢, the inverse image under P

/ } sin 8{x, )}
(xﬂ y): b Ve

Cl':"' cosf{x,y)
- 8{x,y)

of a curve along the “r-axis”, is just a line in this direction,
A similar computation gives

of
a6
The vector w = (— sin8(x, y),cosB(x, y)) is perpendicular to v, and thus the

direction, at the point (, y), of the curve ¢z which is the inverse image under P
of a curve along the “G-axis”. The factor r(x, y) appears because this curve

(x,¥) = D1 f(x,y)[=r(x, p) sin@(x, )] + D2 f(x, 3)[r (x, y) cos8(x, y)].

lcz
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goes around a circle of that radius as # goes from 0 to 2z, so it is going r(x, y)
times as fast as it should go in order to be used to compute the directional
derivative of f in the direction w, Note that df/36 is independent of which
line is delcted from the plane in order to define the function 8 unambiguously.

Using the notation df/dx for D, f, etc., and suppressing the argument (x, y)
evervwhere (thus writing an equation about functions), we can write the above
equations as

o _of I

— ¢c0sf 4+ =—sin

9 ox dy
gg %( ;s1n9)+%r cos 6.

In particular, these formulas also tell us what dx/dr etc., are, where (x, y)
denotes the identity coordinate system of RZ. We have dx/9r = cos#, etc., so
our formulas can be put in the form

Bf af dx af 9y
9 ox or + dy or

of _afdx  of By
30 9x 00 oy o8

In classical notation, the Chain Rule would always be written in this way. It is
a pleasure to report that henceforth this may always be done:

3. PROPOSITION. If (x,U) and (), V) are coordinate systems on M, and
f: M — Ris differentiable, then on U NV we have

af ax/
I -
() By‘ Z dx7 9yt

PROOF. 1t’s the Chain Rule, of course, if you just keep your cool:

()= Ditf 0 3™

ay
= Di([f o x "o [x 0y D(y(pY)

=" Dj(f ox"(Ix 0y NW(PY) - Dilx 0 Y (1)

J=1



Differentiable Structures 39

Z {(f o x")(x(p)) - Dilx o y~"1(¥(p))

;axj(p) 5 f(p) *

At this point we could introduce the “Einstein summation convention”. No-
tice that the summation in this formula occurs for the index j, which appears
both “above” (in 3x//8y'} and “below” (in df/8x/). There are scads of for-
mulas in which this happens, often with hoards of indices being summed over,
and the convention is to omit the Y sign completely—double indices (which
by luck, the nature of things, and felicitous choice of notation, almost always
occur above and below) being summed over. 1 won'’t use this notation because
whenever 1 do, I soon forget I’'m supposed to be summing, and because by do-
ing things “right”, one can avoid what Elie Cartan has called the “debauch of
indices”.

We will often write formula (1} in the form

here 8/8y’ is considered as an operator taking the function f to 8f/8y'. The
operator taking f to 8f/dy' (p) is denoted by

BA-’

For later use we record a property of £ = 8/8x%|,: it is a “point-derivation”.

9
dy? »

d
;  thus a—y_‘

F

4. PROPOSITION. For any differentiable f, g: M — R, and any coordinate
system (x,U) with p € U, the operator £ = 3/3x'|, satisfies

{(fg) = f(p)(g) + L()g(p).
PROQOF. Left to the reader. «

If (x,U) and (x',U") are two coordinate systems on M, the # x # matrix

31”
( Py (P))
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is just the Jacobian matrix of x' o x~1 at x(p). Itis non-singular; in fact, its

nverse is clearly
ox!
(W(P)) :

Nowif f: M" — N™is C* and (y, V) is a coordinate system around f{(p),

the rank of the m x » matrix
3(yio f) )
( 357 (p)

clearly does not depend on the coordinate system (x,U) or (y, V). It 1s called
the rank of f at p. The point p is called a critical point of f if the rank of f
at p i1s < m (the dimension of the image N); if p is not a critical point of f,
it is called a regular point of f. If p is a critical point of [, the value f(p) is
called a critical value of f. Other points in N are regular values; thus g € N
is a regular value if and only if p is a regular point of f for every p e f71(g).
This is true, in particular, if ¢ ¢ f(M)—a non-value of f is still a “regular
value”.

If /:R — R, then x is a critical point of f if and only if f'(x) = 0. It
1s possible for all points of the interval [a, b] to be critical points, although this
can happen only if f is constant on [¢,b]. If f: R® — R has all points as
critical values, then Dy f = D3 f = 0 everywhere, so f is again constant. On
the other hand, a function f: R? — R? may have all points as critical points
without being constant, for example, f(x,y) = x. In this case, however, the
image f(R?) = Rx {0} C R? is still a “small” subset of R?. The most important
theorem about critical points generalizes this fact. To state it, we will need some

terminology.
Recall that a set A C R" has “measure zero” if for every € > 0 thereis a
sequence By, Bz, B3, ... of (closed or open) rectangles with
o0
Acl B,
nz=1
and
o0

Z v(B,) <&,

n=1
wiiere v(By,) is the volume of B,. We want to define the same concept for a

subset of a manifold. To do this we need a lemma, which in turn depends on
a lemma from Calculus on Manifolds, which we merely state.
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5. LEMMA. Let A C R" be a rectangle and let f: 4 — R” be a function
such that |D,-ff| < KonAfori,j=1,...,n. Then

/() — f(») <A*K|x ~ y|

forall x,y € A.

6. LEMMA. If /: R" — R" is C? and A C R” has measure 0, then f(A4) has
measure 0.

PROOF. We can assume that A4 is contained in a compact set C (since R” is a
countable union of compact sets). Lemma 5 implies that there 1s some K such
that

| f(x) = f()| <n*K|x = yl

forall x,y € C. Thus f takes rectangles of diameter 4 into sets of diameter
< n?Kd. This clearly implies that f(A) has measure 0 if 4 does. <

A subset 4 of a C® n-manifold M has measure zero if there is a sequence
of charts (x;,U;), with A C U; Ui, such that each set x;(4 N U;) C R” has
measure 0. Using Lemma 6, it is easy to see that if 4 C M has measure 0, then
x(A NU) C R” has measure 0 for any coordinate system (x, U). Conversely,
if this condition is satisfied and M is connected, or has only countably many
components, then it follows easily from Theorem 1-2 that 4 has measure 0. (But
if M is the disjoint union of uncountably many copies of R, and A consists of
one point from each component, then A does not have measure 0). Lemma 6
thus implies another resuit:

7. COROLLARY. If f: M — N isa C! function between two #-manifolds
and A C M has measure 0, then f(4) C N has measure 0.

PROOF. There is a sequence of charts (x;, Ui} with A C |U; Ur and each set
x;(ANU;) of measure 0. If (y,V) isa charton N, then f(A)NV = J; f(AD
U;) NV. Each set

y(FANUYNV)=yo fox" (x(ANUp)

has measure 0, by Lemma 6. Thus y(f(A)NV) has measure 0. Since f{UJ; Ui)
1s contained in the union of at most countably many components of &, it {ollows
that f(A4) has measure 0. €
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8. THEOREM (SARD’S THEOREM). If f: M — N isa C' map between
n-manifolds, and M has at most countably many components, then the critical
values of f form a set of measure 0 in V.

PROOF. 1t clearly suffices to consider the case where M and N are R". But
this case is just Theorem 3.14 of Calculus on Manifolds. %

The stronger version of Sard’s Theorem, which we will never use (except once,
in Problem 8-24), states* that the critical values of a C* map f: M" — N™
are a set of measure 0 if ¥ > 1 + max(n — m,0). Theorem 8 is the easy case,
and the case m > 1 1s the trivial case (Problem 20). Although Theorem 8 will
be very important later on, for the present we are more interested in knowing
what the image of f: M — N looks like locally, in terms of the rank k of f
at p € M. More exact information can be given when f actually has rank &
in a neighborhood of p. It should be noted that f must have rank > & in
some neighborhood of p, because some kX x k submatrix of (B(yf o f)/oxi )
has non-zero determinant at p, and hence in a neighborhood of p.

9. THEOREM. (1) If f: M" — N™ hasrank k at p, then there is some coor-
dinate system (x, U) around p and some coordinate system (y, V') around f(p)
with y o f o x~1 in the form

yofox Wd,....d"y=(d,...,d* v* T (a),....y"(@)).

Moreover, given any coordinate system ), the appropriate coordinate system
on N can be obtained merely by permuting the component functions of .

(2} If f has rank k& in a neighborhood of p, then there are coorcdinate systems
(x,U) and (y, V) such that

yofox @, .. ,a" = (,...,d",0,...,0).
Remark: The special case M = R", N = R"™ 15 equivalent to the general theo-
rem, which gives only local results. If' y is the identity of R™ | part (1} says that
by first performing a diffeomorphism on R”, and then permuting the coordi-
nates in R™, we can insure that f keeps the first k¥ components of a point fixed.
These diffcomorphisms on R” and R™ are clearly necessary, since / may not
even be one-onc on R* x {0} C R”, and its image could, for example, contain
only pomts with first coordinate 0.

*Tor a proof, sce Miluor, Topology From the Differentiable Viewpomt or Sternberg, Leclures on
Differential Geometry.
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In part (2) we must clearly allow more leeway In the choice of p, since f(R")
may not be contained in any k-dimensional subspace of R".

PROOF. (1} Choose some coordinate system u around p. By a permutation of
the coordinate functions #*' and y* we can arrange that

1)) det (M(p))%o a,B=1,... k.
Define

dub

x*=y%"0f a=1,...,k
xt=u" r=k+1,...,n.

Condition (1) implies that

(2) # 0.

| 3y o f) ><
ox! _ oub
det (a}:(p)) = det O T
]

This shows that x = (x oz~ !) o # is a coordinate system in some neighbor-
hood of p, since (2) and the Inverse Function Theorem show that x o™ is a
diffeomorphism in a neighborhood of u(p). Now

g=x"1(",...,a") means x(q)=(a’,...,a"),
hence x'(g) = o',
hence {y“of(q)ma“ o=k
u (q) =a" r=k+1,...,n,
o)

yofoxTla',...,a")=yo flg) forg=x"'(a',...,a")

:(ala--°aak: )

(2) Choose coordinate systems x and v so that vo f o x™! has the form in (1).
Since rank / = k in a neighborhood of p, the lower square in the matrix

-] 0

(3(1}1‘ o'f)) — Dk+1!{fk+1

dxJ \ ><

mem
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must vanish in a neighborhood of p. Thus we can write

V@) =9 @,...,a¥) r=k+1,....m

Define

Since

(3) you l@®h,....b") =y(g) forv(g) =(',...,b™
— (bl,...,bk, bk+1 --'Jfk+1(bl,...,bk), o bm--'g-{-fm(bl,...,bk)),

the Jacobian matrix

) _ -1 0
X

has non-zero determinant, so y is a coordinate system in a neighborhood
of f(p). Moreover,

yo foxal,...,a™
=yov lovo fox al,...,a")
=yov i(a,...,a* v (a),...,y"(a))
= (a',...,a*, y** (@) - (@, ...,d%), ..., y™ (@) ¥, ...,a"))
by (3)

= (al:---:akao:-'-:o)' .:.

Theorem 9 acquires a special form when the rank of f is n or m:

10. THEOREM. (1) If m < m and f: M"™ — N™ has rank m at p, then for
any coordinate system (y, V) around f(p), there 1s some coordinate system
(x,U) around p with

yo fox1(@!,...,a")=(a',...,a™).
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(2) f n < mand f: M" - N has rank # at p, then for any coordinate
system (x, U) around p, there is a coordinate system (y, V) around f{(p) with
yo foxYa',...,a") = (d,...,a",0,...,0).

PROOF. (1} This 1s practically a special case of (1) in Theorem 9; it is only

necessary to observe that when k = m, it 1s clearly unnecessary, in the proof of
this case, to permute the »' 1n order to arrange that

d(y* e f)

dct(—a;—r(p)):ﬁo a’,ﬁ—l,...,m,
only the #’ need be permuted.
(2) Since the rank of f at any point must be < n, the rank of f equals »
in some neighborhood of p. It 1s convenient to think of the case M = R”
and N = R"™ and produce the coordinate system y for R™ when we are given
the identity coordinate system for R”. Part (2) of Theorem 9 yields coordinate
systems ¢ for R” and ¢ for R™ such that

wofogp~Nal,...,a")=(d,...,da",0,...,0).

Even if we do not perform ¢~ first, the map f still takes R” into the subset

n n S(R") = f(¢(R")) R™
¥ (f(R"))

S(R") which ¢ takes to R" x {0} C R™ —the points of R” just get moved to
the wrong place in R” x {0}. This can be corrected by another map on R".
Define A by

B, BT = (T NBY, . L BT, B L B™).
Then
Aoo flal,...,a"Y=AoYo faog™ (b,...,b")
for (b*,...,0") = ¢(a)
= Ab',...,0",0,...,0)
= (¢ (B,...,0™),0,...,0)
=(a,...,a",0,...,0),

so A o ¥ 1s the desired y. If we are given a coordinate system x on R" other
than the identify, we just define

A, .. 0" = (x(@7 (B, .., 6", 0", L™,

it is easily checked that y = A o ¢ is now the desired y. %
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Although p is a regular point of f in case (1) of Theorem 10 and a critical
point in case (2) (if # < m), 1t is case (2) which most interests us. A differentiable
function f: M" — N™ is called an immersion if the rank of f is n, the
dimension of the domain M, at all points of M. Of course, it is necessary that
m > n, and it 1s clear from Theorem 10(2) that an immersion 1s locally one-one
(so it is a topological immersion, as defined in Chapter 1). On the other hand,
a differentiable map f* need not be an immersion even if it 1s globally one-one.
The simplest example is the function f: R — R defined by f(x) = x3, with
J(0) = 0. Another example is

e—x2 x>0 /
gx)=1+0 x=0
~e™*77 x <0. /

A more illuminating example is the function 4: R — R? defined by

h(x) = (g(x),18(x)]); h

although 1ts image is the graph of a non-differentiable function, the curve itself
manages to be diflerentiable by slowing down to velocity 0 at the point (0, 0).
One can easily define a similar curve whose image looks like the picture below.

—

Three immersions of R in R? are shown below. Although the second and
third immersions B and B are one-one, their images are not homeomorphic

S/ @ )
' B2(R)
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1o R. Of course, even if the one-one immersion f: P — M is not a homeo-
morphism onto its image, there Is certainly some metric and some differentiable
structure on f(P) which makes the inclusion map i: f(P) - M an immer-
sion, In general, a subset M; C M, with a differentiable structure (not nec-
cssarily compatible with the metric M, inherits as a subset of M), is called an
immersed submanifold of M if the inclusion map i : M; — M is an immersion.
The following picture, indicating the image of an immersion f3: R — S! x §1,

first time around
second time around

shows that M; may even be a dense subset of M.

Despite these complications, if M) is a k-dimensional immersed submanifold
of M" and U, is a neighborhood in M; of a point p € M), then there is a
coordinate system (y, V) of M around p, such that

UiNY ={geM:y* g =-..=)y"(g) =0}

this is an immediate consequence of Theorem 10(2), with f = i. Thus, if
g: M; > N is C*° (considered as a function on the manifold M)} in a neigh-
borhood of a point p € M), then there is a C* function g on a neighborhood
V C M of psuchthat g =g oi on V N M;—we can define

YEG) =y%(q) a=1,... .k
¥ (q')=0 re=k+1,...,n

glg) =g(g’),  where {
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On the other hand, even if g is C* on all of M; we may not be able to
define g on M. For example, this cannot be done if g 1s one of the functions
B Bi(M) > R.

One other complication arises with immersed submanifolds. If M; C M is
an immersed submanifold, and f: P —» M isa C* function with f(P) C M,,
it is not necessarily true that f 1s C° when considered as a map into My, with its
€ structure. The following figure shows that / might not even be continuous

My CcM=R? M

as a map into M. Actually, this is the only thing that can go wrong:

11. PROPOSITION. If M; C M is an immersed manifold, /: P - M is
a C* function with f(P) C M;, and [ is continuous considered as a map
mto M, then [ is also C* considered as a map into M.

PROOF. Leti: My — M be the inclusion map. We want to show that i~ o f
1s C* if it is continuous. Given p € P, choose a coordinate system (y, V') for M
around f(p) such that

Uy={geV: g = =y"(g) =0}

is a neighborhood of f(p) in M, and (»"\U, ..., ¥*|1U)) is a coordinate system
of M; on U].
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By assumption, i~! o f is continuous, so
ST oi(open set) is an open set.

Since U; is open in M), this means that f~!(U;) C P is open. Thus [ takes
some neighborhood of p € P into U;. Since all y/ o f are C*®, and y',..., y*
are a coordinate system on U, the function f is C* considered as a map
into M. DX

Most of these difficulties disappear when we consider one-one Immersions
J: P — M which are homeomorphisms onto their image. Such an immersion
1s called an imbedding (“embedding” for the English). An immersed subman-
ifold M; C M is called simply a (C*) submanifold of M if the inclusion map
i. My - M is an imbedding; it is called a closed submanifold of M if M is
also a closed subset of M.

&

a closed
ces submanifold

There is one way of getting submanifolds which is very important, and gives
the sphere $#~! C R” — {0} C R", defined as {x : |x|? = 1}, as a special case.

12. PROPOSITION. If f: M" — N has constant rank k& on a neighborhood
of f~1(y), then f~'(») is a closed submanifold of M of dimension n — k (or
is empty). In particular, if y is a regular value of f: M"” — N™ then f~(y)
1s an (n — m)-dimensional submanifold of M (or is empty).

PROOF, Left to the reader. <

It is to be hoped that however abstract the notion of C* manifolds may
appear, submanifolds of RY will scem like fairly concrete objects. Now it turns
out that every (connected) C* manifold can be imbedded in some RV, so that
manifolds can be pictured as subsets of Euclidean space (though this picture
1s not always the niost uscful one). We will prove this fact only for compact
manifolds, but we first develop some of the machinery which would be used in
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the general case, since we will need it later on anyway. Unfortunately, there are
many definitions and theorems involved.

If @ is a cover of a space M, a cover O’ of M is a refinement of @ (or
“refines O ”) if for every U in @' there is some V in @ with U C V (the sets of ¢’
are “smaller” than those of @}—a subcover 1s a very special case of a refining
cover. A cover O is called locally finite if every p € M has a neighborhood W
which intersects only finitely many sets in .

13. THEOREM. If @ is an open cover of a manifold M, then there is an open
cover O of M which is locally finite and which refines 0. Moreover, we can
choose all members of O to be open sets diffeomorphic to R”.

PROOF. We can obviously assume that M is connected. By Theorem 1.2, there
are compact sets C7,C2,Cs,... with M = CGGUG UG U --- | Clearly C; has
an open neighborhood U; with compact closure. Then U; UG, has an open
neighborhood U; with compact closure. Continuing in this way, we obtain
open sets U;, with U; compact and U; € Uiy, whose union contains all C;,
and hence s M. Let U_; = Uy = 0.

Now M isthe union for i > 1 of the “annular” regions 4; = U; —U;_1. Since
each A; is compact, we can obviously cover A; by a finite number of open sets,
each contained in some member of @, and each containedin V; = U; 1y - Ui_s.
We can also choose these open sets to be diffeomorphic to R”. In this way we
obtain a cover (@ which refines @ and which is locally finite, since a point in U;
isnotin Vjfor j =z 241, %
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Notice that if @ is an open locally finite cover of a space M and C C M is
compact, then C intersects only finitely many members of @. This shows that
an open locally finite cover of a connected manifold must be countable (like the
cover constructed in the proof of Theorem 13).

14. THEOREM (THE SHRINKING LEMMA). Let @ be an open locally
finite cover of a manifold M. Then it is possible to choose, for each U in @, an
open set U’ with U’ C U in such a way that the collection of all U’ is also an
open cover of M.

PROOF. We can clearly assume that M is connected. Let O = {U;, U, Us, ... }.
Then

C=U - (U 0U3U--.)

is a closed set contained in Uy, and M = U U, U U3U.--. Let U] be an
open set with C; C U/ C U{ C U;. Now

C=U,—(U/UU3U---)

is a closed set contained in Uy, and M = U] UG U U3 U---. Let U; be an
open set with G C Uy C U; C Us. Continue in this way.

For any p € M there is a largest n with p € U,, because O is locally finite.
Now

pEU/UULU-- UULU (Upy1 UUpg2U--+);
it follows that
peU/LUU...

since replacing Uy4; by U, . ; cannot possibly eliminate p. <

15. THEOREM. Let O be an open locally finite cover of a manifold M. Then
there is a collection of C* functions ¢y: M — [0,1], one for each U in O,
such that

(1} support ¢y C U for each U,

(2) > dulp) = 1 for all p € M (this sum is really a finite sum in some
U

neighborhood of p, by (1)).
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FPROOF. Case 1. Each U in O has compact closure. Choose the U’ as in Theorem
14. Apply Lemma 2 to U’ C U C M to obtain a C* function yy: M — [0,1]
which is 1 on U’ and has support C U. Since the U’ cover M, clearly

Z Yu > 0 everywhere.
Ue®

Define
_Yu

> oYU

Ue®

oy =

Case 2. General case. 'This case can be proved in the same way, provided that
Lemma 2 is true for C C U C M with C closed (but not necessarily compact)
and U open. But this 1s a consequence of Case /:

For each p € C choose an open set U, C U with compact closure. Cover
M — C with open sets V,, having compact closure and contained in M — C.
The open cover {U,, V} has an open locally finite refinement @ to which Case /
applies. Let

S o= Z U, where @' ={U € O :U C U, for some p}.

This sum is C*°, since it is a finite sum in a neighborhood of each point. Since

S udu(p) = 1forall p, and ¢y(p) = 0 when U C V,, clearly f(p) = 1
for all p € C. Using the fact that @ is locally finite, it is easy to see that

support / C U.

16. COROLLARY. If O is any open cover of a manifold M, then there is a
collection of C* functions ¢;: M — [0, 1] such that

(1) the collection of sets {p: ¢;(p) # 0} is locally finite,

@) T, ¢i(p)=1forall pe M,
(3) for each i there is a U € @ such that support¢; C U.

(A collection {¢;: M — [0, 1]} satisfying (1} and (2) 1s called a partition of unity;
if it satisfics (3), it i1s called subordinate to ©.)

It is now fairly easy to prove the last theorem of this chapter.

17. THEOREM. If M" is a compact C* manifold, then there is an imbed-
ding /: M — RY for some N.
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PROOF. There are a finite number of coordinate systems (xq, Uy), . .. , (xx, Ug)
with M = Uy U---UUg. Choose U/ as in Theorem 14, and functions ¢;: M —
[0, 1] which are 1 on F;' and have support C U;. Define f: M — RV, where
N =nk +k, by

S=nxn Lk Xk, W)

This is an immersion, because any point p is in U/ for some i, and on U/, where
Vi =1, the N x n Jacobian matrix

af ) ) ox?
~ 2 contains the # X 7 matrix —5 = 1.
Bxf Bx,-

It is also one-one. For suppose that f(p) = f(g). There is some i such that
p € Ul. Then y;(p) = 1, so also ¥;(¢) = 1. This shows that we must have
g € U;. Moreover,

Vi - xi(p) = ¥ - xi(g),

SO p = g, since x; is one-one on U;. #»

Problem 3-33 shows that, in fact, we can always choose N = 2n + 1.

PROBLEMS

1. (a) Show that being C*-related is nof an equivalence relation.
(b) In the proof of Lemma 1, show that all charts in A’ are C*®-related, as
claimed.

2. (a) If M is a metric space together with a collection of homeomorphisms
x: U — R” whose domains cover M and which are C*-related, show that
the 7 at each pomt 1s unique wilhou! using Invariance of Domain.

(b} Show similarly that 0M is well-defined for a C* manifold-with-boundary M.

3. () All C* functions are continuous, and the composition of C* functions
1s C°.

(b} A function f: M — N is C*® if and only if g o f is C* for every C*°
function g: N — R.

4. How many distinct C* structures are there on R? (There is only one up to
difleomorphism; that is not the question being asked.)
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5. (@) If N C M is open and A consists of all (x,U) in 4 with U C N, show
that A’ 1s maximal for N if A 1s maximal for M.

(b) Show that A’ can also be described as the set of all (x{V NN,V N N) for
(x, V) 1n A.

(c) Show that the inclusion i: N — M i1s C*°, and that A’ is the unique atlas
with this property.

6. Check that the two projections P; and P, on S n=1 are C*° related to the 2n
homeomorphisms f; and g;.

7. (@) If M is a connected C* manifold and p,g € M, then there is a C*
curve ¢: [0,1] > M with ¢(0) = p and ¢(1) = g.
(b) It is even possible to choose ¢ to be one-one.

8. (a) Show that (M; x Mj) x M; is diffeomorphic to M; x (M x M) and
that M; x M, is diffeomorphic to My x M.
(b} The diffcrentiable structure on M x M; makes the “slice” maps

D= (pI:ﬁZ)
p2 = (D1, p2)

of My, My - M; x M, diflerentiable for all p; € My, py € M.

(c} More generally, amap f: N — M| x M, is C* if and only if the compo-
sitions 7y o f: N > My and ma 0 f: N = M, are C°°. Moreover, the C*
structure we have defined for M; x M; is the only one with this property.

(dy If fi: N —> M;are C* (j = 1,2), can one determine the rankof (fi, f2): N
— M x M3y at pinterms of the ranks of f; at p? For f;: Ny = M;, show that
J1x fa: Nt x Ny = My x M3, defined by f1 x f2(p1, p2) = (1), S2(p2)),
is C* and determine its rank in terms of the ranks of f;.

9. Let g: " — P" be the map p + [p). Showthat f: P? > M is C* if and
onlyif flog:S"—> M is C*. Compare the rank of f and the rank of fog.

10. (a) If U C R® isopen and f: U — R is locally C* (every point has a
neighborhood on which f is C°), then f is C*°. (Obvious.)

(b) If f:H” - R islocally C®, then f is C*°, ie., f can be extended to a
C® function on a neighborhood of H”. (Not so obvious.)

11. If /: H” — R has two extensions g,/ to C* functions in a neighborhood
of H”, then D;g and D;/r are the same at points of R”™! x {0} (so we can speak
of D;f at these points).

12. If M is a C* manifold-with-boundary, then there is a unique C* structure
on dM such that the inclusion map 7: M — M is an imbedding.
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13. (@) Let U C M” be an open set such that boundary U 1s an (n — 1)-dimen-
sional (differentiable) submanifold. Show that U/ is an n-dimensional manifold-
with-boundary. (It is well to bear in mind the following example: if U = {x €
R%: d(x,0) < lorl < d(x,0) < 2}, then U is a manifold-with-boundary, but
dU # boundary U.)

(b) Consider the figure shown below. This figure may be extended by putting

smaller copies of the two parts of S’ into the regions indicated by arrows, and
then repeating this construction mdefinitely. The closure S of the final resulting
figure is known as Alexander’s Horned Sphere. Show that S is homeomorphic to S2.
(Hmnt: The additional pomnts in the closure are homeomorphic to the Cantor
set.) If U is the unbounded component of R — S, then S = boundary U, but
U is not a 2-dimensional manifold-with-boundary, so part (a) is true only for
differentiable submanifolds.

14. (a) There is a map f: R? - R? such that
(1} f(x,0) = (x,0) for all x,
(2) fx,y) CH2 for y > 0,
3) f(x,y) CR? —H?for y <0,
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(4) f restricted to the upper half-plane or the lower half-plane is C*°, but [
itself 1s not C°°. :

(b} Suppose M and N are C* manifolds-with-boundary and f: dM — N
is a diffeomorphism. Let P = M Uy N be obtained from the disjoint union
of M and N by identifying x € M with f(x) € dN. If (x,U) is a coordinate
system around p € dM and (p,V) a coordinate system around f(p), with
fUNM) =V nNaN,and (yeo U NIM = x|U N M, we can define a
homeomorphism from U UV C P to R" by sending U to H" by x and V to
the lower half-plane by the reflection of y. Show that this procedure does nof

Tm
\L’/ of y

define a C*° structure on P.

(c) Now suppose that there is a neighborhood U of oM in M and a diffeo-
morphism a: U — dM x [0, 1), such that a(p) = (p,0) for all p € M, and a
similar diffecomorphism B: V — 9N x [0, 1). (We will be able to prove later that
such diffeomorphisms always exist). Show that there is a unique C*° structure

on P such that the inclusions of M and N are C* and such that the map from
UUYV todM x (-1,1) induced by ¢ and B 1s a diffeomorphism.

(d) By using two different pairs (¢, B), define two different C*° structures on R?,
consiclered as the union of two copies of H? with corresponding points on 9H?
identified. Show that the resulting € manifolds are diffeomorphic, but that
the diffeomorphism cannot be chosen arbitrarily close to the identity map.
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15. (a} Find a C* structure on H'! x H' which makes the incdlusion into R?
a C* map. Can the inclusion be an imbedding? Are the projections on each
factor C*° maps?

(b) If M and N are manifolds-with-boundary, construct a € structure on
M x N such that all the “slice maps” (defined in Problem 8) are C*°.

16. Show that the function f: R - R defined by

e Mx x>0

f(x)={0 =

is C° (the formula e=1/x% i5 used just to get a function which is > 0 for x < 0,
and e~ "X| could be used just as well).

17. Lemma 2 (as addended by the proof of Theorem 15) shows that iff ¢; and Cz
are disjoint closed subsets of M, then there is a C* function f: M — [0,1]
such that C; € f7'(0) and G, € f~'(1). Actually, we can even find f with
Cy = f~1(0) and C; = f~!(1). The proof turns out to be quite easy, once you
know the trick.

(a) It suffices to find, for any closed C C M, a C* function f with C = f~1(0).
(b} Let {U:} be a countable cover of M — C, where each U; is of the form
U=x""{aeR": jal <1})

for some coordinate system x taking an open subset of M — C onto R". Let
fi: M — [0,1] be a C* function with f; > 0on U; and f; = 0 on M — U;.
Functions like

/i 02 f;

Ox7’ dxioxk’> "
will be called mixed partials of f;, of order 1,2,.... Let

a; = sup of all mixed partials of fi,..., f; of all orders < 1i.

Show that

— /i
i=1

is C*®, and C = f~1(0).
18. Consider the coordinate system (y', y?) for R? defined by

yWa,b)=a
y2(a,b) = a + b.
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(@) Compute 373y (a,b) from the definition.

(b} Also compute it from Proposition 3 (to find 8/¢/8y/, write each I in terms
of y! and y?).

Notice that 8f/8y’ # 8//81" even though y! = I'; the operator 8/3y' depends
on y and i, not just on y'.

19. Compute the “Laplacian”
92 9
T

in terms of polar coordinates. (First compute 8/0x in terms of d/dr and 9/069;
then compute 82/8x2 from this). Answer: %[%(}‘3’%) + 3%(%-3%)]

20. If f: M" —» N™is C' and m > n, then f(M) has measure 0 (provided
that M has only countably many components).

21. The following pictures show, for n == 1,2, and 3, a subdivision of [0, 1] x
[0,1] into 227 squares, An,1s. .., Ay 221; square Apx is labeled simply k. The
numbering i1s determined by the following conditions:

(a) The lower left square is A, 1.

(b) The upper left square is A, y21.

(c} Squares A, x and A, k41 have a common side.

(d) Squares A, 4141, An,al+2, An,al+3; An 4144 are contained in A,_1 141.

6] 13 12] 11
4 3
5] 14 9 10
517 lol11
1 2 2| 3] 8|7 REABIE
Y E] IE
i1l al st e 3

Define f: [0,1] — [0, 1] x [0, 1] by the condition

k—1 k

S()e Apx forall o <t < S

Show that f is continuous, onto [0, 1] x [0, 1], and not one-one.
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22. For p/2" € [0, 1], define f(p/2") € R? as shown below.

A= f(0) B = f(1)

(a) Show that f is uniformly continuous, so that it has a continuous extension
g:[0,1] - R2, Show that g is one-one, and that its image will not have
measure 0 if the shaded triangles are chosen correctly.

(b) Consider the homeomorphic image of S' obtained by adding, below the
image of g, a semi-circle with diameter the line segment AB. What does the
mside of this curve look like?

23. Let c¢: [0,1] — R” be continuous. For each partition P = {tg,...,#%} of
[0, 1], define

k
£(c, P) =Y d(c(t:)scti-1)).
i=1

The curve ¢ is rectifiable if {£(c, P)} is bounded above (with length equal to
sup{£(c, P)}). Show that the image of a rectifiable curve has measure 0.

24. (a) If M 15 a C* manifold, a set My C M can be made into a k-dimen-
sional submanifold of M if and only if around each point in M; there is a
coordinate system (x,U) on M such that My NU = {p: Xkt p) = ... =
x"(p) = 0}.

(b) The subset M) can be made into a closed submanifold if and only if such
coordinate systems exist around every point of M.

25. The set {(x,|x]): x € R} is not the image of any immersion of R into R2.

26. () If U ¢ R* is open and f: U — R"* is C*, then the graph of
S =A{(p, f(p)) € R*: pe U} is a submanifold of R”,

(b) Every submanifold of R” is locally of this form, after renumbering coor-
dinates. (Neither Theorem 9 nor 10 is quite strong enough. You will need
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the implicit function theorem (Caleulus on Manifolds, pg. 41). Theorem 10 is es-
sentially Theorem 2-13 of Calculus on Manifolds; comparison with the implicit
function theorem will show how some information has been allowed to escape.)

27. (a) An immersion from one n-manifold to another is an open map (the
image of an open set is open).

(b) If M and N are n-manifolds with M compact and N connected, and
f: M — N is an immersion, then f is onto.

28. Prove Proposition 12: If f: M" — N has constant rank k& on a neigh-
borhood of f~!(y), then f~!() is a (closed) submanifold of M of dimension
n — k (or is empty).

29. Let f: P? > R? be the map
g([x, y.2])) = (yz,x2,xp)

defined in Chapter 1, whose image is the Steiner surface. Show that g fails to
be an immersion at 6 pomts (the image points are the points at distance £1/2
on each axis). There is a way of immersing P2 in R3, known as Boy’s Surface.
See Hilbert and Cohn-Vossen, Geomelry and the Imagination, pp. 317-321.

30. A continuous function f: X — Y is proper if f~!(C) is compact for
every compact C C Y. The limit set L(f) of f is the set of all y € Y such
that y = Im f(x,) for some sequence xi,x2,x3,... € X with no convergent
subsequence.

(a) L(f)=01fand only if f is proper.

(b) f(X) CY isclosed if and only if L(f) C f(X).

(c) There is a continuous f: R — R? with f(R) closed, but L(f) # 8.

(d) A one-one continuous function f: X — Y is a homeomorphism (onto its
image) if and only if L(f) N f(Y) = @.

(¢) A submanifold M, C M is a closed submanifold if and only if the inclusion
map i: M1 — M is proper.

(f} If M is a manifold, there is a proper map f: M — R; the function f can
be made C* if M 15 a C* manifold.

31. (a) Fmd a cover of [0,1] which is not locally finite but which s “point-
finite”: every point of [0, 1] is in only finitely many members of the cover.

(b) Prove the Shrinking Lemma when the cover O is point-finite and countable
(notice that local-finiteness is not really used).

(c) Prove the Shrinking Lemma when @ is a (not necessarily countable) point-
finite cover of any space. (You will need Zorn’s Lemma; consider collections €
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of pairs (U, U’) where U € @, U’ C U, and the union of all U’ for (U,U"’) € C,
together with all other U € @ covers the space.)

32. (a) If My C M is a closed submanifold, U D M; is any neighborhood,
and f: My - Ris C®, then there is a C function /: M — R with f = f
on M, and with support f c U

(b) This is false if M =R and M; = (0,1).

(c) This is false if R is replaced by a disconnected manifold .

Remark: Tt is also false if M = RZ, M; = N = S', and f = identity; in fact, in
this case, f has no continuous extension to a map from R? to S, but the proof
requires some topology. However, f can always be extended to a C* function
in a neighborhood of M (extend locally, and use partitions of unity).

33. (a) The set of all non-singular 7 x # matrices with real entries is called
GL(n, R), the general linear group. It is a C* manifold, since it is an open
subset of R?. The special linear group SL(»,R), or unimodular group, is the
subgroup of all matrices with det = 1. Using the formula for D(det) in Calculus
on Manifolds, pg. 24, show that SL{n, R) is a closed submanifold of GL(7,R) of
dimension n? — |,

(b) The symmetric # x # matrices may be thought of as R"™+1/2 Define
¥: GL(n,R) — (symmetric matrices) by ¥(4) = A4 - A%, where A is the
transpose of 4. The subgroup ¥~'(I) of GL(1n,R) is callied the orthogonal
group O(n). Show that 4 € O(n) if and only if the rows [or columns] of A4 are
orthonormal.

(c) Show that O(n) is compact.

(d) For any 4 € GL{n,R), define R4: GL(n,R) - GL{n,R) by R4(B) = BA.
Show that Ry is a diffeomorphism, and that ¥ o R4 = ¢ for all 4 € O(n). By
applying the chain rule, show that for 4 € O(z) the matrix

if ij
(81,(/ (A)) has the same rank as (31,(/ . (I)) .

dxk! dxki

2 .-
(Here x*! are the coordinate functions in R*", and ¥/ the n(n+1)/2 component

functions of ¥.) Conclude from Proposition 12 that O(n) is a submanifold of
GL(n,R).
(e) Using the formula

YA =) agap (A =(ay)),

k
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show that
aj k=1i+#]
M(A) - aj) k= _] 75 i
dxk! 2a;) k=i=j]
0 otherwise.

Show that the rank of this matrix is 7#{n + 1)/2 at I (and hence at 4 for all
A € O(n).) Conclude that O(72) has dimension n(n — 1)/2.

(f} Show that det A = %1 for all A € O(n). The group O(n) NSL(7, R) is called
the special orthogonal group SO(n), or the rotation group R(n).

34. Let M(m,n) denote the set of all m x n matrices, and M (m,n;k) the set
of all m x n matrices of rank k.

(a) For every Xo € M(m,n; k) there are permutation matrices P and Q such
that

PXoQ = (ég IDgz) , where Ag is k x k and non-singular.

(b} There is some & > 0 such that A 1s non-singular whenever all entries of

A — Ag are < g,
A B
PXQ—(C D)

(c) If
where the entries of 4 — Ap are < ¢, then X has rank & if and only if D =
CA™'B. Hint: If Iy denotes the k x k identity matrix, then

I.. 0 \(4 BY_{( A4 B

X I, C D) \XA+C XB+ D)’
(d) M(m,n k) C M(m,n) is a submanifold of dimension k(m + n — k) for ail
k <m,n.



CHAPTER 3
THE TANGENT BUNDLE

point v € R" is frequently pictured as an arrow from 0 to v. But there are
many situations where we would like to picture this same arrow as starting

/U

at a different point p € R™:

For example, suppose ¢: R — R” is a differentiable curve. Then (1) =
(c'(t),...,c™(¢t)) is just a point of R”, but the line between ¢(r) and c(#) +¢'(2)
is tangent to the curve, and the “velocity vector” or “tangent vector” ¢'() of
the curve ¢ is customarily pictured as the arrow from ¢(?) to ¢(f) + ¢'(¢).

c(t) + ')

63
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To give this picture mathematical substance, we simply describe the “arrow”
from p to p + v by the pair (p,v). The set of all such pairs is just R* x R”,
which we will also denote by TR”, the “tangent space of R"”; elements of TR”
are called “tangent vectors” of R”. We will often denote (p,v) € TR" by v,
(“the vector v at p”}; in conformity with this notation, we will denote the set
of all (p,v) for v € R" by R”,. At times, it is more convenient to denote a
member of TR”" by a single letter, like v. To recover the first member of a pair
v € TR", we define the “projection” map = : R” x R" = R” by =(a,b) = a.
For any tangent vector v, the point m(v) is “where it’s at”.

The set 7~ '(p) may be pictured as all arrows starting at p. Alternately,

it can be pictured more geometrically as a particular subset of R” x R”, the
one visualizable case occurring when # = 1. This picture gives rise to some

TR"

7 '(p)

R" M

P

terminology—we call 7 ~!(p) the fibre over p. This fibre can be made into a
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vector space in an obvious way: we define

(p,v)® (p,w) =(p,v+w)
ae (p1 U) = (p:a 'U).

(The operations @ and e should really be thought of as defined on

U N p) x n 7 (p), and R x TR", respectively.
peR!

Usually we will just use ordinary + and - instead of & and « .}

If f:R"” - R™ is a differentiable map, and p € R”, then the linear trans-
formation Df(p): R* — R™ may be used to produce a linear map from
R", — R™r(p) defined by

vp = [Df (P)W))s(p)-

This map, whose apparently anomalous features will soon be justified, is de-
noted by fi,; the symbol f, denotes the map fi: TR” — TR™ which is the
union of all f,,. Since fi,(v) is defined to be a vector € R™s(,), the follow-
ing diagram “commutes” (the two possible compositions from TR" to R” are
equal), '
TR" i_, TR™

JI" 131’ 7o fo= fonm,
RH f ]Rm

——— s

Thus, fi has the map f, as well as all maps Df(p), built into it.

This is not the only reason for defining fx in this particular way, however.
Suppose that g: R™ — R¥ is another differentiable function, so that, by the
chain rule,

(1) D(go f)(p)= Dg(f(p)) o DS (p).

By our definition,

g+ (DS (PYW)rip) = (De(SDNDSPION) g (s ipy-

This looks horribly complicated, but, using (1}, it can be written

+( fi(vp)) = (g 0 /)x(v,);
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thus we have
g*of*=(gof)*.

This relation would clearly fall apart completely if fi(v,) were not in R"z(,;
with our present definition of fi, it is merely an elegant restatement of the
chain rule.

Henceforth, we will state almost all concepts about Jacobian matrices, like
rank or singularity, in terms of f;, rather than Df. The “tangent vector” of a
curve ¢: R — R” can be defined in terms of this concept, also. The tangent
vector of ¢ at ! may be defined as

C’(f)c(r) e ]Rnc(r) -

[If ¢ happens to be of the form

()=, SNyl ...
c))=(,f) for f[rR> R

then
ey = O, S O)ers

this vector lies along the tangent line to the graph of f at (1, f{¢)).] Notice
that the tangent vector of ¢ at { is the same as

C#(lt) = [‘DC(I)(I)]C(I) - (C”(I): seey Cm(f))c(t):

where 1, = (¢,1) 1s the “unit” tangent vector of R at ¢.

.o
[—
p ™
[—
ey

A A

If g: R" - R”™ is differentiable, then g o ¢ is a curve in R™. The tangent
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vector of gocat! is

(g 0 0)«(17) = gx(cx(14))
= g(tangent vector of ¢ at 1),

g(c(r))
gx(v)

Consider now an n-dimensional manifold M and an imbedding i: M — RV.
Suppose we take a coordinate system (x,U) around p. Then i ox~" is a map
from R” to RV with rank n. Consequently, (i o x‘l)*(]}@“x(p)) 15 an #-dimen-
sional subspace of R¥;(,). This subspace doesn’t depend on the coordinate

R” o

e

x(p)

ol

system x, for if y is another coordinate system, then
oy f ol —1
oy Ne=(ox oxo)y )«

=(fox"o(xoy

and
(xo J’_])*y(p): ]Rny(p) = Rx(p)

is an isomorphism (with inverse (¥ o X" )yx(p))-
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There is another way to see this, which justifies the picture we have drawn.
If ¢: (—g,8) = R" is a curve with ¢(0) = x(p), thena =ioxlocisa
curve in R which lies in (M), and every differentiable curve in /(M) is of this

€ r(O)x(p)

x(p) k/x/,_ ;
|

form (Proof?}). Now

ax(lo) = (i o x™ ")y o ¢x(lo),

so the tangent vector of every @ is in (i ox '), (R"(,). Moreover, every vector
in this subspace is the tangent vector of some e, since every vector m R" () is
the tangent vector of some curve ¢, Thus, our #-dimensional subspace is just
the set of all tangent vectors at 7(p) to differentiable curves in 7(M). We will
denote this #n-dimensional subspace by (M,i),.

We now want to ook at the (disjoint} union

T(M,0)= |} (M,i), c i(M)xRY c TRV,
peM

We can define a “projection” map

a: T(M,i)y > M

by
a(v)=p i ve((M,i),.

As in the case of TR", each “fibre” 7 ~!(p) has a vector space structure also,
Beyond this we have to look a little more carefully at some specific examples.

Consider first the manifold M = S! and the inclusion i: S' — R2 The
curve ¢(f) = (cosf,sin ) passes through every point of S!, and

c'(@) = (—sin6, cosf) # 0,

For each p = (cos0,sinf) € S!, let u, = (—sinf,cosf), (it clearly doesn’t
matter which of the infinitely many possible 8’s we choose). Then (S!,7), con-
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sists of all multiples of the vector u pe We can therefore define a homeomorphism

Up
up 4 F P A
4 P
Up

N TSN i) —> ST xR by fi(Aup) = (p,)), which makes the following dia-

ram commute.
g

]X]Rl

y— s
\ % [7'(a, b) = d]
S

If we define the “fibres” of 7’ to be the sets 7'~ (p), then each fibre has a vector
space structure in a natural way. Commutativity of the diagram means that fj
takes fibres into fibres; clearly fj restricted to a fibre is a linear isomorphism
onto the image.

Now consider the manifold M = S$? and the inclusion i: §2 < R3. In this
case there is no map f3: T(S2%,i) - §? x R? with the properties of the map /.
If there were, then, for a fixed vector v # 0 in R?, the set of vectors

T(S!,i

(/o7 (vp) 1 pe S%)

would be a collection of non-zero tangent vectors, one at each point of S,
which varied continuously. It 1s a well-known (hard) theorem of topology that
this 1s impossible (you can’t comb the hair on a sphere}.
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There is another example where we can prove that no appropriate homeo-
morphism T(M,i) - M x R? exists, without appealing to a hard theorem of
topology. The map 7 will just be the inclusion M — R*® where M is a Mobius
strip, to be precise, the particular subset of R? defined in Chapter 1—M is the
image of the map f: [0,27] x (—=1,1) —» R? defined by

— 8 : 8 .: -8
[, = (2c059+fcos§c059, 2sinf 4+ cos 3 sinf, £sin 5).

At each point p = (2cos8,2sin0,0) of M, the vector

¥

ol 0.0}

N

vp = (—2sin 6,2 ¢c0s6,0), = fi((1,0)0,0)

is a tangent vector. The same is true for all multiples of £, ((0,1),0y), sShown
as dashed arrows in the picture, Notice that

£+((0, Do,00) = [Df(0,0)(0, 1)) (z,0,0)

0
= [8_{(0’ 0):[ = (1,0,0)(2,0,0),
2,0,0)
while
0
S0, Dan,0) = [a—{(zﬂ', 0):{ = (—1,0,0)2,0,0)-
(2,0,0

This means that we can never pick non-zero dashed vectors coninuously on the
set of all points (2cos8,25in6,0): If we could, then each vector would be

S(0,1(8) 0,09

for some continuous function A: [0,27] — R, This function would have to be
non-zero everywhere and also satisfy A(27) = —A(0), which it can’t (by an easy
theorem of topology). The impossibility of choosing non-zero dashed vectors
continuously clearly shows that there is no way to map T(M, i), fibre by fibre,
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homeomorphically onto M x R2, We thus have another case where T(M,1)
does not “look like” a product M x R".

For any imbedding /: M — R, however, the structure of T(M, i) is always
simple locally; if (x,U) is a coordinate system on M, then = ~!'(U), the part
of T(M,i) over U, can always be mapped, fibre by fibre, homeomorphically
onto U x R”. In fact, for each p € U, the fibre

(M,i), equals (iox™ax(p) (R"x¢py) = mp (R"x(p)

where the abbreviation 7, has been introduced temporarily; we can therefore
define

f:a " (U) - UxR"
by

J (mp(vx(p))) = (p,v).

In standard jargon, T(M, i) is “locally trivial”. This additional feature qualifies
T(M,i) to be included among an extremely important class of structures:

An n-dimensional vector bundle (or »-plane bundle} is a five-tuple

¢E=(E,n,B,®,0),
where
(I} £ and B are spaces (the “total space” and “base space” of &,
respectively),
(2} m: £ — B is a continuous map onlo B,

(3} ® and © are maps

B Un’"'(p)xn’_'(p)%E, O:Rx E— E,
pel

with @ (z~1(p) x z~1(p)) C =7 !(p) and OR x =~ (p)) C
7~ (p), which make each fibre 7 ~!(p) into an n-dimensional
vector space over R,

such that the following “local triviality” condition is satisfied:
For each p € B, there is a neighborhood U of p and a homeomor-

phism 1: 771 (U) — U x R" which is a vector space isomorphism
from each 7 ~1(g) onto g x R”, for all g € U.
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Because this local triviality condition really is a local condition, each bundle
§ = (E,n, B,®,®) automatically gives rise to a bundle £|4 over any subset
A C B; to be precise,

Eld = (Jr_'(A), el (4), A, | Upeq 77 (p) x 771 (p), O[R x x-'(A)).

Notation as cumbersome as all this invites abuse, and we shall usually refer
simply to a bundle #: £ — B, or even denote the bundle by E alone. For
vectors v,w € ! (p) and a € R, we will denote ®(v, w) and ®(a,v) by v+ w,
and a - v or av, respectively. '

The simplest example of an n-plane bundle is just X x R” with 7: X xR" —
X the projection on the first factor, and the obvious vector space structure on
each fibre. This is called the trivial #-plane bundle over X and will be denoted
by £"(X). The “tangent bundie” TR” 1s just " (R").

The bundle T(S!,i) considered before is equivalent to ' (S'). Equivalence
is here a technical term: Two vector bundles & = m;: £y - B and & =
2. Ey — B are equivalent (§ = &) if there is a homeomorphism 4: £y — F;
which takes each fibre 7, ~!(p) isomorphically onto 7;~'(p). The map 4 is
called an equivalence. A bundie cquivalent to €”(B) is called trivial. (The
local triviality condition for a bundle & just says that §[U is trivial for some
neighborhood U of p.)

The bundles T(S2,7i) and T(M ,i) are not trivial, but there is an even simpler
example of a non-trivial bundle. The Mdbius strip itself (not T(M,i)) can be
~onsidered as a 1-dimensional vector bundle over S!, for M can be obtained
from [0, 1] x R by identifying (0,a) with (1, —a), while S! can be obtained from

—_

%
.

TR

TR
IR

I

{6,13
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[0, 1] by identifying 0 with 1; the map = is defined by n(1,a) = 1 for 0 <t « |
and 7({(0,a), (1,—a)}) = {0,1}. The diagram above iliustrates local triviality
near the point {0, 1} of S*'. Suppose that s: § I 5 M is a continuous function
with 7 o s == identity of M (such a function is called a section). Such a map

M
s
s| |m
Sl
corresponds to a continuous function §: [0, 1] = R with §(0) = —5(1). Since §

must be 0 sommewhere, the section s must be 0 somewhere (that is, s(8) € =~1(9)
must be the 0 vector for some 8 € §*). This surely shows that M is not a trivial
bundie.

An equivalence is obviously the analogue of an isomorphism. The analogue
of a homomorphism is the following* A bundle map from §; to §; is a pair of
continuous maps (f, f), with f: Ey » E; and [ By = B, such that

(1) the following diagram commutes

-~

Ey £

m‘ lm

B]-—*Bz,

(2) [ N p) = w7t (f(p)) 1s a linear map.

The pair (fi, f) is a bundle map fiom TR* to TR for any differentiable
[ RE 5 RLIF M” ¢ RF and N ¢ R! are submanifolds, i: M — R* and
j: N = R! are the inclusions, and the map S satisfies f(M) C N, then f,

*There are actually several possible choices, depending on whether one is consider-
ing all bundles at once, fixed bundles over various spaces, or a fixed base space with
varying bundles. Thus f may be restricted to be an isomorphism on fibres and f to
be the identity, or a homeomorphism. The relations between some of these cases are
considered in the problems.
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takes T (M,i) to T (N, j); to see this, just remember that v € T(M,i), is the
tangent vector of a curve ¢ in M, so fi(v) is the tangent vector of the curve
S eocin N, and consequently fi(v) € T(N, ). In this way we obtain a bundle
map from T(M,i) to T(N, j). Actually, it would have sufficed to begin with
a C* function f: M — N, since f can be extended to R* locally. In fact,
this construction could be generalized much further, to the case where 7/ and j
are merely imbeddings of two abstract manifolds M and N,and f: M —» N
is C°; we just consider the function jo foi~':i(M) — i(N) and extend it
locally to R*. The case which we want to examine most carefully is the simplest:
where M = N and f is the identity, while i/ and j are two imbeddings of M
in R¥ and R/, respectively. Elements of T(M, i), are of the form (i o x™!).(w)

for w € R",(,), while elements of T (M, j), are of the form (j o x™1),(w) for
w € R7x(p). If we map

(Foxy(w) = (jox ). (w)

we obtain a bundle map from T'(M,/)|U to T(M, j)|U, which is obviously an
equivalence. The map (M,i), = (M, j), induced on fibres is independent of
the coordinate system x, for if (y, V) is another coordinate system, then

(foy Nu(w) = (i ox*l)*((x oy"‘)*(w))

! !

(Foy a(w) = (foxTHu((x 0 yHalw)).

We can therefore put all these maps together, and obtain an equivalence from
T(M,i) to T(M, ). In other words, the dependence of T(M,i) on i is al-
most illusory; we could abbreviate T (M,7) to TM, if we agreed that TM really
denotes an equivalence class of bundles, rather than one bundle. That is the
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sort of thing an algebraist might do, and it 1s undoubtedly ugly. What we would
like to do is to get a single bundle for each M, in some natural way, which has
all the properties any one of these particular bundles T (M, i) has. Can we do
this? Yes, we can. When we do, TR" will be different from our old defini-
tion (namely, £”(R")), and so will f; for f: R" — R™, so in stating our result
precisely we will write “old fi” when necessary.

1. THEOREM. It is possible to assign to each n-manifold M an n-plane bun-
dle TM over M, and to each C*® map f: M — N a bundle map (s, f), such
that:

M If 1: M — M is the identity, then 1.: TM — TM is the identity. If
g: N — P then (go f)s==gyo fi.

(2) There are equivalences t": TR" — £"(R") such that for every C* func-
tion f: R” — R™ the following commutes.

TR" —!f—~——-+ TR™

T T

e (R) 2 Sx,

(3) If U € M is an open submanifold, then TU is equivalent to (TM)|U,
and for f: M — N the map (f|U)«: TU — TN is just the restriction
of fi«. More precisely, there is an equivalence TU 22 (TM)|U such that
the following diagrams commute, where i: U — M is the inclusion.*

TU L » TM TU SND« |, rw

N A N A

(TM)IU ™

PROOF. The construction of TM is an ingenious, though quite natural, sub-
terfuge. We will obtain a single bundle for TM, but the elements of TM will each
be large equivalence classes.

* When using the notation f4, it must be understood that the symbol “f” really refers to
atriple (f, M, N) where f: M — N. Theidentitymap | of U toitself and the inclusion
map i: U — M have to be considered as different, since the maps 1,: TU — TU and
ix: TU — TM are certainly different (they map TU into two different sets).
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The construction is much easier to understand if we first imagine that we ai-
ready had our bundles TM. Then if (x,U) is a coordinate system, we would
have a map x,: TU — T(x(U)), and this would be an equivalence (with
inverse (x~'),). Since TU should be essentially (TM)|U, and T (x(U)) should
essentially be x(U) x R”, a point ¢ € x~!(p) would be taken by x, to some
(x(p),v). Here v is just an element of R" (and every v would occur, since x4
maps 7 p) isomorphically onto {p} x R"). If p is another coordinate system,
then y«(e) would be (y(p), w) for some w € R”. We can easily figure out what
the relationship between v and w would be; since (x(p), v) is taken to (¥(p), w)
by ¥e o x "V = (¥ ox7),, and (¥ o x 1), is supposed to be the old (¥ o x ™).,
we would have

(a) w=D(yox Nx(p)(w).

This condition makes perfect sense without any mention of bundles. It is the
clue which enables us to now define TM.
If x and y are coordinate systems whose domains contain p, and v, w € R”,

we define
(x,v) 5 (¥, w) if () is satisfied.

It is easy to check (using the chain rule) that 5 is an equivalence relation; the
equivalence class of (x,v) will be denoted by [x,v],. These equivalence classes
will be calied tangent vectors at p, and TM is defined to be the set of all tangent
vectors at all points p € M; the map n takes % €quivalence classes to p. We

define a vector space structure on 7~} (p) by the formulas

[xav]p + [x, w]p = [x,v+ w]p

a-f[x,v], =[x,a-vl,;

this definition is independent of the particular coordinate system x or y, because
D(y o x~1)(x(p)) is an isomorphism from R” to R".
Our definition of TM provides a one-one onto map

(b) t:n YWU) > U xR", namely [x,v]y > (g,v).

We want this to be a homeomorphism, so we want £, (4) to be open for every
open A C U x R?*, and thus we want any union of such sets to be open. There
is a metric with exactly these sets as open sets, but it is a little ticklish to produce,
so we leave this one part of the proof to Problem .

We now have a bundle 7: TM — M. We will denote the fibre 7~ !(p)
by M,, m conformity with the notation R”,, though TM, might be better. If
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J i M — N,and (x,U) and (y, V') are coordinate systems around p and f(p),
respectively, we define

©) Sullx,9),) =, Dy o fox™Nx(P)®)s(p)-

Of course, it must be checked that this definition is independent of x and y
(the chain rule again).

Condition (1) of our theorem is obvious.

To prove (2), we define ¢” to be 7, where 7 is the identity map of R” and ¢,
is defined in (b); it s trivial, though perhaps confusing to the novice, to prove
commutativity of the diagram.

Condition (3) is practically obvious also. In fact, the fibre of TU over p e U
15 almost exactly the same as the fibre of TM over p; the only difference is that
cach equivalence class for M contains some extra members, since in M there
are more coordinate systems around p than there are in U C M. «

Henceforth, the bundle 7 : TM — M will be called the tangent bundle of M.
If i: M — R¥ is an imbedding, then TM is equivalent to T(M,i). In fact, if
(x,U) is a coordinate system around p, and [ is the identity coordinate system
of R*, then

(D, v)p) = L DG ox™N(x(P)Wiy by (©

" =1 I

(i (p), D@ o x™)(x(P) (W) € (M,i),;

the composition "7, is easily seen to be an equivalence. But T'(M, 1) will play
no further role in this story—the abstract substitute 7Af will always be used
instead.

Having succeeded in producing a bundle over each M, which is equivalent to
T(M,i), we next ask how fortuitous this was. Can one find other bundies with
the same properties? The answer is yes, and we proceed to define two different
such bundies.

For the first example, we consider curves c: (—¢,6) — M, each defined
on some interval around 0, with ¢(0) = p. If (x,U) is a coordinate system
around p, we define

x o ¢ and x o ¢z, mapping R to R”,

¢y &= ey if and only if: O
by =2 Y have the same derivative at Q.

The equivalence classes, for all p € M, will be the elements of our new bun-
dle, 7'M. For f: M — N there is a map f} taking the % equivalence class
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of ¢ to the ﬁ“';) equivalence class of f o ¢. Without bothering to check details,
we can already see that this example is “really the same™ as TM —

the ~ equivalence class of x~!oy,

X, v corresponds to: ) i .
[*. v, P where y is a curve in R” with y/(0) = v;

under this correspondence, f corresponds to f;.

In the second example, things are not so simple. We define a tangent vector
at p to be a linear operator £ which operates on all C* functions / and which
is a “derivation at p™:

£(fg) = f(p)(g) + g(P)L(S).

We have already seen that the operators £ = 3/0x" Ip have this property. For
these operators, clearly £(f) = £(g) if f = g in a neighborhood of p. This
condition is actually true for any derivation £. For, suppose that /' = 0 in a
neighborhood of p. There is a C* function #: M — R with A(p) = 1 and
support # C f~'(0). Then

0=£(0) =£(fh) = J(O) (M) + hO)E(S) =0+ £(S).

Thus, if /' = g in a neighborhood of 0, then 0= £(f —g) = £(f)—{(g). If [
is defined only in a neighborhood of p, we may use this trick to define £(f):
choose / to be 1 on a neighborhood of p, with support £ C f~1(0), and define

£(f) as £( [ h).

The set of all such operators is a vector space, but it is not a prior clear what
its dimension is. This comes out of the {ollowing.

2. LEMMA. Let f bea C* function in a convex open neighborhood U of 0
in R" with f(0) = 0. Then there are C* functions g;: U — R with

1) S xm) = Y0 xgix), . x™) forx e U,
(2) £:(0) = D; f(0).
(The second condition actually follows from the first.)

PROOF. Yor x € U, let he(t) = f(tx); this is defined for 0 <t < 1, since U is
convex. Then

! ] n _
1= 10 = 10 = [ hlyar= [ YD) o a
i==]

Therefore we can let g (x) = fo D; f(tx) dt. +»
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3. THEOREM. The set of all linear derivations at p € M" is an n-dimen-
siona) vector space. In fact, if (x, U) is a coordinate system around p, then
d d

axt|, 7 ox"

7

span this vector space, and any derivation £ can be written

& 0
= iy,
E-_éf(x) x|,

2

(so £ is determined by the numbers £(x*)).
PROOF. Notice that
L) =£(1-1) = 1-£(1)+ 1-£(1),

so £(1) = 0. Hence £(c) = ¢ £(1) = 0 for any constant function ¢ on U.
Consider the case where M = R” and p = 0. Assume U is convex. Given f
on U, choose g; as in Lemma 2, for the function /" ~ f(0). Then

L) =L ~ f(o))“f(zfg;) I’dcnotesthez

coordinate function)

= Z [£(1")g:(0) + I' (0)4(g:)]

i=1

._ZEI)WO)-FO

This shows that 3/01’|o span the vector space; they are clearly linearly inde-
pendent. It is a simple exercise to use the coordinate system x to transfer this
result from R” to M. &

Fronm1 Theorem 3 we can see that, once again, a bundie constructed from all
derivations at all points of M is “really the same” as TAM/. We can let

H
{ = correspond to  [x,a],;

the formula

0

dOxt

ays
“Zaxf()w 3

P j=1
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derived in Chapter 2, shows that

n 5
= bl—.
5

n

Sal o

=1

o L e 0y
if and only if &/ = T
if and only Za 3 (p),

P j==1

and this is precisely the equation which says that (x, a) > (v,b). It is easily
checked that under this correspondence, the map which corresponds to fix can
be defined as follows:

[/ (O)(g) = £(g o f).

n
Notice that if x denotes the identity coordinate system on R”, then 3 o a%,r
corresponds to a, when we identify TR" with £" (R"). i=1
We will usually make no distinction whatsoever between a tangent vector
v € M, and the linear derivation it corresponds to, that is, between [x,a], and

S o]

i==] P

7

consequently, we will not hesitate to write v(f) for a differentiable function f
defined in a neighborhood of p. In fact, a tangent vector is often most easily
described by telling what derivation it corresponds to, and the map f, is often
most easily analyzed from the relation

(fsv)(g) =v(ge [)

It is customary to denote the identity coordinate system on R by ¢, and to
write

d
ot

d

= for

s
Ig In

this is a basis for R,,. If ¢: R - M is a differentiable curve, then

d
Cx (a‘;

is called the tangent vector to ¢ at 7o. We will denote it by the suggestive symbol

) € Mc(p)

Ip

dec
dt

In
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This symbol will be subjected to the standard abuses one finds (unexplained) in
calculus textbooks: the symbol

de will often stand for de ,

dt dt |,
the subscript “¢” now denoting a particular number ¢ € R, as well as the identity
coordinate system.

As you might well expect, it is no accident that our second and third examples
turned out to be “really the same” as TM. There is a general theorem that all
“reasonable” examples will have this property, but it is a httle delicate to state,
and quite a mess to prove, so it has been quarantined in an Addendum to this
chapter.

The tangent bundle TM of a C* manifold has a little more structure than
an arbitrary n-plane bundle. Since TM locally looks like U x R, clearly TM
is itself a manifold; there is, moreover, a natural way to put a € structure
on TM. If x: U — R" is a chart on M, then every element v € (TM)|U is
uniquely of the form

n . a
v*-zZa— ; p = n(v).
=1

ax? »
Let us denote a’ by x(v). Then the map
v (@), ..o x @ @), £ (), .., £ (1) € RT
15 a homeomorphism from (TM)|U to x(U) x R". This map, (x o x,Xx), is

simply the map x, when we identify TU with U x R" in the standard way. If
(¥, V) is another coordinate system, and

! d

= bl _—

§ Fl o
j=1 ay F

then, as we have already seen,

n

. 9y i)
bl =3 "d y; (p) =) ' Di(y’ ox7)(x(p)).
i=1 i=1

ax
This shows that if (z,a) = (,...,t",a%,...,a") € R?", then

Yo (x)7H (1, a)
=(yox~t(), Sr,a Di(y ox™)(), ..., Sia @ Di(¥" o x7N)(1)).

This expression shows that y, o (x,)"}is C™.
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We thus have a collection of C*®-related charts on TM, which can be ex-
tended to a maximal atlas.

With this C* structure, the local trivializations x. are . In general, a
vector bundle 7: £ — B is called a C* vector bundle if E and B are C*
manifolds and there are C* local trivializations in a neighborhood of each
point. It follows that 7: £ — B is C*.

Recall that a section of a bundle 7 : E — B is a continuous functions: B — E
such that 7 o5 = identity of B; for C* vector bundles we can also speak of C*
sections. A section of TM is called a vector field on M; for submanifolds M
of R", a vector field may be pictured as a continuous selection of arrows tangent
to M. The theorem that you can’t comb the hair on a sphere just states that

there is no vector field on S? which is everywhere non-zero. We have shown that
there do not exist two vector fields on the Mobius strip which are everywhere
linearly independent.

Vector fields are customarily denoted by symbols like X, ¥, or Z, and the
vector X(p) is often denoted by X, (sometimes X may be used to denote a
single vector, in some M),). If we think of TM as the set of derivations, then for
any coordinate system (x, U), we have

forall pe U.

n . 5
X(p)=) ap)

The functions a' are continuous or C* if and only if X: U — TM is contin-
uous or ',

If X and Y are two vector fields, we define a new vector field X + Y by
(X +Y)(p) = X(p)+ Y (p).
Similarly, if f: M — R, we define the vector field /X by

(fXYp)= f(P)X(p).
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Clearly X + Y and fX are C*if X, ¥, and f are C*°. On U we can write

n f 5
X:z;a ot
=

the symbol 3/3x’ now denoting the vector field

0

7
Bxp

P

If f: M — Risa C* function, and X is a vector field, then we can define
a new function X (f}: M — R by letting X operate on f at each point:

X()p) =X, (f).

It is not hard to check that if X is a C°° vector field, then X (f) is C* for
every C* function f; indeed, if locally

n . 9
X(p)= a‘(p)—,-| :

then .
_ af
—_ t b
X ;a =
which is a sum of products of € functions. Conversely, if X(f)is C= for
every C* function f, then X is a C vector field (since X (x') = a?).
Let 7 denote the set of all €™ functions on M. We have just seen that a C*°
vector fleld X gives rise to a function X : # — F. Clearly,

J?({+g) = J?(_f) + J?(g_)
X(fe)= X +egX(S);

thus X is a “derivation” of the ring %. Often, a C® vector field X is identified
with the derivation X. The reason for this is that if 4: ¥ — ¥ is any deriva-
tion, then 4 = X for a unique C* vector field X. In fact, we clearly must
define

Xp(f) = A(S)(p),

and the operator X, thus defined is a derivation at p.
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The tangent bundie is the true beginning of the study of differentiable mani-
folds, and you should not read further until you grok it.* The next few chapters
constitute a detailed study of this bundle. One basic theme in all these chap-
ters is that any structure one can put on a vector space leads to a structure on
any vector bundle, in particular on the tangent bundle of a manifold. For the
present, we will discuss just one new concept about manifolds, which arises in
this very way from the notion of “orientation” in a vector space.

The non-singular linear maps f: V — V from a finite dimensional vector
space to itself fall into two groups, those with det /> 0, and those with det [ < 0;
linear transformations in the first group are called orientation preserving and
the others are called orientation reversing. A simple example of the latter is
the map f: R” - R” defined by f(x) = (x*,...,x""}, ~x")} (reflection in the
hyperplane x" = 0). There is no way to pass continuously between these two
groups: if we identify linear maps R” — R” with # x n matrices, and thus
with R™", then the orientation preserving and orientation reversing maps are
disjoint open subsets of the set of all non-singular maps (those with det # 0).
The terminology “orientation preserving” is a bit strange, since we have not yet
defined anything called “orientation”, which is being preserved. The problem
becomes more acute if we want to define orientation preserving isomorphisms
between two different (but isomorphic) vector spaces V and W; this clearly
makes no sense unless we supply ¥V and W with more structure.

To provide this extra structure, we note that two ordered bases (vi,...,vn)
and (v'y,...,v'n) for ¥V determine an isomorphism f: V — V with f(v;) = v's;
the matrix 4 = (a;;) of f is given by the equations

"
;- —— -
vy = a;iv;.
j=1

We call (vy,...,v,) and (v'1,...,v",) equally oriented if det A > 0 (i.e,if f is
orientation preserving) and oppositely oriented if det 4 < 0.

The relation of being equally oriented is clearly an equivalence relation, divid-
ing the collection of all ordered bases into just two equivalence classes. Either of
these two equivalence classes is called an orientation for V. The class to which
(v1,...,V,) belongs will be denoted by [v,. .., v,], so that if g is an orientation
of ¥, then (u,...,vp) € pif and only if [vy,...,vs] = u. If u denotes one

* A cult word of the sixties, “grok” was coined, purportedly as a word from the Martian
language, by Robert A. Heinlein in his pop science fiction novel Stranger in a Strange
Land. 1ts sense is nicely conveyed by the definition in The American Heritage Dictionary:
“To understand profoundly through intuition or empathy™.
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U

Examples of equally oriented ordered bases in R, R?, and R®.

orientation of V, the other will be denotedby ~u, and the orientation [ey, . . ., €]
for R” will be calied the “standard orientation™.

Now if (V,u) and (W, v) are two n-dimensional vector spaces, together with
orientations, an isomorphism f: V — W is called orientation preserving (with
respect to ¢ and v) if [f(v1),..., f(va)] = v whenever [vy,...,v,) = w; if this
holds for any one (vy,. .., vy}, it clearly holds for all.

For the trivial bundie £”(X) = X x R” we can put the “standard orientation”
[(x,e1),...,(X,en)] on each fibre {x} xR". If f: &"(X) — €"(X) is an equiva-
lence, and X is connected, then f is either orientation preserving or orientation
reversing on each fibre, for if we define the functions g;;: X — R by

n

fxe) =Y au(x)-(x¢),

j=1

then det(a;;): X — R is continuous and never 0. If »: £ — B is a non-
trivial n-plane bundle, an orientation ¢ of E 1s defined to be a collection of
orientations u, for 7~ (p) which satisfy the following “compatibility condition”
for any open connected set U C B:

If t: 7' (U) -» U xR” is an equivalence, and the fibres of U x R” are
given the standard orientation, then ¢ is either orientation preserving
or orientation reversing on all fibres.

Notice that if this condition is satisfied for a certain ¢, and ' # = (U) —» U xR”
is another equivalence, then ¢’ automatically satisfies the same condition, since
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t'ot™': U xR" —» U xR" is an equivalence. This shows that the orientations Hp
define an orientation of E if the compatibility condition holds for a collection
of sets U which cover B.

If a bundle E has orientation u = {u,}, it has another orientation —p =
{~1p}, but not every bundle has an orientation. For example, the Mébius
strip, considered as a 1-dimensional bundle over S!, has no orientation. For,
although the Mabius strip has no non-zero section, we can pick two vectors
from each fibre so that the totality A looks like two sections. For example,
we can let 4 be [0, 1] x {—1,1} with (0,a) identified with (1, ~a); then A just
looks like the boundary of the Mobius strip obtained from [0, 1] x [~1,1]. If

SN

=

we had compatible orientations ,, we could define a section s: S ' M by
choosing s(p) to be the unique vector s(p) € ANz~ (p) with [s(p)] = p,.

A bundie 1s called orientable if it has an orientation, and non-orientable oth-
erwise; an oriented bundle is just a pair (§, 1) where g is an orientation for &.
Tlis definition can be applied, in particular, to the tangent bundie TM of a
C* manifold M. In this case, we call M itself orientable or non-orientable de-
pending on whether T/ is orientable or non-orientable; an orientation of TM
is also called an orientation of M, and an oriented manifold is a pair (M, u)
where y is an orientation for TM.

The manifold R” is orientable, since TR” ~ £"(R"), on which we have the
standard orientation. The sphere S"~! C R” is also orientable. To see this we
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note that for each p € S"! the vector w = p, € £"(R") =~ TR”" is nol in
f',,,(S”"lp) € TR", (Problem 21), so for v1,...,vn~1 € S""lp we can define
(U1,...,0n-1) € pp if and only if (w,i.(n1),...,7(Vz=1)) is in the standard
orientation of R”,. The orientation p = {, : p € S"~'} thus defined is called
the “standard orientation” of S"~!,

The torus S' x S! is another example of an orientable manifold. This can
be seen by noting that for any two manifolds M and M the fibre (M; x M>),
of T(M, x M3) can be written as Vy, ® Va2, where (). Vi, = (M), is an
1somorphism and the subspaces V;, vary continuously (Problem 26). Since T'S’
is trivial, this shows that T(S! x S!) is also trivial, and consequently orientable.
Any rn-holed torus is also orientable—the proof is presented in Problem 16,
which also discusses the tangent bundle of a manifold-with-boundary.

‘The Mobius strip M is the simplest example of a non-orientable 2-manifold.
For the imbedding of M considered previously we have already seen that on the

4
ol 6,0

' N

subset S = {(2cosf,2sin§,0)} C M there are continuously varying vectors v,,
but that it is impossible to choose continuously from among the dashed vectors
w, = f((0,1)g,00) and their negatives. If we had orientations u, for p € §,
then we could simply choose w;, if [v,, w,] = §p and ~w, otherwise.

The projective plane P? must be non-orientable also, since it contains the
Mébius strip (for any orientable bundle & = n: E — B, the restriction &|B’
to any subset B’ C B is aiso orientable). Non-orientability of P2 can be seen
in another way, by considering the “antipodal map” 4: S — 52 defined by
A(p) = ~p. This map is just the restriction of a linear map 4: R* — R
defined by the same formula. The map A«: S2, = S24(,y is just (p,v) >
(A(p), A(v)), when S"p is identified with a subspace of {p} x R?. The map A
is orientation reversing, so if v; = (p,u;) € .S‘zp, the bases

(u1,u2, p) and (A(u1), A(u2), A(p))

are oppositely oriented. This shows that if g is the standard orientation of §2
and [vy,v2] € u,, then [Ayvr, Asv2) € ~pg(p). Thus the map 4: $2 5 §?%is
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“orientation reversing”’ (the notion of an orientation preserving or orientation
reversing map f: M — N makes sense for any imbedding / of one oriented
manifold into another oriented manifold of the same dimension). From this fact
it follows easily that IP? is not orientable: If P? had an orientation v = {v[,}}
and g: §2 — P? is the map p > [p], then we could define an orientation
{1,} on S™ by requiring g to be orientation preserving; the map 4 would then
be orientation preserving with respect to 1, which is impossible, since 4 = u
or —i.

For projective 3-space P? the situation is just the opposite. In this case, the
antipodal map 4: S — S &5 orientation preserving. If g: §* — P2 is the
map p > [p], we obviously can define orientations v, for P* by requiring g
to be orientation preserving. In general, these same arguments show that P is
orientable for 7 odd and non-orientabie for n even.

There is a more “elementary” definition of orientability, which does not use
the tangent bundie of M at all. According to this definition, M is orientable if
there is a subset A’ of the atlas 4 for M such that

(1) the domains of all (x,U) € A’ cover M,
(2) for all (x,U) and (y,V) € A,

;
dct(ai.) >0 on UNY.
ox/

An orientation u of TM allows us to distinguish the subset A’ as the collection
of all (x,U) for which x,: TM|U —» T(x(U)) ~ x(U) x R” is orientation
preserving (when x(U) x R” is given the standard orientation). Condition (2)
holds, because it is just the condition that (¥ o x™'),: T(x(U)) — T(x(U))
is orientation preserving. Conversely, given A’ we can orient the fibres of
TM|U in such a way that x, is orientation preserving, and obtain an orientation
of TM. Although our original definition is easier to picture geometrically, the
determinant condition will be very important later on.
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ADDENDUM
EQUIVALENCE OF TANGENT BUNDLES

The fact that all reasonable candidates for the tangent bundie of M turn out
to be essentially the same is stated precisely as follows.

4. THEOREM*. If we have a bundle T'M over M for each M, and a bundle
map ( fy, f) for each C*® map f: M — N satisfying

() of Theorem 1,
(2) of Theorem 1, for certain equivalences ¢'%,
(3) of Theorem 1, for certain equivalences T'U =~ (T'M)|U,

then there are equivalences
ey TM - T'M
such that the following diagram commutes for every C*° map f: M — N.

T™ —f*——~—+TN

eMl [eN

T'M -—-fn—> T'N

PROOF. The details of this proof are so horrible that you should probably skip
it (and you should definitely quit when you get bogged down); the welcome
symbol « occurs quite a ways on. Nevertheless, the idea behind the proof is
simple enough. If (x,U) is a chart on M, then both (TM)|U and (T'M)|U
“look like” x(U) x R", so there ought to be a map taking the fibres of one to
the fibres of the other. What we have to hope is that our conditions on TM and
T'M make them “look alike™ in a sufficiently strong way for this idea to really
work out. Those who have been through this sort of rigamarole before know
(i.e., have faith) that it’s going to work out; those for whom this sort of proof is
a new experience should find it painful and instructive.

* Functorites will notice that Theorems | and 4 say that there is, up to natural equiv-
alence, a unique functor from the category of C° manifolds and C* maps to the
category of bundles and bundle maps which is naturally equivalent to (¢",0ld f;) on
Euclidean spaces, and to the restriction of the functor on open submanifolds.
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Let (x,U) be a coordinate system on M. Then we have the following string
of equivalences. Two of them, which are denoted by the same symbol =~ , are
the equivalences mentioned in condition (3). Let ax denote the composition
oy = (1*|x(U)) o 0 x4 0 (=)7L,

o X

I —Z— TU —2 1, 7)) — = (TROI(U) 22, ey 2 ()
\ . //

Similarly, using equivalence >’ for 77, we can define B,.

(T' MU + = iy >T’(x(U))—”—’—>(TR")1x(U)

\ B

Then

Mx(U)
—_—

(RN x(U)

Bxtoax: (TMIU — (T'M)U

is an equivalence, so it takes the fibre of TM over p isomorphically to the fibre
of T’M over p for each p € U. Our main task is to show that this isomorphism
between the fibres over p is independent of the coordinate system (x,U). This
will be done in three stages.

(I) Suppose ¥V C U is open and y = x|V. We will need to name all the inclusion
maps

i:U-> M
VoM
jiV->U
k: y(V)—> x(U).

To compare @y and «y, consider the following diagram.

T —Z TU 22, 7(x(U)) —= (TRYx (V) 22D, o w12 ()

) [c ® ]f* @ [k* ® [c 0 ]c

e le o TV
TN TV 2 7y —Z @'Y vy 22O, o my )
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Each of the four squares in this diagram commutes. To see this for square @,
we enlarge 1t, as shown below. The two triangles on the left commute by con-
dition (3) for TM, and the one on the right commutes because i o j = 7.

(TM)IU

‘\x
C TU

f*/

(TM)|V

Square @ commutes because k o y = x o j. Square @ commutes for the
same reason as square @; the inclusions x(U) —» R" and y(V) —» R" come
into play. Square @ obviously commutes. Chasing through diagram (1) now
shows that the following commutes.

(TM)IU L N e" (R")1x(U)

C C

(TM)|V —2—s e"(R")| (V)

This means that for p € V, the isomorphism «, between the fibres over p
is the same as a,. Clearly the same 1s true for S, and 8,, since our proof
used only properties (1), (2), and (3), not the explicit construction of TM. Thus
By~ oay = By~ oy on the fibres over p, for every p € V.

(II) We now need a Lemma which applies to both TM and T'M. Again, it will
be proved for TM (where it 1s actually obvious), using only properties (1), (2),
and (3), so that it is also true for 77M.
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LEMMA. If 4 ¢ R" and B C R™ are open, and f: A —» Bis C*, then the
following diagram commutes.

TA —= (R4 A ey 4
f*l ‘OId f*
T8 —= . (TR B 1B, ompym) 5

PROOF. Case 1. Thereisamap f: R" — R™ with f = f on A. Consider the
following diagram, where i: A > R” and j: B — R™ are the inclusion maps.

n IHIA n n
(TR)* |4 ——— &"(R")|4

Td —tr TR ", o (RM

f*l f; Old f*

j* m 1M m
TB —2* TR" 1" ¢ (]R )

RN c

m t"| B m
(TR™)|B ——— " (R™)|B

Everything in tlis diagram obviously commutes. This implies that the two
compositions

) _
T4 = (R4 LA w4 S, e ey 2 Sx, omigmy

and

~ m
T4 L2 1B = (TR™)| B B, cm(mmy B S, e (mm)

are cqual and this proves the Lemma in Case ], since the maps “old £ and
“old f,” are equal on 4.

Case 2. General case. For each p € 4, we want to show that two maps are the
same on the fibre over p. Now there is a map f:R" - R™ with f = f on an
open set A’, where p € 4’ C A. We then have tlie following diagram, wliere
every = comes from the fact that some set is an open submanifold of another,
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and i: A" = A is the inclusion map.
1" A

TA s (TR™)| 4 — 2 " (R)"| 4
\"\C
A
\'\
g e @ | @ |
//
=
lf-/,

n AJ'
Ryl T c@mnyia G

S
®
I\.i

R

A id fi
. ® old (fldh| /
TR = (TR B 1B, om ey

Boxes @, @, and @ obviously commute, and @ commutes by Case /. To
see that square @ (which has a triangle within it) commutes, we imbed it in
a larger diagram, in which j: 4 — R" is the inclusion map, and other maps
have also been named, for ease of reference.

TR”
A/ & (v)
T4 ~ (A)

~(TR™)|4

f*l IC (1)

TA = (k) N (TRH)IA!

To prove that A o i, = u ok, it suffices to prove that

Voloi, =Vook,

since v is one-one. Thus it suffices to prove jx oy = V o y o &, which amounts
to proving commutativity of the following diagram.

TR"
(jo:'V '&
TA’ = (TRY)| A’

Since j o 1s just the inclusion of A4’ in R”, this does commute.
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Commutativity of diagram (2) shows that the composition

~ m
T4 L5 1B = (rR™) B LB, ommmy B

coincides, on the subset (TA)|A’, with the composition

o n r
TA ——— (TR")|A4 4 e"(R™)|A4 old fs, g™ (R™)| B,
and on A’ we can replace “oid £ by “old f,. In other words, the two com-
positions are equal in a neighborhood of any p € 4, and are thus equal, which

proves the Lemma.

(IIT) Now suppose (x,U) and (y, V) are any two coordinate systems with p €

U nV. To prove that 8,"! o, and Bx~' o @y induce the same isomorphism

on the fibre of TM at p, we can assume without loss of generality that U =V,

because part (I) applies to x and x|U NV, as well as to y and p|U N V.
Assuming U = V, we have the following diagram.

V’

B (TMYU —=—TU (yox~1), old (y o x~1),

N

The triangle obviously commutes, and the rectangle commutes by part (II).
Diagram (3) thus shows that

n
x(U) o

T(x(U)) —— (TR")Ix(V) (R™)|x(U)

" y(U) o

T(y(U)) —— (TR")Iy(V) R™)p(U)

ay =old (y o x™ 1), cay.
Exactly the same result holds for 77:
By =old (y o x™"), 0 Bx.

The desired result 8,71 ooty = By~ 0 ax follows immediately.

Now that we have a well-defined bundle map TM — T'M (the union of all
Bx~1 oay), it is clearly an equivalence eps. The proofthat ey o f, = fioeps is
left as a masochistic exercise for the reader. «
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PROBLEMS

1. Let M be any set, and {(x;, U;)} a sequence of one-one functions x; : Uy — R”
with U; C M and x(U;) open in R”, such that each

xjoxi i x;(UiNUj) = x; Ui N U;)

is continuous. It would seem that M ought to have a metric which makes
each U; open and each x; a homeomorphism. Actually, this is not quite true:

(@) Let M = RU {x}, where x ¢ R. Let U; = R and x1: U; — R be the
identity, and let U = R ~ {0} U {}, with x2: Uz — R defined by

xa2(a) =a, aF#0,x%
xa(*) = 0.

Show that there is no metric on M of the required sort, by showing that every
neighborhood of 0 would have to intersect every neighborhood of *. Never-
theless, we can find on M a pseudometric p (a function p: M x M — R with
all properties for a metric except that p(p,g) may be 0 for p # g) such that p
is a metric on each U; and each x; is a homeomorphism:

(b) If A C R” is open, then there is a sequence Ay, A2, A3, ... of open subsets
of A such that every open subset of 4 is a union of certain 4;’s.

(c) There is a sequence of continuous functions f;: 4 — [0, 1], with support f;
C A, which “separates points and closed sets”: if C is closed and p e 4 —~ C,
then there is some f; with f;(p) ¢ fi(ANC). Hint: First arrange 1n a sequence
all pairs (4;, 4;) of part (b) with 4; C 4;.

(d) Let fi,;, / = 1,2,3,... be such a sequence for each open set x;(U;). Define
gi,j: M — [0,1] by

“(p)__{ff,j(}?) peU;
gf;] 0 p ¢ Uf.
Arrange all g; ; in a single sequence Gj, G3,G3, .. ., let d be a bounded metric

on R, and define p on M by

o0

1
p(p.9) = )_ > d(Gi(p), Gi(@)-
i==]

Show that p is the required pseudometric.

(€) Suppose that for every p,g € M there is a U; and U; with p € U; and
g € U; and open sets By C x;(U;) and B; C x;(U;) so that p € x;~N(By),
g € x;71(B;), and x;~(B;) N x; 7 (B;) = B. Show that p is actually a metric
on M.
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2. (a) Suppose (x,U) and (y, V) are two coordinate systems, giving rise to two
maps on TM,

te:n MUY > U xR, [x,v], = (q,v),
’y-' JTI'__I(V) - V X Rn: [y: w]q > (Q: w)

Show that in z~1(U N V) the sets of the form #,~1(4) for A C U x R” open
are exactly the sets of the form t,”!(B) for B C V x R" open.

(b) Show that if there is a metric on TM such that t,, is a homeomorphism for
a collection (x7,U;) with M = | J; U;, then all #x are homeomorphisms.

(c) Conclude from Problem I that there is a metric on TM/ which makes each 1,
a homeomorphism.

3. Show that in the definition of an equivalence it suffices to assume that the
map E; — E3 is continuous. (To prove the inverse continuous, note that locally
itisjustamap U x R” - U x R™),

4. Show that in the definition of a bundle map, continuity of f: B1 - B
follows automatically from continuity of f: E} —» Ej3.

5. A weak equivalence between two bundles over the same base space B is
a bundle map ( f , /) where f is an isomorphism on each fibre, and f is a
homeomorphism of B ontoitself. Find two inequivalent, but weakly equivalent,
bundies over the following base spaces:

(i) the disjoint union of two circles,

(i) a figure eight (C_><T_),

(iii) the torus.

6. Given a bundle map ( f , /), show that f = g ok where g and / are contin-
uous maps such that / takes fibres linearly to fibres, while g is an isomorphism
on cach fibre.

7. (a) Show that for any bundle #: E — B, the map s: B — E with s(p)
the 0 vector of 7~1(p) is a section.

(b) Show that an n-plane bundie & is trivial if and only if there are n sections
81,-.+,8s which are everywhere linearly independent, ie., si(p),...,sz(P) €
7 ~1(p) are linearly independent for all p € B.

(c) Show that locally every #-plane bundie has » linearly independent sections.

8. (a) Check that ~ is an cquivalence relation on the set of pairs (x, v).

(b) Check that the definition of f, is independent of the coordinate systems x
and y which are used.

(c) Check the remaining details in Theorem 1.
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9. (a) Show that the correspondence between TM and equivalence classes of
curves under which [x,v], corresponds to the ¥ equivalence class of x™! oy,
for y a curve in R” with y'(0) = v, makes f, correspond to f;.

(b) Show that under the correspondence [x,a], — Y_;a'd/0x’ |p, the map f,
can be defined by

[A@D)])g)=1Lgo f).

10. If V is a finite dimensional vector space over R, define a C* structure on V
and a homeomorphism from V x V to TV which is independent of choice of
bases. As in the case of R”, for v, w € V we will denote by v, € V,, the vector
corresponding to (w, v).

11. If g: R — R is C* show that
g(x) = g(0) + g'(0)x + x*h(x)

for some C® function #: R —» R.

12, (a) Let ¥, be the set of all C*° functions f: M — R with f(p) =0, and
let £: ¥, — R be a linear operator with £(fg) = 0 for all f,g € F,. Show
that £ has a unique extension to a derivation.

(b) Let W be the vector subspace of %, generated by all products fg for f, g €
F,. Show that the vector space of all derivations at p is isomorphic to the dual
space (F,/W)*.

(c) Since (F,/W)* has dimension n = dimension of M, the same must be true
of ¥,/W. If x is a coordinate system with x(p) = 0, show that x! + W,.. .,
x" 4+ W is a basis for ¥,/ W (use Lemma 2). The situation is quite different for
C' functions, as the next problem shows.

13. (a) Let V be the vector space of all C! functions f: R — R with f(0) = 0,
and let W be the subspace generated by all products. Show that lim f(x)/x?
exists for all /' € W. x=0

(b) For 0 < & < I, let

x5 x>0

fs(X)={0 x <0

Show that all f; are in V, and that they rcpresent linearly independent elements
of V/W.
(c) Conclude that (V/W)* has dimension ¢ = 2°.

14. If f+ M — N and f, 1s the 0 map on each fibre, then f is constant on
each component of M.
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15. (a) A map f: M — N is an immersion if and only if f, is one-one on
cach fibre of TM. More generally, the rank of f at p € M 1s the rank of the
linear transformation fu: M, — Np(p).

(b) If fog = f, where g is a diffecomorphism, then the rank of fog at a
equals the rank of f at g(a). (Compare with Problem 2-33(d).)

16. (a) If M is a manifold-with-boundary, the tangent bundle TM is defined
exactly as for M; elements of M, are - equivalence classes of pairs (x,v).
Although x takes a neighborhood of p € dM onto H”, rather than R", the
vectors v still run through R", so M, still has tangent vectors “pointing in alt
directions”. If p € 0M and x: U — H”" is a coordinate system around p, then

xR (5)) € M, is a subspace. Show that this subspace does not depend
on the choice of x; in fact, it is /,(3M),, where i: 9M — M is the inclusion.

(b) Let a € R*! x {0} C H”. A tangent vector in H”, is said to point “in-
ward” if, under the identification of TH” with " (H"), the vector is (a, v) where
v" > 0. A vector v € M, which is not in i,(dM), is said to point “inward” if

n
H inward

a outward

x4+ (v) € H"x(,) points inward. Show that this definition does not depend on
the coordinate system x.

(c) Show that if M has an orientation u, then M has a unique orientation
du such that [vy,...,vp—1] = (@u), if and only if [w,ixv1,...,ixvp—1] = u, for
every outward pointing w € M,.

(d) If w is the usual orientation of H”, show that du is (—1)" times the usual
orientation of R"~! = 8H". (The reason for this choice will become clear in
Chapter 8.)

(e) Suppose we are in the setup of Problem 2-14. Define g: M x [0,1) —
dN x [0,1) by g(p,1) = (f(p),!). Show that TP is obtained from TM U TN
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by identifying
ve (BM), with (B7)ags(v) € ON)f(p)-

() If M and N have orientations & and v and f: (0M,0u) — (dN,dv) is
orientation-reversing, show that P has an orientation which agrees with x and v
onM CPand N CP.

(g) Suppose M is S? with two holes cut out, and N is [0,1] x S'. Let f be
a difftomorphism from M to N which is orientation preserving on one copy
of S! and orientation reversing on the other. What is the resulting manifold P?

17. Show that TP? is homeomorphic to the space obtained from T(S2,7) by
identifying (p,v) € (S2,1), with (= p, =) & (§2,i)—,.

18. Although there is no everywhere non-zero vector field on S2, there is one
on S? - {(0,0, 1)}, which is diffeomorphic to R?, Show that such a vector field
can be picked so that near (0, 0, 1) the vector field looks like the following picture
(a “magnetic dipole™):

19. Suppose we have a “multiplication” map (a, &) — a-b from R* x R" to R"
that makes R” into a (non-associative) division algebra. That is,

(a1+a2)«b=a1 b+4ay-b
a-(by+b)=a-by+a-by
AMa-b)y=Aa) -b=a-(Ab) forrAeR
a-(1,0,...,0) =a
and there are no zero disors:

a,b#0 = ab #0.
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(For example, for # = 1, we can use ordinary multiplication, and for n = 2
we can use “complex multiplication”, (a,b) - (¢,d) = (ac — bd,ad + bc).) Let
1,...,en be the standard basis of R”.

(a) Every pointin $""!is a - e for a unique a € R”.

(b) If a # 0, thena -e1,...,a - ey are linearly independent.

(c) If p=a-e € S, then the projection of a - e;,...,a-e, on (S"71,1),
are linearly independent.

(d) Multiplication by a is continuous,

(e) TS"! is trivial.

() TP is trivial,

The tangent bundles 7S? and TS’ are both trivial. Multiplications with
the required properties on R* and R® are provided by the “quaternions” and
“Cayley numbers”, respectively; the quaternions are not commutative and the
Cayley numbers are not even associative. It is a classical theorem that the
reals, complexes, and quaternions are the only associative examples. For a
simple proof, see R.S. Palais, The Classification of Real Division Algebras, Amer.
Math. Monthly 75 (1968), 366—368. ].F. Adams has proved, using methods of
algebraic topology, that n =1, 2, 4, or 8.

[Incidentally, non-existence of zero divisors immediately implies that fora # 0
there is some b with ab = (1,0,...,0) and & with b’a = (1,0,...,0). If the
multiplication is associative it follows easily that b = &, so that we always have
multiplicative inverses. Conversely, this condition implies that there are no zero
divisors if the multiphication 1s associative; otherwise it suffices to assume the
existence of a unique b witha-b=54.a=(1,0,...,0)]

20. (a) Consider the space obtained from [0, 1] x R” by identifying (0, v) with
(1, Tv), where T: R" — R” is a vector space isomorphism. Show that this can
be made into the total space of a vector bundle over S! (a generalized Mobius
strip).

(b) Show that the resulting bundle is orientable if and only if T is orientation
preserving,

21. Show that for p € S2, the vector p, € R3, is not in ix(S?,) by showing that
the inner product (p,¢’(0)) = 0 for all curves ¢ with ¢(0) = p and |e(/)] = |
for all £. (Recall that

&Y O = (SO g+ (f©),8' O,
where ! denotes the transpose; see Caleulus on Manifolds, pg. 23.)

22. Let M bea C* manifold. Suppose that (TM)|4 is trivial whenever 4 € M
is homeomorphic to S!. Show that M is orientable. Hinl: An arc ¢ from
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po € M to p € M is contained in some such 4 so (TM)|c is trivial. Thus one
can “transport” the orientation of M, to M,. It must be checked that this is
independent of the choice of ¢. First consider pairs ¢, ¢’ which meet only at pyg
and p. The general, possibly quite messy, case can be treated by breaking up ¢
into small pieces contained in coordinate neighborhoods.

Remark: Using results from the Addendum to Chapter 9, together with Prob-
lem 29, we can conclude that a neighborhood of some S! C M is non-orientable
if M 1s non-orientable.,

The next two problems deal with important constructions associated with
vector bundles.

23. (@) Suppose § =7t E - X isabundleand f: Y — X is a continu-
ous map. Let E/ C Y x E be the set of all (y,e) with f(y) = n(e), define
't E' > Y by #/(y,e) = y, and define f+E'> E by f(y,e) = e. A vector
space structure can be defined on

77N y) = {(e) e e (f )}

by using the vector space structure on 7 ~!(f(»)). Show thatx’: E' > Y isa
bundle, and (f, /) a bundle map which is an isomorphism on each fibre. This
bundle is denoted by f™(§), and 1s called the bundle induced (from &) by f.
(b) Suppose we have another bundle ¢ = n”: E” — Y and a bundle map
(f, f) from &” to & which is an isomorphism on each fibre. Show that §” =~
E = f*&). Hnt: Mape € E” to (Jr”(e),f(e)) e E’.

(c) If g: Z — ¥, then (f 0 g)*() =~ g*(/* ().

(d) If AC X andi: 4 > X is the inclusion map, then /*(§) ~ §|A.

(e) If & is orientable, then f*(&) is also orientable.

(f) Give an example where £ is non-orientable, but f*(£) is orientable.

(g) Let ¢ = n: E — B be a vector bundle. Since #: E — B is a continuous
map from a space to the base space B of &, the symbol n*(&) makes sense.
Show that if £ is not orientable, then 7*(§) 1s not orientable.

24. (a) Given an n-plane bundle § = z: £ — B and an m-plane bundle n =
7't E' > B, let E” C E x E’ be the set of all pairs (¢,¢’) with n(e) = ='(¢').
Let n”(e,e') = n(e) = n'(e’). Show that #”: E” — B is an (n + m)-plane
bundle. It is called the Whitney sum £ & n of & and #; the fibre of & ® 5 over p
is the direct sum 7~ (p) ® =’ "1 (p).

(0) If £: Y — B, show that f*E® m) = f*€) & f*().



102 Chapter 3

(c) Given bundles & = =;: E; — B;, define n: Ey x E; — By x By by
7(ey,e2) = (71 (ey), m2(e2)). Show that this 1s a bundle & x & over By x Bs.
(d) If A: B— B x B isthe “diagonal map”, A(x) = (x,x), show that §®n ~
A% (E x 7).

(¢) If & and n are orientable, show that § ® n is onentable.

() If & is orientable, and n is non-orientable, show that £ @ 5 is also non~
orientable.

(g) Define a “natural” orientation on V @ V for any vector space V, and use
this to show that & @ & is always orientable.

(h) If X is a “figure eight” (c.f. Problem 5), find two non-orientable I-plane
bundles & and 1 over X such that & & n is also non-orientable.

25. (@) If w1 E > M 1s a C* vector bundle, then 7, has maximal rank at
cach point, and each fibre 7 71(p) is a C° submanifold of E.
(b) The O-section of E is a submanifold, carried diffeomorphically onto B by .

26. (a) If M and N are C* manifolds, and was [or ay] : M XN — M [or N]
1s the projection on M [or N], then T(M x N) = np*(TM) ® ny*(TN).

(b) If M and N are orientable, then M x N 1s orientable.

(c) If M x N is orientable, then both M and N are orientable.

27. Show that the Jacobian matrix of y, o (x.)~! is of the form

Djyiox™! O
( X Djy"OX"l)‘

This shows that the manifold TM is always orientable, i.e., the bundle T(TM) is
orientable. (Here is a more conceptual formulation: for v € TM, the orientation
for (TM), can be defined as

J

the form of yy o (x«)™! shows that this orientation is independent of the choice
of x.) A different proof that TM is orientable is given in Problem 29.

0
o 0(x"om)

5
L 9

d

T 9x”

3 e
v

_9
d(x! om)

28. (a) Let (x,U) be a coordinate system on M with x(p) =0and let v € M,
be I _;a 8/0x' |p . Consider the curve ¢ in TM defined by

d
1) = —
c(l) v+taxrp
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Show that

(b) Find a curve whose tangent vector at 0 is 8/8(x’ o 71’)|U.

29. This problem requires some familiarity with the notion of exact sequences

-~

S g .
(c.f. Chapter 11). A sequence of bundle maps Ey —> E; —> E3with =g =
identity of B is exact if at each fibre it is exact as a sequence of vector space
maps.

(@) If § = n: E —» B isa C% vector bundle, show that there 1s an exact
sequence
0— n*(&)—> TE - «*(TB) —» 0.

Hint: (1) An element of the total space of #*(£) is a pair of points in the same
fibre, which determines a tangent vector of the fibre. (2) Map X € (TE). to
(e, s X).

(b) If 0 > E; - E; > E3; — 0is exact, then each bundle E; is orientable 1f
the other two are.

(c) T(TM) is always orientable.

(d) If #: E — M is not orientable, then the manifold E is not orientable. (This
is why the proof that the Mgbius strip is a non-orientable manifold is so similar
to the proof that the Mébius bundle over S is not orientable.)

The next two Problems contain more information about the groups intro-
duced in Problem 2-33. In addition to being used in Problem 32, this informa-
tion will all be important in Chapter 10.

30. (a) Let po € S"! be the point (0,...,0, 1). For n > 2 define /: SO(n) —
S™ 1 by f(4) = A(po). Show that f is continuous and open. Show that
/1 (po) is homeomorphic to SO(n — 1), and then show that f~!(p) is home-
omorphic to SO — 1) for all p € §7~1,

(b) SO(1) is a point, so it is connected. Using part (a), and induction on =,
prove that SO(n) is connected for all n > 1.

(c) Show that O(n) has exactly two components.

31, (@) If T: R" — R” is a linear transformation, 7*: R" — R”, the adjomt
of T, is defined by (T™*v, w) = (v, Tw) (for each v, the map w = (v, Tw) is
linear, so it is w > (T*v, w) for a unique T*v). If A4 1s the matrix of T with
respect to the usual basis, show that the matrix of 7* is the transpose A*.
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(b) A linear transformation T: R" — R” is self-adjoint if 7 = T*, so that
(Tv,w) = (v, Tw) for all v,w € R". If 4 is the matrix of T with respect to the
standard basis, then T is self-adjoint if and only if 4 is symmetric, A' = 4. It
is a standard theorem that a symmetric 4 can be written as CDC~! for some
diagonal matrix D (for an analytic proof, see Calculus on Manipplds, pg. 122).
Show that C can be chosen orthogonal, by showing that eigenvectors for distinct
eigenvalues are orthogonal.

(c) A self-adjoint T (or the corresponding symmetric A) is called positive semi-
definite if (Tv,v) = 0 for all v € R”, and positive definite if (Tv,v) > 0 for all
v # 0. Show that a positive definite 4 is non-singular. Hint: Use the Schwarz
inequality.

(d) Show that 4% A is always positive semi-definite.

(e) Show that a positive semi-definite 4 can be written as 4 = B? for some B.
(Remember that 4 is symmetric.)

(f) Show that every A € GL(#,R) can be written uniquely as A = A4; - A2 where
A; € O(n) and A4, is positive definite. Hint: Consider 4* - 4, and use part (¢).

(g) The matrices A; and A» are continuous functions of 4. Hint: If 4™ — 4
and A% = 4" . 4™), then some subsequence of {4} converges.

(h) GL(#,R) is homeomorphic to O(n) x R?®+1/2 and has exactly two com-
ponents, {4: detA > 0} and {4: det A < 0}. (Notice that this also gives us
another way of finding the dimension of O(x).)

32. Two continuous functions f, fi: X — Y are called homotopic if there is
a continuous function H: X x [0,1] — Y such that

Sfi(x) = H(x,i) i=01.

‘The functions H;: X — Y defined by H;(x) = H(x,!) may be thought of as a
path of functions from Hy = fy to Hy = fi. The map H is called a homotopy
between fo and f;.

The notation f: (X,A) —» (¥,B),for A C X and B C Y, means that
SiX—>Yand f(4A)C B. Wecall fy, fi: (X,A) — (Y, B) homotopic (as maps
from (X, 4) to (Y, B)) if there is an H as above such that each H;: (X, 4) —
(¥, B).

(a) If A: [0,1] > GL(#,R) is continuous and H: R"x [0,1] > R" is defined by
H(x,t) = A(1)(x), show that H is continuous, so that Hy and H; are homotopic
as maps from (R",R"” — {0}) to (R",R" — {0}). Conclude that a non-singular
hinear transformation T: (R*,R” — {0}) » (R",R" — {0}) with detT > 0 is
homotopic to the identity map.

(b) Suppose f: R" - R” is C* and f(0) = 0, while f(R" - {0}) C R” - {0}.
If Df(0) is non-singular, show that f: (R*,R" — {0}) —» (R",R" — {0}) is
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homotopic to Df(0): (R",R” — {0}) —» (R",R”? — {0}). Hint: Define H(x,1) =
fix)for0 <t <1 and H(x,0) = Df(0)(x). To prove continuity at points
(x,0), use Lemma 2.

(c) Let U be a neighborhood of 0 € R” and f: U — R" a homeomorphism
with f(0) =0. Let B, C V be the open ball with center 0 and radius r, and let
h: R" — B, be the homeomorphism

h(x) = (Z_r arctan |x|) X;
g

then
foh: (R"R* — {0}) > (R",R" — {0}).

We will say that [ is orientation preserving at 0 if f o /4 is homotopic to the
identity map 1: (R",R" - {0}) —» (R",R" — {0}). Check that this does not
depend on the choice of B, C V.

(d) For p e R, let T,: R* > R" be Tp(g) = p+g. If /U — Visa
homeomorphism, where U,V C R" are open, we will say that f 1s orientation
preservingat pif 7. s(,)e f o T, is orientation preserving at 0. Show that if M
1s orientable, then there is a collection C of charts whose domains cover M such
that for every (x,U) and (y, V) in €, the map y ox™! is orientation preserving
at x(p) forall peUnNV.

(¢) Notice that the condition on y o x~! in part (d) makes sense even if yox~
1s not diflerentiable. Thus, if M is any (not necessarily differentiable) manifold,
we can define M 1o be orientable if there is a collection € of homeomorphisms
x: U — R" whose domains cover M, such that C satisfies the condition in
part (d). To prove that this definition agrees with the old one we need a fact
from algebraic topology: If f: R* — R” is a homeomorphism with f(0) =0
and T: R” —» R? is T(x!,...,x") = (x!,...,x"1, =x™), then precisely one
of fand T o f is orientation preserving at 0. Assuming this result, show that
if M has such a collection € of homeomorphisms, then for any C* structure
on M the tangent bundle TM is orientable.

33. Let M" C RY be a C* n-dimensional submanifold. By a chord of M we
mean a point of RY of the form p — g for p,g € M.

(a) Prove that if N > 21 + I, then there is a vector v € S¥ ! such that

(1) no chord of M is parallel to v,

(if) no tangent plane M, contains v.

Hint: Consider certain maps from appropriate open subsets of M x M and
TM to SV,
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(b) Let R¥=! < R¥ be the subspace perpendicular to v, and 7: RY — RN-!
the corresponding projection. Show that #|M is a one-one immersion. In
particular, if M is compact, then x| M is an imbedding.

(c) Every compact C* n-dimensional manifold can be imbedded in R2"+!,

Note: This is the easy case of Whitney’s classical theorem, which gives the
same result even for non-compact manifolds (H. Whitney, Differentiable manifolds,
Ann. of Math. 37 (1935), 645-680). Proofs may be found in Austander and
MacKenzie, Introduction to Differentiable Manifolds and Sternberg, Lectures on Dif-
Jerential Geometry. In Munkres, Elementary Differential Topology, there is a different
sort of argument to prove that a not-necessarily-compact n-manifold M can be
imbedded in some RY (in fact, with N = (24 1)?). Then we may show that M
imbeds in R?"*! using essentially the argument above, together with the exis-
tence of a proper map f: M — R, given by Problem "2-30 (compare Guillemin
«nd Pollack, Differential Topology). A much harder result of Whitney shows that
M?" can actually be imbedded in R?" (H. Whitney, The self-intersections of a smooth
u-manifold in 2n-space, Ann. of Math. 45 (1944), 220-246).



CHAPTER 4
TENSORS

Il the constructions on vector bundles carried out in this chapter have a
common feature. In each case, we replace each fibre 771 (p) by some
other vector space, and then fit all these new vector spaces together to form a
new vector bundle over the same base space.
The simplest case arises when we replace each fibre V by its dual space V*.
Recall that V* denotes the vector space of all linear functions A: V — R. If
SV — W is a linear transformation, then there is a linear transformation

S*: W* - V* defined by
(S*M) @) = A(fv).

It is clear that if 1p: V — V is the identity, then 1™ is the identity map of V*
andif g: U — V, then (fog)* = g* o f*. These simple remarks already
show that f* is an isomorphism if f: V — W is, for (/™! o f)* = Iy* and
(fo 7O =1w™

The dimension of V* is the same as that of V, for finite dimensional V. In
fact, if vy,..., v, is a basis for V, then the elements v*; € V*, defined by

v*,—(vj) = 5},

are easily checked to be a basis for V*. The linear function v*; depends on the
entire set v1,. .., Vs, NOL just on v; alone, and the isomorphism from V to V*
obtained by sending v; to v*; is not independent of the choice of basis (consider
what happens if v is replaced by 2u;),

On the other hand, if v € ¥, we can define v** € V** = (V*)* unambigu-
ously by

v (A) = A@W) for every A € V™.

If ¥**(1) = O for every A € V* then A(v) = 0 for all A € V*, which implies that
107
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v = 0. Thus the map v = v** is an isomorphism from V to V**. It is called
the natural isomorphism from V to V**.

{Problem 6 gives a precise meaning to the word “natural”, formulated only
after the term had long been in use. Once the meaning is made precise, we can
prove that there is no natural isomorphism from V to V*))

Now let § = n: E — B be any vector bundle. Let

E=| =",

pebB

and define the function n’: E' — B to take each [z~ 1(p)]* to p. If U C B,
and {: 771 (U) — U x R" is a trivialization, then we can define a function

7™ U) = U x (RY*
in the obvious way: since the map ¢ restricted to a fibre,
' (p) > {p} x R,
is an isomorphism, it gives us an isomorphism
(1,") 7" [r7H(p))* — {p} x (R")".

We can make 7’: E' — B into a vector bundle, the dual bundle £* of &, by
requiring that all such 7’ be local trivializations. (We first pick an isomorphism
from (R")* to R”, once and for all.)

At first it miglt appear that §* =~ &, since each 7~ !{p) is isomorphic to
7'~1(p). However, this is true merely because tlie two vector spaces have the
same dimension. The lack of a natural isomorphism from V to V* prevents
us from constructing an equivalence between &* and £. Actually, we will see
later that i “most” cases £* us equivalent to &; for the present, readers may
ponder this question for themselves. In contrast, the bundle &** = (£*)* is
always equivalent to £&. We construct the equivalence by mapping the fibre V
of & over p to the fibre V** of £** over p by the natural isomorphism. If you
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think about how &* is constructed, it will appear obvious that this map is indeed
an equivalence.

Even if & can be pictured geometrically {e.g., if § is TM), there is seldom a
geometric picture for £*. Rather, £* operates on &: If 5 is a section of & and ¢
is a section of &*, then we can define a function from B to R by

s(p) e x~'(p)
p > o(p)s(p)) o(p) € '~ (p) = N (p)*.

This function will be denoted simply by o (s).

When this construction is applied to the tangent bundle TM of M, the re-
sulting bundle, denoted by T*M, is called the cotangent bundle of M; the fibre
of T*M over pis (Mp)*. Like TM, the cotangent bundle T*M is actually a
C vector bundle: since two trivializations x, and y, of TM are C*-related,
the same is clearly true for x,’ and y/ (in fact, y./ o (x,')~" = y, o (x,)71).
We can thus define C°°, as well as continuous, sections of 7*M. If w isa C*®
section of T*M and X 1s a C* vector field, then w(X) 1s the C* function
p = w(p)(X(p)).

If /- M — Risa C® function, then a C* section df of T*M can be
defined by

df{p}{X)=X({f) for X e M,.

The section df is called the differential of /. Suppose, in particular, that X is
dc/dt),,, where ¢(fg) = p. Recall that
{U) .

_ d

to - E
d

fn) B (E fu) (f)

d
_Em(foc)

= {f o¢)'{t)

@
dt

This means that

d
df (d—j

d(f{c{1)))
dt

HE
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Adopting the elliptical notations

ﬁfor ﬁ

dt dt

%EQ for g'(1),

3
!
this equation takes the nice form

de _ d(f(c(1)))
i (Z) T dr

If (x,U) is a coordinate system, then the dx’ are sections of T*M over U.
Applying the definition, we see that
)-s
P

Thus dx'(p),...,dx"(p) is just the basis of M,* dual to the basis 3/9x"|p,...,
0/0x"|, of M,.
This means that every section w can be expressed uniquely on U as

dx'(p) (i

dx/J

w(p) =D wi{p)dx'(p),

i=l

for certam functions w; on U. The section w is continuous or C* if and only if
the functions w; are.
We can also write

n
w = E w; dx’,
i=1
if we define sums of sections and products of functions and scctions in the
obvious way {“pointwise” addition and multiplication).

The section df must have some such expression. In fact, we obtain a classical
formula:
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I. THEOREM. If (x,U) is a coordinate system and f is a C*° function, then
on U we have

n
af
df = — dx!
4 ?;; oxt
PROOF. If X, € M, is
n
. J
sz a’ AR
; ax »
then
a' = Xp(x') = dx' (p)(X)).
Thus

no 3
Y (PNXp) = X)) = a2 ()

i=1

n a -
=2 —3; (p)dx’(p)(Xp). %
i=1

Classical differential geometers {and classical analysts) did not hesitate to talk
about “infinitely small” changes dx’ of the coordinates x, just as Leibnitz had.
No one wanted to admit that this was nonsense, because true results were ob-
tained when these infinitely small quantities were divided into each other {pro-
vided one did it in the right way).

Eventually it was realized that the closest one can come to describing an
infinitely small change is to describe a direction in which this change is supposed
to occur, Le., a tangent vector. Since df is supposed to be the infinitesimal
change of f under an infinitesimal change of the point, df must be a function
of this change, which means that df should be a function on tangent vectors.
The dx’ themselves then metamorphosed into functions, and it became clear
that they must be distinguished from the tangent vectors 3/9x".

Once this realization came, it was only a matter of making new definitions,
which preserved the old notation, and waiting for everybody to catch up. In
short, all classical notions involving infinitely small quantities became functions
on tangent vectors, like df, except for quotients of infinitely small quantities,
which became tangent vectors, like de/dt.

Looking back at the classical works from our modern vantage point, one can
usually see that, no matter how obscurely expressed, this point of view was in
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some sense the one always taken by classical geometers. In fact, the differential
df was usually iIntroduced in the following way:

CLASSICAL FORMULATION

Let / be a function of the x!,.. ., x",

say /= f(x!, ..., x").

MODERN FORMULATION

Let f be a function on M, and x a
coordinate system {so that f = fox

for some function f on R”, namely

[=Fox7h).

Let x/ be functions of 7, say x/ =
x'(t). Then f becomes a function

Let ¢: R — M be a curve. Then
foc: R— R, where

of 1, f(1) = f(x"(r),...,x"(1)). foc)= f(x"oc(t),...,x"oc(t)).
We now have We now have
af dx’ (foe)()
Bx' dr il _ . ,
= Dif(x(c(r)) - (x" 0 0) (1)

(The classical notation, which
suppresses the curve ¢, is stll used
by physicists, as we shall point out
once again in Chapter 7.)

i=1

— - 3f 4 oY
—g e GORCEIL0

or
d(f(c(n)) dx'(c(1))
— ; T ey ~—
Multiplying by dt gives Consequently,

n 3f ;
df =) =-d
i=1

(This equation signifies that true
results are obtained by dividing by
dt again, no matter what the functions
x'(1) are. It is the closest approach
in classical analysis to the realiza-
tion of df as a function on tangent
vectors.)

de 29 ; [ de
df (E) :Ea-;(c(z))-dx (E)

Since every tangent vector at ¢(f) is
of the form dc/dt, we have
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In preparation for our reading of Gauss and Riemann, we will continually
examine the classical way of expressing all concepts which we introduce. After
a while, the “translation” of classical terminology becomes only a little more
difficult than the translation of the German in which it was written.

Recall that if f: M — N s C%, then there is a map f,: TM — TN,
for each p € M, we have a map fip: M, — Ny(p). Since fy, is a linear
transformation between two vector spaces, it gives rise to a map

Nrp)™ — Mp™.

Strict notational propriety would dictate that this map be denoted by (fip)*,
but everyone denotes it simply by

S5 Neey' — Mp™.

Notice that we cannot put all f;' together to obtain a bundle map from T*N
to 7*M; in fact, the same ¢ € N may be f(p;) for more than one p; € M,
and there is no reason why fip, should equal fip,. On the other hand, we can
do something with the cotangent bundle that we could not do with the tangent
bundle. Suppose w is a section of T*N. Then we can define a section n of T*M
as follows:

n(p) =w(f(p))o f*p:

ie.,
(P Xp) = w(f (P fapXp) for X, € M.

(The complex symbolism tends to hide the simple idea: to operate on a vector,
we push it over to N by fi, and then operate on it by w.) This section 7 1s
denoted, naturally enough, by f*w. There is no corresponding way of trans-
ferring a vector field X on M over to a vector field on N.

Despite these differences, we can say, roughly, that a map f: M — N pro-
duces a map f, going in the same direction on the tangent bundle and a map
J* going in the opposite direction on the cotangent bundle. Nowadays such
situations are always distinguished by calling the things which go in the same
direction “covariant” and the things which go in the opposite direction “con-
travariant”. Classical terminology used these same words, and it just happens
to have reversed tlhis: a vector field is called a contravariant vector field, while
a section of T*M is called a covariant vector field. And no one has had the
gall or authority to reverse terminology so sanctified by years of usage. So
it’s very easy to remember which kind of vector field is covariant, and which
contravariant—it’s just the opposite of what it logically ought to be.
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The rationale behind the classical terminology can be seen by considering
coordinate systems x on R” which are linear transformations. In this case, if
x(v;) = ez, then

x(a'vi+ - +a"v,)=(d',...,a"),

so the x coordinate system is just an “oblique Cartesian coordinate system”.

!
bos 4= 7 x(p) = (@b)

Vi

If x’ is another such coordinate system, then x’/ = 37, a;;x’ for certain a;;.
Clearly a;; = dx"/ /Bxf, SO

() x = —x

rhiis can be seen directly from the fact that the matrix (dx"/ /dx7) is the constant
inatrix D(x' o x™') = x" o x™1. Comparing () with

2 ax')

xi
f==1 J

() dx' = dx’,

from Theorem 1, we see that the differentials dx? “change in the same way” as

thic coordinates x?, hence they are “covariant”. Consequently, any combination
n
w = Zw,- dx?
i==]

is also called “covariant”. Notice that if we also have

n
w= Zw’} dx't,

j==
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then we can express the »'; in terms of the w;. Substituting

)
dxt =Y —dx"
ox’
je=1

into the first expression for w and comparing coefficients with the second, we

find that
o’ ;= Z wi axU
f=zl

On the other hand, given two expressions

i 0
Za Bx' Za"m

=1
for a vector field, the functions a’/ must satisfy

. =, oxY
i’ = ﬂ F
f==l X

These expressions can always be remembered by noting that indices which are
summed over always appear once “above” and once “below”. {Coordinate func-
tions x',...,x" used to be denoted by x,...,x,. This suggested subscripts ;
for covariant vector fields and superscripts a’ for contravariant vector fields. Af-
ter this was firmly established, the indices on the x’s were shifted upstairs again
to make the summation convention work out.)

Covariant and contravariant vector fields, i.e., sections of T*M and TM,
respectively, are also called covariant and contravariant tensors {or tensor fields)
of order 1, which is a warning that worse things are to come. We begin with
some worse algebra.

If Vi,..., Vy are vector spaces, a function

T:-Vix...xV,—>R
is multilinear if
v T(Ula"'9Uk--lavavk+l:-"=vm)

is limear for each choice of vy,..., V%1, Vkt1,---:Um. The set of all such T
is clearly a vector space. If W,...,V,;, = V, this vector space will be denoted
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by 7™(V). Notice that 7'(V) = V*. If f:V — W is a linear transfor-
mation, then there is a linear transformation f*: 7™(W) — 7™ (V), defined
completely analogously to the case m = I:

S*T(n,...,vm) =T (11),..., [(vm)).
For T € 7%(V),and § € 7/(V) we can define the “tensor product”’ T® § €
Tk"H(V) by
T ®S(Ul=---avkavk+la- .-,Uk-H) = T(Ula"'avk) ) S(Uk+l:---svk+f)-

Ofcourse, T® S isnot S®7T. On the other hand, (SQT)RU = SR(TQU),
so we can define n-fold tensor products unambiguously; this tensor product
operation 1s itself multilinear, (S1 + 52) ® T = S1® T + 52 ® T, etc. In
particular, if vy,...,v, is a basis for V and v*,...,v*, is the dual basis for
V* = 71(V), then the elements
v ® - @V, | <ij,e.yig <0

are easily scen to be a basis for 7%(V), which thus has dimension #*.

We can use this new algebraic construction to obtain a new bundle from any
vector bundle § =n: £ - B. We let

E'= 7% (o),

peB

and let
7't E' > B take T*@"(p)) to p.

If U ¢ B and
" (U) = U xR”

is a trivialization, then the isomorphisms
tp: w7 (p) = {p} x R
yield isomorpliisms
(") 7X@ (p) = {p) x THRY).

If we choose an isomorphism 7% (R") — R"“ once and for all, these maps can
be put together to give a map

7Y — U x R™,
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We make #': E’ — B into a vector bundle 7% (£) by requiring that all such ¢’
be local trivializations. The bundle £* is the special case k = 1.

For the case of TM, the bundle T*(TM) is called the bundie of covariant
tensors of order k, and a section 1s called a covariant tensor field of order k. If
(x,U) 1s a coordinate system, so that

dx'(p),...,dx"(p)

is a basis for (M;)*, then the k-fold tensor products
dxV(p)®---@dx"*(p) e TH(M,) 1<if,...,ix<n

are a basis for 7% (Mp,). Thus, on U every covariant tensor field A of order &
can be written

Ap)= D An.4(p)dx’(p)®--- ®dx"(p),

or simply
A= S Ay dx® @ dx,

Feenik
where dx1 ® - - - ® dx’* now denotes a section of T*(TM). If we also have

A = Z Afi(...fk dJC”.‘ ® P ® dxffk,
L yeeesl ke
then |
Aviar = D Aicdyga
* f ' axfa} axfa‘k
Wik

{the products are just ordimary products of functions). To derive this equation,
we just use equation {*%) on page 114, and multilinearity of ®. The section A4
is continuous or C* if and only if the functions A4;,..;, are.

A covariant tensor field A of order k can just be thought of as an operation A4
on k vector fields X7,..., Xx which yields a function:

X(Xla- an)(p) = A(p)(X] (p)s---an(p))'
Notice that 4 is multilinear on the set 'V of €% vector fields:

AXy, . X+ X' X)) = A, X X)) + A, X X
ACXy,...,aX;, .. . Xp) = aA(Xy,..., Xe).
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Moreover, because A is defined “pointwise”, it is actually linear over the C°
Sunctions ¥ 1.e., i [ is C*, then

AXy, o [Xiy o X = TAX, . X Xe),
for we have

A(Xy, .o S X Xi () = APYXD), -, J(P)Xi(P)s ... Xi(p))
= f(P)A(PXi(p),.... Xi(p)s ..., Xi(D))
= f(p)- AXr,..., Xty .., Xe)(D)-

We are finally ready for another theorem, one that is used over and over.

2. THEOREM. If

A VX . x V> F
S—— ——
k times

is linear over %, then there is a unique tensor field 4 with 4 = A.

PROOF. Note first that if v € M, is any tangent vector, then there is a vector
field X € 'V with X(p) = v. In fact, if (x,U) is a coordinate system and

U_Za Brf

b

then we can define

X = fZa Bxf onU
0 outside U,

where each a’ now denotes a constant function and f is a C* function with

f(p) =1 and support /' C U.
Now if vi,...,vr € M, are extended to vector fields Xi,...,Xx € V we

clearly must define
A(p) (1, ..., ) = AXL, ..., Xi)(p).

The problem is to prove that this is well-defined: If X;(p) = Y;(p) for each i,

we claim that
d‘%(X],.. Xk) ) (Yls-*-ayk)(p)'
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(The map A “lives at points”, to use the in terminology) For simplicity, take the
case k = | (the general case is exactly analogous). The proof that A(X)(p) =
A(Y)(p) when X(p) = Y(p) is in two steps.

(1) Suppose first that X = Y in a neighborhood U of p. Let f be a C%®
function with f(p) = 1 and support f C U. Then fX = 7, s0

JAX) = A X) = ASTY) = fAT);
evaluating at p gives
AX)(p) = AT )(p).

(2) To prove the result, it obviously suffices to show that A(X)(p) = 0 if
X(p) = 0. Let (x,U) be a coordinate system around p, so that on U we
can write

3
X = Zb‘ax where all 4'(p) = 0.
f.....

If g is 1 in a neighborhood V of p, and support g C U, then

Y = gaIa i Zbiga_x:

i==

is a well-defined C° vector field on all of M which equals X on V, so that
AX)(p) = AY)(p), by ().

Now

" 9
AY)p) =D b(p) A (gw) (p)
f==1
=0, since 5'(p)=0. %

Because of Theorem 2, we will never distinguish between the tensor field A
and the opcration A4, nor will we use the symbol 4 any longer. Note that
Theorem 2 applies, in particular, to the case k = I, where T7%(TM) = T*M,
the cotangent bundle: a function rom V —» # wl1ic11 is linear over ¥ comes
from a covarnant vector field w. Just as with covariant vector fields, a C* map
J i M — N gives a map f* taking covariant tensor fields A of order k¥ on N
to covariant tensor fields /*A of order & on M:

SHAPN Xy, - X)) = AUS(PD(SaXips -5 JaXiy)-
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Moreover, if A and B are covariant tensor fields of orders k& and /, respectively,
then we can define a new covariant tensor field A ® B of order & + /:

(A® B)(p) = A(p) ® B(p) (operatingon M, x ---x M, k +1 times).

Although covariant tensor fields will be our main concern, if only for the
sake of completeness we should define contravariant tensor fields. Recall that
a contravariant vector field is a section X' of TM. So each X, € M,. Now an
element v of a vector space V can be thought of as a linear functionv: V* — R;
we just define v(}) to be A(v). A contravariant tensor field of order k is just
a section A of the bundle 7*(T*M); thus, each A(p) is a k-linear function
on M,*. We could also use the notation T3 (TM), if we use 75 (V') to denote all
k-linear functions on V*. In local coordinates we can write

d

Ju
dx »

0
Ap)= ), Aldip) o— @8

JtseerJie

{(remember that each 3/dx/|, operates on M,*), or simply

.. 9 d
S Je .
) Z A dx h ® ® dxin’
Sl i
If we have another such expression,
d d
.. Jk
Z A Ul ®-® oxte’
Fendr
then we easily compute that
ox'BU gxtBr

A BB — Jiedi
— Z A T B

:Jk

A contravariant tensor field A of order k can be considered as an operator A
taking & covarniant vector fields wy, ..., wg into a function:

Alwr,...,on)(p) = AP @1 (p),. .., 0k (D).

Naturally, there is an analogue of Theorem 2, proved exactly the same way, that
allows us to dispense with the notation A, and to identify contravariant tensor
fields of order k with operators on k covariant vector fields that are fnear over

the C® functions F.
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Finally, we are ready to introduce “mixed” tensor fields. To make the intro-
duction less painful, we consider a special case first. If V is a vector space, let
T1(V) denote all bilinear functions

T:VxV*> R,

A vector bundle § = : E — B givesrise to a vector bundle 77! (£), obtained by
replacing each fibre 7=1(p) by 7;' (#~'(p)). In particular, sections of 7;!(TM)
are called tensor fields, covariant of order I and contravariant of order 1.
There are all sorts of algebraic tricks one can play with 7;! (V); although they
should be kept to a minimum, certain ones are quite important. Let End(V)
denote the vector space of all linear transformations 7: V — V {“endomor-

phisms” of V), Notice that each S € End(V) gives rise to a bilinear § € TNV,

S:VxV*=s R,
by the formula
(*) S@,}) = A(S©)).

Moreover, the correspondence S — S from End(V) to 7;1(V) is linear and one-
one, for § = 0 implies that A(S(v)) = 0 for all A, which implies that S(v) = 0,
for all v. Since both End(V) and 7,'(V) have dimension #n?, this map is an
isomorphism. The inverse, however, is not so easy to describe. Given S, for
each v the vector S(v) € V is merely determined by describing the action of a A
on it according to {*). It is not hard to clieck that this isomorphism of End (V)
and 7;'(V) makes the identity map 1: ¥V — V in End(V) correspond to the
“evaluation” map
e: VxV*>R in7(V)

given by
e(v,r) = A(v).

Generally speaking, our isomorphism can be used to transfer any operation
from End(V') to 7' (V). In particular, given a bilinear

T:VxV*—>R,

we can take the trace of the corresponding S: V — V; this number is called
the contraction of T. If vy,...,v, isa basis of V and

T=> T/vi®v,
i,J
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then we can find the matrix A = (4;;) of S, defined by
n
S(y) = Z aji vy,
J=1

in terms of the T‘-j - in fact,
aj; = v*(S)) = T(u,v*) = T7.
Tlius
n -
contraction of T = Z T;.
=1
(The term “contraction” comes from the fact that the number of indices is con-
tracted from 2 to 0 by setting the upper and lower indices equal and summing,)
These identifications and operations can be carried out, fibre by fibre, in any
fibre bundle 7;!(¢€). Thus, a section A of 7;!(£) can just as well be considered
as a section of the bundle End(§), obtained by replacing each fibre 7~1(p) by

End(zm~1(p)). In this case, each A(p) is an endomorphism of 7~ }(p). More-
over, each section A gives rise to a function

(contraction of A): B > R

defined by

p — contraction of A(p) ,
= trace A(p) il we consider A(p) € End(n~"(p)).

In particular, given a tensor field A, covariant of order 1 and contravariant
of order 1, which is a section of 7;'(TM), we can consider each A(p) as an
endomorphism of M, and we obtain a function “contraction of A”. If in a

coordinate system
, . J
A=Y Aldx ® —,
izj: t ® dx/

then
n
(contraction of A) = Z AL
i=
The general notion of a mixed tensor field is a straightforward generalization.
Define ?}k(V) to be the set of all (k + /)-linear
T:V® - ®VxV'®---®V* >R,

k times { times
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Every bundle § gives rise to a bundle T}k (§). Sections of 3‘}"‘(TM ) are called
tensor fields, covariant of order k and contravariant of order /, or simply of type
(%), an abbreviation that also saves everybody embarrassment about the use of

the words “covariant” and “contravariant”. Locally, a tensor field 4 of type (‘;f)
can be expressed as

0 0
J! i b o 7 R —
= > Al"ldah @ ®dx ® 5 ® ®-—,
‘(l ‘k
Nees i
and if
S Ao it 6o L
i xii dx*i’
2eenise
jl;---:j!
then
h iy 1B 1By
(*) rg: b= Z A; i Bx ax. Bx
(- * ax“"l dx'ek gxJi dxJi

i_( 'Y :f):\
Faen S

Classical differential geometry books are filled with monstrosities like this
equation. In fact, the classical definition of a tensor field is: an assignment

of n** functions to every coordinate system so that () holds between the n**/
functions assigned to any two coordinate systems x and x’. (1) Or even, “a set
of 1% functions which changes according to (+)”. Consequently, in classical
differential geometry, all important tensors are actually defined by defining the

functions Ag , In terms of the coordinate system x, and then checking that ()
holds.
Here is an important example. In every classical differential geometry book,

one will find the following assertion: “The Kronecker delta 8/ is a tensor.” In

other words, it is asserted that if one cliooses the same #? functions 5,! for each
coordinate system, then {*) holds, 1.e.,

Bx Bx’ﬁ
' Ix'® dxJ’

88 =

this is certamly true, for

ox! 9x'P ox’ 9x'f
8 = = 8.
Z " ox'e 9x/J Z dx'® 9xi «
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From our point of view, what this equation shows is that

A= ZS’dx ®—

ax/
ij

is a certain tensor field, independent of the choice of the coordinate system x
To identify the mysterious map

A(p): Mp x Mp* - R,

we consider v € M, and A € M,* with the expressions

, A=Y bgaxP(p);
B=1

h
v = 5 a% —

a==]

then

(v,2)

) &

0
AW, =) 8 dx'(p)® o,

i J

= 25’ dx'( p)(Za oa

(Z bgdx? p))

Pﬁ....

Thus A(p) is just the evaluation map M, x M,* — R; considered as an endo-
morphism of M, it is just the identity map.

The contraction of a tensor is defined, classically, in a similar manner. Given
a tensor, 1.e., a collection of functions Al , one for each coordinate system, sat-
isfying

ox ox'P
fﬁ _
ZA' ax'® gxi’
isj
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we note that

“ - ; Ox! 9x'®
O; Al = ;(; A 55 3xT )
dx’ ox'®
= Z Z axux ax;
— ZAJSf
— ZA:I,

=1

so that this sum 1s a well-defined function. This calculation tends to obscure
the one part which is really necessary—verification of the fact that the trace of
a linear transformation, defined as the sum of the diagonal entries of its matrix,
is independent of the basis with respect to which the matrix is written.

Incidentally, a teusor of type (‘;‘) can be contracted with respect to any pair
of upper and lower indices. For example, the functions

n

By =3 At

e
a =]

“transform correctly” if the Aiﬁ}: do. If we consider each A(p) € T,3(M,), then

we are taking B(p) € 7,2(M,) to be
B(p)(vy,v2, A1, A2) = contraction of: (v,A) = A(p)(v,v1,v2, A1, A2, 0).

While a contravariant vector field is classically a set of » functions which
“transforms in a certain way”, a vector at a single point p is classically just an
assignment of n numbers a',...,a" to each coordinate system x, such that the
numbers a’l,...,a"" assigned to x’ satisfy

U
RN

This is precisely the definition we adopted when we defined tangent vectors as
equivalence classes [x, a],. The revolution in the modern approach is that the
set of all vectors is made into a bundle, so that vector fields can be defined as
sections, rather than as equivalence classes of sets of functions, and that all other
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types of tensors are constructed from this bundle. The tangent bundle itself was
almost a victim of the excesses of revolutionary zeal. For a long time, the party
line held that 7M must be defined either as derivations, or as equivalence classes
of curves; the return to the old definition was influenced by the “functorial”
point of view of Theorems 3-1 and 3-4.

The modern revolt against the classical point of view has been so complete
in certain quarters that some mathematicians will give a three page proof that
avoids coordinates in preference to a three line proof that uses them. We won’t
go quite that far, but we will give an “invariant” definition {one that does not
use a coordinate system) of any tensors that are defined. Unlike the “Kronecker
delta” and contractions, such invariant defimitions are usually not so easy to
come by. As we shall see, invariant definitions of all the important tensors in
differential geometry are made by means of Theorem 2. We seldom define A(p)
directly; instead we define a function 4 on vector fields, which miraculously
turns out to be linear over the C° functions ¥, and hence must come from
some A. At the appropriate time we will discuss whether or not this is all a big
cheat.
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PROBLEMS

1. Let /- M" — N™, and suppose that {(x,U) and (y, V) are coordinate
systems around p and f(p), respectively.

(a) If g: N = R, then

d(go 79 Iy’ o
go/) Za)i' oy 22Dy,

ax’ (p) = ; dxi
J==l
{Proposition 2-3 is the special case / = identity.)
(b) Show that
(Bx'

and, more generally, express fi(3 7.y a’8/8x'| ) in terms of the 9/3y/|,.
{c) Show that

) Z y’of) :
- "y £¢r)

. R oatvio
ayyp =3 222D 4y axt ),

£ dxt
jz=l

(d) Express

f*( Z Qjr . jm dyjl R---® dyj”)

jl e S

in terms of the dx'.

2. If f,g: M — N are C°, show that
d(fg)=jdg+gdf.
3. Let /1 M — R be C®. For v € M, show that
Jx) = df (W) (p) € Ryep)-
4. (a) Shiow thatifthe ordered basesvy, ..., v, and wy, ..., w, for V are equally

oriented, then the same is true of the bases v*y,...,v*, and w*,..., w*, for V*.
(b) Show that a bundle £ is orientable if and only if §* 1s orientable.
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5. The following statements and problems are all taken from Eisenhart’s clas-
sical work Riemannian Geometry. In each case, check them, using the classical
methods, and then translate the problem and solution into modern terms. An
“Invariant” is just a {well-defined) function. Remember that the summation
convention is always used, so A’u; means Y .., A'u;. Hints and answers are
given at the end, after (xiii).

() If the quantity A’y; is an invariant and either A’ or y; are the components
of an arbitrary [covariant or contravariant] vector field, the other sets are com-
ponents of a vector field.
(i) If Ag)’ are the components of # vector fields [in an n-manifold], where i
for i =1,...,n indicates the component and « for @ = 1,...,# the vector, and
these vectors are independent, that is, det(Ay°) # 0, then any vector-field A’ is
expressible in the form

}n.i — aa‘)"a]l',
where the a’s are invariants.
(i) If p; are the components of a given vector-field, any vector-field A! satisfy-
ing A’ i; = 0 is expressible linearly in terms of n — I independent vector fields
het' for a = 1,...,n — 1 which satisfy the equation.
(iv) If @/ = aJ¥ for the components of a tensor field in one coordinate system,
then a’V = a/% for the coordinates in any other coordinate system.
(v) If a'/ and 5" are components of a tensor field, so are a”/ + 5. If a'/ and
by; are components of a tensor field, so are a’/ by;.
(vi) If a;;A*A7 is an invariant for A’ an arbitrary vector, then aj; + a;; are the
components of a tensor; in particular, if a;;A’A/ = 0, then a;; + aj; = 0.
(vit) If a;;A*A/ = 0 for all vectors A such that A'y; = 0, where y; is a given
covariant vector, if v’ is defined [c.f. (iii)] by aijAe’v/ =0, =1,...,n—1and
(V' # 0, and by definition

i i
al'jv :0} vl,(,iz'f_',

then (a;; — %u,—crj)é"'i;'j = 0 is satisfied by every vector field £, and consequently

aij + aj; = %(“"0" + pjoi).

(vi) If a,s are the components of a tensor and b and ¢ are invariants, show
that if ba,s + cas, = 0, then etther 5 = —¢ and a,; 1s symmetric, or b = ¢ and
ays is skew-symmetric.

(ix) By definition the rank of a tensor of the second order g;; is the rank of
the matrix (g;7). Show that the rank is invariant under all transformations of

coordinates.
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(x) Show that the rank of the tensor of components a;5;, where a; and b;
are the components of two vectors, is one; show that for the symmetric tensor
a,-bj + ﬂjbf the rank is two.
(x1) Show that the tensor equation a’;A; = aA;, where a is an invariant, can
be written in the form (a’; — «é?;)A; = 0. Show also that a’; = §;a, if the
equation is to hold for an arbitrary vector ;.
(xii) If a’;A; = ak; holds for all vectors A; such that p'A; = 0, where p is a
given vector, then

a'y = ad'; +oju’.

(xm) If
0 if jo = jgfor some a # B oriy = ig for some a # B
5}‘1___1'!,_ Ol'if {j]a---’jp}?{:{fl:---’ip}
f1eip | if ji1,...,jp 15 an even permutation of i,...,ip

~1 if ji,..., jp is an odd permutation of iy,...,ip

then 5f|1_:'_',.i” are the components of a tensor in all coordinate systems.

HINTS AND ANSWERS.

(i) w is determined if w(X) is known for all X, and wvice versa.

(1) Given w [with w(p) # 0 for all p], there are everywhere linearly indepen-
dent vector fields Xj,..., Xy—1 which span kerw at each pont. (This is true
only locally. For example, on S? x R there is an w such that ker w(p, 1) consists
of vectors tangent to S? x {r}.)

(vijFor T: VxV — R, let T'(v,w) = T(w,v). Then T+ T is determined by
S(w)=T(,v). For, T(v+w,v+w)=Tw,v)+Tw,w)+T(w,v)+T(w,w).
Similarly, T'(v,v) = 0 for all v implies that T + 7/ = 0.

(vii) Given w [with w(p) # 0 for all p], choose ¥ complementary to kerw at
all pomts. If 6(Z) = T(Y,Z), then T(Z,2Z) = w(Z)o(Z)/w(Y) for all vector
fields Z.

(ix) T: V x V — R corresponds to A [where T(U)(w) = T(v,w)].
The rank of T may be defined as the rank of T (consider the matrix of T with
respect to bases vy,..., v, and v*y,...,v%,).

i) Let V=M > IfT: V> Vand e V*and T(v) = av forall v € ker 1,
there 1s a y complementary to ker g such that

Tw)=av+ pulv)y forallw.

{Begin by choosing yp complementary to ker & and writing v uniquely as vo+¢yo
for vg € ker p1.)
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(x11) Define

b Vx-o-xVxV*x...xV* >R
P ti;nes P t:i;nes
by
5(‘0], cey Up,}»l, . .,)».p) = det(l;(vj)).
6. (a) Letiy: V — V™ be the “natural isomorphism” iy (v)(A) = A(v). Show
that for any linear transformation f: V — W, the following diagram com-
mutes:

174 iV P+

1

W w W**
b) Show that there do not exist isomorphisms iy : V' — V* such that the fol-
lowing diagram always commutes.

vy

1

W id W*
Hint: There does not even exist an isomorphism i: R — R* which makes the
diagram commute for all linear /: R — R.

7. A covariant functor from (finite dimensional) vector spaces to vector spaces is a
function F which assigns to every vector space V a vector space F(V) and to ev-
cry linear transformation f: V — W a linear transformation F(f): F(V) —
F(W), such that F(ly) = lpw) and F(go /) = F(g) o F(v).

{(a) The “identity functor”, F(V) =V, F(f) = f is a functor.

(b) The “double dual functor”, F(V)= V**, F(f)= f** is a functor.

{¢) The “T functor”, F(V) = T3 (V) = T5(V*),

F(NTM)h, - ) =To f,..., o f)

is a functor.
(d) If F is any functor and f: V — W is an isomorphism, then F(f) is an
1somorphism.

A contravariant functor is defined similarly, except that F(f): F(W) - F(V) and
F(go f)= F(f)o F(g). Functors of more than one argument, covariant in
some and contravariant in others, may also be defined.

{e) The “dual functor”, F(V) = V*, F(f) = f* is a contravariant functor.
() The “T* functor”, F(V) = T*(V), F(f) = f* is a contravariant functor.
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8. {(a) Let Hom(V, W) denote all linear transformations from V to W. Choos-
ing a basis for V and W, we can identify Hom(V, W) with the m x n matrices,
and consequently give it the metric of R". Show that a different choice of
bases leads to a homeomorphic metric on Hom(V, W).

(b) A functor F gives a map from Hom(V, W) to Hom(F(V), F(W)). Call F
continuous if this map is always continuous [using the metric in part {a)]. Show
that if § = n: £ — B is any vector bundle, and F is continuous, then there is
a bundle F(§) = n': E' — B for which n'~!(p) = F(m~'(p)), and such that
to every trivialization

il U) > U xR”

corresponds a trivialization
1 7'~ U) - U x FR").

{c) The functor 73(V) = 71 (V*) = V** is continuous. (The bundle 77 (TM) is
just a case of the construction in {b).)

{d) Define a continuous contravariant functor F, and show how to construct a
bundle F(§).

{¢) The functor F(V) = V* is continuous. (The bundle T*M is a special case
of the construction in {d).)

Generally, the same construction can be used when F is a functor of several
arguments. The bundles T}"‘ (M) are all special cases. See the next two problems
for other examples, as well as an example of a functor which is not continuous.

9. {a) Let F be a functor from V”, the class of n-dimensional vector spaces,
to V*. Given A € GL(n,R) we can consider it as a map A: R” — R”. Then
F(A): F(R") -» F(R"). Choose, once and for all, an isomorphism F(R") —
R*. Then F(A) can be considered as a map #(A4): R* — R*. Show that
fi: GL(n,R) - GL(k,R) is a homomorphism.

(b) How does thie homomorphism # depend on the initial choice of the isomor-
phism F(R") — RX?

{c) Let v = (vy,...,vy) and w = (wy,...,w,) be ordered bases of V and let
e = (ey,...,e,) be the standard basis of R”. If ¢ — v denotes the isomorphism
taking e¢; to v;, show that the following diagram commutes

Rn e—>VV

A

Rﬂ
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where A = (a;;) is defined by
w; — Z ajivy.
J=1

After identifying F(R") with R¥, this means that

R* M F(V)

h(A)J %; W)

Rk

also commutes. This suggests a way of proving the following,

THEOREM. If #: GL(n,R) — GL(k,R) is any homomorphism,
there is a functor Fj,: V" — VX such that the homomorphism defined
in part {(a) is equal to A.

(d) For q,q’ € R¥, define
(v,q) ~ (w,q")

if ¢ = h(A)g' where w; = Z};, a;;v;. Show that ~ is an equivalence relation,
and that every equivalence class contains exactly one element (v, ¢) for a given v.
We will denote the equivalence class of (v,¢) by [v,¢].

(¢) Show that the operations

v.q1] + [v.q2] = [v,q1 + ¢2]
a-[v,q] = [v,aq]

are well-defined operations making the set of all equivalence classes into a
k-dimensional vector space Fp(V).

O IfV,W e V" and f: V — W, choose ordered bases v,w, define A by
Si) =37}, ajiwj, and define

Fr(N)v,q] = [w, h(A)(q)].

Show that this 1s a well-defined linear transformation, that £}, is a functor, and
that Fj,(A4) = i(A) when we identify F(R") with R* by [e,¢] — 4.

{g) Let o: R - R be a non-continuous homomorplism {compare page 380),
and let #: GL{n,R) - GL{I,R) = R be A(A4) = a(det A). Then Fj,: V" — V!
1s a non-continuous functor.
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10. In classical tensor analysis there are, in addition to mixed tensor fields, other
“quantities” which are defined as sets of functions which transform according
to yet other rules. These new rules are of the form

Al = A donby 2
= operate on by 3x*’ﬁ .

For example, assignments of a single function a to each coordinate system x
such that the function a4’ assigned to X’ satishes

J i
a’:det( x.)-a
ox'’

are called (even) scalar densities; assignments for which

a i
det ( X )

a_xd
are called odd scalar densities. The Theorem in Problem 9 allows us to con-

struct a bundle whose sections correspond to these classical entities (later we
will have a more illuminating way):

(a) Let i: GL(n,R) —» GL(1,R) take A into multiplication by det 4. Let Fj
be the functor given by the Theorem, and consider the I-dimensional bundle
Fy(TM) obtained by replacing each fibre M, with Fj(M,). If (x,U) is a
coordinate system, then

3
x(p) = [(W )1} € Fu(M,)
F4

is non-zero, so every section on U can be expressed as a - @y for a unique
function a. If x’ is anothier coordinate system and a - &y = a’ - @yr, show that

dx?
a’ = det ( ) .a.

dx'/
(b) If, instead, # takes A into multiplication by |det A|, show that the corre-
sponding equation 1is

J i

det( x_)

dx?/

{c) For this &, show that a non-zero element of F; (V) determines an orientation

for V. Conclude that the bundle of odd scalar densities is nof trivial if M is not
orientable.

a’ = - a

d

ey —
n
» dx

a = . a.
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(d) We can identify 7;%(R") with R’ by taking

e @ - ®e*, ®e;, ® - ®¢, > (ir, ..., Ik, j1,- .., ji)™ basis vector of R* ™.

Recall that if f: V — V, we define 7 (/): 7*(V) = T*(V) by
TN 0L v Ay M) = TS ), fd o foe b f).

Given A € GL(1,R), we can consider it as a map A: R" — R”. Then
3‘}"‘(/1): ?‘}"‘(R") — Zk(R”) determines an element T}"‘(A) of GL(1** R).
Let : GL{(n,R) — GL(n** R) be defined by

h(A) = (detA)"”?‘}k(A) W an integer.

The bundle F(TM) is called the bundle of (even) relative tensors of type (5)
and weight w. For &k =/ = 0 we obtain the bundle of {(even) relative scalars of
weight w [the (even) scalar densities are the (even) relative scalars of weiglt I].
If (det A)¥ is replaced by |det A|Y (w any real number), we obtain the bundle
of odd relative tensors of type (‘;‘) and weight w. Show that the transformation
law for the components of sections of these bundles is

4B _ [del ( dxt )]w Z gIvedi dxh - Ixik gx'B - Ix'B

oy .Og ax,j fy.odg ax' ) A%k Gxh . dxJi

f_| yeemadly
FIERCY

(or the same formula with det(dx/x"’) replaced by | det(dx’/3x'/))).
{e) Define

+1 if 7,...,7, 1s an even permutation of 1,...,n

€iy.in = § —1 il i1,...,iy is an odd permutation of 1,...,n

0 if iy =ipfor somea # B.

Show that there is a covariant relative tensor of weight —1 with these compo-
nents in every coordinate system. Also show that e/ +iv = ¢; ; are the com-
ponents in every coordinate system of a certain conwavariant relative tensor
of weight 1. (See Problem 7-12 for a geometric interpretation of these relative
tensors.)
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VECTOR FIELDS AND
DIFFERENTIAL EQUATIONS

We return to a more detailed study of the tangent bundle TM, and its
sections, i.e., vector fields. Let X be a vector field defined in a neigh-
borhood of p € M. We would like to know if there is a curve p: (—¢,8) - M
through p whose tangent vectors coincide with X, that is, a curve p with

— e—
p0)=p T T
d _dp _ p
Ox (Z r) B E t h X(P(f))- PH: \\

Since this a local question, we wish to introduce a coordinate system (x, U)
around p and transfer the vector field X to x(U) C R". Recall that, in general,
axX does not make sense for C* functions ¢: M — N. However, if ¢ is a
diffeomorphism, then we define

(s X)g = a*(Xa—'(q)) lie, = w1 {Xa-1(p)]-

It is not hard to check {(Problem 1) that ¢4 X is C* on a(M). In particular, we
have a vector field x, X on x(U) C R". There is a function f: x(U) — R”
with

(x#X)q = f(Q)q € an:

i.e., (xxX)g has “components” f1(g),..., /"(g). Consider the curve ¢ = x op,
The condition

P _
- X(p(1))

4
Pr\di

means that

)=Xmmx
135

t
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hence

dc

dt

~ (d
. piad (P

If we use ¢/(t) to denote the ordinary derivative of the R"-valued function c,
then this equation finally becomes simply

() = flc®).

) = X4 (X(p(1))) = (e X)x(o(r))
t

= (xssX)c(r)-

This is a simple example of a differential equation for a function c: R — R”,
which may also be considered as a system of # differential equations for the

functions ¢f,

@) = fH{c' (), ..,c" (1)) i=1,...,n.
We also want the “initial conditions”
c(0) = x*(p).

Solving a differential equation used to be described as “integrating” the
equation {the process s integration when the equation has the special form
c'(t) = f(¢t) for f: R — R, a form to which our particular equations never
reduce); solutions were consequently called “integrals” of the equation. Part of
this termmology is still preserved. A curve p: (—¢,¢) —> M with

p(0) = p
dp
o= X(p(1))

is called an integral curve for X with initial condition p(0) = p. Similar ter-
minology is applied, of course, to the differential equations one obtains upon
mitroducing a coordinate system. For quite some tune, we will work entirely in
Euclidean space, and for a while x, y, etc., will denote points of R”. If U C R*
isopen and f: U — R”, then a curve ¢: (—&,¢) > M with

c(0)=x xelU
c'@t) = [(c@))

is called an integral curve for f with initial condition ¢(0) = x.
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Before stating the main theorem about the existence and uniqueness of such
integral curves, we consider some special cases.
The equation for a curve ¢ with range R,

c'(t) = ~[c(P,
which would be written classically in terms of a function y: R — R as
dy 5
2‘; =y,

is the special case f(a) = —a®. The standard method of solving this equation
is to write

d
—yzzdx
-y

dy f
— = | dx
—y2

I
—=x+4C
y
_ I
y_x+C'
Thus the curves I
Iy =
) t+C

are supposed to be solutions. This can be checked directly if you don’t believe
the above manipulations. {They really do make sense; the equation in question

asserts that y' = [ oy, so
(1 y) y=1
— o Yy =1,
S

(Foyy =1
Fly(x)) =x+C

hence, if F' =1/f, then

for some C.) To obtain the initial conditions ¢(0) = a, we must take
|
t+1/a
This works in all cases except a = 0. In this case, the correct solution is

c{t) =0 for all ¢

c(t) =
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{which we missed by dividing by y). In terms of vector fields, the curves ¢ are
the integral curves of

d
X(@) = —a*—.
() 7
< — A *-— -
-1 1 0 1 1
2 1 3 2

Notice that no integral curve, except c(z) = 0, can be defined for all 7, even
though X is defined on all of R. It might be thought that this somehow reflects
the fact that X' (0) = 0, but this has nothing to do with the case. For a > 0, the
curve c(f) = 1/(t + 1/a) is defined for all Jarge ¢, and as 1 — oo it approaches,
but never reaches, 0. On the other hand, as ¢ — —1/a the curve escapes to
infinity because the vector field gets big too fast. This will continue to be true
even if we modify the vector field near 0 so that it is never 0.
Another phenomenon is illustrated by the equation

¢(1) = e(ty??,

written classically as
dy

ay _ o
ax Y
There are two different solutions with the initial condition ¢(0) = 0, namely
(h c(t) =0 for all 1,
1
(2) c(t) = 2—7:3 for all 7.

In this case, the function /| given by f(a) = a®3 | is not differentiable. Unique-
ness will always be insured when f: U — R" is C!, but it can also be obtained
with a rather less stringent condition. We say that the function f satisfies a
Lipschitz condition on U if there is some K such that

/()= S = K|x— | forallx,y e U.
Notice that f(a) = a®? is not Lipschitz; in fact, there is no K with
| /(x) = S(0)] = KI|x|

for x near 0, since

3-2/3 _
——— A’

X

3 5 +00 as x — 0%, flx) =x23
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A Lipschitz function is clearly continuous, but not necessarily differentiable {for
example, f(x) = |x|). On the other hand, a C! function is locally Lipschitz,
that s, it satisfies a Lipschitz condition in a neighborhood of each point—this
follows from Lemma 2-5. A Lipschitz function is also clearly bounded on any
bounded set.

The basic existence and uniqueness theorem for differential equations de-
pends on a simple lemma about complete metric spaces.

I. THEOREM (THE CONTRACTION LEMMA). Let (M,p) be a non-
empty complete metric space, and let /: M — M be a “contraction”, that is,
suppose there is some C < 1 such that

p(f(x), J(1) < Cp(x,p) forall x,ye M.

Then there is a unique x € M such that f(x) = x {the function / has a unique
“fixed point”).
PROOF. Notice that f is clearly continuous. Let xg € M and define a sequence
{x»} inductively by

Xna1 = J (Xz),

le.,
Xnal :f"(x0)=:fofo...o_f;(x0)_

n times

Then an easy induction argument shows that
P(Xn, Xna1) < C" p(x0, X1).
Thus

P Xns Xngke) S P(Xns Xna1) + - -« + 0 Xntk—15 Xtk )
< (C" 4 - + C"H T p(xg, x1).

Since C < 1,the sum I _po.o C" converges, so C* .- -+ C"¥ 1 — 0 asn — 0.
Thus the sequence {x,} 1s Cauchy, so there is some x with

x = Im Xx,.
H=> 00

Continuity of f then shows that

f(JC) = Im f(xn) = hm Xpi1 = X. <
n—>00 n— 00
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We are going to apply the Contraction Lemma to certain spaces of functions.
Recall that if (M, p) s a metric space and X 1s compact, then the set of all
continuous functions f/: X — M is a metric space if we define the metric o by

o(f,g) = sugp(f(X),g(X))-

xe

If M 1s bounded, then we do not even need X to be compact. Moreover, if M
1s complete, then the new metric space is also complete; this is basically just the
theorem that the uniform Jimit of continuous functions is continuous, plus the
fact that each xiimoo Jn(x) exists since M is complete. In particular, f M 15 a

compact subset of R”, then the set of all continuous functions f: X — M is
complete with the metric

o(f,g)=I/~zgl, where || /]| = sup |/ (x)].

xeX

Our basic strategy in solving differential equations will be to replace differen-
tiable functions and derivatives by continuous functions and integrals. If U C
R” and f: U — R”" is continuous, then a continuous function ¢ : (~5b,5) = U,
defined on some interval around 0, clearly satisfies

a'(t) = fa@)

0 a(0) =x

if it satisfies the integral equation

@ at) = x + fo ) du,

where the integral of an R”-valued function is defined by integrating each com-
ponent function separately. Conversely, if « satisfies (1), then « is differentiable,
hence continuous; thus ¢’ = f o ¢ is continuous, so

a(z)mxza(t)ha(O)mfo a"(u)du::fo Ja(u))du.

For the proof of the basic theorem, we need only one simple estimate. If a
continuous function f: [a,b] — R” satisfies | /| < K, then

[Ibf(u)du

To prove this, we note that it is true for constant functions, hence for step
functions, and thus for continuous functions, which are uniform limits on [a, 5]
of step functions.

< K(b ~ a).
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2. THEOREM. Let f: U — R” be any function, where U c R" is open.
Let xg € U and let @ > 0 be a number such that the closed ball Bag, (xq), of
radius 2a and center xo, is contained in U. Suppose that
(1) /] = L on Baa(xo)
2) 1S(x) = S < Klx — p| for X, y € Baq(x0).
Choose b > 0 so that
(3) b=<a/L
4) b < 1/K.
Then for each x € B,(xo) there is a unique ay: (~b,b) — U such that
ax' (1) = Jax(t))
0x(0) = x.
PROOF. Choose x € B,(xq), which will be fixed for the remainder of the proof.

Let _
M = {continuous a: (—b,b) > By, (xo)}.

Then M is a complete metric space. For each ¢ € M, define a curve Sa on

(~b,b) by r
Sa(r) =x+[ Saw))du
0

(the integral exists since f is continuous on B, (x0)).- The curve S« 1s clearly
continuous. Moreover, for any 7 € (—5, b) we have

H
Sa@ = x1=| [ f@u)du
<bL by ()
<a by (3) .
Since |x — Xg| < a, it follows that |Sa (f) — xg| < 24, for all r € (—b,5), so
(*) Sa(t) € Bag(xg) C B-za(JCQ) forr € (—b,5).

Thus §: M — M.
Now suppose ., 8 € M. Then

ISa ~ B = sup [0 f@w) — F(Bw) du
< bK ;UP . () ~ B (u)] by (2)

= bK||la ~ Bl|.
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Since we chose 5K < 1 (by (4)), this shows that S: M — M is a contraction.
Hence S has a unique fixed point:

There is a unique a: (~b,b) = Bag(xo) with

al(r) zx+_/(; S(a(u))du.

This, alas, is not quite what the theorem states. Having used the elegant Con-
traction Lemma, we pay for it by finishing off with a finicky detail:

The map « is the unique g: (—b,b) — U satisfying
H
po =x+ [ Spw)du

Reason: 'We claim that any such 8 actually Hes in Baa(xo), in fact, in By, (o).
Consider first numbers 1 > 0. We have already seen (statement (%)) that for
ecach 7 with 0 <7 < b,

() B(t) = x + /: JS(Bu))du isin Bag(xo) [the gpen ball]

provided that

B(u) € Bag(xo) foralu withd <u <1,

so certainly if
B (u) € Bag(xg) forallu with0 < w <.
We can now use a simple Jeast upper bound argument. Let
A={1:0<1t <band B(u) € Bag(xo) for0 <u < 1}.

Let a = sup A. Suppose a < b. We clearly have B(u) € By(xo) for 0 < u < a.
So f(@) € Bag(xo), by (#%). This clearly implies that S(a + 5) € Baa(xo) for
sufficiently small s > 0, which contradicts the fact that ¢ = sup A. So it must
be that sup A = b. A similar argument works for ~5 <1 < 0.

To sum up, the unique fixed point &, of the map § is the unique curve with
the desired properties. +
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Notice that solutions of the differential equation
(1) = f(a@))
remain solutions under additive changes of parameter; that is, if
B)=ale+1),
then
B'(t) =a'(to +1) = f(alo + 1)) = J(B())

This remark allows us to extend the uniqueness part of Theorem 2.

3. THEOREM. Suppose f: U — R” is locally Lipschitz, that is, around each
point there is a ball on which f satisfies condition (2) of Theorem 2 for some K
{and hence also condition (}) for some L). Let x € U and let a, @y be two maps
on some open interval 1 with a;(7),a2(I) C U and

a;'(1) = flai@)) .
i=1,72.
o (0) = X
Then o) =aq; on 1.
PROOF. Suppose a;(fg) = a2 (fo) for some 7o € 1. If we define
Bi(t) = a;i(to +1),

then the functions B8; satisfy the same differential equation, 8;/(¢) = f(B:i (1)),
and have the same initial condition 8;(0) = « (fo) = @2(t0) € U. Hence 8, (¢) =
B2(t) for sufficiently small 7, by Theorem 1. Thus the set

frel:a@)=a()
is open. It is clearly also closed and non-empty, so it equals 7. s

We now revert to the situation in Theorem 2. We will write a, (f) as a{f, x),
so that we have a map

a: (~b,b) X Ba(x0) > U
satisfying

a(0,x) =x

Salt,x) = f(@(,x)

[i.e,, Dya(t,x) = f(a(, x)), but we will frequently use 9/0¢ or d/dt in this
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discussion]. This map « is called a local flow for f in (—b,58) x B,(x0). To
picture this map «, the best we can do is to draw the images of the integral

Baa(x0)

N

curves ax. If y = @y (), then the integral curve a, with the initial condition
ax(0) = x differs from the integral curve a, with initial condition &y, (0) = y
only by a change of parameter, so the two images overlap. For each fixed x, the
map ! > a(f,x) for —b <t < b lies along part of the curve through x. On the
other hand, if we fix 7, then the map

X all,x)

gives the result of pushing each x along the integral curve through it, for a time
interval of . To focus attention on this map, we denote it by ¢;:

¢ (X)) = alt,x) [=ax)].
This map ¢ is always continuous. In fact, the whole flow « is continuous {as a
function of both 7 and x):
4. THEOREM. If f: U — R” is locally Lipschitz, then the flow
a: (~=b,b) x Ba(xg) > U

given by Theorem 2 is continuous.

PROOF. Let us denote the map § defined in the proof of Theorem 2 by S,
to indicate explicitly the role of x. Then

loex ~ Syax” = || Sxotx ~ yOx| = |x ~ yl.
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Recall that
| S ~ SB|| < bK|la - B].

If ST denotes the n-fold iterate of Sy, then

2 -1
loese ~ S;ax” < lex — Syexll + | Syox — Syoxl + -+ + ”S; Qx ~ S;ax”

<V +bK 4+ BK)Y"DIx -yl < |x ~ yl.

1 —bK
Recall also that in Theorem I the fixed point @), of S, is the limit of Sja for

any «. Hence o, = Hm SZa,, so we obtain
H—>0C0 Y

lex — eyl < |x ~yl.

1 —-bK

Since |loy —ay|l = sup |e(, X)~—a{, y)|, this certainly proves continuity of .
I

If additional conditions are placed upon the map /| then further smoothness
conditions can be proved for «. In fact,

If f:U — R"is CX, then the flow a: (—b, b) x Ba(xo) = U is also C*.

Unfortunately, this is a very hard theorem. A clean exposition of the clas-
sical proof is given in Lang’s Introduction to Differentiable Manifolds (2nd ed.), and
a recently discovered proof can be found in Lang, Real and Functional Analysis
(3rd ed.), pp. 371-379. In order to read this high-powered proof, you must first
learn the elements of Banach spaces, including the Hahn-Banach theorem, and
then read about differential calculus in Banach spaces, including the inverse and
implicit function theorems (Real and Functional Analysis, pp. 360—363), but this is
probably easier than reading the classical proof {(and, besides, when you’re fin-
ished youw’ll also know about Banach spaces, and differential calculus in Banach
spaces).

We will just accept this fact. Notice that the maps ¢, are consequently O
if [ 15 C®,

Since the map

a: (~b,b) X Ba(xa) > U

satishes (0, x) = x, we have

a: {0} x Baja(x0) = Bas2(%0) C Ba(xo).
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Continuity of @ and compactness of {0} x Bg/a(xo) imply that there is some
& > 0 such that

a: (—&,&) X Bapa(xo) = Ba(xo).

Bag(x0) - U Ba(xo)

[If x € Baja2(x0), then the integral curve with initial condition x stays in Bq(x0)
for 1| < &.]
So if |s| < &, and x € Bgaja(xo), then the point a(s,x) € By(xg), so we can
also define
y@) =atalx) Wl <e

This satishes |

y'@)=Jfr()

Y(0) = a(s,x).
We have also noted that

Bt) = a(s +1,x), defined for |s + 7| < ¢,

satishes

B'y= fB)

B(0) = a(s, x).
Consequently, 8(7) = a(t,a(s,x)) for |f| < &. In other words,

it |s|,|z],]|s 4+ <& then «a(f,a(s,x)) = a(s+1,x).
If we now let ¢ Bgja(xo) — R" be ¢, (x) = a(t, x) for x € Byja(xe), we can
say:
if |s],|Z],|s + 2] <& and x, ¢ (x) € Bgsa(xo), then
Ps(Pr (X)) = Ps42(X).

Roughly speaking, ¢r...s = ¢; o ¢s = ¢ o ¢y, This shows, in particular, that for
Is| < & each ¢ is a diffeomorphism, with inverse ¢;~! = ¢..;. Everything we
have said, since it is local, can be resaid, without requiring any more proof, on
a manifold.
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5. THEOREM. Let X be a C* vector field on M, and let p € M. Then there
is an open set V containing p and an & > 0, such that there is a unique col-

Jection of diffeomorphisms ¢;: V — ¢, (V) C M for |t| < ¢ with the following
properties:

() ¢: (—e,8) x V —» M, defined by ¢ (¢, p) = ¢:(p), is C™.

(2) If |s], |¢], s + | <&, and g,¢;(g) € V, then

Psa1(q) = Ps © $:(4).
(3) If ¢ € V, then Xj is the tangent vector at 1 = 0 of the curve f > ¢(g).

The examples given previously show that we cannot expect ¢, to be defined
for all 2, or on all of M. In one case however, this can be attained. The support
of a vector field X is just the closure of {p € M: X, # 0}.

6. THEOREM. If X has compact support {in particular, if M is compact),
then there are diffeomorphisms ¢;: M — M for all 1 € R with properties (1),

(2), (3)-

PROOF. Cover support X by a finite number of open sets V;,..., V, given by
Theorem 5 with corresponding &, ...,&, and difftomorphisms ¢. Let & =
min(ei, . ..,&n). Notice that by uniqueness, ¢/ (g) = ¢/ (¢) forg € V; N V;. So
we can define

q) fgeV,
@(q):{@(q’) i g €

if ¢ ¢ support X.
Clearly ¢: (—&g,8) x M — M 15 C%, and ¢y .45 = ¢r o s i 2], |5, ]2 + 5] < &,

and each ¢, i1s a diffeomorphism.
To define ¢, for |¢| > &, write
t=k(e/2)4r with k& an integer, and |r| < g/2.
Let

_ | ezooepaodr [Pe/2 iterated k times] for k >0
o= Pesj20- 0Pz oPr  [Pes2 iterated ~k times] for k < 0.

It is easy to check that this is the desired {¢,}.
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The unique collection {¢,} given by Theorem 6, or more precisely, the map
! > ¢ from R to the group of all diffeomorphisms of M, is called a I-parameter
group of diffeomorphisms, and is said to be generated by X. In the local case of
Theorem 5, we obtain a “local 1-parameter group of local diffeomorphisms”.
The vector field X is sometimes called the “infinitesimal generator” of {¢,}
{vector fields used to be called “infinitesimal transformations™).

Condition (3) in Theorem 3 can be rephrased in terms of the action of X
on a C* function f: M — R. Recall that

de _df(c@)) ,
Zn =T = (e 0.

Thus, to say that X, is the tangent vector at 1 = 0 of the curve 1 = ¢,(g)
amounts to saying that
S ¢nlg) — J @)

(XN)@) = X,/ = Jim =

This equation will be used very frequently. The first use is to derive a corollary
of Theorem 5 which allows us to stmplify many calculations involving vector
fields, and which also has important theoretical uses.

7. THEOREM. Let X be a C* vector field on M with X (p) # 0. Then there
is a coordinate system (x,U) around p such that

d
XZW on U.

PROOF. It is easy to see that we can assume M = R” (with the standard coor-
dinate system ¢',...,¢", say), and p = 0 € R". Moreover, we can assume that
X(0) = d/0r!| o- Theidea of the proof is that in a neighborhood of 0 there is a
unique integral curve through each point (0,42, ...,a"); if ¢ lies on the integral

I
it
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curve through this point, we will use a2, .. .,a" as the Jast #— 1 coordinates of
g point, q

and the time interval it takes the curve to get to g as the first coordinate. To
do this, let X generate ¢, and consider the map x defined on a neighborhood
of 0in R” by

x@',...,a") =¢,0,a°...,a".

We compute that for a = (a' ey a™),

v (anl,) 2= 3m

= lim —[f (@' + h,a®,...,a") ~ f(x(@))]

h—0 1

= Jim —[f (Da14-(0, 0%, ...,a")) — f(x(a))]

h—0h

(fox)

= hm —[f (@) — f(x(@a))]
= (Xf)(x(a)).

Moreover, for i > 1 we can at least compute

w (50| ) 0 =50 o0

= fm - [f iy 0)) = f(0)]

h—0 h

-—-llm—[f hy .., 0)— f(0)]

h—0 A

2
A,

Since X (0) = 9/0t'|, by assumption, this shows that x,o = I is non-singular.
Hence x = x~! may be used as a coordinate system in a neighborhood of 0.
This is the desired coordinate system, for it is easy to see that the equation
X+(8/0t") = X o x, which we have just proved, is equivalent to X = 9/8x",

The second use of the equation

XN@) = lim ~ [/ @u(p) = /()]

is more comprehensive. The fact that X/ can be defined totally in terms of
the diffeomorphisms ¢, suggests that an action of X on other objects can be
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obtained in a similar way. To emphasize the fundamental similarity of these
notions, we first introduce the notation

fo for Xf.

We call Ly f the {Lie) derivative of f with respect to X; it is another function,

whose value at p is denoted variously by (Ly /)(p) = Lx f(p) = (X/)(p) =
Xp(f). Nowif w is a C*° covariant vector field, we define a new covariant
vector field, the Lie derivative of @ with respect to X, by

oo
(Lxw)(p) = },LmO 5[(¢a*w)(p) ~ w(p)].

This is the Jimit of certain members of Mp*. Recall that if X, € M), then

(Pr*w)(P)(Xp) = w(Pn( D)) (Drx Xp).

A fairly easy direct argument (Problem 8) shows that this limit always exists,
and that the newly defined covariant vector field Ly w is C®°, but we will soon
compute this vector field explicitly in a coordinate system, and these facts will
then be obvious.

If Y is another vector field, we can define the Lie derivative of ¥ with respect

to X,
.1
(LxY)(p) = im =¥y = ($nsY)p).

The vector field ¢4,Y appearing here is a special case of the vector field .Y
defined at the beginning of the chapter, fora: M — N adiffeomorphism and ¥
a vector field on M. Thus (¢1«Y )p = ¢px Yo_,(p)) 15 Obtained by evaluating Y
at ¢~ 1(p) = ¢.x(p), and then moving it back to p by ¢,

integral curve /

1> ¢(p) Yo_utp)
of X through p

The definition of LyY can be made to look more closely analogous to Ly f
and Ly w mn the following way. If ¢: M — N is a diffeomorphism and Y is a
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vector field on the range N, then a vector field ®*Y on M can be defined by
@*Y)p = (@ s (Ya(p)-

Of course, a*(Y) is just (@™1),Y. Now notice that

im - Y= (@Y)p ]
(1 *Y ), — - P _ Yoy = oo
Jim FL@"Y)p — Tp] = Jim ——— lim (Y, = ¢-*Y),)

o
= ]!1_210 E[Yp ~ (DY )p] = (LxY)(p).

Nevertheless, we will stick to the original {equivalent) definition.
We now wish to compute Ly w and LyY in a coordinate system. The cal-
culation 1s made a lot easier by first observing

8. PROPOSITION. If LyY; and Ly w; exist for i = 1,2, then
O Lx(hM+Y)=LxY1+ LxYs,
(2) Ly (0 +w3) = Ly wy + Ly w;.
If LyY and Ly w exist, then
3 LxfY=X/-Y+ ) LyY,
4) Ly fro=Xf w4+ f Lyo.

Finally, if w(Y) denotes the function p — w(p)(¥,) and Ly w and LxY exist,
then

) Lx(@(Y)) = (Lxw)(Y) + w(LxY).

PROOF. (1) and (2) are trivial. The remaining equations are all proved by the
same trick, the one used in finding (fg)'(x). We will do number (3) here.

(Lx )y = lim (/) = @s /)]

) 1
= hm —[f(p)Yp - ¢i1*(fy}¢nf;(P)]
h0 /1

o
= lim E[ J(P)Yp — [ (P-n (D) s Yo_1(p)]

, ]
= ,EI_IE) f(p);—?[yp - (ph*Y(b—h(P)]

[f(P) - _);1(¢..;;(P)):' P Y1) (p)-

<+ Hm
h—0
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The first limit is clearly f(p)-LxY (p). In the second limit, the term in brackets
approaches

Iim
k—0

= X[ (p),

J(p) —~ [(@(p)
—k

while an easy argument shows that ¢4, Yy . (5) = Yp.

We are now ready to compute Ly in terms of a coordinate system (x, U}
on M. Suppose X =3 ©_ a'3/dx’. We first compute Ly (dx’). Recall (Prob-
lem 4-]}) thatif /: M — N and y is a coordinate system on N, then

. a f's)
f*(dy:)__z (}’ f)

i=l Ox/
We can apply this to ¢*, where y is x. Then

] : 1 * i i
Ly (dx')(p) = }3_310 7 [(¢n )dx'(p) — dx'(p)]

= lim - [Z 9 o ) (p)dx’ (p) - dx"(p)} :

b0 h | 4 dx/
j=1

Now the coefficient of dx/ (p) is

fm L Ax" o) 4l I(x" o Pp) (p) — d(x’ o ¢o) ()
h—0 h BxJ 1:—-)0 ‘n‘ BxJ ox -
d
() =7 IELH})Z[X o ¢y) — (x' o ¢o)]
{thrs step will be justified in a moment}
0 ; da’
'éng(x)h'éF(P)-

To justify {(*) we note that the map A(h,q) = x'(¢p(g)) is C*° from R x M
to R; thus 824 /0kdx’/ = 3% A/0xJdh, which is what the interchange of limits
amounts to.
It now follows that
. da’
Lydx' =Y —dx/.
XY dx E TxJ X

We could now use (2) and {4) of Proposition 8 to compute Ly @ in general, but
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we are really interested in computing LyY. To compute Ly (d/9x’) we could
imitate the calculations of Ly dx’; but there would be a complication, because
@ns on vector fields involves one more composition than ¢x* on covariant vector
fields. The trick needed to deal with this complication has already been used to
prove (3), (4), and (5) of Proposition 8, and we can now use (53) to get the answer
immediately:

) .{ 0 0 d
OzLX(S;.:LX l:db(l (W)] L){dx)( )-}-dx (LXE)'F),

- d da’
dx’ — =
* (LX dxJ ) dxi’

350

thus

3

8.11 B Z oxJ Bx‘

Using (3) we obtain

. d . d d
i% )= J___ j
x(b Bxf) Lxb iy + b6/ Ly (3 1)
— J
Z 31 3x1 Z axa’ax"

Summing over j and then interchanging i and j in the second double sum we
obtain

U AN ., 0 .0
LxY = Z(Z 3_1‘“ axi)-é-g, X=EHIW’ Y:;blw

This somewhat complicated expression immediately leads to a much simpler
coordinate-free expression for Ly Y. If /: M — N is a C* function, then Yf
1s a function, so XY/ = X(Y /) makes sense. Clearly

" af 060 3 . S
_ i i G tnr
XX/ = Za dx? (Zb BxJ) Za axi OxJ +ab dxJioxi’

i=l =1 iLj

The second partial derivatives which arise here cancel those in the expression
for Y(X ), and we find that

LyY =XY - YX,  alsodenoted by [X,Y].
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Often, [X,Y] (which is called the “bracket” of X and Y) is just defined as
XY — YX; note that this means

[X,Y]p(/) = Xp(Y[) = Yp(X)).
A straightforward verification shows that

[X,Y]p(/2) = S(PIX,Y]p(8) + 2(P)X, Y]p (),

so that [X, Y], 1sa dertvation at p, and can therefore be considered as a member
of Mp.

We are now in a very strange situation. Two vector fields LyY and [X, Y]
have both been defined independently of any coordinate system, but they have
Lbeen proved equal using a coordinate system. This sort of thing irks some
people to no end. Fortunately, in this case the coordinate-free proof is short,
though hardly obvious.

In Chapter 3 we proved a lemma which for the special case of R says that a
C® function f: (—é&,&£) = R with f(0) = 0 can be written

J)=18(@)

for a C*° function g: (—¢,&) = R with g(0) = f/(0), namely

1
s0=[ ronds.

This has an immediate generalization.

9. LEMMA. If f:(~g,e) x M - Ri1is C*® and f(0,p) =0 forall p e M,
then there is a C* function g: (—&,&) x M — R with

S, p)=1g(,p)

af N
37(0, p) = g0, p).

PROOF. Define
'3
g0 = [ oSt p)ds. %
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10. THEOREM. If X and Y are C* vector fields, then
LxY =[X,Y].

PROOF. Let f: M — R be C*. Let X generate ¢, |{| < &. By Lemma 9
there is a family of C*° functions g, on M such that

Jod = f+1g
go=X/.
Then
(@hsY )p () = Pt (Yop_s(p)) ) = Yo, (p) (S © &)
= Yo_u(p)(J + h8h),
S0

—0

- ;111_% (Y&r)(@-n(P))

= (LxY/)(p) — (Ygo)(p)
= p(Yf)—Yp(Xf) o

Jim ~[Y, — @ Y),)(f) = lim 2[Y)(2) = (V1) -n()]

The equality Ly Y = [X,Y] = XY — YX reveals certain facts about LyY
which are by no means obvious from the definition. Clearly

[X,Y]=—[Y,X], so [X,X]=0.

Consequently,
LyY =-LyX, so LyX =0

Since we obviously have Ly (aYy + bY2) = aLy Y, + bLxY>, it follows imme-
diately that L 1s also Iinear with respect to X:

Lox,+6x,Y =aLlx,Y +bLx,Y.
Finally, a straightforward calculation proves the ‘Jacobi identity”:
[X.[Y,Z]]+[Z,[X, Y]]+ [Y,[Z, X]] =0.
This equation is capable of two interpretations in terms of Lie derivatives:
@) Lx[Y,Z] =[LxY,Z]+[Y,LxZ],

(b) as operators on C* functions, we have
Lix,y1= Lx oLy — Ly o Lx {which might be written as [Lx, Ly]).
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Finally, note that Ly Y is hnear over constants only, not over the C* functions F.
In fact, Proposition 8, or a simple calculation using the definition of [X,Y],

shows that
[/X,gY]= feglX, Y]+ f(Xg)Y —g(¥Y/)X.

Thus, the bracket operation [ , ] is not a tensor—that is, [X, Y], does not de-
pend only on X, and Y, (which 1s not surprising—what can one do to two
vectors in a vector space except take linear combinations of them?), but on the
vector fields X and Y. In particular;, even if X, = 0, it does not necessarily
follow that [X,Y], = 0—in the formula

[X, Y]p(f) = Xp(Yf) - Yp(Xf)

the first term X, (Y /) is zero, but the second may not be, for X/ may have a
non-zero derivative in the Y, direction even though (X/)(p) = 0.

The bracket [X, Y], although not a tensor, pops up in the definition of prac-
tically all other tensors, for reasons that will become more and more apparent,
Before procecding to examine its geometric interpretation, we will endeavor
to become more at ease with the Lie derivative by taking time out to prove
directly from the definition of LxY two facts which are obvious from the defi-
nition of [X,Y].

(h LxX =0.
If X generates ¢, it certainly suffices to show that (¢, X), = X, for all A,
Recall that (¢4 X)p = Pha Ko, (p)- Now Xy, (p) is just the tangent vector at

time ¢ = ~/ to the curve 1 = ¢, (p), and thus the tangent vector, at time ¢ = 0,
to the curve

}’(I) = ¢’r--k(p)-

Thus ¢p, Xp_,(p) 1s the tangent vector, at time ! = 0, to the curve

Ppoy(t) = Pu(Pr-n(p)) = ¢:(P).

But this tangent vector is just X,.
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(2) If X, and Y}, are both 0, then LyY (p) = 0.

Since X, = 0, the unique integral curve ¢ with ¢(0) = pand dc/dt = X (c(t))
Issimply c(f) = p (anintegral curve starting at p can never get away; conversely,
of course, an integral curve starting at some other point can never get to p).
ThenY, =0 and

(¢h*Y)p = ¢’h# Yqb....;, {(p) = ¢h* Yp = ¢’I:*0 =0,

so LxyY(p) =0.

To develop an interpretation of [X,Y] we first prove two lemmas.

1. LEMMA. Leta: M — N be a diffeomorphism and X a vector field on M
which generates {¢;}. Then o, X generates {& o ¢ o ™!},

PROOF, We have

(a*X)q(f) = [a*Xa"“‘(q)](f)
= Xa"“‘(q)(f o)

= i, %[(f oa)(¢n(a™ (@) — (S ca)(@ ' (9))]

] 1
= him —
=0 h

[f@ednoa™ (@)= f(g)] %

12. COROLLARY. If a: M — M, thena, X = X ifand only if ¢,oa = aog,
for all 1.

13. LEMMA. Let X generate {¢;} and Y generate {¢;}. Then [X,Y] = 0 if
and only if ¢; o ¥y = Y5 0 ¢, for all s,1.

PROOF. If ¢; ofs = s o ¢, for 2ll 5, then ¢,.Y =Y by Corollary 12. If this
1s true for all 7, then clearly LyY = 0.
Conversely, suppose that [X,Y] = 0, so that

. o
(%) 0= Jfl—amo Z[Yq ~— (DY )g] for all g.

Given p € M, consider the curve ¢: (—¢, &) — M), given by

c(t) = (PraY)p.
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For the derivative, ¢’(t), of this map into the vector space M, we have
3 P P P

’ .
c(t)= },1_13) ;[C(f + h) — ()]
1
= Jim —[@1rrmeY)p — (@14 )]
1
= hm = [@re(Grs Y oo (p) = Pre Yoo (p)]

.o
= Prs {;{Ln]() ;[(‘ph*y)qb-.r(}?) - Y¢-f(P)]}

= oy, (0) using (*) with g = Py (p)
= 0.

Consequently ¢(f) = ¢(0), so ¢r.Y =Y. By Corollary 12, ¢ o s = 5 o ¢, for
all 5,1, +»

We have already shown that if X'(p) # 0, then there Is a coordinate system x
with X = d/dx'. If Y is another vector field, everywhere linearly independent
of X, then we might expect to find a coordinate system with

d d
g YT g

However, a short calculation immediately gives the result

Jd 0 _0
ax!’ax2]|

so there is no hope of finding a coordinate system satisfying {x) unless [X, Y] = 0.
The remarkable fact is that the condition [X,Y] = 0 is sufficient, as well as
necessary, for the existence of the desired coordinate system.

o X =

14. THEOREM. If Xi,..., Xy are linearly independent C®° vector fields in
a neighborhood of p, and [Xs, Xg] = 0 for 1 < @, < k, then there is a
coordinate system (x,U) around p such that

Xa = on U, a=1,...,k.

ax®
PROOF. As in the proof of Theorem 7, we can assume that M = R”, that
p = 0, and, by a linear change of coordinates, that

d
Xa(O)zm a=1,...,k.
0
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If Xy generates {¢7}, define x by
x(a',...,a") = ¢;,(¢§2(...(¢;‘,\.(0,...,O,ak'*",...,a”))...)).

As 1n the proof of Theorem 7, we can compute that

d
ao _ = ,...,k
X(a )“ Xo(0) Bt"‘oal
9% lo i a=k<+1,...,H.
0% o

Thus x = x™! can be used as a coordinate system in a neighborhood of p = 0.
Moreover, just as before we see that

d

.-..axl.

Nothing said so far uses the hypothesis [Xq, Xg] = 0. To make use of it, we
appeal to Lemma 13; it shows that for each a between 1 and &, the map x can
also be written

x(@...,a") =% (@) (... (0,...,0,a"M, . ,a") .. ),

X

and our previous argument then shows that

o

*

Xo = T

We thus see that the bracket [X,Y] measures, in some sense, the extent to
which the integral curves of X and Y can be used to form the “coordinate
lines” of a coordinate system. There is a more complicated, more difficult to
prove, and less important result, which makes this assertion much more precise.
If X and Y are two vector fields in a neighborhood of p, then for sufficiently
small # we can

(1) follow the integral curve of X
through p for time 4;

(2) starting from that point, follow the
integral curve of Y for time 4;

(3) then follow the integral curve of X
backwards for time #;

{4) then follow the integral curve of Y
backwards for time /.
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If there happens to be a coordinate system x with x(p) = 0 and

d d
=n L T o

then these steps take us to points with coordinates
) (£,0,0,...,0)
(2) (h,h,0,...,0)
(3) (0, 1,0, ... ,0)
{4) (0,0,0,...,0),

X

so that this “parallelogram” 1s always closed. Even when X and Y are (linearly
independent) vector fields with [X,Y] # 0, the parallelogram is “closed up
to first order”. The meaning of this phrase [an extension of the terminology
“c = y up to first order at 0”, which means that ¢'(0) = y’(0)] 1s the following.
Let c(/) be the point which step (4) ends up at,

c(h) = Y u(P-n(¥a(Pr(0))).

Then the curve ¢ 1s the constant curve p up to first order, that is,

15. PROPOSITION. ¢/(0) = 0.
PROOF. 1f we define
& (I:h) = llb'! ((pﬁ(p))

aa(t, ) = P (Yn(Pn(P)))
a3, h) = Y (G-n(Pn(Pn(P)))),

then

c(t) = as(l,1).
Moreover,
(a) «2(0,1) = ay(t,1)

(b) @3(0,1) = aa(2,1)
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and for any C* function f: M — R,

B(foal)

{©) 5 = Y f o
(d) W =—Xfow
(e) w = ~Y [ o3
while
da(f o
0 AL 1) (0,1) = X7(@1(0,h).

Consequently, repeated use of the chain rule gives

(f €)' (0) = Di(f oa3)(0,0) + Da(f o @3)(0,0)
= D1(f o @3)(0,0)
+ [D1(f 0 @2)(0,0) + Da(f 0 @2)(0,0)]  using (b)
= D1(f 03)(0,0) + Dy (f 0 @2)(0,0)
+ [D1(Sf 0 a1)(0,0) + Da(f o ct;)(0,0)] using (a).

Thus, (c), {d), {e), and {f) give
(S o) (O)=~Yf (P~ Xf(P)+YS/(P)+ X/(p)=0. %

Whenever we have a curve c¢: (—¢,8) = M with ¢(0) = p and ¢/(0) =0 €
Mp, we can define a new vector ¢(0) or d?c/di?|, by

c"(O)(f) = (f ° )" (0).

A simple calculation shows, using the assumption ¢’ (0) = 0, that this operator ¢”(0)
is a derivation, ¢”(0) € M,. (A more general construction is presented in Prob-
lem 17.) It turns out that for the curve ¢ defined previously, the bracket [X,Y],
is related to this “second order” derivation. Unil we get to Lie groups it will
not be clear how anyone ever thought of the next theorem. The proof, which
ends the chapter, but can easily be skipped, is an horrendous, but clever, cal-
culation. It is followed by an addendum containing some additional important
points about differential equations which are used later, and a second addendum
concerning linearly independent vector fields in dimension 2.
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16. THEOREM. ¢"(0) = 2[X,Y],.

PROOF. Using the notation of the previous proof] since (foe)(t) = (fowas)(t, 1)
we have

(#) (f 0€)"(0) = D1 1(S o @3)(0,0) + 2D2,1(S 0o@3)(0,0) + Da2(f o a3)(0,0).

Now
) Dy (f 0@3)(0,0) = Di(—=Y[ c@3)(0,0) by {e)
=YYf(p) by (e).
\We also have
{2) 2D2,1(f © @3)(0,0)
= 2D (~Y f o a3) by {e)
= 2[D1(Y [ o @2)(0,0)
+ Da(Y [ 0 a2)(0,0)] by {b) and the chain rule
=2XY/(p) —2D2(Y [ 0 22)(0,0) by (d)
=2XY[/(p)—2[D; (Yf o a1)(0, 0)
+ Dy(Y f 0 e1)(0,0)] by (a) and the chain rule

=2XYf(p)-2Y[(p) - 2XY/(p)  by(c)and {).
Since {b) gives
Da(f o a3)(0,5) = Di(f o a2)(s,5) + Daf o @2)(s, 5),

we have

(3) D2,2(S 0 @3)(0,0) = D1,1(/ 0 @2)(0,0) +2D2,1(f  @2)(0,0)
+ Da,2(f o 2)(0,0)
= Di(— X[ 0a2)(0,0) + 2Da(— X [ 0 &2)(0,0)
+ Daa(f 0c2)(0,0)  by{d
= XX/ (p) — 2[D1(X [ 0a1)(0,0) + Da(Xf o1)(0,0)]
+ Da2(f o az)(0,0) by {(d) and the chain rule
= XXf(p) - 2YX/(p) - 2XXf(p)
+ Dya(f 02)(0,0) by (c) and {f).
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Finally, from
Da(f 02)(0,5) = Dy(f o a1)(s,5) + Daf f o2)(s,5) [from (a)]
we have

4)  D2a(Sf 02)(0,0) = D11(f 0 1)(0,0)
+2D2,1(f 0 @1)(0,0) + Da,2(f ©@1}(0,0)
=YY (p)+2XY/(p)+ XXS(p)
by (c) and {f).

e

Substituting (1)—-(4) in (%) yields the theorem. <



164 Chapter 5

ADDENDUM 1
DIFFERENTIAL EQUATIONS

Although we have always solved differential equations

0
et x) = f(@(,x)

with the initial condition
a0, x) = x,

we could just as well have required, for some 1o, that
afo,x) = X.

To prove this, one can replace 0 by #g everywhere in the proof of Theorem 2,
or else just replace @ by 7 > a(f —1o,X).

Another omission in our treatment of differential equations is more glaring:
the differential equations ¢’() = f(a(t)) do not even include simple equations
of the form &’(f) = g(t), let alone equations fike a'(z) = ta(f). In general, we
would like to solve equations

a—i»a(t,x) = [, e, x))

a(0,x) = Xx,

where f: (—c,¢) x U — R”. One way to do this is to replace f(a(f,x)) by
S, a(f,x)) wherever it occurs in the proof. There is also a clever trick. Define

fi(—e,0) x U — R*™!
by

f(s,2) = (1, f(s,x)).
Then there is a flow (@', &%) = &: (—b,b) x W = R x R" with

a(t,5,%) = [ (@, 5,)

a(0,5,x) = (5, x).

For the first component function &' this means that

‘EE&](I,S,)C) = ]

&'(0,s,x) =s;
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thus
&', s,x) =s+1.

For the second component &* we have

= f(@,s,x),&%({,s,x))
= f(s+ I,&z(r,s, x)).

Then
B, x) = &*(,0,x)

is the desired flow with

0
—B(.x) = [(L,BE,X)
B(0,x) = x.

Of course, we could also have arranged for B (t0, x) = x (by first finding &
with & (o, 5, x) = (s, x), not by considering the curve t = B(t — 19, X)).
Finally, consider the special case of a linear differential equation

o'(t) = g@) (),
where g is an # X n matrix-valued function on (a, b). In this case
S, x)=g()-x.
If ¢ 1s any # x n (constant) matrix, then
(c-@)() =c-o'(t) = g() - - a()

$0 ¢+« 1s also a solution of the same differential equation. This remark allows us
to prove an important property of linear differential equations, distinguishing
them from general differential equations ¢'() = f(¢,a(f)), which may have
solutions defined only on a small time interval, even if f: (a,b) x R" — R”
18 C,

17. PROPOSITION. If g is a continuous # X z# matrix-vajued function on
(a,b), then the solutions of the equation
o'(1) = g(t) - a(t)

can all be defined on (a, b).
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PROOF. Notice that continuity of g imphes that f(Z,x) = g(f) - x is Jocally
Lipschitz. So for any 79 € (a, b) we can solve the equation, with any given initial
condition, in a neighborhood of 7. Extend it as far as possible. If the extended
solution ¢ is not defined for all r with 75 <7 < b, let | be the least upper bound
of the set of #’s for which it is defined. Pick g with

Bty =g(t)-B@) for! near
B() #0.

Then B(t*) # 0 for t* < 11 close enough to ;. Hence there is ¢ with
(c-B)a™) =a(”).

By uniqueness, ¢ - § comcides with @ on the mterval where they are defined.
I hus @ may be extended past #; as ¢ - 8, a contradiction. Similarly, @ must be
defined for all 7 with a < ¢ < £, %
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ADDENDUM 2
PARAMETER CURVES IN TWO DIMENSIONS

If /:U — M is an immersion from an open set U C R” into an n-dimen-
sional manifold M, the curve 1 — f(a1,...,81-1,8,8541,...,0,) is called a
parameter curve in the i direction. Given n vector fields X1, ..., X, defincd
in a neighborhood of p € M and linearly independent at p, we know that there
18 usually no immersion f: U — M with p € f(U), whose parameter curves
in the /" direction are the integral curves of the X;—for we might not have
[X:i, X;] = 0. However, we might hope to find an immersion f for which the
parameter curves in the /" direction lie along the integral curves of the X;, but
have different parameterizations. A simple example (Problem 20) shows that
even this modest hope cannot be fulfilled in dimension 3.

On the other hand, in the special case of dimension 2, such an imbedding
can be found:

18. PROPOSITION. Let Xi, X2 be linearly independent vector fields in a
neighborhood of a point p in a 2-dimensional manifold M. Then there 1s
an imbedding f/: U — M, where U C R? is open and p € f(U), whose /T
parameter lines he along the integral curves of X;.

PROOF. We can assume that p = 0 € R? and that X;(0) = (e;)o. Every
point ¢ in a sufficiently small neighborhood of 01s on a unique integral curve
of X; through a point (0, x%(g))—we proved precisely this fact in Theorem 7.
Similarly, ¢ is on a unique integral curve of X, through a point (x!(g),0).

'x1(q)

The map ¢ > (x'(g), x*(g)) is C, with Jacobian equal to I at 0 {these facts
also follow from the proof of Theorem 7). Its inverse, in a sufficiently small
neighborhood of 0, is the required diffeomorphism. #»
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We can always compose f with a map of the form (x,y) —» (a(x), 8(¥))
for diffeomorphisms « and 8 of R, which gives us considerable flexibikity. If]
for example, C C R? is the graph of a monotone function g, then the map

(x,y) > (x, g(y)) takes the diagonal {(x, x)} to C. Moreover, for any particular
parameterization ¢ = (¢1,¢2): R — R? of C, we can further arrange that ¢(z)
maps to (¢(t),c(r)), by composing with (x, y) > (c;7'(x), y). Consequently,
we can state

19. PROPOSITION. Let Xj, X2 be linearly independent vector fields in a
neighborhood of a point p in a 2-dimensional manifold M, and let ¢ be a
curve in M with ¢{0) = p and ¢(¢) never a multiple of X; or X5. Then there
is an imbedding f/: U — M, where U C R? is open and p € f(U), whose jth
parameter lines lie along the integral curves of X;, and for which f(z,1) = ¢(¢).
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PROBLEMS

1. @) If a: M — N is C°, then ay: TM — TN is C,

(b) If @: M — N is a diffeomorphism, and X is a C* vector field on M, then
ax X 1s a C% vector field on N.

© If a: R — Ris a() = %, then there is a C* vector field X on R such that
o X is not a C* vector field.

2. Find anowhere 0 vector field on R such that all integral curves can be defined
only on some interval around 0.

3. Find an example of a complete metric space (M, p) and a function f/: M —
M such that p(f(x), f(»)) < p(x, y)forall x, y € M, but f has no fixed point.

4. Let f/: (—=c,c) x U x V — R" be C*®°, where U,V C R” are open, and let
(X0, Yo) € U x V. Prove that there is a neighborhood W of (x¢, y0) and a num-
ber & > 0 such that for each (x, y) € W there is a unique @ = @(x,y): (=b,b) =
U with ¢'(r) € V for 1 € (—b, b) and

Moreover, if we write a(x ;)(t) = a(t,x,y), thena: (~b,6) x W — U is C%.
Hint: Consider the system of equations

a'() = B(r)
B'@) = fu,a@), B@)).

5. We sometimes have to solve equations “depending on parameters”,

d
(+) 5,00, %) = [t y, 01, 3, X))

a0, y,x) = x,

where f: (—c,¢) x V x U — R, foropen U C R" and V C R™, and we are
solving for ¢y x): (=b,b) — U for each initial condition x and “parameter” y.
For example, the equation

a'(r) = ya(r)
a(0) = x,
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with solution
af(t) = xe,

is such a case.

(a) Define A
fi(=c,o) xV xU - R" xR”

by )

S p,x) = (0, f(z, 5, X)).
If @,a%) =a: (=b,b)x W > R" xR"isaflowfor fina neighborhood of
( o, X0), so that

d _ _
é?a(ny’x) = f(ha(fayax))

@(0, y,x) = (¥,Xx),

show that we can write

c"c(r,y,x) = (y,a(r,y,x))

for some a, and conclude that o satisfies {%).
(b) Show that equations of the form

d
(%) 5,2 :xX) = Jlt.x,a(t,x))

a0, x)=x

can be reduced to equations of the form (%) (and thus to equations

9
50!&,3) = fla(,x)),

ultimately). [When one proves that a C* function f: U — R” has a C* flow
a: (—=b,b) x W — U, the hard part is to prove that if / is C!, then a is
differentiable with respect to the arguments in W, and that if the dertvative with
respect to these arguments is denoted by Dac, then

(k) Dy Dya(t,x) = Daf (a1, x)) - Dace(t, x)
{a result which follows directly from the original equation
Dya(t,x) = fla(t, x))

if f is C2, since Dy D> = D2 D). Since {(#+x) 1s an equation for Dy of the
form (%), it follows that Daa is differentable if Dy f is C!, ie., if [ is C2.
Differentiability of class C* is then proved similarly, by induction.]
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6. (a) Consider a linear differential equation
a'(r) = g)a(r),

where g: R — R, so that we are solving for a real-valued function @. Show
that all solutions are multiples of

aft) = efg(r)dr

where [ g(z) dr denotes some function G with G'(r) = g {one can obtain all
posttive multiples simply by changing G). The remainder of this problem inves-
tigates the extent to which similar results hold for a system of linear differential
equations,

(b) Let A = (ai) be an n x n matrix, and let |4| denote the maximum of all
lai;]. Show that

|4 + Bl < 14| + 18|
1A B| <nlAl-|BI.

{c) Conclude that the infinite series of 7 x n matrices
A 2 A3 A4
expA =e¢ =I+A+2—!+¥+H+...

converges absolutely [in the sense that the (i, /) entry of the partial sums
converge absolutely for each (i, j)] and uniformly in any bounded set.
{d) Show that

exp(TAT ') = T(expA) T,

{e) If AB = BA, then
exp(A + B) = (exp A)(exp B).

Hunt: Write . N N
(A + B)” AP BP
2 T 2 i 2 ) TRy
p=0 ' p=0 ' p=0 *°

and show that |Ry| — 0 as N — oc.
{f) (exp A){exp—A) = I, so exp A 1s always invertible.
{g) The map exp, considered as a map exp: R™ — R™, is clearly differentiable
(it is even analytic). Show that
exp'(0)(B) = B (= exp(0) - B).

{Notice that for |4], the usual norm of A4 € an’ we have |4]| < |A| < n|A])
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(h) Use the limit established in part (g) to show that exp’(4A)(B) = exp(A4) - B
if AB = BA.
(i) Let A: R — R"” be differentiable, and let

B(r) = exp(A(1)).

If B'(r) denotes the matrix whose entries are the derivatives of the entries of B,
show that

B'(t) = A'(¢) - exp(A (1)),
provided that A(1)A' (1) = A'(1)A(r). (This is clearly true if A(s)A(r) = A(r)A(s)
for all 5,1.)
(j) Show that the linear differential equation

a'(e)y =glr) - a)

alr) = exp (_/: g(s) ds)

provided that g(s5)g (1) = g(t)g(s) for all 5,¢. (This certainly happens when g(7)
is a constant matrix A, so every system of linear equations with constant co-
efficients can be solved explicitly—the exponential of f(; g(s)ds = tA can be
found by putting 4 in Jordan canonical form.)

has the solution

7. Clieck that if the coordinate system x is x = x~!, for x: R®* — M, then
X = 9/9x" is equivalent to x,(9/9') = X o x.

8. (a) Let M and N be C* manifolds. For a C* function f/: M x N - R
and g € N, let f(-,q) denote the function from M to R defined by

P f(p.g).
If (x,U) is a coordinate system on M, show that the function d//9x*, defined
by
a}‘(}?af}) = T(P),

is a C* functionon M x N.
(b) If ¢: (—&,6) x M — M is a 1-parameter group of diffeomorphisms, show
that for every C* function f: M — R, the limit

lim L/ @n(p) - 1(P)]
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exists, and defines a C*° function on M.

(€) If ¢u: (—&,8) x TM — TM 1s defined by
(1, V) = ux(v),

show that ¢, is C°, and conclude that for every C* vector field X and covari-
ant vector field w on M, the hmat

SR
m = {(én"w)(Xp) - @ (Xp)]

exists and defines a C® function on M.
(d) Treat LyY similarly.

9. Give the argument to show that ¢4,.Yy_,(p) = ¥, in the proof of Proposi-
tion 8.

10. (a) Prove that

Ly(f-w)=Xf o+ f -Lyow
Lx[o(Y)] = (Lxo)Y}+w(LlxY).

(b) How would Proposition 8 have to be changed if we had defined (Lx Y )(p)
as

1
im — — ?
iiEPO A [(¢h*Y)p Yp] :

11. (a) Show that
"N )Y)=Y(f o).

(b) Using (a), show directly from the definition of Ly that for ¥ € M,
[Lx df (p))(Yp) = Yp(Lx /),

and conclude that
Ly df =d(Lx f).

The formula for Ly dx?, derived in the text, is just a special case derived in an
unnecessarily clumsy way. In the next part we get a much simpler proof that
LyY = [X,Y], using the technique which appeared in the proof of Proposi-
tion 15,

(¢c) Let X and Y be vector fields on M, and f: M — Ra C* functon. If X

generates {¢,}, define
a(t,h) = Yy_, (S o dn).
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Show that

D;O((0,0) = —Xp(Yf)
DzO((O, 0) = Yp(Xf)

Conclude that for ¢{(h) = a{h, h) we have
—c'(0) = Ly Y(p)(f) = [X. Y]p( /).

12. Check the Jacohi identity.
13. On R3 let X, Y, Z be the vector fields

0 0
X=z— —p—
Zay z

d d
Y=—2— f—
("bc—|_JL z

d d
Z=p— — x—.
yax xay

(a) Show that the map
aX +bY +¢Z v (a,b,c) € R?

is an isomorphism (from a certain set of vector fields to R?) and that [U, V] —

the cross-product of the images of U and V.
(b) Show that the flow of aX + bY + ¢Z is a rotation of R about some axis

through 0.

14. If A is a tensor field of type (‘f) on N and ¢: M — N 1s a diffeomorphism,
we define ¢*A4 on M as follows. If vy,...,vp € Mp, and Ay,..., A; € Mp*, then

[ A(p)(vr,. .., v, Al e oy A7)
= AP (PINPev1, - .., PuVk (7Y Aty .., (@7 ).

(a) Check that under the identification of a vector field [or covariant vector
field] with a tensor field of type (7) [or type ()] this agrees with our old ¢*Y.
(b) If the vector field X on M generates {¢,}, and A is a tensor field of type (ff)
on M, we define

(LxA)(p) = lim = 1(&1° A)(p) — A(P)]
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Show that
Ly(A+B)=LyA+ LxB
Ly(AQB)=(LyA)@ B+ AQ LxB
(so that
Lx(fA)=X(/)A+ fLxA),
in particular).
(¢) Show that
Lyy3x,A=LxyA+ Ly, A
Hint: We already know that it is true for 4 of type (3), (3), (3)-
(d) Let
. 7k —k—I
C: (V) — 7,57(V)
be any contraction
(CTYW1,ee s Vg5 A0 Ap—y)
= contraction of
(U,A-) = T('U|,. --,va-—-l,v,va—]-l,-..,vk—|,kl,---,Aﬂ_hl,lﬂ_lq,.--,lf_.])-
Show that
Lx{(CA) =C(LxA).
(e) Noting that A(X),..., Xz, w,...,w;) can be obtained by applying contrac-
tions repeatedly to AQ X @ - - Q@ X3 Qw1 @ -« - @ wy, use (d) to show that
LX(A(XI:---:Xk:wls--':wf))
= LXA)(Xn,-- X015 .., 01)

+ZA(XI> .. Xk:wls --swf)

+ZA(XI,...,Xk,wl,...,wa;,...,w;).

() If A has components AJl j' in a coordinate system x and X = Z atd/ox’,
F=]

show that the coordinates of L XA are glven by
Jl St a f

Jor
JJr ‘l lk IV Ja—) a1 i
(Lx A);, 75, Z(I B Z Z Ai ik o)

o=l j=I
aa’

ALy
+ ZZAH Jo— 1l el 3\:‘0"

o=| =l
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15. Let D be an operator taLing the C*° functions F to F, and the C* vector
fields 'V to 'V, such that D: ¥ — F and D: V — 'V are linear over R and

D(fY)=f DY +Df.Y.

(a) Show that D has a unique extension to an operator taking tensor fields of
type (k) to themselves, such that

(1) D 1s linear over R
(2) DIA@B)=DA® B+ A® DB
(3) for any contraction C, DC = CD.

If we take Df = X[/ and DY = LyY, then this unique extension is Ly.
(b) Let A be a teusor field of type (:), so that we can consider A(p) € End(Mp);
then A(X) is a vector ficld for each vector field X. Show that if we define
Daf = 0, D4aX = A(X), then Dy has a unijue extension satisfying (1), (2),
and (3).
(c) Show that

(Daw)(p) = —A(p)*(w(p)-

(d) Show that
Lrx = fLx — Dygar.

Hint: Check this for functions and vector fields first.
(e) If T is of type (f), show that

n

" n
(DaT)} => T AL+ Ti*al - TH 43
ore=| o=l

or=I

Generahize to tensors of type (if )-

16. (a) Let /: R — R satisfy f/(0) = 0. Define g(z) = f(\/;) for t > 0. Show
that the right-hand derivative

¢, (0) = lim g(h) —g(0) _ f”(O)'

h— 0+ h 2

(Use Taylor’s Theorem.)

(b) Given c: R - M with ¢/(0) = 0 € Mp, define y(t) = ¢(v1) for 1 > 0.
Show that the tangent vector ¢”(0) defined by ¢”(0)(f) = (f o ¢)"(0) can also
be described by ¢”(0) = 2y'(0).
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17. () Let f: M — R have p as a critical pomt, so that f,, = 0. Given
vectors Xp, Y, € M, choose vector fields X, Y with X, = X, and ¥, = Y.
Define

f**(Xpa Yp) = yp(?f)
Using the fact that [X,Y],(f) = 0, show that f..(X;,Y,) is symmetric, and

conclude that it 1s well-defined.
(b) Show that

g
ﬁk*(;al ﬁ

n
. 32f
= thJt .

i, j=l

n
, be i
P jm’l ax}

(c) The rank of (8%/f/9x'dx’(p)) 1s independent of the coordinate system.
(d) Let /: M — N have p as a critical pomt. For X, Y, e Mandg: N - R
define o

Ju( X, Y} (g) = Xp(Y(g o /)

Show that
Jox: Mp x Mp — Ny(p)

is a well-defined bilinear map.
() If ¢: R — M has 0 as a critical pomt, show that

cex (0} Ro x Ro — M (o)

takes (1o, lo) to the tangent vector ¢”(0) defined by ¢”(0)(f) = (f o ¢)”(0).

18. Let ¢ be the curve of Theorems 15 and 16. If x 1s a coordinate system
around p with x(p) = 0, and

g

show that _ _
xe(?)) = d'1? + o(t?),

where o(72) denotes a function such that

lim o(r%) /1% = 0.
t—0

19. (a) If M is compact and 0 is a regular value of f: M — R, then there is
a neighborhood U of 0 € R such that f~"(U) is diffeomorphic to /~'(0) x U,
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by a diffeomorphism ¢: f~1(0) x U — f~WU) with f(¢(p,1)) = 1. Hint:
Use Theorem 7 and a partition of unity to construct a vector field X on a
neighborhood of f~1(0) such that f, X = d/d.

(b) More generally, if M 1s compact and ¢ € N is a regular value of f: M —
N, then there is a neighborhood U of g and a diffeomorphism ¢: f~Hg)xU —
SHU) with f(¢(p.q") =¢'.

(¢) It follows from (b) that if all points of N are regular values, then f~1(g;)
and f~!(g,) are diffeomorphic for g;, g2 sufficiently close. If f is onto N, does
it follow that M is diffeomorphic to f~!(g) x N?

20. In R3, let Y and Z be unit vector fields always pointing along the y- and
c-axes, respectively, and let X will be a vector field one of whose integral curves
1s the x-axis, while certain other integral curves are parabolas in the planes
¥ = constant, as shown in the first part of the figure below. Using the second
part of the figure, show that Proposition 18 does not hold in dimension 3.

Z

\ ,




CHAPTER 6
INTEGRAL MANIFOLDS

PROLOGUE
A mathemaltician’s reputation rests on Beauty is the first test: there is no
the number of bad proofs he has given. permanent place in the world for
[Pioneer work is clumsy] ugly mathematics.
A. 5. Besicovilch,
quoted m J. E. Littlewood, G. H. Hardy,
A Mathemagician’s Miscellany A Maihemalician’s Apology

In the previous chapter, we have seen that the integral curves of a vector field
on a manifold M may be definable only for some small time interval, even
though the vector field 15 C% on all of M. We will now vary our question
a little, so that global results can be obtamed. Instead of a vector field, sup-
pose that for each p € M we have a }-dimensional subspace A, C M. The
function A is called a t-dimensional distribution (this kind of distribution has
nothing whatsoever to do with the distributions of analysis, which imclude such
things as the “§-function”). Then A 1s spanned by a vector field locally; that s,
we can choose (in many possible ways) a vector field X such that 0 # X, € A,
for all ¢ m some open set around p. We call A a C® distribution if such a
vector field X can be chosen to be C*° in a neighborhood of each point,

For a 1-dimensional distribution the notion of an integral curve makes no
sense, but we define a (1-dmmensional) submanifold N of M to be an integral
manifold of A if for every p € N we have

ix(Np) = Ap where i: N — M isthe mclusion map.

For a given p € M, we can always find an mtegral manifold N of a C*®
distribution A with p € N; we just choose a vector field X with 0 # X, € A,
for ¢ in a neighborhood of p, find an integral curve ¢ of X with initial condition
¢(0) = p, and then forget about the parameterization of ¢, by defining N to be
{c(r)}. This argument actually shows that for cvery p € M there is a coordinate
system (x, U) such that for each fixed set of numbers a?,...,a", the set

{gel:xXg)=d...,x"q)=a"}
179
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is an integral manifold of A on U, and that these are the only integral manifolds
in U.

This is still a local result, but because we are dcaling with submanifolds,
rather than curves with a particular parameterization, we can join overlapping
intcgral submanifolds together. The entire mamfold M can be written as a
disjoint union of connected integral submanifolds of A, which locally look like

(rather than like

y

|

or something even more complicated). For example, there is a distribution
on the orus whose integral manifolds all look like the dense 1-cimensional

l |
submanifold pictured in Chapter 2. On the other hand, there is a distribution
on tre worus which has one compact connected integral manifold, and all other

Gl
6«(

integral manifokds non-compact. It happens that the integral manifolds of thesc
two chstributions are also the integral curves for certain vector fields, but on the
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Mobius strip there is a distribution which is spanned by a vector field only
locally.

We are leaving out the details involved in fitting together these local integral
manifolds because we will eventually do this over again in the higher dimen-
sional case. For the moment we will invesugate higher dimensional cases only
locally.

A k-dimensional distribution on M is a function p +— A, where A, C M,
is a k-dimensional subspace of M. For any p € M there is a neighborhood U
and 4 vector fields X,,..., X such that X;(g),..., Xix(g) are a basis for A,,
for each ¢ € U. We call A a C* distribution if it is possible to choose C*
vector felds X7, ..., X, with this property, in a neighborhood of each pomt p.
A (k-dimensional) submanifold N of M is called an integral manifold of A if
for every p € N we have

i«(Np) = Ap where i: N — M is the inclusion map.

Although the definitions given so far all look the same as the 1-dimensional
case, the results will look very different. In general, integral manifolds do ot
exwsi, even locally.

As the simplest example, consider the 2-dimensional distribution A in R? for
which Ap = A, 5. 1s spanned by

—?-: +4.’7i and -
ox |p 9= |, 9y,
Thus
d d
AP:{:'—?-_- + 5| + br— :r,selR}.
ox |, 9y |, 9z |,

I we identify TR3 with R3 x R?, then A, consists of all (7,5,br),. Thus A,
may be pictured as the plane with the equation

z—¢=b(x—a).
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The figure below shows A, for points p = (a,5,0). The plane A s,y through
(a, b, ¢) 1s just parallel to the one through (a, b, 0).

et
oo

Y P77

If vou can picturc this distribution, you can probably see that it has no integral
manifolds; a proof can he given as follows. Suppose there were an integral
manifold N of A with 0 € N. The intersection of N and {(0, y, z)} would be a
curve ¥ In the (¥, =)-plane through 0 whose tangent vectors would have to lie
m the intersection of A(g . ;) and the (¥, z)-plane. The only such vectors have
third component 0, so ¥ must be the y-axis. Now consider, for each fixed yy,
the intersection N N {(x, »p,z)}. This will be a curve in the plane {(x, yo,2)}
through (0, y0,0), with all tangent vectors having slope yp, so it must be the
lne {(x, yo, ¥ox)}. Our intcgral manifold would have o look hike the following
picture. But this submanifold does not work. For example, its tangent space at
(1,0,0) contains vectors with third componcent non-zero.
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To see in greater detail what is happening here, consider the somewhat more
general case where A p o) = Ap s
d
crseR};
P

+ U fla,b) +sgla. b)) -

-I-Sa
0z

ay

P P

geometrically, A, is the plane with the equation
z-c= fla,b)(x ~ a) + gla,b)(y — b).

As in the first example, the plane A 4 ¢y through (a, b,¢) will be parallel 1o
the one through (4, b,0), since f and g depend only on ¢ and 5.

We now ask when the distribution A has an integral manifold & through each
point. Since A, is never perpendicular to the (x, »)-plane, the submanifold is
given locally as the graph of a function:

N ={(x,7.2) 7= alx, »)} e

Now the tangent space at p = (a, b, a(a, b)) 1s spanned hy

0 do 0
T a sb _ ’
Bxp+8x(a )az

d 4 Boe( b) d
—r— — a, —
ayl, dy 9z |,

These tangent vectors are in A, if and only if

f(@b) = 32 (a,b),
X

5(0,b) = 3(a,b).
Y

So we need to find a function a: R? — R with

da _ do

(%) p 7 5:13.
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It is well-known that this is not alwavs possible. By using the equality of mixed
partial derivatives, we find a necessary condition on f and g:

of g
() dy ~ ax’
In our previous example,
faby=b Loy,
dy
dg
g(aﬁ b) 3 ax F]

so this necessary condition is 1ot satisfied. It is also well-known that the neces-
sary condition (%) is sufficient for the existence of the function « satisfying (%) in
a neighborhood of any point,

0. PROPOSITION. If f,g: R? — R satisfy

af _ dg

(%) -(,g ===

in a neighborhood of 0, and zp € R, then there 15 a function «, defined in a
neighborhood of 0 € R?, such that

(}'(0,0) = Ip
do
(%) ax =/
oo _
Jy =&

PROOF. We first define a(x,0) so that @(0,0) = 7 and

) 9% (%,0) = £(x.0);

af X, 0)
ax i

namely, we define

a(x,0) = 20+ fx J(t.0)dt.
0
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Then, for each x, we define a(x, y) so that

(2) oy ) =gl

namely, we define

a(x,y) = a(x,0)+ fy g(x,1)dt
0

Y ¥
=zo+f f(1.0) dr+f glx, 1) dz.
0 0

This construction does not use (x#), and always provide us with an « satisfy-
ing (2), do/dy = g. We claim that if (%) holds, then also da/dx = f. To prove
this, consider, for each fixed x, the function

du

y = §~(x )= S(x,p)
X

This 15 0 for y = 0 by (I). To prove that it equals 0 for all y, we just have to
show that its derivative is 0. But its derivative at y is

2
ao(( ,y)—a—j-r(x y) = 9 (aa)(x y)—g(x »)

dyax ax \ 9y 3y
dg af

—_ by (2

a’C( X, ¥) y(A ¥} by (2)

=0 by (x%).

Woe are now ready to look at essentially the most general case of a 2-dimen-
sional distribution in R3:
(F,S € IR} ,

0
Ay = ——
P {raxp

where f,g: R* - R. Suppose that

d

Fsae| + )+ s8] 5

dy

N

P

N = {(x, y,Z) L= a(x,y)}
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is an integral manifold of A. The tangent space of N at p = (a,b,a(a, b)) 15
spanned, once again, by

0 0
= +--a°’(a,b)—-—a_ ,
3). P X z p

3
dy

du d
, + a(asb) 'é';:

These tangent vectors are in A, if and only if

do

Sfla, b,ala, b)) = .
K bt b)) = Zianh
g(aa ,Q’((I, “é’}'(aa )'

(a,b),

In order (o0 obtain neccssary conditions for the existence of such a function «,
we again use the equality of mixed partial derivatives. Thus () and the chain
rule imply that

2 0
¢ by = L brata, b)) + L ia by atas ) - 220, )
dyox ay 0z ay
|
9%a

dg dg do
b) = == == - — .
PR (a,0) = ==(a,b,a(a,b)) + 3= (a,b,(a,])) 5 (a,b)
This condition is not very useful, since it sull involves the unknown function «,
but we can substitute from () to obtain

%(a,b,a(a, b)) + (;i:(a,b,a(a,b)) -gla,b,ala, b))

0
= _a'i-(a, b,a(a, b)) + %%(a: b,a(a,b)) : f(a,b,(}'(a, b))

Now we are looking for conditions which will be satsfied by f and g when
there is an ntegral manifold of A through every point, which means that for each
pair (a, b) these equations must hold 110 matter what «(a, b) is. Thus we obtain
finally the necessary condition

_('Z_'_af —-2&4.%.]‘.

() ay a_z'g""ax 0z
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In this more general case, the necessary condition again turns out to be suf-
ficient. In fact, there is no need to restrict ourselves to equations for a single
function defined on R?; we can treat a system of partial differential equations
for n functions on R™ (i.e., a partial differential equation for a function from R"
to R"). In the following theorem, we will use ¢ to denote points 1n R™ and x
for points in R”; so for a function f: R™ x R"* — R¥ we use

of

F for D,_f,

d

é“}:‘ for Dm.l.f f

1. THEOREM. Let U x V C R™ x R” be open, where U 1s a neighborhood
of 0 e R” andlet fi: U x V — R" be C* functions, for i = 1,...,m. Then
for every x € V, there is at most one function

o W—=1V,
defined in a neighborhood W of 0 in R™, satisfying

a(0) =x
(*) oo
ats

(More precisely, any two such funcuons o1 and a3, defined on Wy and Wa, agree
on the component of W, N W, which contains 0.) Moreover, such a function
exists (and is automatically C°°) in some neighborhood W if and only i there
is a neighborhood of (0,x) € U x V on which

(1) = fi(t,a(t)) forallre W.

) LS g S Mpkny = tm

; k
ot ot/ o Pt ox

PROOF. Uniqueness will be obvious from the proof of existence. Necessity of
the conditions (#x) is left to the reader as a simple exercise, and we will concern
ourschves with proving existence if these conditions do hold. The proof will be
like that of Proposition 0, with a different twist at the end.

We first want to define «{z,0,...,0) so that

a(0,0,...,0) =x

]
(H ga;( 5,0 = f1(5,0,...,0,a(1,0,...,0)).
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To do this, we consider the ordinary differential equation

p1(0) = x
061!({) = .fl(taoa ---:01 061({))

This equation has a unique solution, defined for |¢] < &;. Define
a(t,0,...,0) = By(1) It] < g;.

Then (1) holds for {7} < &;.
Now for each fixed 7! with |!] < &1, consider the equation

062(0) :(}'(II,O,...,O)
062!({) = fz(tlstaos--- :OHB?.(I))'

This has a unique solution for sufficiently small 7. At this point the reader must
refer back to Theorem 5-2, and verify the following assertion: If we choose &,
sufficiently small, then for {1}] < g/ the solutions of the equations for S, with
the initial conditions B2(0) = a(¢!,0,...,0) will each be defined for |7] < 5 for
sonie g2 > 0. We then define

a(tl,1,0,...,0) = Ba(2) '] < &y, 1] < éea.
Then
@(0,0,0,...,0) = x
dor | [
(2) W(I ,0,0,...,0) = fo(2',1,0,...,0,a(2',1,0,...,0))

]
It i<£|, ifl < E3.

We claim that for each fixed ¢! with j#'] < g we also have, for all 7 with 7] < &3,

(3) 0=g(t)= %(r’,t,O,...,O)— fi@h,1,0,...,0,a(,1,0,...,0)).
Note first that
(4) g0) =0 by ().

We now derive an equaton for g’(z). In the following, all expressions invol-
ing o are to be evaluated at (¢!,1,0,...,0) and all expressions involving f; are
to be evaluated at (#1,£,0,...,0,a(z},1,0,...,0)). We have

%o E 3fy da*

g = gaan ~ a:z axk 912’
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and thus
5 €0 =5 (53) - 12 —kZ:; ey by (2
=+ za [s0+ 7]
g{;_ - kz: g—‘k S by definition, (3)
Z f =gk () by ().

Now equation (5) is a differential equation with a unique solution for each
initial condition. The solution with initial condition g(0) = 0, given by (4), is
clearly g(¢) = 0 for all 7. So (3) is true.

It is a simple exercise to continue the definition of o until it is eventually
defined on {(—e&y,&1) X+« x (—&p, &) and satisfies ().

Theorem | essentially sohves for us the problem of deciding which distributions
have integral manifolds. Our investigation of the problem so far illustrates one
basic fact about theorems in differential geometry:

Many of the fundamental theorems of differential geometry fall into
one of two classes. The first kind of theorem says that if one has a
certain nice situation (e.g., a distribution with integral submanifolds
through every point) then certain other conditions hold; these con-
ditions are obtained by setting mixed partials equal, and are called
“integrability conditions”. The second kind of theorem justifies this
terminology, by showing that the “integrability conditions” are sufh-
cient for recovering the nice situation,

The remaining parts of our investigation, in which we will essentially begin
anew, illustrates an even more important fact about the theorems of differential

geometry:

There are always incredibly concise and elegant ways to state the in-
tegrability conditions, and prove their sufficiency, without ever even
mentioning partial derivatives,
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LOCAL THEORY

If f: M — Nisa C* function, and X and Y are C* vector fields on M
and N, respectively, we say that X and Y are f-related if fip(Xp) = Y, for
each pe M. If g: N — R is a C* function, then

Yf(p)(g) = f*po(g)
= Xp(g e f):l

> (Yg)o f = X(fog).
Conversely, if this is true for all C* functions g: N — R, then X and Y are
Jf-related.

Of course, a given vector field X may not be f-related to any vector field Y,
nor must a given vector field ¥ be f-related to any vector field on M. In one
case, the latter condition is fulfilled:

2. PROPOSITION. Let f: M — N be a C*™ function such that f is an
immersion. If Y 15 a C* vector field on N with

Yr(py € SJox(Mp),
then there 1s a unique C* vector field X on M which is f-related to Y.

PROOF. Clearly we must define X, to be the unique element of M, with
Yrpy = Jp»Xp. To prove that X is C*°, we use Theorem 2-10(2): there are
coordinate systems {(x, ) around p € M and (y, V) around f{(p) € N such
that

yo fox"Ndl,...,a") = (d',...,a",0,...,0).

This is easily seen to imply that

d 0
fp* ("‘__ ) = T B
0xtlp)  WVlrep
Thus if n 9
Y = —
where o’ are C* functions, then .

. 0
X = g
where o' o f = B'. This implics that the functions 8/ are C® (Problem 3). <

The most important property of f-relatedness for us is the following:

3. PROPOSITION. If X; and Y; are f-related, for i = 1,2, then [X;, X2] and
[Y),Y,] are f-related.
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PROOF. If g: N = R i1s C®, then
(B (Yig)o f = Xi(go [) i=1,2,
So

N Yolgte [ =N (Yag)lo f —{Y2(Y18)}o f
= Xi([Yag] o /) — Xa(Yig] 0 f)
by (1), with g replaced by Y>g and Y g, respectively

= Xi(X2(go /) — Xo(Xi(go /) Dby()
=[X1, X2)(go f). %

Now consider a k-dimensional distribution A. We will say that a vector
field X belongs to A if X, € A, for all p. Suppose that N is an integral
manifold of A,and ¢: N — M is the inclusion map. If X and Y are two vector
fields which belong to A, then for all p € N there are unique Xp, ¥, € N such
that

Xp =ixXp, Yp=40Y,.
In other words, X and X are i-related, and Y and ¥ are i-related. Proposition 2
shows that X and Y are C® vector fields on N, and Proposition 3 then shows
that [X,¥] and [X, Y] are i-related. Thus

i\ [X, Y], = X, Y],.

Here [X,Y], € Nj; this therefore shows that [X,Y], € A,. Consequently, if
there is an integral manifold of A through every point p, then [X, Y] also belongs
o A,

For a moment look back at the distribution A in R? given by

d d d
Ap = {: Py p+ sé~;p+ [rf(p)+sg(p)]$p. :,selRi}.

The vector fields P 9
XY = — —

Frairr

d 0

Y = — —

ay +gaz

belong to A. Using the formula on page 156, we see that

_ (9% of dg Bf) J
[X’Y]_(ax oy Vo T8%7) e

This belongs to A only when the expression in parentheses is 0, which is precisely
the condidon for A to have an integral manifold through every point.
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In general, A is called integrable if [X, Y] belongs to A whenever X and Y
belong to A. This condition can be checked fairly easily:

4. PROPOSITION. If X,,..., Xy span A in a neighborhood U of p, then A
is integrable on U 1f and only if each [X,-, X;] is a linear combination

[Xi, X;] Z

for C* functions C;j-.

PROOF. Such functions clearly exist if A is integrable, since [X;, Xl € Ag,
Atich is spanned by the Xy (g). Conversely, suppose such functions exist. If X
and Y belong to A we can clearly write

X = E fiX;
Y = ZE;'X:'.
i=l

To prove [X, Y] belongs to A, it obviously suffices to treat each [f; X;, g X;]
separately. Since we have

[/ X.gY]= felX. Y]+ [(Xg)Y —g(Y[)X,
clearly [ fX,gY] belongs to A if X, Y and [X,Y] do.

We are now ready for the main theorem. It is equivalent to Theorem I; in
fact, Theorem | can be derived from it (Problem 7). But the proof is quite
different.

5. THEOREM (THE FROBENIUS INTEGRABILITY THEOREM;
FIRST VERSION). Let A be a C® integrable k-dimensional distribution
on M. For every p € M there 1s a coordinate system (x, U) with

x(p)=0
x(U) = (—&,8) X - X (~¢,¢€),
such that for each ¢**!,. .., 4" with all [¢'] < &, the set
tgeU: x**(g) = d**', ..., x"(g) = a"}

is an integral manifold of A.
Any connected integral manifold of A restricted to U is contained in one of
these sets.
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PROOF. We can clearly assume that we are in R”, with p = 0. Moreover, we
can assume that Ag C R” 1s spanned by

d

ot

d

LERES | k
0 ot

X
Let 7: R* — R be projection onto the first k factors. Then 7y : Ag — RXq is

an isomorphism. By continuity, 74 is one-one on A4 for ¢ near 0. So near 0,
we can choose unique

X](Q):'-'an(Q) 1= At}

so that 5
me Xi(q) = a7

7(q)

Then the vector fields X; (on a neighborhood of 0 € R") and 8/ (on R¥) are
n-related. By Proposition 3,

d 0
X =),
0

But, [X;, X;]; € A4 by assumption, and 7, is one-one on A,. So [X;, X;] = 0.
By Theorem 5-14, there is a coordinate system x such that

0

Xi=o3

The sets {g € U: x*¥1(g) = a*¥',. .., x"(g) = a"} are clearly integral man-
ifolds of A, since their tangent spaces are spanned by the 8/dx' = X; for
i=1,...,k.

If N is a connected integral manifold of A restricted to U, with inclusion map
i: N = U, consider d{(x™ oi) for k +1 < m < n. For any tangent vector X
of N; we have

d(x" 0 i)(Xg) = Xp(x" 0 i) = i, X (x™)
=0,
since ixX; € Ag, which is spanned by the 9/dx/[; for j = 1,...,k. Thus

d(x™ o i) = 0, which implies that x" o{ is constant on the connected mani-

fold N. %
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GLOBAL THEORY

In order to express the global results succinctly, we introduce the following
terminology.

If M is a C* manifold, a (usually disconnected) X -dimensional submani-
fold N of M is called a foliation of M if every point of M is in (some com-
ponent of) N, and if around every point p € M there is a coordinate system
(x,U), with

x(U)=(~6&6) x - X (—¢,¢),

such that the components of N NU are the sets of the form

lgeU:x¥ g =d*,. x"(g)=a"} ld|<e

Each component of N is called a folium or leaf of the foliation N. Notice that
two distinct components of N MU might belong to the same leaf of the foliation.

b

- -

6. THEOREM. Let A be a C*° k-dimensional integrable distribution on M.
Then M is foliated by an integral manifold of A (each component is called a
maximal integral manifold of A).

PROOF. Using Theorem 1-2, we sce that we can cover M by a sequence of
coordinate systems (x;, U;) satisfying the conditions of Theorem 5. For such a
coordinate system (x, U), let us call each set

k41

k_H(q):(I ,.-.,JCH(Q):(I"}

{gelU: x

a stice of U.
It is possible for a single slice S of U; to intersect U; in more than one slice
of Uj, as shown below. But § N U; has at most countably many components,
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and each component is contained in a single slice of U; by Theorem 5, so SNU;
is contained in at most countably many slices of U;.

Given p € M, choose a coordinate system (xg,Up) with p € Up, and let Sy
be the slice of Up containing p. A slice S of some U; will be called joined to p
if there is a sequence

0=ig,iy,...,0 =i

and corresponding shices

SO = an:Sfls"-sSfI =S

with
S;aﬂS,'a+|#ﬁ O(=0,...,l—].

Since there are at most countably many such sequences of slices for each se-
quence o, ...,#{, and only countably many such sequences, there are at most
countably many slices joined to p. Using Problem 3-1, we see that the union
of all such slices is a submanifold of M. For ¢ # p, the corresponding union
15 either equal to, or totally disjoint from, the first union. Consequently, M
is foliated by the disjoint union of all such submanifolds; this disjoint union is
clearly an integral manifold of A.

[If we are allowing non-metrizable manifolds, the proof is even easier, since
we do not have to find a countable number of coordinate systems for each leaf|
and can merely describe the topology of the fohation as the smallest one which
makes each slice an open set. In this case, however, the discussion to follow
will not be valid—in fact, Appendix A describes a non-paracompact manifold
which is foliated by a lower-dimensional connecied submanifold.)
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Notice that if’ (x, U) is a coordinate system of the sort considered in the proof
of the theorem, then mfinitely many slices of U may belong to the same folium.

this folium would contain an uncountable disjoint family of open sets. This
allows us to apply a proposition from Chapter 2.

7. THEOREM. Let M be a C° manifold, and M; a folium of the folia-
tion determined by some distribution A. Let P be another C* manifold and
S P— Ma C*® function with f(P) C M). Then f is C* considered as a
map into M.

PROOF. According to Proposition 2-11, it suffices to show that f is continuous
as a map into M. Given p € P, choose a coordinate system (x,U) around
S (p) such that the slices

lgeU: X (g)=a*",. .. ,x"(q) = a"}

are integral manifoids of A. Now f 1s continuous as a map into M, so f takes

M,
f(P)=_ M

M,
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some neighborhood W of p into U; we can choose W to be connected. For
k41 <i<n,ifwehad x'(f(p") # a’ for any p’ € W, then x’ o f would take
on all values between ¢’ and x'( f(p")), by continuity. This would mean that
S (W) contained points of uncountably many slices, contradicting the fact that
f( W) c M,. _ '

Consequently, x*(f(p")) = a' for all p° € W. In other words, f(W) is
contained in the single slice of U which contains p. This makes it clear that /'
is continuous as a map into M,. ¢
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PROBLEMS

1. (@) Let £ = m: E — B be an n-plane bundle, and & = 7': E/ —» B a
k-plane bundle such that E C E. If i: E' — E is the inclusion map, and
1g: B — B the identity map, we say that £’ is a subbundle of £ if (i,15) is a
bundie map. Show that a k-dimensional distribution on M is just a subbundle

of TM.

(b) For the case of C® bundies £ and &' over a C* manifold M, define a C*°
subbundle, and show that a k-dimensional distribution 1s C*° if and only if it is
a C* subbundie.

2. (a) In the proof of Theorem 1, check the assertion about choosing ¢ suffi-
ciently small.
(b) Supply the proof of the uniqueness part of the theorem.

3. (a) In the proof of Proposition 2, show that

g 0
& (axf P) oy

() Complete the proof of Proposition 2 by showing that if

f(p)

so that

f=1
with &’ o f = B, then the functions 87 are C*.
4. In the proof of Proposition 4, show that the functions (7} actually are C°.

5. Let Ay,..., Ay be integrable distributions on M, of dimensions dy,...,d,.
Suppose that for each p € M,

My = (A1), @ ®(Ap)p.

Show that there is a coordinate system (x, U) around each point, such that A,
is spanned by 8/dx',...,3/3x%, etc.
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6. Prove Theorem | from Theorem 5, by considering the distribution A in
R™ x R™ (with coordinates ¢, x), defined by
tr € Rm} :
P

n a " i a
— o g rk
= 3]+ (30
Notice that even when the f; do not depend on x, so that the equations are of

i=1 F k=1 “i=l
the form

ou
W(’) = fit),

with the integrability conditions

of; _ of;

TE T3 I

we nevertheless work in R” x R”, rather than R™. This is connected with the
classical technique of “introducing new independent variables”.

7. This problem outlines another method of proving Theorem 1, by reducing
the partial differential equations to ordinary equations along hnes through the
origin. A similar technique will be very important in Chapter I1.7.

(a) If we want a(ut) = B(u,t) for some function 8: [0,6) x W — V, show
that 8 must satisfy the equation
%
du

B(0,1) = x.

(1) = Y 14 fi(ut, Blu,1)
j=1

We know that we can solve such equations (we need Problem 5-5, since the
cquation depends on the “parameter” t € R™). One has to check that one ¢
can be picked which works for all 7 € W.

(b) Show that

Blu, vt) = Buv,1).

(Show that both functions satisfy the same differential equation as functions
of u, with the same mitial condition.) By shrinking W, we can consequently
assume that € = 1.
(c) Conciude that

9

_. .98
W(U’I) =v- m(l,vt).
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(d) Use the integrability condition on f to show that

0

—‘B.(v,r) and v- fij(ut, B(v,1))

ot/
satisfy the same differendal equation, as functions of v. Use (c) to conclude that
the two functions are equal.
(e) Define a(r) = f(1,1). Noung that a(vt) = B(v,1), show that o satisfies the

desired equation.

8. This problem is for those who know something about compiex analysis. Let
f: € x C — C be complex analytic. If we denote the coordinate functions in
C x C by z),23 = x1, Y1, X2, V2, then [ = u + iv satishes the Cauchy-Riemann
equations

Ju _ v
3):,' - d ;
% i=1,2.
Ju _ v
Ay dx;

Use Theorem 1 to prove that we can solve the equations

5wy el =
P =u(x,y, 0 (x,p),a°(x,»)) = 5y
da? N 5 da’
Ha_;_v(x)yaa (Aay))a (‘\)y))_—ﬁa_;

in a neighborhood of 0 € C (or of any point zp € C), and conclude that the
differenual equation

¢'(z) = [z, (=)

(in which ’ denotes the complex derivative) has a solution in a neighborhood
of =g, with any given niual condition ¢(zg) = wo.



CHAPTER 7
DIFFERENTIAL FORMS

¢ turn our attention once more to tensor fields, but we will be concerned
with a special kind of tensor field, the discussion of which requires some
more algebraic preliminaries.
Let V be an n-dimensional vector space over R, An element T € T4(V) is
called alternating 1f

TV, ¥y Uy, Ug) =0 if v=v; (i #J).
If T is alternating, then for any vy, ..., v, we have

O=T(v1,... Ui + U5, ..., 04+ Vj,..., Ug)
=TV, ..sViye. s Uiy V) T (01, U, Uy, V)
+ T Ve s Ui V) T (0, Ve U, Ug)
=0+T (v, s Uiy Uy W) T (0,0 Vs, Yy, 0k) + 0

Therefore, T is skew-symmetric:
T(u,eo s Uiy ¥y W) = =T (U, .0, Ve, Uy, Uk

Of course, if T 1s skew-symmetric, then T is also alternating. [This is not true
in the special case of a vector space over a field where 141 = 0; in this case,
skew-symmetry 1s the same as symmetry, and the condition of being alternating
is the stronger one.]

We will denote by Q5 (V) the set of all alternating T € 75(V). It is clear
that 5(V) c 75(V) is a subspace of Tk(V). Moreover, if [V — Wisa
linear transformation, then /*: T8(W) — 74(V) preserves these subspaces—
7 k(W) - Qk(V). Notice that Q'(V) = T'(V) = V*, so (V) has
dimension #. It is also convenient to set °(V) = 7%(V) = R. At the moment
it is not clear what the dimension of %(V) equals for k¥ > 1, but one case is
well-known. The most familiar example of an alternating T is the determinant
function det € T*(R?), considered as a function of the 7 rows of a matrix—
wc shall soon see that this function is, in a certain sense, the most general
alternating funcuon. Most discussions of the determinant begin by showing
that of any two alternating #-linear functions on R”, one is a multiple of the

201
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other; m other words, dim £2”(R*) < 1. Then one proves dim "{R") = 1
by actually constructing the non-zero function det (it follows, of course, that
dim "(V) = 1if V 1s any n-dimensional vector space). The construction of
det is usually by a messy, explicit formula, which is a special case of the definition

to follow,
Let S denote the set of all permutations of {1,...,k}; an element ¢ € Sy 1s
a function { — o(i). If (u1,...,vg) 15 a k-tuple (of any objects) we set

g - (UI: sy Uk) = (Ua(l)s- sy Uo'(k))-

This definition has a built-in confusion, On the right side, the first element,
for example, is the o(1)* of the v’s on the left side; if these v’s have indices
running in some order other than 1, .. ., k, then the first element on the right is not
necessarily that v whose index is o(1). The simplest way to figure out something
like o+(v3, v2. v1,...) Is to rename things: v3 = wy, v2 = W2, V) = W3,... . Thus
warned, we compute

o '(p'(vls---svk))=g ‘(Up(]),...,vp(k))

by setting
Up(1) = W1, s Uph) = Wi,
s0 that
o-(p-(Vis....)) =0 (wr,..., wg)
= (wd(]))--°sw0'(k))

= (Up(g(l)), RN Up(or(k))) since Wo = Up(a)-

Thus

(*) U‘(p‘(vl,...,vk))=(pg)‘(vl,-.-,vk).

Now for any T € T*(V) we definc the “alternation of 7™

I
ART = > sgno-Too,

O’ESk

ie.,
I

Alt T(Uls- --;Uk) = F Z sgno - T(Ua(l)s- --svd(k)):

T oSy,

where sgno is +1 if ¢ 1s an even permutation and —1 if o is odd.
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1. PROPOSITION.

() If T € T*(V), then Al(T) € QK(V).
(2) If @ € QK(V), then Altw = w.
(3) If T € 7*(V), then Alt(Al(T)) = Al(T).

PROOF. Left to the reader (or see pp. 7879 of Calculus on Manifolds).

We now define, forw € Qk(V) and n € Q"(V), an element w A € Qk""’(V),
the wedge product of w and 5, by

(k +1)!
w/\r]=—k!T-Alt(w®n).

The funny coefficient is not essential, but it makes some things work out more
nicely, as we shall soon see. It 1s clear that

(1) A is bilinear:
(an +w2)/\q=w1 An+wrAn

wA(mtm)=wAn+oan
awAnN=wAan=a(wAn)
(2 fMonn)y=[fTan f*n.
Moreover, it 1s easy to see that
(3) A is “anti-commutative™ w A 7= (-D¥n A w.
In particular, if & 1s odd then

wAw =0,

Finally, associativity of A is proved in the following way.

2. THEOREM.
() If S € T¥(V)and T € T/(V) and Alt(S) = 0, then

Alt(SQ@T) =Al(T @ S) = 0.
(2) Alt(Altlw @ ) @) = All{lw @ 1@ 8) = Alt(w @ Alt(n @ 8)).
(3) If w € R¥(V), n e QUV), 8 € QM(V), then

(k +1 4 m)!
ktim!

(wAMNAG=wA(nAl)= Alllo @R 89).
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PROOF. (1) We have
(k +DTAR(S @ T vy, ..., Ugat)
= > sgno - (S@T)- (o (v1,..., V1))

O’ES;‘-+;
= E gnao - S(Uor(l): cee Uor(k)) ’ T(Ua(k+1): ceey Ua(k+f))-
O’ESk+;
Now let G C Sj.4; consist of ali ¢ which leave kK +1,...,k +/{ fixed. Then
> sgno - S(Uoqys - Vo) T Wotkys - - - » Vot

o’

Il

> sgno’ SWory s Vo) | - T(Whtts - Viett)
o’ &Sy
= 0.
Suppose now that g ¢ G. Let 00G = {og0’: 0’ € G}. Then
Z sgno - (S @ T)Yo - (Vyy...,ug4s))

O'EO'{;G

=sgnoo- Y sgno’ - (S@T)o - (Go- (V1,...,04s))) by ().

o e

We have just shown that this is 0 (since 0g - (vy,..., Uk4s) is just some other
(k + {)-tuple of vectors). Notice that G NopG = @, for if 0 € G NogC, then
o = ogo’ for some o’ € G, 50 0g = 0(0’)"" € G, a contradiction. We can then
continue in this way, breaking Sz4; up into disjoint subsets, the sum over each

being 0. The relation AlY(T @ §) = 0 is proved similarly,

(2) Clearly
AlAL(n ®8) —n®@8) =Altn® 8) ~ Alt(n ® 6) = 0,
so (1) implies that
0=Al{w @ [Altin ®F) —n®F))
= Alt{w @ Alt(n @ 8)) — Al{lw @ n @ 8);
the other equality is proved similarly.

(3) We have

(k + 1+ m)!
ki nrm Di@aned)

_ e+ i+ m)t e+ 1)
= ki Diml g e @ned).

The other equality is proved similarly. <

(wAMAE =
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Notice that (2) just states that A is associative even if we had omitted the
factor (k +{)!/k!{! in the defnition. On the other hand, the factor 1/k! in the
definition of Alt is essentiai—without it, we would not have Alt(Alt T) = Alt 7,
and the first equation in the proof of (2) would fail. [If we had defined Alt just
like Alt, but without the factor 1/k!, then A could be defined by

wAn= #Alt(w ® n).
This makes sense, even over a field of finile characierisic, because each term in the
sum Alt{(w @ n)(v1,. .., Vgyy) occurs k1! times (since w and 5 are alternating),
and 1/k!{! can be interpreted as meaning that these k!/! terms are replaced by
just one.] The factor (k +)!/k!l! has been inserted into the definition of A
for the following rcason. If vy,...,u, isa basis of V, and ¢,..., ¢, is the dual
basis, then

|
CRAN “Tu...;rgl)'Alt(@@---@%)
= sgno - (h @ - @)oo
oSy

In particular,

(r A Adp)(vr,..sun) =1

(So if vy,...,v, is the standard basis for R”, then ¢y A --- A ¢, = det.) A basis
for 2%(V) can now be described.

3. THEOREM. The set of all
@iy A N P I<h < .o <ip <n

is a basis for Q%(V), which therefore has dimension

n) _ n!
(k kY- k)

(In particular, Q%(V) = {0} for k > n.)
PROOF. If w € Q¥(V) C T*(V), we can write

w = Z Aiy..ip Piy @ - @ iy

3 TP



206 Chapter 7

So
w = Ah(w) = Z: agy...ig Alt((‘f)f. Q- Q ¢)I-k)'

Flsensll

Each Alt(¢y, ® --- @ ¢;,) is either 0 or = £(1/kD) ¢;, A -+ A ¢, for some
J1 < -+ < jg, 5o the elements ¢, A -+- A ¢y, for jL <--- < ji span Qkv). If

0= D ai.ix®ii Ao Ay,

fl<-<iy

then applying both sides to (vs,,..., v, ) gives @i, = 0. 4

4. COROLLARY. If w,...,0r € Q'(V), then w,...,w; are linearly inde-
pendent if and only if
tn A Awg # 0.

PROOF. 1f an,...,wy are linearly independent, there is a basis vy, ..., Ug, ..., Uy
of V such that the dual basis vectors ¢,..., 0k, ..., ¢n satisfy ¢; = w; for
1<i<k. Thenw) A -+ A wyg is a basis element of Q(V), so it is not 0.

On the other hand, if

w =dywy + -+ Qpwg,
then
WA A-Awp =+ Fapwg) ANy A~ Awgp =0, &

To abbreviate formulas, it is convenient to let / denote a typical “multi-index”
(f1,...,ix), and let ¢; denote ¢;; A -+ A ¢;,. Then cvery clement of Qk(V) 1S

uniquely expressible as
E aj ¢r.

!

Notice that Theorem 3 implies that every w € Q4(R™) is a linear combination
of the functions
]
(v1,...,V;) = determinant of a kK x k& minor of
Vi

One more simple theorem is in order, before we proceed to apply our con-
struction to manifolds.
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5 THEOREM. Let vy,...,v, be a basis for V, let w € 7(V), and let

n
w; = E OjiV; i=1...,n
Jj=1

Then
w(w,. .., wy) = det(o;;) - w(v,..., vp).

PROOFE. Define n € 7"(R") by

n L4
n((an,....am); .5 (@nts- .. Gnn)) =w(za;1vf,-.-,za;nv;)-
f=I j=1

Then cdearly n € 27(R"), so n = ¢ - det for some ¢ € R, and

c=n(eg,...,en) =w(Vi,...,Un).

6. COROLLARY. If V is n-dimensional and 0 # w € 27(V), then there is a
unique orientation u for V such that

[vi,...,un] =p ifandonly if w(w,...,u,) > 0.

With our new algebraic construction at hand, we are ready to apply it to
vector bundles. If £ =7 £ — B is a vector bundle, we obtain a new bundle
Qk () by replacing each fibre 7~ (p) with Qk(z=1(p)). A section @ of QK (&)
is a function with w(p) € Qk(n“"(p)) for each p € B. If n is a section of Q"(&),
then we can define a section @ A 7 of Q¥+ (&) by (@ A n)(p) = w(p) An(p) €
QEF (2 =1( p)).

In particular, sections of Q& (TM), which are just alternating covariant tensor
fields of order k, are called k-forms on M. A 1-form is just a covariant vector
field. Since %(TM) can obviously be made into a C* vector bundle, we can
speak of C® forms; ali forms will be understood to be C®° forms unless the
contrary is explicitly stated. Remember that covariant tensors actually map
contravariantly: If /: M — N is C°°, and w 15 a k-form on N, then f*w 15 a
k-form on M. We can also define wy + w; and @ A n. The following properties
of k-forms are obvious from the corresponding properties for 2%(V):

(wr +an)An=w1 Al+wr An
woA(m+m)=woAm+oAn
Jorn=wA fn=flwrn)
wAn=(-1k

fHonn)=on g

nAw
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If (x,U) is a coordinate system, then the dx’(p) are a basis for M,*, so the
dx"(p) Ao Adx(p) (h < --- < iy) are a basis for Qk(p). Thus every
k-form w can be written uniquely as

w = Z Wiy ..ix dx'V Ao A dxE

i]<-<iy

or, if we denote dx?' A +-+ A dx' by dx! for the multi-index I = (i1,..., i),
W = E Wy dx?.
i

The problem of finding the relationship between the w; and the functions @’;
when
w =Zw; dx! = Ew’; dy!
1 1

is left to the reader (Problem 16), but we will do one special case here,

7. THEOREM. If f: M — N isa C* function between n-manifolds, (x, U)
is a coordinate system around p € M, and (yp, V') a coordinate system around
g = f(p) € N, then

fHedy' A Ady")=(go f)- det (%) dx' Ao A dx".
PROOE. Tt suffices to show that
SHdy' A A dY") = det (%ﬂﬂ) dx' Ao Adx".
Now, by Problem 4-1,
d d

)

* ll M — S —
S dy' A A dy )(p)(ax' p,.. P

3 d
=dy‘(q)/\---/\dy”(q)(f*-— T A )
ox'|, Ixn|,
Sy o f), @
—,-.:d'lf)/\---/\dy"(f)( ) ‘ ,
¥y g ; axt o),
Ay of), B )
--gf=1 axn (p)a}ﬂ' q

Iy of
= det ((}(;fcw(p)) , by Theorem 5.
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8. COROLLARY. If (x,U) and (y, V) are two coordinate systems on M and

]

gdy' A AdY = Rdx' Ao A dX",

Byf
h=g¢.det{ —].
=g et(axi)

PROOF. Apply the theorem with f = identity map. <

then

[This corollary shows that #-forms are the geometric objects corresponding to
the “even scalar densities” defined in Problem 4-10.]

If § =n: E — B isann-plane bundle, then a now/here zero section w of 27(§)
has a special significance: For each p € B, the non-zero w(p) € Q" (w~'(p))
determines an orientation up of 7~'(p) by Corollary 6. It is easy to see that
the collection of orientations {4, } satisfy the “compatability condition” set forth
in Chapter 3, so that p = {4, } 15 an orientation of £. In particular, if there is
a nowhere zero n-form w on an p-manifold M, then M is orientable (i.e., the
bundle TM is orientable). The converse also holds:

9. THEOREM. Ifa C® manifold M is orientable, then there is an n-form w
on M which is nowhere 0.

PROOF. By Theorem 2-13 and 2-15, we can choose a cover @ of M by a col-
lection of coordinate systems {{x, U)}, and a partition of unity {¢y/} subordinate
to @. Let i be an orientation of M. For each {x, U) choose an n-form wy
on U such that for v),...,v, € Mp, p € U we have

wy(vs...,vn) >0 ifand only if [uy,...,us) = pp.

Now let
w = Z QU wy.
Ue®
Then w is a C p-form. Moreover, for every p, if vi,..., vy, € M, satisfy

[vi,...,un] = p, then cach
(Q"UCUU)(P)(Uh- . -svﬂ) > 0:

and strict inequality holds for at least one U. Thus w{p) # 0. 4
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Notice that the bundle "(TM) is I-dimensional. We have shown that if M
is orientable, then 2"{TM) has a nowhere 0 section, which implies that it is
trivial. Conversely, of course, if the bundle Q"(TM) is trivial, then it certainly
has a nowhere 0 section, so M is orientable, [Generally, if § is a k-plane bundle,
then Q2%(£) is trivial if and only if £ is orientable, provided that the base space B
is “paracompact” (every open cover has a locally-finite refinement).]

Just as 2%(V) has been introduced as another name for R, a 0-form on M
will just mean a function f on M (and f A @ will just mean f . w). For
every O-form f we have the I-form df (recall that df{X) = X(f)), whichin a
coordinate system (x, U) is given by

n af
df—'—-“ Zmdl’"
j=
If wis a k-form
W= Zw; dx",
!

then each dw; is a I-form, and we can define a (k +1)-form dw, the differential
of w, by

dw =Y dwjdx'

—Ezﬁdl A dx!

I a=l
It turns out that this definition does not depend on the coordinate system. This
can be proved in several ways. The first way is to use a brute-force computation,
comparing the coefficients @’; in the expression

w = Zw’; dx!
1

with the wy.
The second method is a lot sneakier. We begin by finding some properties of
dw (still defined with respect to this particular coordinate system).

10. PROPOSITION.

(1) d{w) + w3) = dwy + dw,.
(2) If ey 1s a k-form, then
d(wy A wp) = dw) A wy + (-—I)kwl A dws.

(3) d{dw) = 0. Briefly, 4 = 0.
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PROOF. (1) is clear. To prove (2) we first note that because of (1) it suffices to
consider only

w = fdx!
w, = gdx’.
Then wy Awy = fgdx! Adx? and
d(en A awp) = d(fg) ndx! Adx?
=gdf ndx! ndx? + fdg ndx? Andx?
= day A wy + (=D fdx! A dg A dx?
= duwy A wy + (—-I)kw, A dwy.

(3) It clearly suffices to consider only k-forms of the form

G = f de .
Then .
dw =Y ;—fa dx® A dx!
=] X
SO
n n 32f
d(dw) = Z(E P dxP A dx® A dx’).
or=:1 ﬂ:] X X
In this sum, the terms
82
Bxﬂq:ifx“ dxP A dx® A dx?!
and 22
Bx“éfxﬂ dx® A dx® A dx!

cancel In pairs. +

We next note that these properties characterize 4 on U.

11. PROPOSITION. Suppose d’ takes k-forms on U to (k + 1)-forms on U,
for all &k, and satisfies

() d'(w) +w2) =d'w) + d'ws.

Q) d'{(w) A wy) = d'wy A wy + (—DXwy A d'ws.

(3) d'(d’f) =0.

(4) d’f = (the old) 4Y.

Thend' =d on U.
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PROOF. 1t is clearly enough to show that d'w = dw when w = fdx!. Now
by (2),

d(fdxy=d'f rndx! + f And'(dx")
=df ndxT+ fAnd'(dx?) by @)

So it suffices to show that d'{dx!) = 0, where

dx! =dx" Ao A dx®

=dx" A Ad'x* by(4).
We will use induction on k. Assuming it for & — 1 we have
d'(dx1y = d(d'x" A... A d'xT*)
= d'(d'x" ) Ad'X2A oA d X
~d'x" A d (d" A Ad XY by (@)

=0 —0, by (3) and the inductive hypothesis. +

12. COROLLARY. There is a unique operator 4 from the k-forms on M to
the (k + I)-forms on M, for all k, satisfying

d{wy + (Uz) = dw, + dw,
d{en A an) = dwy A wr + (—-l)kwl A dan
d* =0,

and agreeing with the old 4 on functions.

PROOF. For each coordinate system {(x,U) we have a unique dy defined.
Given the form w, and p € M, pick any U with p € U and dcfine

dw(p) = dy(w|U)(p). *

The third way of proving that the definition of d does not depend on the
coorchnate system is to give an invariant definition.
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13. THEOREM. If @ is a k-form on M, then there is a unique (k + 1)-form
dw on M such that for every set of vector fields X, ..., Xz we have

(¥) dw(X,..., X))
k+1 _
= > D X, X X))

=1
+ ) DHeX, XL XX Xaen)
1si<j<k+l

(= ) + I, say)

where ~ over X, ; indicates that it i1s omitted. This (k + 1)-form agrees with dw
as defined previously.

PROQF. The operator which takes (Xi,..., X)) to L) + 5 is clearly linear
over R. Moreover, it is actually linear over the C®° funciions ¥, In fact, if X;, is
replaced by fXj,, then X, becomes

SO+ ) (=D N, ... X Xe),
i#iy

and using the formulas

/X, Y]=fIX,Y]-Y[ X
X, fY]=fIX,Y]+ X[ .7,

it is casily seen that £, becomes

fz2 + E('—l)i-l-fu(ll/if)w(an:Xls- . -s?‘;s- ”s:?;;;a' e st-H)
i=<in

e

- E('_l);{)+j(Xjf)w(A,f“les-- -s:i;;;s- -was-"st-I-l);

ip<j

a brief inspection then shows that £, + £ becomes %, + [ Z».
Theorem 4-2 shows that there is a unique covariant tensor field dw satisfy-
ing (x). It is easy to check that dw 1s alternating, so that it is a (k + 1)-form.
To compute dw In a coordinate system {x, U) it clearly suffices to compute
d(f dx'). Moreover, by renumbering, we might as well assume

w=fdx"An---Adxk
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For dw, as for any form, we have

do= Y dw@/dx™,...,0/dx M+ ) dx™ A A dxH,

<< peq )
It is clear from () that dw{d/0x%",...,d/0x%+') =0
unless some {(ay,...,8,...,0.4) 1S a permutation of (1,...,k).
Since the &’s are increasing, this happens only if
(0r,...,0pn)=(,....k,j)  J>k,

in which case

dw(9/9x%, ..., 0/0x% 3/0x]) -—(-1)’* af

30

-—Z—dxf/\dx Ao Adxk,

which is just the old definition. #

This is our first real example of an invariant definition of an important tensor,
and our first use of Theorem 4-2, We do not find dw(p)(vy, ..., Vg ;) directly,
but first find dw(X,..., Xg41), where X; are vector fields extending v;, and
then evaluate this function at p. By some sort of magic, this turns out to be
independent of the extensions X, ..., Xg4+1. This may not seem to be much of
an improvement over using a coordinate system and checking that the definition
is independent of the coordinate system. But we can hardly hope for anything
better. After all, although dw (X1, ..., Xi.1)(p) does not depend on the values
of X; except at p, it does depend on the values of w at points other than p—
this must enter into our formula somehow. One other feature of our definition
is common to most invariant definitions of tensors—the presence of a term
involving brackets of various vector fields. This term is what makes the operator
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linear over the C° functions, but it disappears i1t computations in a coordinate
system,

In the particular case where @ 1s a 1-form, Theorem 13 gives the following
formula.

do(X,Y) = Xw(Y)) - Y(eX)) —wo(X,Y])

This enables us to state a second version of Theorem 6-5 (The Frobenius Inte-
grability Theorem) in terms of differential forms. Define the ring (M) to be
the direct sum of the rings of /-forms on M, for all /. If A is a k-dimensional
distribution on M, then (A) c (M) will denote the subring generated by
the set of all forms @ with the property that (if w has degree /)

w(Xt,...,X;) =0 whenever Xy, ..., X; belong to A,

It is clear that wy + w; € L(A) if wy,wa € 4(A), and that n A w € L(A) if
w € 4(A) [thus, 4(A) is an ideal in the ring 2(M)]. Locally, the ideal 4(A)
is generated by n — k independent 1-forms w*+!, .. @”. In fact, around any
point p € M we can choose a coordmate system (x, U) so that

d

ax1

d

,...,%7 spanAp.

P 2

Then

dx'(p)y A--- A dxk(p) 1s non-zero on Ap.

By continuity, the same is true for ¢ sufficiently close to p, which by Corol-
lary 4 implies that dx'(g), .. ., dx¥(g) are linearly independent in A;. There-
fore, there are C*° functions fg such that

k
dx%(q) = Ef;(q) dxP(q) restricted 1o A a=k+1,...,n.
p=1

We can therefore let X
w“ == dx“ - Z]‘;&a dxﬂ.
=1 -

14. PROPOSITION (THE FROBENIUS INTEGRABILITY THEOREM,;
SECOND VERSION). A distribution A on M is integrable if and only if
d(d(A)) c d(A).
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PROOF. Locally we can choose 1-forms w', ..., w” which span M,* for each ¢
such that %t . " generate 4(A). Let Xj,..., X, be the vector fields with
' (X;) = §.

Then Xi,..., X; span A, So A isintegrable if and only if there are functions CS
with

(X, X;] = Z i,j=1,...,k.

Now
dw® (X, Xj) = Xi(@®(X;)) — Xj (0 (X)) — &% ([ X0, X;)).

For 1 <i,j <k and o > k, the first two terms on the right vanish. So
dw®(X;, X;) = 0 if and only if @*([X;, X;]) = 0. But each o*([X}, X;]) = 0
if and only if each [X}, X;] belongs to A (i.e., if A is integrable), while each
dw®(X;, X;) = 0 if and only If dw® € 4(A). 4

Notice that since the w* Aw/ (i < j) span $22(M,) for each g, we can always
write

= 29;’ Aw!  for certain forms 9}'.
J
If @ > &, and iy, jo < k are distinct, we have
0 = dw™ (X, Xjo) = ) _(6F Aw!)( X, Xj,)
J
= QJC:,(XIU)
so we can write the condition d(4(A)) C 4(A) as

= ZQgAwﬂ.

B>k

Once we have introduced a coordinate system (x, U) such that the shces

k41 k41 .
{gelU: xNg) =da*, . x"(@) =a}
are integral submanifolds of A, the forms dx®+l . dx" are a basis for 4(A),
so w¥*t! .. w" must be linear combinations of them. We therefore have the

following.
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15. COROLLARY. If w*+! " are linearly independent I-forms in a
neighborhood of p € M, then there are I-forms 85 (, B > k) with

dw® = E 93 INAL
B
if and only if there are functions /£, g (@, B > k) with
wa = Efﬂa dgﬂ.
B

Although Theorem 13 warms the heart of many an invariant lover, the cases
k > 1 will hardly ever be used (a very significant exception occurs in the last
chapter of Volume V). Problem 18 gives another invariant definition of dw,
using induction on the degree of w, which is much simpler. The reader may
reflect on the difficulties which would be involved in using the definition of
Theorem 13 to prove the following important property of 4:

16. PROPOSITION. If f: M — N is C* and w is a k-form on N, then
fHdw) = d(f*w).

PROOF. For p € M, let (x,U) be a coordinate system around f(p). We can
assume ) )
w=gdx" A -Adxk,

We will use induction on k. For k = 0 we have, tracing through some defini-
tions,

SHdg)(X)y=dg(fiX) = [/ X](g) = X(go [)
=d(g o f)X)

(and, of course, f*g is to be interpreted as g o f). Assuming the formula for
k — 1, we have

d*0) = d((f g dx® A A dx) A fdx)

= d(f* (e dx® A+ A dx) A L 0
since df*dx' = dd(x* o f) =0

= f*(d(g dx"" A A dxj"’ﬂl)) A f*dxix
by the inductive hyposthesis

= f*(dg Adx" A AdXEY A X

= f*(dg AdXU A A dXE A (fxi’\')

= f*(dw). %
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One property of 4 qualifies, by the criterion of the previous chapter, as a
basic theorem of differential geometry. The relation d? = 0 is just an elegant
way of stating that mixed partial derivatives are equal. There is another set of
terminology for stating the same thing. A form w is called closed if dw = 0
and exact if @ = dn for some form n. (The terminology “exact” is classical—
differential forms used to be called simply “diflerentials”; a differential was then
called “exact” if it actually was the differential of something. The term “closed”
is based on an analogy with chains, which will be discussed in the next chapter.)
Since d? = 0, every exact form is closed. In other words, dw = 0 is a necessary
condition for solving w = dn. If w is a I-form

"
W = E ) dx‘,
i=!

then the condition dw =0, i.e.,

dw; Ow;j

axt T 9xi

1s necessary for solving w = df, i.e,,

i

axi

Now we know from Theorem 6-1 that these conditions are also sufficient. For
2-forms the situation is more complicated, however. If w is a 2-form on R3,

w=Adyndz—-Bdxndz+4+ Cdx ndy,

then
w=d(Pdx+ Qdy+ Rdz)

if and only if

dR a0

= _ = A
ay oz

P OR

2 ax o C
99 9P _
dx  dy

The necessary condition, dw = 0, is

dx  dy r
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In general, we are dealing with a rather strange collection of partial differential
equations (carefully selected so that we can get integrability conditions). It turns
out that these necessary conditions are also sufficient; if @ is closed, then it is
exact. Like our results about solutions to differential equations, this result is
true only locally. The reasons for restricting ourselves to local results are now
somewhat different, however. Consider the case of a closed 1-form w on R%:

| 3/ dg

w=fdx +gd with — = =,
We know how to find a function & on @/ of R? with w = do, namely
y

alx, y) :f S, yo) dt +f gix,t)dr.
X0 Y

L}

On the other hand, the situation is very different if w is defined only on R? —{0}.
Recall that if L C R? is [0, 00) x {0}, then

8: R?— L — R, —€> L
;

defined in Chapter 2, 1s C; in fact,
(r,0): R2 — L — {r:r >0} x (0,21)

is the inverse of the map
(a,b) — (acosb,asinb),

whose derivative at (g, &) has determinant equal to a # 0. By deleting a different
ray L; we can define a different function 6;. Then 8 = & in the region A} and
81 = 8+2m in the region A;. Consequently df and d8; agree on their common

&

¢ X
=
[0 é"

Al B

Az
3
'l '\ | 481




220 Chapter 7

domain, so that together they define a I-form @ on R? — {0}. A computation
(Problem 20) shows that

e

= ————— dx 4
x2 4 y?

w dy.

x? 4 y?

The 1-form w is usually denoted by d8, but this is an abuse of notation, since
w = df onlyon R?— L. In fact, w isnot df for any C! function f: R2—{0} — R.
Indeed, if @ = df, then

df =dd on RZ-1L,

sod(f —8) =0 on R? — L, which implies that 8f/3x = 86/3x and 3f/3y =
#0/dy and hence f = 8+ constant on R? — L, which is impossible. Nevertheless,
dw = 0 [the two relations

d(d9) =0 on RI-1L
d(d8))=0 on RZ-1L,

clearly imply that this is s0]. So w is closed, but not exact. (It is still exact in a
neighborhood of any point of R? — {0}.)

Clearly w 1s also not exact in any small region containing 0. This example
shows that it is the shape of the region, rather than its size, that determines
whether or not a closed form is necessarily exact.

A manifold M is callcd (smoothly) contractible to a point po € M if there is
a C* function

H: Mx[0,1]— M

such that

H(p,1)=p

for pe M.
H([),O) = pPo

For example, R" 1s smoothly contractible to 0 € R”; we can define
H:R"x[0,1] - R"
by
H(p,1) =1p.

More generally, U C R” is contractible to po € U if U has the property that
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p € U implies po +1(p — po) € U for 0 < ¢ <1 (such a region U is called
star-shaped with respect to po).

S

;8

Of course, many other regions are also contractible to a point. If we think

—-—
C

of [0,1] as representing time, then for cach time 7 we have a map p +— H(p,1)
of M into itself; at time 1 this is just the identity map, and at time 0 it is the
constant map.

We will show that if M is smoothly contractible to a point, then every closed
form on M is exact, (By the way, this result and our investigation of the form 46
prove the intuitively obvious fact that R ~ {0} is not contractible to a point; the
same result holds for R* —~ {0}, but we will not be in a position to prove this
until the next chapter.) The trick in proving our result is to analyze M x [0, 1]
(for any manifold M), and pay hardly any attention at all to H.

For 1 € [0,1] we define

N
g

iio M — M x[0,1]

by
i!(p) = (pat)'

We claim that if @ is a form on M x [0, 1] with dw =0, then

i1*w — ip*w Is exact;
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we will see later (and you may try to convince yourself right now) that the
theorem follows trivially from this.

Consider first a 1-form w on M x [0, 1]. We will begin by working in a coordi-
nate system on M x [0, 1]. There is an obvious function f on M x [0, I] (namely,
the projection 7 on the second coordinate), and if (x,U) is a coordinate system
on M, while mas is the projection on M, then

(x' omar,...,x"omps,t)

is a coordinate system on U x [0,1]. We will denote x¥ o mas by X, for conve-
nience. It is easy to check (or should be) that

n n
o (wax + ) = Yol ar,
i=] i=]

where
w;(-,a) denotes the function p > w;(p,a).

Now for @ = ) 7, w; dX’ + f dt we have

dw = [terms not involving d1] Z 8 A di +; T, dx' A dt.

So dw = 0 1mplies that

dw; _ 4f

d  axi’
Consequently,

w:’([); -y (P: f 81‘ [),
=]{; oz (p,f)df,

$O

"

() anw-( I)dxf_i:w-( O)dxf—Z(fli( )dr)d"
- é e - o oxi .

i=] i=]

If we define g: M — R hy

1
g(p) =f0 f(p.t)dt
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then

ag Laf
2 (p) = fo azi(p, 1) dt.

ax?
Equations (1) and (2) show that
i*w - ip*'w = dg.

Now although we seem to be using a coordinate system, the function f, and
hence g also, is really independent of the coordinate system. Notice that for
the tangent space of M x [0, 1] we have

(*) (M x [0, 1])(p,0) = ker m, @ ker 7.
ker 7T prx M x [0,1]
|
10, 1] —L ker
(R

M

If a vector space V is a direct sum V = V) @ V3 of two subspaces, then any
w € '(V) can be written
W= w + w;

where

w1 (V) + v2) = w(v;)

wz (V1 + v2) = w(v2).

Applying this to the decomposition (x), we write the I-form @ on M x [0, I] as
wy + wy; there is then a unique [ with wy = [ d1.
In general, for a k-form w, it is easy to see (Problem 22) that we can write @
uniquely as
w = w + (dt AR)

where w; (vy,...,vz) = 0 if some v; € ker 7az,, and nisa (k — 1)-form with the
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analogous property. Define a (k — I)-form Jw on M as follows:

1
ICU([))('U], .. ,Uk_]) = f ’7([); I)(il*vb ‘e 3fl*vk—])dt-
0

We claim that dw = 0 1mpl1es that /\*w — ip*w = d(Iw). Actually, it is easier
to find a formula for i1*w — ip*w that holds even when dw # 0.

17. THEOREM. For any k-form @ on M x [0,1] we have
i*w —iy*w = d(Jw) + I{dw).
(Consequently, i1*w — ig*w = d(lw) if dw = 0.)
PROQF. Since Iw is already invariantly defined, we can just as well work in

a coordinate system (x',...,%",7). The operator / is clearly linear, so we just
have to consider two cases.
N w= fd&" A+ ANd¥* = fdx!. Then
of

dw = +§dr/\dﬁ?};
it is easy to see that

1
I(dw)(p) = (fo %Jr—r(p,r)dr) dx'(p)

=[f(p,1) = f(p,0))dx"(p)
=i*w(p) — i*w(p).
Since Jw = 0, this proves the result in this case,
Q) w = fdt NdXV Ao AdRR-1 = fdt AdFL. Then if*ow = ip*w = 0.
Now

H{dw)(p) = 1(—2 aa{ dt A d5® /\di“")(p)

=]

"

_Z(f sa p,t)dt) dax® A dx!

=]

d{Jw) = (f A p,t)dr) dx!

"Ea a(f f(p,t)dt) ax® A dx!

=]

and

Clearly I{dw) + d{(Iw) = 0. «
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18. COROLLARY. If M is smoothly contractible to a point po € M, then
every closed form @ on M is exact.

PROOF. We are given H: M x [0,1] - M with

H(p,1) =
(1) = p for all p e M.
H(p,0) = po
Thus
Hoij: M — M s the identity
Hoig: M — M 1is the constant map po.
So
w = (H o))" (w) = ;" (H*w)
0= (H o io)*(®) = ig" (H*w).
But
d(H*w) = H*(dw) =0,
$0

w—0=i"(H ) - iy (H*w)
= d(I(H*w)) by the Theorem.

Corollary 18 is called the Poincaré Lemma by most geometers, while d2 = 0
is called the Poincaré Lemma by some (I don’t even know whether Poincaré had
anything to do with it.) In the case of a star-shaped open subset U of R”, where
we have an explicit formula for H, we can find (Problem 23) an explicit formula
for I{(H*w), for every form w on U. Since the new form is given by an integral,
we can solve the system of partial differential equations w = dn explicitly in
terms of integrals, There are classical theorems about vector fields in R* which
can be derived firom the Poincaré Lemma and its converse (Problem 27), and
originally 4 was introduced in order to obtain a uniform generalization of all
these results. Even though the Poincaré Lemma and its converse fit very nicely
mto our pattern for basic theorems about differential geometry, it has always
been something of a mystery to me just why 4 turns out to be so important.
An answer to this question is provided by a theorem of Palais, Natural Operations
on Differential Forms, Trans. Amer. Math. Soc. 92 (1959), 125~141. Suppose we
have any operator D from k-forms to /-forms, such that the following diagram
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commutes for every C® map f: M — N it actually suffices to assume that
the diagram commutes only for diffeomorphisms f7].

*
k-forms on M «—0 k-forms on N

)| E
/-forms on M «———— /-forms on M

Palais’ theorem says that, with few exceptions, D = 0. Roughly, these excep-
tional cases are the following. If k¥ =/, then D can be a multiple of the identity
map, but nothing else. If / = k + 1, then D can only be some multiple of 4.
(As a corollary, d* = 0, since d? makes the above diagram commute!) There is
only one other case where a non-zero D exists—when k is the dimension of M
and / = 0. In this case, D can be a multiple of “integration”, which we discuss
in the next chapter.
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PROBLEMS
1. Show that if we define

09 (V1,0 V) = (Vgmi(1)s oo oy Vg=1gi) )
then

gepe(vy,..., V) =0pe(vr,...,0¢).

2. Let Alt be Alt without the factor 1/k!, and define @7 n = Alt(w @ n). Show
that 7 is nof associative. (Try w,n € Q1(V) and 8 € Q2(V).)

3. Let §' C Siys be the subgroup of all o which leave both sets {I,...,k} and
{k+1,...,k+l}invariant. A cross seclion of S’ is a subset K C Sk, containing
exactly one element from each left coset of S’.

(a) Show that for any cross section K we have
WAL, . Vhygd) = Z sgno - @ @ N(Va(ys - - > Votht))-
oe X

This definition may be used even in a field of finite characteristic.

(b) Show from this definition that w An is alternating, and w An = (~D*p Aw.
(Proving associatvity is quite messy.)

(c) A permutation o € Sk, is called a shuffle permutation if (1) <o (2) <--- <
olkyando(k+1) <o(k +2) <-.. <o(k+1). Show that the set of all shuffle
permutations is a cross section of S’

4 ForveVand w e Qk(V), we define the contraction v | w € Q-1 (V) by
(v w)(vy,. .., V1) = @(0, 01,0 ., Ukt ).

This is sometime also called the inner product and the notation iyw is also used.

(a) Show that
vd(wdw) = —w (v w).

(b) Show thatif vy,..., v, is a basis of V with dual basis ¢, ..., ¢, then

0 j#any iy
UJ—J(‘pnA”‘A‘pIk)‘" {(___I)a-—-l@_lA,.,AE/\-../\¢),—!‘, i j =ig.

(c) Show that for w; € Q¥(V) and w2 € 2/(V) we have
v () Awz) = (vdwr) Awz + (=101 A (v wy).

(Use (b) and hneanty of everything.)
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(d) Formula (c) can be used to give a definition of @) Aw, by inductionon k +/
(which works for vector spaces over any field): If A is defined for forms of degree
adding up to < k +/, we define
wi A 0y (Vy, .., Viyr) = [0 d 1) Awa](v, .. Vi)
+ (= D¥[o1r A (o1 J02)) (V2 -, k).
Show that with this definition w) A w2 is skew-symmetric (it is only necessary to
check that interchanging v; and v; changes the sign of the right side).
(¢) Prove by induction that A is bikinear and that @) A wp = (~D¥ wy A ).
(f) If X is a vector field on M and @ a k-form on M we define a (k — 1)-form
X 1w by
(X Jw)(p) = X(p)Jw(p).
Show that if wy is a k-form, then
X lw Aws) = (X dw) Awr + (—-I)kwl A (X dwr).

5. Show that n functions f,..., fu: M — R form a coordinate system in a
neighborhood of p € M ifand only if dfi A--- Adfu(p) # 0.

6. Anelement w € Qk(V) is called decomposable if w = ¢ A--- A gy for some
¢ € V* = QYY)

(@) If dim V < 3, then every w € 2(V) is decomposable,

(b) If ¢;, i = 1,...,4 are independent, then @ = (¢ A ¢2) + (¢3 A ¢4) is not
decomposable. Hint: Look at w A w.

7. For any w € Q% (V), we define the annihilator of @ to be
Am(w)={p €e V*: ¢ hw = 0}.

(a) Show that
dim Amn(w) < k,

and that equality holds if and only if w is decomposable.

(b) Every subspace of V* is Ann(w) for some decomposable w, which is unique
up to a multiplicative constant.

(c) If w; and w; are decomposable, then Amn(w;) C Aun(w,) if and only if
wy = wy A n for some n.

(d) If @; are decomposable, then Am(w;) N Ann(wz) = {0} if and only if
wy A wq # 0. In this case,

Ann(wl) + Ann(wr) = Ann(en A wn).
(¢) If V has dimension r, then any w € "~ 1(V) is decomposable.

(f) Since v; € V can be regarded as elements of V** we can consider vj A---A
v € Q%(V*). Reformulate parts (a)~(d) in terms of this A product,
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8. (a) Let w € Q%(V). Show that there is a basis ¢, ..., ¢, of V* such that

@ = (1 Ag2)+--+ (P2r—1 A D27).

Hint: If
w= ) ayYi AYj,

i<j
choose ¢; mvolving ¥, ¥1,..., %, and ¢; involving ¥, ..., ¥, so that
w = ¢ A+ o,

where @’ does not involve ¥; or ¥,.

(b) Show that the r-fold wedge product @ A - - - Aw is non-zero and decompos-
able, and that the (r + 1)-fold wedge product is 0. Thus r is well-determined;
it is called the rank of w.

(€) If @ = }_;.;aij¥i A V¥), show that the rank of w is the rank of the ma-
trix (aij).

9. If vy,...,vy 1s a basis for V and w; = ij:l ajivj, show that

det(a;j)w* i A--- AWy = v A AV,

10. Let A = (a;;) be an nxn matrix. Let I £ p <n befixed, andletg =n—p.
For H=hy <.« <hpand K = k; < - < kg, let

a4,/ ces Qhy- Ap4l,ky -+ Qpigl kg
B¥ =det| . ], CK=de :

p,ky  -+- dphy, Uy k - Un,k,

(a) If vy,..., v, is a basis of V and

n
Wy = E ajivj,
i=r

show that

wlf\---/\wp-:EBHvH
H

Wp i AN AN/ E 9 =ECK'U](.
K
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(b) Let H' = {1,...,n} — H (arranged in increasing order). Show that

0 K#H

Vg ANvgy =
{EH,H,'U]/\---AUH K:H",

where eq g is the sign of the permutation

(1 ......... n)
hl:hz:i---:kpakl:---akq .
(¢) Prove “Laplace’s expansion”

det A = Eey,gf B cH.
H

11. (Cartan’s Lemma) Let ¢,...,¢x € V* be independent and suppose that
Yi,..., ¥ € V* sausfy

(r A1)+ 4 (e A Yr) = 0.

Then
k

Y; = Eaﬁ¢j’ where ¢j; = a;j.
J=I
12. In addition to forms, we can consider sections of bundles constructed from
TM using §2 and other operations. For example, if § =n: E — B is a vector
bundle, we can consider Qk(g*), the bundle whose fibre at p is Qk([n“" (P)]*).
Since we can regard

d

5= asan element of  (M,)**,

any sectton of 27(T*M) can be written locally as

g B
A— AN .
axl A Aaxn
(a) Show that if
9 N A 9 = A 9 A 9
gayl ’ ayn T ax! axn’

thcn
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This shows that sections of Q"(T*M) are the geometric objects corresponding
to the (even) relative scalars of weight —1 in Problem 4-10.

(b) Let "k{m](V) denote the vector space of all multilinear functions

VxoooxVxV*x...x V* = Q7).

k times { times

Show that sections of "k{"I(TM) correspond to (even) relative tensors of type
(3) and weight 1. (Notice that if vy,..., v, is a basis for V, then elements of

Qn(V) can be represented by real numbers [times the element v*; A .- AV¥,].)
(o) If ;{m](V) is defined similarly, except that 27(V) is replaced by Qm(v*)

show that sections of 7y ](TM ) correspond to (even) relative tensors of type (if)
and weight —~1.

(d) Show that the covariant relative tensor of type (g) and weight 1 defined in
Problem 4-10, with components g1+ corresponds to the map

V*x-.x V' — QU(V)

'l

n times

given by (¢y,...,¢n) > @1 A --+ A ¢n. Interpret the relative tensor with com-
ponents g, ;, similarly.
(e) Suppose "*(V) denotes all functions 7: V x --- x V — R which are of
the form

vy, ...,0) = [@(v,...,0,)]" w an integer

for some w € Q"(V). Let ‘J‘}k[":w]( V) be defined like ‘J'}k{"], except that 27(V) 1s

replaced by 7% (V). Show that sections of ‘J'}k["‘w](TM ) correspond to (even)

relative tensors of type (‘?) and weight w. Similarly for Cﬁ’ﬁrw]‘

(f) For those who know about tensor products ¥V @ W and exterior algebras
Ak(V), these results can all be restated. We can identify ‘J}k(V) with

®k V*®®fV:\I_/*®-..® V'eVe.-@V.

k times { umes

Since $27(V) = A"(V*) = [A"(V)]*, we can identify

k )
) with & V*e @ Ve A" (V)

Tk a(V)  with ® Ve ® Ve Ay,
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Consider, more generally,

Ty - R e R Ve @ AT(V)
Tigmiut(V) = ®k re® Ve ®" A

Noting that A"(V) ® .- @ A™(V) is always 1-dimensional, show that sections of

‘”k[” wlTMY and T, ,{n w1{TM) correspond to (even) relative tensors of type (‘:f)
and weight w and —w, respectively.

13. (a) If V has dimensionn and A: V — V is a hinear transformation, then
the map A*: Q"(V) — Q"(V) must be multiplication by some constant c.
Show that ¢ = det A. (This may be used as a definition of det A.)

(b) Conclude that det AB = (det A)(det B).

14. Recall that the characteristic polynomial of A: V — V is

x(A) = det(AJ — A)
= A" — (trace AXA" T .. £ (—=1)" det 4
=M M L A" 4 (=1 e,

(2) Show that ¢ = trace of A*: Q¥(V) — Q¥(V).
(b) Conclude that cx(AB) = cx(BA).
(c) Let 8/'/% be as defined in Problem 4-5(xiii). If A: V¥ — V has a ma-

il ”.
trix (ai ) (with respect to some basis), show that

1
_ N dz o Jk gt
Ck(A) = kI E i Qiy * 4y, 6.!1 JiT
»'.*.
J] ---:Jk

Thus, if § is as defined on page 130, and A4 is a tensor of type ( ), then the
function p = ¢x(A(p)) can be defined as a (2k)-fold contracuon of

AR .- Q ARS.
P

k times

15. Let P(X;;) be apolynomial in n? variables. For every nxn matrix A = (g; i)
we then have a number P(a;;). Call P invariant if P(A) = P(BAB™') for
all A and all invertible B. This problem outlines a proof that any invariant P
is a polynomial in the polynomials ¢y, ..., ¢, defined in Problem 14. We will
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need the algebraic result that any symmetric polynomial Q(yy,..., y») in the n
variables y1,..., yx can be written as a polynomial in oy,...,0,, where o; is
the i elementary symmetric polynomial of yi,..., y,. Recall that the o; can
be defined by the equation

n

[Jo=y)=y"—op™" +- -+ (-1)"0n.

i=]

Thus, they are the coefficients, up to sign, of the polynomial with roots yy,...,
¥n. Since the eigenvalues Ay,..., A, of a matrix 4 are, by definition, the roots
of the polynomial y(1), it follows that

ci(A) = oi(Ay,..., An).

We will first consider matrices A over the complex numbers C (the coefficients
of P may also be complex).

(a) Define Q(yy,..., yn) to be P(A) where A is the diagonal matrix

(00}

Then there is a polynomial R such that

Cise- o ym) = Ro1Wise- s Yuds oo on(¥is. .05 Vi)

The polynomial R has real coefficients if P does.
(b) P(A) = R(c1(A),...,cn(A)) for all diagonahzable A.
(c) The discriminant D(A) is defined as ﬂ!-# (Ai — A;)?, where A; are the
eigenvalues of A. Show that D(A) can be written as a polynomial in the entries
of A.
(d) Show that P(A) = R(c1(A),...,cn(A)) whenever D(A) # 0. Conclude, by
continuity, that the equation holds for all matrices A over C. (This last conclu-
sion follows even if C is replaced by some other field, since the set where D # 0
1s Zariski-dense; this is “the principal of irrelevance of algebraic inequalities”,
compare pg. V.373.)

Now suppose that the coefficients of P are real and that P(A) = P(BAB™")
for all real A and real invertible B.
(e) The same equation holds for complex 4 and complex invertible B. (Regard
the equation as n? polynomial equations in the a;; and b;;.)
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16. (a) Let vy,..., v, be a basis for V, and let wy,...,wg € V be given by
H
Wy = Zaj,-vj.
j=1

For w € %(V) show that

w(wl,..-,wk)= E afw(vfla---svfk):

Temiy <ee<iy,

where o 1s the determinant of the k x & submatrix of (¢;;) obtained by selecting
rOws I1,...,14k.

(b) Generalize Theorem 7 and Corollary 8 to k-forms.

(¢) Check directly from (b) that the definition of 4 does not depend on the
coordinate system.

17. Show that d(3}_;_; a;j dx* A dxJ) =0 if and only if

i<j
doy;  dogx Qo
dxk  ax/ ax?

18. In Problem 5-14 we defined Ly A for any tensor field 4.

(a) Show that if w is a k-form, then so s Ly w.
(b) Show that

=0 foralli < j <k,

Ly(winw)=Lyw Awy + w1 A Lyws.
(c) Using 5-14(e), show that

X(o(X,.... Xp)) = Ly (w(X1,..., Xi))
= Lyw(X,..., Xz)

k
+ Y (D" o(lX, X, X, L X Xe).

=1
(d) Deduce the following two expressions:

dw(Xy,..., Xeq1)
k]
= E(—l)""]LA',-w(X],---,Xf,---,Xk+1)

izl

+Z )1+J+Iw(XI;X]Xl;--'J?f)“"JE"'°’Xk+I)

!{J
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do(X1,. .., Xeg)

k41
i . —
=3 ) DX, X X))

je=1

+LXfw(XIJ‘“)?‘;J“'J‘Yk""l)}

(€) Show that
Xlddw=Lyw - d(X J1w),

i€,
do(X1,..., Xeg1) = (Lxy @) (Xa, .00y Xpey1) —d(X dw) (X, o0, Xieyy).

(This may be used to give an inductive definition of 4.)
(f) Using (e), show that d(Ly @) = Lx(dw).

19. Let a;; be n* functions on R” with a;; = aj;. Show that in order for there
to be functions uy, ..., 4y in a neighborhood of any point in R” with

o I (du; Oy
=35\ T oxi

it is necessary and sufficient that

aza,-j aza;'k aza;j aza;k
- — = - — for all i, j .
axFax  oxoxd | dxkaxt  awiad O ol DDl
Hint: First set up partial differential equations for the functions fj = duy Jaxk—
duy /ox7, and use Theorem 6-1.

20. Compute that
xdy — ydx

x4yt
(At most places 8 = arctan y/x [+ a constant].)
21. (@) If w is a I-form fdx on [0,1] with f(0) = f(1), show that there is a
unique number A such that w —A dx = dg for some function g with g(0) = g(1).
Hint: Integrate the equation @ — A dx = dg on [0,1] to find A.
(b) Leti: S — R2—{0} be the inclusion, and let ¢’ = i*(d8). If ¢: [0,1] — S
s

“de)ﬂ —

c(x) = (cos2m x,sin 2w x),

show that
c*(o') = 2w dx.

(©) If w is a closed 1-form on S§! show that there is a unique number A such
that w — Ao’ is exact.
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22. (a) Show that every w ¢ QX(V, @ V») can be written as a sum of forms
wy A wy where wy has degree o and w; has degree 8 = k — a and

wl(v;,...,va) =0 if some V; € Va
wa(Vy,...,v8) =0 if some v; € V.

(b) If dm V; = 1, and 0 # A € V2*, then @ can be written uniquely as w; +
(wy A L), where wy is a k-form and w; 1s a (k — I)-form such that

a(Vy,...,u) =0 ifsomewv; € V;
wa(Viy..., V1) =0 if some v; € V5.
23. Let U c R” be an open set star-shaped with respect to 0, and define H: U x
[0,1] = U by H(p,1) =tp. If
w = E Wiy .0y dx"V A A dxE
{1 <--<ig
on U, show that

I{H*w)

k 1 o '
= 5 St [ ) n nd
0

i<y a=l

24. (a) Let U ¢ R?be abounded open set such that R?2—U is connected. Show
that U is diffeomorphic to R2, and hence smoothly contractible to a point. (The
converse is proved in Problem 8-9.) Hint: Obtain U as an increasing union of
sets, the kP set being a finite union of squares containing the set of points in U
whose distance from boundary U is < 1/k.

£
f/ ot 1 P Y e \\
7 B N HA
|1
ALY ]
\\ —.
\ - “"“‘-. //
- W Wi
\\_ _-— // -

(b) Find a bounded open set U C R? such that R* — U is connected, but U is
not contractible to a point.
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25. Let U C R” be an open set star-shaped with respect to 0. Is U homeo-
morphic to R"? (It would certainly appear so, but the “obvious” proof does
not work, since the length of rays from 0 to the boundary of the set could vary
discontinuously.)

26. Let { , } be the usual inner product on R”,

n

{a, b} = Za"bf’.

PP

(a) If vy,...,v,-1 € R”, show that there is a unique vector vy X -+ - X U1 € R”

with
w

Yy
(Vg X +++ X Upy, W) = det . for all w € R".

Un—1

(b) Show that x ---x € 2" 1(R"), and express it in terms of the e*;, using the

expansion of a matrix by minors.
(c) For R3 show that

v x w = (Pw — 3w, vdw! — v, vl w? — vPh).

(First find all &; x e;.)

27. (a) If f: R" — R, define a vector field grad f, the gradient of f, on R”
by

Introducing the formal symbohsm

i d
V= ED:'@,

f==1
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we can write grad f = V/. If (grad f)(p) = w,, show that
DUf(p) = {Us w)a

where D, f(p) denotes the directional derivative 1in the direction v at p {or
simply v,(f), if we regard v, € R",). Conclude that V/(p) is the direction in
which f is changing fastest at p.

) If X = 37 ,a'9/0x% is a vector field on R”, we define the divergence

of X as _
"4l

{Symbolically, we can write div X = (V, X').) We also define, for n = 3,

curl X (=V x X))
B (8a3 N Baz) 0 N (Ba' 3&'3) 0 + da* da’ 0
T \ox2 9x3 ) ox! ox3  ox!'/) ox? ax!  o9x?% /) ox3¥’

Define forms

wy =a'de+atdy+a’dz
nx =a'dyadz+a*dz andx+adx Ady.

Show that

(lf = Wgrad f
d(wy) = Neurl ¥
diny) = (divX)dx ndy ndz.

{¢) Conclude that

curlgrad f =0
divcurl X = 0.

(d) I X is a vector field on a star-shaped open set U C R” and curl X = 0,
then X = grad / for some function f: U — R. Similarly, if divX = 0, then
X = curl Y for some vector field ¥ on U.



CHAPTER 8
INTEGRATION

he basic concept of this chapter generalizes line and surface integrals,

which first arose from very physical considerations. Suppose, for example,
that ¢: [0,1] = R%? is a curve and @ = fdx + gdy is a 1-form on R? {where
/-g: R? - R, and x and y denote the coordinate functions on R?). If we
choose a partition 0 = 15 < --- < 1, = 1 of [0, 1], then we can divide the curve ¢
into n pieces, the i™ piece going from ¢(4i—1) to c(t;). When the differences
t; — ti—1 are small, each such piece is approximately a straight segment, with

c(1)

L — c2(t) — 2 (ti-y)

\C' (1) — ¢! (ti1)

horizontal projection ¢! (1;) ~ ¢'(ti—y) and vertical projection ¢*(t;) — ¢(ti-1).
We can choose points ¢(§;) on each piece by choosing points & € [t;—;, %]. For
each partition P and each such choice § = (&),...,&,), consider the sum

S(PE) = [eENC" W) ' (tim)] + g&ENIee) — ()],

=1

If these sums approach a limit as the “mesh” || Pjl of P approaches 0, that s,
as the maximum of #; ~ t;.; approaclies 0, then the limit 1s denoted by

ffdx-l—gdy.

(This is a complicated Jimit. To be precise, if || Pl = max{#; — t;—1}, then the
equation '

lim S(P, =f dx +gdy
leurEO( £) Cf gd)

239
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means: for all £ > 0, there is a § > 0 such that for all partitions P with || P] < é.
we have

< £

‘S(P,s)—-ffdﬁgdy

for all choices & for P.)

The limit which we have just defined is called a “line integral”; it has a natural
physical interpretation. If we consider a “force field” on R?, described by the
vector field

It /y //"’”

then S(P,§) 1s the “work” involved in moving a unit mass along the curve ¢ in
the case wlere ¢ is actually a straight line between 1;_; and ; and f and g are
constant along these straight line segments; the limit 1s the natural definition
of the work done in the general case. (In classical terminology, the differential
[ dx + g dy would be described as the work done by the force field on an “in-
finitely small” displacement with components dx, dy; the integral 1s the “sum”
of these infinitely small displacements.)

Before worrying about how to compute this limit, consider the special case
where

Yo

c(t) = (¢, yo).

In this case, ¢! (t;) — ' (ti-1) = t; — t;—y, while c2(t;) — c2(ti-y) = 0, s0

S(P.&) = ) G yo)ti = ti-1).
P2
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These sums approach

fcfdx+gdy =f0]f(x,yo)dx-

On the other hand, if

-

Yoy

c(t) = b+ (1 ~1t)a, yo),

then ¢'(t;) ~ ' (ti1) = (b ~ @)ty ~ ti-1), 50

S(P.E)=(b—a)- Y f&b+(1~E&)a,yo)lti ~ ti-1).

i=1

These sums approach

1 b
b - a) fo Fxb + (1 = x)a, yo) dx = f 7(x, yo) dx.

In general, for any curve ¢, we have, by the mean value theorem,

My = ' (tier) = V@)t ~ tir) o € [tie1, ]

c2(li) = A(ti)) = (B ti = tim1)  Bi € [tim1,ti)-
So

#

S(P,&) =Y {flcE)c" () + gl (B} (ti — ti-p).

=]
A somewhat messy argument (Problem I) shows that these sums approach what
it Jooks like they should approach, namely

1
fo L/ e@)e @) + gle@)e ()] de.

Physicists’ notation {or abuse thereof) makes it easy to remember this result.
The components ¢',¢? of ¢ are denoted simply by x and y [i.e., x denotes
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x o ¢ and y denotes y o ¢; this 1s indicated classically by saying “let x = x{¢),
» = y(t)”]. The above integral 1s then written

1 d d
fde+ng*=f0 [f(x,y)g)f +g(x,y)d—f] dr.

In preference to this physical interpretation of “line integrals”, we can in-
troduce a more geometrical interpretation. Recall that de/dt(&;) denotes the

tangent vector of ¢ at time &. Then the sums
- d
{*) ;w(dé})) (“é(&)) -t~ li-)
= Y [ (cE)" ) + geENEN] - i = tim1)
F=l

clearly also approach
!
fo [F (e () + gle(r))e (1)) dt.

Consider the special case where ¢ goes with constant velocity on each (41, ).
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If we choose any &; € (#.-1,¢;), then

length of %?(E,-) = the constant speed on (-1, 4)

_length of the segment from ¢(fj1) to (%)

tp~ -l
50

[Iength of %(E,-)} +(ti ~— ti-1) = length of segment from e(t;1) to ().

In this case,
H

de
Z [Iength of —(E;-)] ~(ti — ti1)
= ar
is the length of ¢, and the limit of such sums, for a general ¢, can be used as a
definition of the length of ¢. The line integral

[ @ = limit of the sums (%)
[

can be thought of as the “length” of ¢, when our ruler is changing contin-
uously i1 a way specified by w: Notice that the restriction of w(c(f)) to the
1-dimensional subspace of R?.(y spanned by dc/d! is a constant times “signed
length”. The natural way to specify a contiuously changing length along ¢
is to specify a length on its tangent vectors; this i1s the modern counterpart of
the classical conception, whereby the curve ¢ is divided into infinitely small
parts, the infinitely small piece at ¢(¢), with components dx, dy, having length
Jle@) dx +gle@)) dy.

Before pushing this geometrical interpretation too far, we should note that
there is no 1-form @ on R? such that

f @ = length of ¢ for all curves c.

[
It is true that for a given one-one curve ¢ we can produce a form @ which works
for ¢; we choose w(c()) € Q1(R%(,) so that

o (%) =1

2 kernel w(c(t))

kY
(choosing the kernel of @ arbitrarily), and then extend w to R%. But if ¢ is
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not one-one this may be impossible; for example, in the situation shown below,

there is no element of Q'(R?.(,)) which has the value 1 on all three vectors.
In general, given any w on R? which is everywhere non-zero, the subspaces
A, = kerw(p) form a 1-dimensional distribution on R?; any curve contained
i1 an Iintegral submanifold of A will have “length” 0. Later we will see a way
of circumventing this difficulty, if we are interested in obtaining the ordinary
Jength of a curve. For the present, we note that the sums (), used to define this
generalized “length”, make sense even if ¢ is a curve in a manifold M {(where
there is no notion of “length”), and w is a 1-form on M, so we can define f, @
as the limit of these sums.

One property of line integrals should be mentioned now, because it is ob-
vious with our original definition and mercly true for our new definition. If
p:[0,1] = [0,1] is a one-one increasing function from [0, 1] onto [0, 1], then the
curve co p: [0,1] = M is called a reparameterization of ¢—it has exactly the
same image as ¢, but transverses it at a different rate. Every sum S(P,§) for ¢
is clearly equal to a sum S(P’, &) for ¢ o p, and conversely, so it is clear from
our first definition that for a curve ¢: [0, 1] = R? we have

[o=] o
c cop

(“the integral of @ over ¢ 1s independent of the parameterization™). This is no
Jonger so clear when we consider the sums (%) for a curve ¢: [0,1] = M, nor is
it clear even for a curve ¢: [0, 1] = R?, but in this case we can proceed right to
the integral these sums approach, namely

1
fo [S @) () + gle@))e® ()] dr.
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The result then follows from a calculation: the substitution : = p(u) gives
1
| @@ + geaneona

211
=/ ) [f(c(p@)))e" (p)) + glc(p))e? (p(u))] p'(u) du
.

_](0
1
= fo [f(co pl))(cop)'(u)+ glco pu))(co p)* )] du.

For a curve in R”, and a I1-form @ = Y[, w; dx, there is a similar calcula-
tion; for a general manifold M, we can introduce a coordinate system for our
calculations if ¢([0, 1]) hies in one coordinate systemn, or break ¢ up into several
pieces otherwise. We are being a bit sloppy about all this because we are about
to ntroduce yet a third definition, which will eventually become our formal
choice. Consider once again the case of a 1-form on R?, where

1
f o = fo Fe®)e" (@) + gle)e @ dt.

Notice that if ¢ is the standard coordinate system on R, then for the map
¢: [0,1] = R? we have

*(fdx +gdy) = ([ oc)c™(dx) + (g o c)c™(dy)
=(foec)d(xoc)+(goc)d(yoc)
= (foc)"dt + (goc)c dr,

so that formally we just integrate ¢*(f dx + g dy); to be precise, we write
*(f dx + gdy) = hdt {in the unique possible way), and take the integral
of # on [0, 1].

Everything we have said for curves ¢: [0,1] = R” could be generalized to
functions ¢: [0,1]2 = R”. If x and y are the coordinate functions on RZ, let

,?f; dc
de . ( 0 ) 4 dy T
dx  T\ox
de ( 5 ) -
— =C | .
aJJ ay

Yor a pam of partitions so < -+ < s, and fp < -+ < 1 of [0, 1], if we choose
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£i; € [5i—1,5:] X [tj—1,14;] and @ is a 2-form on R”, then

dc dc
w(cii)) (a(&j), 5(5‘;‘)) (si — si—1)(t; — tj—1)
is a “generalized area” of the parallelogram spanned by
dc de
a(é—f‘j), a—y(&j)-

The limit of sums of these terms can be thought of as a “generalized area” of ¢.
To make a long story short, we now proceed with the formal definitions.

A C® function ¢: [0,1]*¥ = M is called a singular k-cube in M (the word
“singular” indicates that ¢ is not necessarily one-one). We will let [0, 1]° = R® =
0 € R, so that a singular O-cube ¢ is determined by the one point ¢(0) € M.
The inclusion map of [0, 17¥ in R* will be denoted by 7%: [0,1]%¥ — R¥; it is
called the standard k-cube.

If wisak-formon[0,1]%,and x',..., x
can be written uniquely as

k are the coordinate functions, then @

w= fdx! A Adxk,
We define
= [ F&.xkydxt L dxk
(o, 11%
f @ tohe / f in classical notation, which modern
t. t - L)
0,175 .17 notation attempts to mimic as far

as logic permits
If @ 1s a k-form on M, and ¢ 1s a singular k-cube in M, we define

fw-—- f c*w,
[
[o,17%

where the right hand side has just been defined. For k& = 0, we have a special
definition: a 0-form is a function f, and for a singular 0-cube ¢ we define

[ 7= recon.
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1. PROPOSITION. Let ¢: [0,1]" = R” be a one-one singular n-cube with
dete’ > 0 on [0,1]". Let w be the #-form
| w=fdx' A Adx".

Then

- [ =

(o) T

PROOF. By definition,
fw = f c*w)
[

{0,171

= f (foc)detc)dx' A-.- Adx™ by Theorem 7-7
[0,]].”

= f (foc)|dete’|dx' A--- Adx" by assumption
[0,]]H

= f S/ by the change of variable formula. +
({011}

9. COROLLARY. Let p: [0,1]* — [0, 1]* be one-one onto with det p’ > 0,
let ¢ be a singular k-cube in M and let w be a k-form on M. Then

c cop
PROOE, We have

f @ = /(co;))*w= f pr(c*w)
cop

[0,11% (0,11

= / ¢*(w) by the Proposition, since p is onto

[o,11%

=/w_ %
c



248 Chapter 8

Themap cop: [0,1]* — M iscalled a reparameterization of ¢ if p: [0, 1% —
[0,1]% is a C™ one-one onto map with det p’ # 0 everywhere (so that p~! is
also C°); it is called orientation preserving or orientation reversing depending
on whether det p’ > 0 or det p’ < 0 everywhere. The corollary thus shows
independence of parameterization, provided it is orientation preserving; an ori-
entation reversing reparameterization clearly changes the sign of the integral.
Notice that there would be no such result if we tried to define the integral over ¢
of a C® function f: M — R by the formula

For example, if ¢: [0,1] > M then

1 1
/ fle@))ydt 1s generally s f Sle(p@)n de.
0 0

From a formal point of view, differential forms are the things we integrate be-
cause they transform correctly {i.e., in accordance with Theorem 7-7, so that
the change of variable formula will pop up); functions on a manifold cannot be
integrated (we can integrate a function f on the manifold R¥ only because it
gives us a form fdx' A --- A dx¥).

Our definition of the integral of a k-form w over a singular k-cube ¢ can
immediately be generalized. A k-chain is simply a formal {finite) sum of singular
k-cubes multiplied by integers, e.g.

fey — 202 4+ 3ca.

The k-chain 1¢) = 1 - ¢; will also be denoted simply by ¢;. We add k-chains,
and multiply them by integers, purely formally, e.g,

2(ey + 3e4) + (2)(¢) + 3 +¢2) = ~203 — 203 + 6¢4.

Morcover, we define the integral of w over a k-chain ¢ = ) _; a;¢; in the obvious

way:
@ = a; .
fZa,-c; Zl: ' 4/(.‘.;'

i

The reason for introducing k-chains is that to every k-chain ¢ (which may be
just a singular A-cube) we wish to associate a (k ~ 1)-chain d¢, which 1s called
the boundary of ¢, and which 1s supposed to be the sum of the various singular
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(k —1)-cubes around the boundary of each singular k-cube in ¢. In practice, it

is convenient to modify this idea. The boundary of 72, for example, will not be
the sum of the four singular 1-cubes indicated below on the left, but the sum,

A
!
—

A 4
kA

with the indicated coefficients, of the four singular 1-cubes shown on the right.
(Notice that this will not change the integral of a I1-form over 87%) For each i
with 1 <7 < n we first define two singular (7 — 1)-cubes !{}’0) and !{:.,1} {the
(i,0)-face and (i, 1)-face of 7%) as follows: If x € [0,1]""!, then

Got) = "G X0 xmT
= (x!,...,x"71,0, x5, ..., X",
g y(x) = "G XL X

= (!, XL X, L),

2
oy
2 2
| 16,0 T4y
1
Ta,0 Ta.n .
— - 2 Ll
1(2,0)
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The (i, a)-face of a singular n-cube ¢ is defined by

C(.!.,C!') =0 (](,:',C!')).

€(1,0)
c() @,
5
0,0

e(0) c(1,1)

Now we define

de= ) (=D™cGa

i=1 2=0,1

Finally, the boundary of an n-chain ) ; a;¢; is defined by

B(Z a,-c,-) = Za,-a(c,-).

These definitions all make sense only for n > 1. For the case of a 0-cube
¢: [0,1]° - M, which we will usually simply identify with the point P = ¢(0),
we define d¢ to be the number 1 € R, and for a 0-chain ) ; a;¢; we define

a(z a,-c,-) =Y a;d(c) =) a;.
i i i
Notice that for a 1-cube ¢: [0,1] = M we have

dc = ¢q,1y — €(,0;

S0
ddcy=1-1=0,

We also have, for a singular 2-cube ¢: [0,1]* = M,

C
de = eq,1y — 2,1y = €(1,0) 1 €2,0)5 a2

d(dcy=(R—-Q)—(R—-S5) P
- (S-PYy+(Q - P)
=0.

0 €q,1)
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From a picture it can be checked that this also happens for a singular 3-cube,
a good exercise because this involves figuring out just what the boundary of a
3-cube looks like. In general, we have:

3. PROPOSITION. If ¢ is any n-chain in M, then 8(d¢) = 0. Briefly, 62 = 0.

PROOF. Leti < j < n—1, and consider (J} ) .8y For x € [0,1]"2%, we
have, from the definition

TG .5) = TG0y U {775y (X))
= f(f-’a)(x e ,xj_',ﬁ,xf,._,,x”‘z)

i

=7/"x),. .., L a,x ,...,xf_l,ﬁ,xf,...,x"_z).

Similarly,

TG, )00y = 1G+1,8 UGy )
= ](j+]’ﬁ)(x Looooux™Laxf .., x

ng -l ' F—1 i -2
=I"x, . L T e x L x T B X, L xXT)

Thus (I(, a))(f,ﬁ) (]U_H ﬁ))(:',a) for i < j < n—1. It follows easily for any

singular n-cube ¢ that (¢g.a)) .8 = (€G+1,p i for 1 < j <n—1. Now

3(dc) = 8(2 > (—})Hac(f,a))

=1 a=0,1

n~1
Z DD D IR G s G Ty

i=1 =0,1 j=1 $=0,1

In this sum, (c¢,0)) (j,p and (¢(j+1,8)) (,e) Occur with opposite signs. Therefore
all terms cancel in pairs, and d(dc) = 0. Since the theorem is true for singular
7n-cubes, it is clearly also true for singular n-chains. «

Notice that for some n-chains ¢ we have not only 9(dc) = 0, but even dc = 0.
For example, this is the case if ¢ = ¢; — ¢3, where ¢; and ¢; are two 1-cubes
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with ¢1(0) = ¢2(0) and ¢y (1) = c2(1). If ¢ is just a singular 1-cube itself, then

s

dc = 0 precisely when ¢(0) = ¢(1), i.e., when ¢ is a “closed” curve. In general,

3

any k-chain ¢ is called closed if 3¢ = 0.

Recall that a differential form @ with dw = 0 is also called “closed”; this
terminology has been purposely chosen to parallel the terminology for chains
{on the other hand, a chain of tlie form 8¢ is not described, reciprocally, by
the classical term of “exact”, but is simply called “a boundary”). This parallel
terminology was not cliesenn merely because of the formal similarities between d
and 9, expressed by the relations d2 = 0 and 8% = 0. The connection between
forms and chains goes much deeper than that. For example, we have seen that
on R? — {0} there is a I-form “d8” which is closed but not exact. There is also a
I-chain ¢ which 1s closed but not a boundary, namely, a closed curve encircling

(
N
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the point 0 once. Although it is intuitively clear that ¢ 1s not the boundary of a
2-chain in R? — {0}, the simplest proof uses the theorem which establishes the
connection between forms, chains, d, and 4.

4. THEOREM (STOKES’ THEOREM). If wisa (k—1)-formon M and ¢ is

a k-chamn in M, then
fdw = f w
c e

PROOF. Most of the proof involves the special case where @ is a (k — 1)-form
on R* and ¢ = 7*. In this case,  is a sum of (k — 1)-forms of the type

fax' Ao ndxt A Adxk,

and it suffices to prove the theorem for each of these. We now compute. First,
a little notation translation shows that

f[ k=1 (1 )*(fda A e /\c?;ch}/\---/\dx")
0,15~
0 i j#i

- ff(x‘,...,a,...,x")dx'...dx’f ifj =i

Therefore

fdx' Ao ndxi A A dxK

alk

k
=Z (—1)j+a£0 1jk—1 (J’a)*(fd.l AL /\dx"/\---/\dxk)
' 0,1 ;

= (-1 f et xR dat L dxk

fo,1*

+(~1)f f FG, 0,0, XK dx L dxE

[0,11%
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On the other hand,

A(fdx" Ao A dxE Ao Adxh)
1%

= f Dif dx  Adx' Avoo A dxt Ao Adxk

[o,171*

= (=1)'"! f D;f.

fo,1)%

By Fubini’s theorem and the fundamental theorem of calculus we have
f Afdx' A ndxi A Adxh)
{k

1 1 —
=(—l)"_'/0 (f D,-f(x',...,x")dx") dx' ... dxi... dx*

0
=(_l)f_./0‘...f0‘ (16 i)

—f(x',...,O,...,xk)] dx'... dxi... dx*t

= (~1)""! f FON xRy dx L dxR

{0,11%

+ (=1)f f F& L0, Ky ax L dxk.

fo,17%
f dw =/ w.
tk ark

Yor an arbitrary singular k-cube, chasing througlh the definitions shows that

/w:/ ctw.

de ark

fdw::f c*((lw)::f d(c*w):f c*w=f w.
c fh 15 Lk dc

The theorem clearly follows for k-chains also. +¢

Thus

Therefore
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Notice that Stokes” Theorem not only uses the fundamental theorem of cal-
culus, but actually becomes that theorem when ¢ = 7! and o = f.

As an application of Stokes’ Theorem, we show that the curve ¢: [0,1] —
R? — {0} defined by

¢
c(t) = (cos 2m¢,sin 2mt), <>

althougl closed, is not dc? for any 2-chain ¢2. If we did have ¢ = dc?2, then we

would have
fd9= d9=fd(d€)=f0=0.
c dc? c? c2

But a straightforward computation {(which will be good for the soul) shows that

——J} A‘
10 = | ———d ———dy = 2m.
fao= [ st st =om

[There 1s also a non-computational argument, using the fact that “d8” really
is d6 for 6: R? — ([0, 00) x {0}) = R: We have

f df =0(1 —¢) —0(g),

c|{e,1-¢]

and 0(1 — &) —0(s) = 2mr as ¢ = 0]

Although we used this calculation to show that ¢ is not a boundary, we could
just as well Ihave used it to show that @ = “d8” is not exact. For, if we had
w = df for some C* function f: R? — {0} — R, then we would have

We were previously able to give a simpler argument to show that “d8” is not
exact, but Stokes’ Theorem is the tool which will enable us to deal with forms
on R” — {0}. For example, we will eventually obtain a 2-form @ on R3 — {0},

_xdyndz—ydxndz+zdx ndy
- (x2+ y? + z2)372

@
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which is closed but not exact. For the moment we are keeping the origin of w a
secret, but a straightforward calculation shows that dw = 0. To prove that o 1s
not exact we will want to integrate it over a 2-chain which “fills up” the 2-sphere
S§% Cc R*~{0}. There are lots of ways of doing this, but they all turn out to give
the same result. In fact, we first want to describe a way of integrating n-forms
over n-manifolds. This is possible only wlien M is orientable; the reason will
be clear from the next result, which is basic for our definition.

5. THEOREM. Let M be an n-manifold witli an orientation u, and let ¢, ¢3

[0, 1]* — M be two singular n-cubes which can be extended to be diffeomor-
phisms 111 a neighhorhood of [0, 1]7. Assume that ¢; and ¢; are both orentation
preserving (with respect to the orientation x4 on M, and tlie usual orientation
on R"). If w is an n-form on M such that

support @ C ¢; ([0, 1]1") Nc2([0, 117,

Joo=1e

PROOF. We want to use Corollary 2, and write

c caolca—Tlocy) €]

The only problem is that ¢;™! o ¢} is not defined on all of [0, 1)* (it does satisfy
det{ca™" oy} = 0, since ¢; and ¢, are hoth orientation preserving). However, a
glance at the proof of Corollary 2 will show that the result still follows, because

*

of tlie fact that support @ C ¢ ([0, 1]7) N ¢2([0, 1]7#).

tlen

The common number fw, for singular n-cubes ¢: [0,1]" — M with sup-
[
port @ C ¢([0,1]") and ¢ orientation preserving, will be denoted by

| o

If w is an arbitrary n-form on M, then there is a cover @ of M by open sets U.
each contained in some ¢([0, 1]*), where ¢ is a singular n-cube of this sort; if ®
is a partition of unity subordinate to this cover, tlien

foo-
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1s defined for each ¢ € ®. We wish to define
w = Zf ¢ .
Le=Z,

We will adopt this definition only when @ has compact support, in which case
the sum is actually finite, since support @ can intersect only finitely many of the
sets {p : ¢(p) # 0}, which form a locally finite collection. If we have another
partition of unity W (subordinate to a cover ('), then

S[eo=-[Yvee-23[veo
ped ' M ¢ed M yew ped yew M
these sums are all finite, and the last sum can clearly also be written as
>y [eve=%[vo
ve¥ ¢ped M veW M

so that our definition does not depend on the partition. {We really should denote

f ;
(M, #)

for the omentation —u of M we clearly have

f w :—f w.
(M,-w) (M,u)

However, we usually omit explicit mention of u.)

With minor modifications we can define f,, @ even if M is an n-manifold-
with-boundary. If M C R” is an n-dimensional manifold-with-boundary and
/+ M — R has compact support, then

/Mfdx'/\---/\dx"=ﬂlf.

wherc the right hand side denotes the ordinary mtegral. This is a simple conse-
quence of Proposition . Likewise, if f/: M*" — N" is a diffeomorphism onto,
and o is an n-form with compact support on N, then

f w if f is orientation preserving

. JJIN
/Mfw_ _A,w

if f is orientation reversing.
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Although n-forms can be integrated only over orientable manifolds, there is
a way of discussing integration on non-orientable manifolds. Suppose that o is
a function on M such that for each p € M we have

w(p) = |np) for some 7, € Q"(M,),
1.e., for any » vectors vy, ..., v, € M, we have
@(P)(V1s - Vn) = [Mp(V1,.. ., 00)] 2 0.

Such a function @ 15 called a volume element—on each vector space it deter-
mines a way of measuring rn-dimensional volume (not signed volume). If (x,U)
is a coordinate system, then on U we can write

w=f|dx'/\---/\dx"] for /= 0;

we call w a C® volume element if [/ is C®°. One way of obtaining a volume
element is to begin with an n-form 5 and then define @({p) = |n(p)l. However,
not every volume element arises in this way—the form 5, may not vary con-
tinuously with p. For example, consider the Mébius strip M, imbedded in R3.
Sitice M, can be considered as a subspace of R?,, we can define

w{p){vy, wp) = area of parallelogram spanned by v and w.

1t is not hard to see that @ is a volume element; locally, @ is of the form o = |7]
for an n-form n. But this cannot be true on all of M, since there is no #-form n
on M which is everywhere non-zero.

Theorem 7-7 has an obvious modification for volume elements:

7-7. THEOREM. If /: M — N is a C® function between n-manifolds,
(x,U) is a coordinate system around p € M, and (y, V) a coordinate system
around g = f(p) € N, then for non-negative g: V — R we have

det (M)‘ dxV Ao A dat.

[Xgldy' Ao ndy™)=(go /) - dxJ

PROOF. Go through the proof of Theorem 7-7, putting in absolute value signs
in the right place. <
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7-8'. COROLLARY. If (x,U) and (y, V) are two coordinate systems on M
and
gldy' ncoondy?| = bldx* A---AdX" g h20

3y
det(a ;)

[This corollary shows that volume elements are the geometric objects corre-
sponding to the “odd scalar densities” defined in Problem 4-10.]

then
h =

It is now an easy matter to integrate a volume element @ over any manifold.
First we define

f w= / f foro= fldx'An---Adx"], f=>0.
[0,]]."'

fo,1}"

Then for an »-chain ¢: [0, 1]" — M we define

[o= foe

Theorem 7-7' shows that Proposition I holds for a volume element w = f |dx!A
- Adx"| even if dete’ is not = 0. Thus Corollary 2 holds for volume elements
even i det p’ is not > 0. From this we conclude that Theorem 5 holds for
volume elements w on any manifold M, without assuming ¢, ¢2 orientation
preserving {or even that M is orientable). Consequently we can define [, @
for any volume element @ with compact support.
Of course, when M is orientable these considerations are unnecessary. For,
there is a nowhere zero n-form 5 on M, and consequently any volume element w
can be written

w=fln, f=0.

If we choose an orientation u for M such that w(vy,...,v,) > 0 for vy,..., v,
positively oriented, then we can define

fM . f(M,u) I

Volume clements will be important later, but for the remainder of this chapter
we are coucerned only with integrating forms over oriented manifolds. In fact,
our main result about integrals of forms over manifolds, an analogue of Stokes’
Theorem about the integral of forms over chains, does not work for volume
elements.
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Recall from Problem 3-16 that if M is a manifold-with-boundary, and p €
oM, then certain vectors v € M, can be distinguished by the fact that for any
coordinate system x: U — H” around p, the vector x,(v) € H"f(,) points
“outwards”. We call such vectors v € M, “outward pointing”. If M has an

orientation u, we define the induced orientation du for dM by the condition that
[v1,...,Un-1] € (O), if and only if [w,v1,...,Us-1] € pp for every outward
pointing w € M,. If y is the usual orientation of H”, then for p = (a,0) € H”
we have

Rp = [(C'l)p, - ,(C'n)p] = (“])n-—][(en)p:(el)p: R (en-—l)P]
= (“])n[(“en)p, (e )pa E (enml)p]-

Since (—en), 15 an outward pointing vector, this shows that the induced orien-
tation on R™*™! x {0} = aH" is (~1)" times the usual one, The reason for this

choice is the following. Let ¢ be an orientation preserving singular n-cube in
(M, u) such that M N e([0,117) = c(n,0y([0,1]"!). Then ¢(noy: [0,1]"! —

C(n,0)

(0M,0u) is orientation preserving for even n, and orientation reversing for
odd n. If @ isan (n ~ 1)-form on M whose support is contained in the interior
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of the image of ¢ (this interior contains points in the image of c¢(, o), it follows

that
f w = (ml)"f w.
Cer 1) aM

But ¢(,,0y appears with coefficient (~1)" in dc. So

(%) fw:f w::(-—-l)"f w:f w.
dc (~"cinm Cin.) oM

If it were not for this choice of 9y we would have some unpleasant minus signs
in the following theorem.

\ support @

6. THEOREM (STOKES’ THEOREM). If M is an oriented n-dimensional
manifold-with-boundary, and aM 1is given the induced orientation, and @ is an
(n — 1)-form on M with compact support, then

/ dw:f w.
M amM

PROOF. Suppose first that there is an orientation preserving singular n-cube ¢
in M — dM such that support @ C interior of image ¢. Then

f dw:fdw:f w by Theorem 4
M ¢ de
=0

since support @ C interior of image c,

while we clearly have

f w = 0.
M

Suppose next that there i1s an orrentation preserving singular n-cube ¢ in M
such that 3M Ne¢([0, 1) = ¢(u,0y([0, 1]"~"), and support @ C intertor of image c.
Then once again

/M dw=/c.dw:facw:faMw by ().
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In general, there is an open cover O of M and a partition of unity & sub-
ordinaie to @ such that for each ¢ € ® the form ¢ - @ 15 one of the two sorts
already considered. We have

0=da)=d(§:%)=§:d@
¢ped ¢ecd

50

ped VM
Therefore
dw:Z[ qb-dw:Z/ dprhnw+¢-do
fM seoIM peb’M
=y dW@:Z[¢w=[w&
¢e¢fM sed I M aM

One of the simplest applications of Stokes’ Theorem occurs when the oriented
n-manifold (M, u) is compact so that everv form has compact support) and
dM = 0. In this case, if nis any (n — 1)-form, then

/ (h]=/ n:O.
M aM

Therefore we can find an n-form @ on M which 1s nof exact (even though 1t
must be closed, because all (n + 1)-forms on M are 0), simply by finding an @

with
f w # 0.
M

Such a form @ always exists. Indeed we have seen that there 1s a form @ such
that for v;, ..., v, € M, we have

) @(Vi,...,0p) >0 i [v,..., 0] = wp.

If ¢:[0,1)" — (M, 1) 1s orientation preserving, then the form ¢*w on [0, 117 15
clearly
gdx A AdX" for some g > 0 on [0, 1]”,
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so [ @ > 0. It follows that f,, @ > 0. There is, moreover, no need to choose
a form @ with (%) holding everywhere—we can allow the > sign to be replaced
by =. Thus we can even obtain a non-exact #-form on M which has support
contained in a coordinate neighborhood.

This seemingly minor result already proves a theorem: a compact oriented
maimfold is not smoothly contractible 10 a point. As we have already empha-
sized, it is the “shape” of M, rather than its “size”, which determines whether
or not every closed form on M Is exact. Roughly speaking, we can obtain
more information about the shape of M by analyzing more closely the extent
to which closed forms are not necessarily exact. In particular, we would now
Iike to ask just how many non-exact #-forms there are on a compact oriented
s-manifold M. Naturally, iff @ is not exact, then the same is true for @ + dn for
any (n — 1)-form 1, so we really want to consider @ and @ + dn as equivalent.
There 15, of course, a standard way of doing this, by considering quotient spaces.
We wll apply this construction not only to #-forms, but to forms of any degree.

For each k, the collection Z*¥(M) of all closed k-forms on M is a vector
space. The space B*(M) of all exact k-forms is a subspace {since d? = 0), so
we can form the quotient vector space

H¥ (M) = Z¥(M)/ B* (M),

this vector space H% (M) is called the k-dimensional de Rham cohomology vector
space of M. [de Rham’s Theorem states that this veclor space is isomorphic to
a ccrtain vector space defined purely in terms of the topology of M (for any
space M), called the “k-dimensional cohomology group of M with real coef-
ficients”; the notation Z*, B* is chosen to correspond to the notation used in
algebraic topology, where these groups are defined.]

An element of H*¥(M) is an equivalence class [w] of a closed k-form @, two
closed k-forms & and w; being equivalent if and only if their difference is exact.
In terms of these vector spaces, the Pomcaré Lemma says that H K(R") =0 (the
vector space containing only 0) if' k¥ > 0, or more generally, H*(M) = 0if M
is contractible and &k > 0.

To compute H%(M) we note first that B4 M) = 0 (there are no non-zero
exact 0-forms, since there are no non-zero (—1)-forms for them to be the dif-
ferential of). So H%(M) is the same as the vector space of all C* functions
f:M - Rwithdf =0. II' M is connected, the condition df = 0 implies
that f is constant, so H%(M) =~ R. (In general, the dimension of H%(M) is the
number of components of M.)

Aside from these trivial remarks, we presently know only one other fact about
HE(MY— M s compact and oriented, then H"(M) has dimension > 1. The
further study of H* (M) requires a careful look at spheres and Euclidean space.
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On S™! ¢ R” — {0} there is a natural choice of an (n — 1)-form ¢’ with
Ssn1 0" > 0: for (01)p, ..., (Un=1)p € S"},, we define

p

Y

o' (P)((v1)p, - (Une1)p) = det

Ui

Clearly this 1s > 0if (v1)p,...,(vz—1), is a positively oriented basis. In fact,
we defined the orientation of S”~! in precisely this way— this orientation is just
the induced orientation when S”~! is considered as the boundary of the unit
ball {p € R" : |p| < 1} with the usual ortentation. Using the expansion of a
dcterminant by minors along the top row we sec that ¢’ is the restriction to
S~ of the form ¢ on R” defined by

n
o= Z(—])’h"’x" dx'A - AdXTA A dXT,
=]

The form ¢/ on $™ 1 will now be used to find an (n — I)-form on R* — {0}
which is closed but not exact {thus showing that H"~7(R" —{0}) 3 0). Consider
the map r: R" — {0} — S"~ defined by

- =—p-: p
" =T %)

Clearly r(p) = pif p € §"!; otherwise said, if i: $*~1 — R” — {0} 15 the
inclusion, then
roj= identity of $"7.

(In general, f A C X and r: X — A satisfies r(a) = a for a € A, then r is
called a retraction of X onto A.)
Clearly, r*o’ is closed:

d(r*c’) =r*de’ = 0.
Howevcr, it Is not exact, for if #*¢’ = dn, then
o' =i*r*e’ =di*n;

lut we know that ¢’ 1s not exact.
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It is a worthwhile exercise to compute by brute force that

_ « s Xdy—ydx xdy—ydx _
forn=2, r*c’' = g a 3 =df

_xdyndz—ydxAdz+zdx Ndy
) (Z 1 7+ 27

forn =3, r*c’

]
= E[xdy/\dz—ydx/\dz—kzdx/\dy].

Since we will actually need to know #*¢’ in general, we evaluate it in another
way:

7. LEMMA. If o is the form on R” defined by

n
o= Z(—])""lx" dxV A Adxi A oA dXT,
je1
and o’ is the restriction i*g of ¢ to S*!, then
a(p)
lpl"

{*) r*a’(p) =
So

n
r*e’ = ;]r—; Z(—])""’x" dxV A AdXT A AdXD,

i=l]
PROOF. At any point p € R" — {0}, the tangent space R”, is spanned by p,
and the vectors v, in the tangent space of the sphere S"~(| p|) of radius | p|.
So 1t suffices to check that both sides of (x) give the same result when applied
to i — 1 vectors each of which is one of these two sorts. Now p, is the tangent
vector of a curve y lymg along the straight hne through 0 and p; this curve is
taken to the single point r(p) by r, so 7.(pp) = 0. On the other hand,

P
P
o (P)(Dp, (V1)p, .-, (Un2)p) = det Ui = Q.

Upe2

So it suffices to apply both sides of (x) to vectors in the tangent space of
S"1(|p]). Thus (Problem 15), it suffices to show that for such vectors v, we

have :
Fe(Up) = ~—Up(p).
*( P |p| rip)
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But this is almost obvious, since the vector v, is the tangent vector of a circle y
lying in $"~'(| p|), and the curve r o y lies in $7~7 and goes 1/| p| as far in the
same time,

8. COROLLARY (INTEGRATION IN “POLAR COORDINATES”). Let
/B — R, where
B={peR":|p| <1j

and define g: $"! » R by

i
g(p) = fo W f(u - p)du.

/f:::ffdx’/\---/\dx"=/ go’.
B B Sn=t

PROOF. Consider S"}! x [0, 1] and the two projections

Then

g2
m: ST x [0,1] = §°)
. n—1
mp: S x [0,1] — [0, 1] 0, 1]
Let us use the abbreviation lfr:
Sn-—]

o Adt = JT]*OJ/\JTZ*dI.

If (y,U) is a coordinate system on S"~!, with a corresponding coordinate sys-
tem (§,1) = (yom,m) on §"71 x [0,1], and 6/ = ady' A--- Ady™™ 1, then
clearly

o' Adt =bomdp A AP A dL

From this it is easy to see that if we define 2: "7 x [0,1] = R by
h(p,u) = u""! f(u- p),

then

f go' = (1) f ho' A dt.
SH=I Sn—t x[0,1]

Now we can define a diffeomorphism ¢: B — {0} — S"~7 x (0,1] by

¢(p)= r(p)vip)) =(p/lpl,1pD).
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Then

¢ (o' Adt) = ¢*(m*a’ Am*dr)
= ¢*m o’ A @I d!t
= (o p)'a’ A (2 0¢)"dl
=r*e’ Av*dt

=-]—(Z(—])’ i dx ' Ao ndXi A -
ph e

cendx”

_])" 17
o ;(x) dx! A
= (_])n- dx' Ao A dx",
o=
Hence
¢*(ha' Adt) = (ho)gp™ (o' Adt)
=iy _v])_“ dx' A -
= (=1)"Vfdx' Ao A dx
So,

ffdx‘/\-.-/\dx"=(-—1)"“‘f ¢*(ha' A dr)
B B~{0}

= (—1)"1 f ho' A di
5=t (0,1]

= f go’.
Sn—1

267

(This last siep requires some justification, whicli should be supplied by the
reader, since the forms involved do not have compact support on the mant-
folds B — {0} and S"~1 x (0, 1] where they are defined.) <

We are about ready to compute H* (M) in a few more cases. We are going to
reduce our calculations to calculations within coordinate neighborhoods, which
are submanifolds of M, but not compact. It 1s therefore necessary to introduce
anotlier collection of vector spaces, which are imteresting in their own right.
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The de Rham cohomology vector spaces with compact supports H% (M) are

defined as
HE(M) = Z}(M)/Bi (M),
where ZX (M) is the vector space of closed k-forms with compact support, and
BX(M) is the vector space of all k-forms dn where 5 is a (k — 1)-form with
compact support. Of course, if M is compact, then H¥(M) = H*(M). Notice
that BX (M) is not the same as the set of all exact k-forms with compact support.
For example, on R”, if' f > 0 1s a function with compact support, and f > 0
al some point, then
w:fdx’ A ndx”

15 exact {every closed form on R" is) and has compact support, but @ is not dn
for any form n with compact support. Indeed, if @ = dn where n has compact
support, then by Stokes” Theorem

/w:f dr]:[ n=0.
Rﬂ R.ﬂ amﬂ

This example shows that H7(R”) s 0, and a similar argument shows that
i M is any orientable manifold, then H7 (M) s 0. We are now going to show
that for any connected orientable manifold M we actually have

H!(M) =R,
This means that if we choose a fixed @ with [, @ # 0, then for any n-form o’

with compact support there is a real number a such that w’ —aw is exact. The
number a can be described easily: if

o' —aw = dn,

fw’—f aw:[ dn =0,
M M M
a:fw’/f w;
M M

the problem, of course, is showing that n exists. Notice that the assertion that
HI(M) =R is equivalent to the assertion that

-

is an isomorplusm of H?(M) with R, 1.c., to the assertion that a closed form @
with compact support is the differential of another form with compact support
if fj;0=0.

then

50
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9. THEOREM. If M is a connected orientable n-manifold, then H} (M) ~ R.
PROOF., We will establish the theorem in three steps:
(1) The theorem Is true for M = R.

(2) If the theorem is true for (7 — 1)-manifolds, in particular for $”~7, then
it 15 true for R”.

(3) If the theorem 1s true for R”, then it 1s true for any connected oriented
n-manifold.

Step 1. Let @ be a 1-form on R with compact support such that [z @ = 0. There
is some function f (not necessarily with compact support) such that @ = df.
Since support @ 1s compact, df = 0 outside some interval [-N, N],;s0 [ 15 a

J

PO NV/AVa

—N N

constant ¢; on (—o00, —N) and a constant ¢; on (N, 00). Moreover,

0=Lw=Ldf=Lf’(:)d:=cz—c,.

Therefore ¢; = ¢; = ¢ and we have
w=d(f —0)

where f — ¢ has compact support.

Step 2. Let w = fdx' A-- A dx" be an n-form with compact support on R”
such that [, @ = 0. For simplicity assume that supportw C {p € R" : |p| < 1}.
We know that there 1s an (# — I)-form n on R” such that @ = dn. In fact, from
Problem 7-23, we have an explicit formula for n,

# 1 o
n(p) = Z(—])M (/ " f@ - p) dt) Xdx' A AdYT A AdXT,
i=l 0
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Using the substitution 4 = | p|! this becomes

tpl
— n-1 P d !
") (fo s () ”) TE

X Z(—])""’xf XV A AT A A dX

i=l

ipl p
— f Y iat I (u . __) dul -r*e’(p) by Lemma 7.
( 0 | pl

Define g: "' - R by

i
g(p) =f0 u"! f(u- p)du.

Ontheset A={peR”:|p| > 1} we have /' = 0, 50 on 4 we have

1
m(p) = (](; u"lf (u . T%) du) -r¥a’(p),

n=1(gor) -r*e¢’ =r*(go’).

or

Moreover, hy Corollary 8 we have for the (7 — 1)-form go’ on S"~1,

f ga’:ffdx‘/\---/\dx" .
Sn—1 B

:/ w =0.
RH

Thus, by the hypothesis for Stefr 2,

go’ = dL for some (n —2)-form A on S,

Hence
n=r*dAr)=d@*r).

Let #: R" — [0,1] be any C* function with # = 1 on 4 and # = 0 in a
ncighborhood of 0. Then &r*A is a C* form on R” and

@ =dn=d(n—dtrl)):
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the form 5 — d(&r*A) has compact support, since on A we have

n—d(r*d) =n—d(*A) =0.

Step 3. Choose an n-form @ such that f,, @ # 0 and @ has compact support
contamed 1 an open set U C M, with U diffeomorphic to R*. If o' 1s any
other n-form with compact support, we want to show that there 15 a number ¢
and a form n with compact support such that

o' = cw + dn.
Using a partition of unity, we can write
' r r
o =g 0+ + rw

where each ¢;w’ has compact support contained in some open set Uy C M
with U; diffeomorphic to R”. It obviously suffices to find ¢; and n; with ¢y’ =
¢i@ +dn;, for each 7. In other words, we can assume @’ has support contained
m some open V C M wlich is diffeomorphic to R”.

Using the connectedness of M, 1t 15 easy (o see that there 1s a sequence of

open sets
U=V,,....V, =V

diffcomorphic to R”, with V; N Vi4; 5 6. Choose forms o; with support w; C

ViNVigs and f,, @; # 0. Since we are assuming the theorem for R” we have
¥

) — o = dmy

wy — o = dn;

o' — o = dny,

where all n; have compact support (C V;). From this we clearly obtain the
desired result. o



272 Chapter 8
The method used in the last step can be used to derive another result.

10. THEOREM. If M is any connected non-orientable n-manifold, then
HI(M)=0.

PROOF. Choose an n-form w with compact support contained in an open set U
diffeomorphic to R”, such that [; @ 3 0 (this integral makes sense, since U is
orientable). It obviously suffices to show that @ = dn for some form 5 with
compact support. Consider a sequence

U=M1,...,.Vp=V

of coordinate systems (V;, x;) where each x; o xi+1~ 1 is orientation preserving,
Choose the forms w; In Step 3 so that, using the orientation of V; which makes
x;: Vi = R” orientation preserving, we have fV; w; > 0; then also fV;+: w; > 0.
Consequently, the numbers

¢; = f w; / f Wi~y are positive.
Vi Vi

w; = cw+dn where ¢ > 0.

It follows that

Now if M is unorientable, there is such a sequence where V, = V; but x, ox;™!
is orientation reversing. Taking o' = —w, we have

—w =cw +dn forc >0

50 .
(—c—=Nw=dyp for —c—150 o

We can also compute H” (M) for non-compact M.

11. THEOREM. If M is a connected non-compact n-manifold {orientable or
not), then H*(M) = 0.

PROOF. Consider first an n-form @ with support contained in a coordinate
neighborhood U which is diffeomorphic to R”. Since M is not compact, there
15 an infinite sequence

U=U,Up,Us,Us,...
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of such coordinate neighborhoods such that U; N Uy # 0, and such that the
sequence is eventually in the complement of any compact sel.

support @

Now choose n-forms w; with compact support contained in U; N U4, such
that fU;‘ w; # 0. There are constants ¢; and forms n; with compact support
C U; such that

w = cw) +dm
Wi = Cip1@ip +dnip [ 21
Then
= dm + iy
=dm +cdn + acaa;
=dm +adn +acdn + acciws

Since any point p € M 1s eventually in the complement of the U;’s, we have
w=dm+adn+aadn +acodn + -,

where the right side makes sense since the U; are eventually outside of any
compact set.

Now it can be shown (Problem 20) that there is actually such a sequence
Uy, Uz, Ua,... whose union is all of M (repetitions are allowed, and U; may
intersect several U; for j < i, but the sequence is still eventually outside of any
compact set). The cover @ = {U} is then locally finite. Let {¢y} be a partition
of unity subordinate to @. If' @ is an »-form on M, then for each U; we have
seen that

¢y, = dn;  where n; has support contained in U; U Uiy U Ui U -+

Hence

oo fore] oo
o Fono-Fon=a(Fn).
f==1 f==1 i
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SUMMARY OF RESULTS

(1) For R" we have

H"(]}R")%{R k=0
0 k>0.

(2) If M is a connected n-manifold, then
HY(M)=~R
R i M 1s orientable

H!(M) =~
e (M) {0 i M is non-orientable

H? if M 1s compact
H"(M)%{ o,
0 1" M 1s not compact.

We also know that H"=1(R” —{0}) s 0, but we have not listed this result, since
we will eventually improve it. In order to proceed further with our computations
we nced to examine the behavior of the de Rham cohomology vector spaces
under C*® maps f: M — N. I w i1s a closed k-form on N, then [*w is also
closed (df*w = f*dw = 0), so f* takes ZK(N) to Z¥(M). On the other hand,
7* also takes BX(N) to BX(M), since f*(dn) = d(f*n). This shows that /™*
induces a map

ZK(N)/ B*(N) — Z*(m)/ B* (M),

also denoted by f™:
f*: HY(N) = HY(M).

For example, consider the case k = 0. Il N is connected, then H%(N) is just
the collection of constant functions ¢: N — R. Then f*(c) = co f is also a
constant function. If M is connected, then f*: HO(N) - H®(M) is just the
identity map under the natural identification of HY(N) and HY(M) with R.
I M is disconnected, with components My, & € A, then H%(M) is isomorphic
to the direct sum

@ Ry, where each R, = R;

acA

the map f* takes ¢ € R into the element of @R, with ¢t? component equal
to c. Il N is also disconnected, with components Ng, § € B, then

/¥ PR - PR
BeB acA

takes the element {cg} of Py pRp to {c,}, where ¢/, = g when f(M,) C Ng.
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A more interesting case, and the only one we are presently in a position to

look at, 1s the map
S*  H'(N) > H'(M)

when M and N are both compact connected oriented n-manifolds. There is
no natural way 1o make H”(M) isomorphic to R, so we really want to compare

[Mf*w and [N,w

for @ an n-form on N. Choose one wq with fN wo ¢ 0. Then there 1s some

number a such that
f [*we=a- f wo.
M N

Since @ > f,, @ is an isomorphism of H"(M) and R (and similarly for N) it
follows that for every form @ we have

fyrome o

The number a = deg f, which depends only on f, is called the degree of f.
I M and N are not compact, but f is proper (the inverse image of any compact
set is compact), then we have a map

ST HI(N) — H! (M)

and a number deg f, such that

[ o= [ o

for all forms @ on N with compact support. Until one sees the proof of the
next theorem, it is almost unbelievable that this number i1s always an integer.

12. THEOREM. Let f: M — N be a proper map between two connected
oriented n-manifolds (M, u) and (N,v). Let ¢ € N be a regular value of f.
For each p € /™ (g), let

I I fap: M, — N, is orientation preserving

sign, /' = {using the orientations u, for M, and v, for N,)

—1 i f¢p 1S orientation reversing,
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Then
degf= Y sign, /S (=0if /7(p)=0)
ref—Hg)
PROOEF. Notice first that regular values exist, by Sard’s Theorem. Moreover,
f~1(g) is finite, since it is compact and consists of isolated points, so the sum
above Is a finite sum. .

Let f"(q) = {pi,.-., Pr}- Choose coordinate systems (U;, x;) around p;
such that all points in U; are regular values of f, and the U; are disjoint. We
want to choose a coordinate system (V, y) around ¢ such that f=(V) = U; U
-+« U Ug. To do this, first choose a compact neighborhood W of ¢, and let

W' ¢ M be the compact set
W= "1 (W)—(UhU---Ulj).
Then f(W’) 1s a closed set which does not contain g. We can therefore choose
V c W— f(W’). This ensures that f~1(V) C Uy U...UUy. Finally, redefine U;
to be Uy N f~1(V).
Now clioose @ on N to be @ = gdy’ A--- A dy™ where g > 0 has compact
support contained in V. Then support /o C U U--- U Ug. So

fore=fre

i=i

Since [ is a diffeomorphism from each U; to V we have

f*w:f @ I [ 15 orientation preserving
U; 4

= — f @ 1if f is orientation reversing.
v

Since f is orientation preserving [or reversing] precisely when sign, /' =1 for
—1] this proves the theorem.
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As an immediate application of the theorem, we compute the degree of the
“antipodal map” A: §" — S" defined by A(p) = —p. We have already
seen that A 1s orientation preserving or reversing at all points, depending on
whether » is odd or even. Since A~!(p) consists of just one point, we conclude
that

deg A = (=)™,

We can draw an interesting conclusion from this result, but we need to intro-
duce another important concept first. Two functions f,g: M — N between
two C* manifolds are called (smoothly) homotopic if there is a smooth function

H: Mx[0,1]— N
ith
W H(p,0) = /(p)
H(p,1)=g(p)

the map H is called a (smooth) homotopy between f and g. Notice that M is
smoothly contractible to a point po € M i and only if the identity map of M is
homotopic to the constant map po. Recall that for every k-form @ on M x [0, 1]
we defined a (X — I)-form J/w on M such that

ittw —if*w = d(1w) + I{dw).

forall pe M,

We used this fact to show that all closed forms on a smoothly contractible man-
ifold are exact. We can now prove a more general result.

13. THEOREM. If f,g: M — N are smoothly homotopic, then the maps
f*: HY(N) = H*(M)
g*: HY(N) = HY (M)
are equal, /¥ = g*.
PROOF. By assumption, there 1s a smooth map H: M x [0,]1] = N with
f=Holi
g=Hoi.
Any element of H¥(N) is the equivalence class [w] of some closed k-form w
on N. Then
gfo—- To=(Hoh) o~ (Hoi)*w
= i"(Hw) —id"(H )
= d(IH w) + I(dH"w)
= d(IHw) +0.
But this means that g*([@]) = f*([w]). %
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14. COROLLARY. If M and N are compact oriented n-manifolds and the
maps f,g: M — N are homotopic, then deg / = deg g.

15. COROLLARY. If n is even, then there does not exist a nowhere zero
vector field on S7”.

PROOF. We have already seen that the degree of the antipodal map A: §" —
S” 15 (—=1)"~1. Since the identity map has degree 1, A4 is not homotopic to
the identity for 1 even. But if there is a nowhere zero vector field on S”, then
we can construct a homotopy between A and the identity map as follows. For
each p, there is a unique great semi-circle y, from p to A(p) = —p whose
tangent vector at p is a multiple of X(p). Define

H(p,t) = yp(t). *

For # odd we can explicitly construct a nowhere zero vector field on S”. For
p=(x1,...,Xp11) € S” we define

X(p) - (—'xis A0> — X3, X2, .45 —xﬂ+1s xﬂ'):

this is perpendicular to p = (x1,x2,..., Xs41), and therefore in $”,. (On S!
this gives the standard picture.) The vector field on $” can then be used to give

™

™~

a homotopy between A and the identity map.
For another application of Theorem 13, consider the retraction

riR" - {0} » ™! r(p) = p/lpl.
Ir i: S"~1 — R” — {0} 1s the inclusion, then

roi: §"1 5§71 is the identity 1 of S,
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The map
ior: R"— {0} > R” — {0} ior(p)= p/lp|

15, of course, not the dentity, but 1t is homotopic to the 1dentity; we can define
the homotopy H by
*p

e {t=1)

s
s
ra

) 1’?.(‘0)
" r(q) G=n| (t=0)
H(p,t) =tp+ (1 —-t)r(p) e R" —{0}. t=0)/ &, 1/

A retraction with this property 1s called a deformation retraction. Whenever r
is a deformation retraction, the maps (r o7)* and (i or)* are the identity. Thus,
for the case of S~ ¢ R” — {0}, we have

ks L R - {0})

HER" —{0}) — H¥ (™)
and
r*oi* = (i or)* = identity of H*(R" — {0})
i* or* = (r 0i)* = identity of H¥(S"™).
So i* and r* are inverses of each other. Thus
H ("1 ~ H*(R" —{0}) for all k.

In particular, we have H"~1(R” — {0}) ~ R. A generator of H"~'(R” — {0}) is
the closed form r*ag’.

We are now going to compute H*(R” — {0}) for all k. We need one further
observation. The manifold

Mx{0}cMxR

1s clearly a deformation retraction of M x R!. So H¥(M) =~ H¥(M x R)
for all /.
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16. THEOREM. For 0 < k < n — 1 we have H*¥(R" — {0}) = H¥(§"™') = 0.

PROOF. Induction on n. The first case where there is anything to prove is
n = 3. We claim H'(R3 — {0}) = 0.
Let w be a closed I-form on R3. Let 4 and B be the open sets

A=TR* - {(0,0) x (—o0,0]}
B =R*— {(0,0) x [0, 0)}.

Since A and B are both star-shaped (with respect to the points (0,0, 1) and
(0,0, —1), respectively), there are O-forms fy and fp on A and B with

w=dfy onA
w=dfg on B.
Now
d(fs4 — fB)=0 onAnNB,
and

AN B =[R? —{0}] x R,

so clearly f4 — fp is a constant ¢ on A N B. Thus @ is exact, for

w=d(f4—c) on A
w=d(/B) on B

and fy —c= fpon AN B.
If wis a closed 1-form on R*, there is a similar argument, using

A =R*—{(0,0,0) x (—o0,0]}
B =TR*—1(0,0,0) x [0, 00)}.

If w is a closed 2-form on R*, then we obtain I-forms 14 and np with

w=dng onA
w=dng on B.
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Now
dng—ng)=0 onAdANSAB

and

HYAN B) = H'([R? — {0}] x R) ~ H'(R? -~ {0}) = 0.

So ng — np = dA for some O-form A on 4 N B. Unlike the previous case, we
cannot simply consider 4 — d A, since this is not defined on 4. To circumvent
this difficulty, note that there is a partition of unity {¢4, @5} for the cover {4, B}
of R3 — {0}:

¢4+ ¢ =]
dog +dop =0
support¢q C A
support¢p C B.

Now, if

A ANB
¢pr denotes {¢B on

on A — (AN B),
and similarly for ¢44, then

¢l isa C*® formon 4
¢4> 1sa C* form on B.

On AN B we have

na — d(ppr) =ns —dppdr —deg A X
=14+ (s —1Ddr+dpq AL
=14 — dr + d(¢4l)
= ng + d(¢4)).

So we can define a C*° form on R” — {0} = A U B by letting it be ng — d(¢aA)
on A, and ng + d(¢41) on B. Clearly,

w=dng =d(ng —d(¢sr)) onA
= dnp = d(ng + d(¢4A)) on B,

50 @ Is exact.
The general inductive step 1s similar.
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We end this chapter with one more calculation, which we will need in Chap-
ter 11

17. THEOREM. For 0 < k < 1 we have H¥(R") = 0.

PROOF. The proof that HY(R") = 0 is left to the reader.

Let @ be a k-form on R"” with compact support, 0 < & < n. We know that
w = dn for some (k — 1)-form n on R”. Let B be a closed ball containing
support @. Then on A = R” — B we have dn = 0. Since A4 is diffeomorphic to

0=w=dn

S
s/

R” — {0} and k — 1 < n — I we have from Theorem 16 that

n=dA forsome (k —2)-form A on 4.

Let f: R” — [0, 1] be a C* function with f = 0 in a neighborhood of B and
f =1onR"— 2B, where 28 denotes the ball of twice the radius of B. Then
d(f A) makes sense on all of R” and

w=dn=d(n—-d(f}));

the form n — d(fA) clearly has compact support contained in 2B. <
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PROBLEMS

1. The Riemann initegral versus the Darboux integral. Let f: [a, b] — R be bounded.
For a partition P = {tg < --+ < 1} of [a,b], let m; = m;(f) be the Inf of [
on [ti-1,4] and define M; = M;(f) similarly. A choice for P is an n-tuple
§ = (§1,...,&) with & € [t;—1, ;). We define the “lower sum”, “upper sum”,
and “Riemann sum” for a partition P and choice £ by

n

L(f, Py = mi(f) (i —tizy)

=]

U, P)=) Mi(f)- (i —ti-g)

i=l
S(f,P.&) =) [ —ti-y).
=1

Clearly L(f,P) < S(/, P,§) < U(/f, P). We call / Darboux integrable if the
sup of all L(f, P) equals the inf of all U(f, P); this sup or inf is called the
Darboux integral of f on [a,b]. We call / Riemann integrable if

Iim S(f,P, exists;
{Pl—0 (/s P.8) *

the imit is called the Riemann integral of f on [a, b].

(a) We can define S(f, P,£) even if f is not bounded. Show however, that

Il}’ium 0S(f, P,&) cannot exist if f 15 unbounded.

{b) If f is continuous on [a, b], then f is Riemann and Darboux integrable on
[a, 5], and the two integrals are equal. {Use uniform continuity of f on [a, b].)
{¢) If f is Riemann integrable on [a, ], then f 1s Darboux integrable on [a, b]
and the two integrals are equal.

(d) Letm< f <Monlabl. Let P={so < -+ <Spjand @ ={tp < --- <
In} be two partitions of [a,b]. For each i = 1,...,n, let

e; = length of [t;—1, ]
— sum of lengths of all [sq—;, 5o] which are contained n [t;—1, 4].

{1 i

1 o 1 1 i [ JR—
sk | T T T L§ T

[Se—15Se]’s contained in [t;—1, 4]
shaded lengths = add up to ¢
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Show that, if M; denotes the sup of f on [t—), ], then

U(,P)< U0+ ) (M- Mye

i=}

SUS,Q+(M-m)) e

i=1

There is a similar result for lower sums.
{¢) Show that Y 7_;e; — 0 as || P|| - 0, and deduce Darboux’s Theorem:
u})iﬁn . U(f, Py =nf{U(f, Q) : Q a partition of [a, b]}
im L(f,P)=sup{L(f,Q): Q apartition of [a, b]}.
{Pli—0

() If f 1s Darboux integrable on [a, b], then f 1s Riemann integrable on [a, b].
(2) {Osgood’s Theorem). Let f and g be integrable on [a,b]. Show that for
choices &, &' for P,

n

b
Jim ng(a-)g@f)(z,- i) = f fg.

Hm: If |g| < M on|a,b], then|f(§')g(§')— F(&:)g&') < M| f (") — f&).
(h) Show that [, f dx + gdy, defined as a limit of sums, equals

b
f LS 0) + 2(e@)e? ()] dr.

2. Compute [ d6 = f[o,”c* d0, where ¢(t) = (cos 2m¢,sin2mt) on [0, 1].

3. For n aninteger, and R > 0, let cg »: [0, 1] = R% — {0} be defined by

CR.n(t) = (Rcos2nmt, Rsin2nmt).

{a) Show that there is a singular 2-cube ¢: [0,1]> = R? — {0} such that cg, , —
CRyn = ac.

(b) If ¢:[0,1] — R2 — {0} is any curve with ¢(0) = c(1), show that there is
some n such that ¢ — ¢ , 1s a boundary in R? — {0}.

{c) Show that n is unique. It is called the winding number of ¢ around 0.
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4. Let /: C — C be apolynomial, f(z) = z" +a;z" ' +---+a,, where n > 1.
Define cg r: [0,1] = Chy cg s = focr,.

{(a) Show thatif R islarge enough, then cg s ~ cr,» 1s the boundary of a chain
in C —{0}. Hint: Note that cgn (1) = [cg,1(¢)]", and write

a a
f(z)=z" (I+-}+---+-;§).
“~ &

{b) Show that f(z) = 0 for some z € C {“Fundamental Theorem of Algebra®).
Hing: It f(z) % 0 for all z with |z] < R, then cg s — ¢q, 7 is a boundary.

5. Some approaches to integration use singular simplexes Instead of singular
cubes. Although Stokes’ Theorem becomes more complicated, there are some
advantages in using singular simplexes, as indicated in the next Problem.

Let A, C R” be the set of all x € R” such that

=¢

A singular n-simplex in M is a C* function ¢: A, — M, and an n-chain
is a formal sum of singular n-simplexes. As before, let J”: A, — R” be the
inclusion map. Define 6;: A,y — A, by

do(x) = ([1 - Z;:ll x,x! o x™h

Bf(x):(x‘,...,x"'"',O,x‘.,...,x""') 0<i<n,

and for singular z-simplexes ¢, defne d;¢ = ¢ 0 d;. Then we define

dc = (1) dic.

im0

(a) Describe geometrically the images 0;(A,~1) In A,,.
{b) Show that 82 = 0.
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() Show thatif w = fdx' A ... Adxi A« Adx"is an (n — 1)-form on R”,

then
dw = f @,
n arn
(Imitate the proof for cubes.)
(d) Define [ w for any k-chain ¢ in M and k-form @ on M, and prove that

f dw = / w
¢ de
for any (k — 1)-form w.

6. Every x € A4y can be written as tx/, for 0 < ¢ < 1, and x" € do(Ayg).

Morcover, x’ is unique except when ¢ = 0. For any singular k-simplex ¢: Ax —
R”, define ¢: Agyy — R” by

c(x) =1 -c{x").

We then define ¢ for chains ¢ in the obvious way.

(a) Show that dc = 0 implies that ¢ = dc.

{(b) Let c: [0,1] — R? be a closed curve. Show that ¢ is net the boundary of
any sum ¢ of singular 2-cubes. Hint: If do = Y ; aic;, what can be said about
2 iai?

{c) Show that we do have ¢ = 3o + ¢’ where ¢’ is degenerate, that is, ¢'([0,1]) is
a point.

(d) If c1(0) = 2(0) and ¢;1 (1) = c2(1), show that ¢; —¢; is a boundary, using
either simplexes or cubes.
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7. Let w be a 1-form on a manifold M. Suppose that f, w = 0 for every closed
curve ¢ in M. Show that w is exact. Hint: If we do have @ = df, then for any
curve ¢ we have

f o = f(c() - J(c(O).

8. A manifold M is called simply-connected if M is connected and if every
smooth map f: S' — M is smoothly contractible to a point. [Actually, any
space M {not necessarily a manifold) is called simply-connected if it is connected
and any continuous f: ST — M is {continuously) contractible to a point. It is
not hard to show that for a manifold we may insert “smooth” at both places.]

(a) If M 1s smoothly contractible to a point, then M is simply-connected.

{b) S! is not simply-connected.

{c) S" is simply-connected for » > 1. Hint: Show that a smooth f: §' — §”
is not onto.

() If M is simply-connected and p € M, then any smooth map /: S!' - M
1s smoothly contractible to p.

() If M = U UV where U and V are simply-connected open subsets with
U NV connected, then M is simply-connected. (This gives another proof that
S”™ is simply-connected for n > 1.) Hint: Given f: S' — M, partition S! into
a finite number of intervals each of which is taken into either U or V.

{f) If M is simply-connected, then H'(M) = 0. {See Problem 7.)

9. (a) Let U C R? be a bounded open set such that R?> — U is not con-
nected. Show that U is not smoothly contractible to a point. {Converse of

Problem 7-24.) Hint: If p is in a bounded component of R? — U, show that
there is a curve in U which “surrounds” p.

(b) A bounded connected open set U C R? is smoothly contractible to a point
if and only if it is simply-connected.

{c) This is false for open subsets of R,
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10. Let @ be an n-form on an oriented manifold M”. Let ® and ¥ be two
partitions of unity by functions with compact support, and suppose that

ZfM¢-|w|<oo.

ped

(2) This implies that 3.4 [y, ¢ - @ converges absolutely.

{b) Show that
>[eo=23[vea

¢ed ped el
and show the same result with @ replaced by lw|. (Note that for each ¢, there
are only finitely many v which are non-zero on support ¢.)
(c) Show that "y ey fjs ¥ - @] < 00, and that

ped M YeV M
We define this common sum to be [, w.
(d) Let A, C (1,2 + 1) be closed sets. Let /: R — R be a C* function with
fA" S = {(=1)"/n and support /' C |J, A». Find two partitions of unity &
and ¥ such that 3,4 Jr¢-Sdxand 3y [g ¥ - f dx converge absolutely
to different values.

11. Following Problem 7-12, define geometric objects corresponding to odd
relative tensors of type (’;) and weight w (w any real number).
12. (a) Let M be {(x,y) € R? : |(x,y)| < 1}, together with a proper portion

of its boundary, and let @ = x dy. Show that

e e

even though both sides make sense, using Problem 10. (No computations
needed—note that equality would hold if we had the entire boundary)

(b) Similarly, find a counterexample to Stokes” Theorem when M = (0,1)
and o is a 0-form whose support is not compact.

{c) Examine a partition of unity for (0, 1) by functions with compact support to
see just why the proof of Stokes” Theorem breaks down in this case.



Integration 289

13. Suppose M is a compact orientable 7-manifold (with no boundary), and ¢
is an (n — 1)-form on M. Show that d0 is 0 at some point.

14. Let M, M, C R” be compact n-dimensional manifolds-with-boundary
with M, ¢ M, — dM,. Show that for any closed (7 — 1)-form @ on M),

oM

[ o] o
aM aM>

15. Account for the factor 1/|pl" in Lemma 7 {we have r,(vp) = (/1 pDvr(p),
but this only accounts for a factor of 1/|p}"~!, since there are n — 1 vectors

Vi,.on, Upai).

16. Use the formula for r*dx’ (Problem 4-1) to compute r*g’. (Note that
r*c’ =r**c = (i or)*o;

the map ior: R" — {0} - R” — {0} is just r, considered as a map into R" — {0}.)

17. (a) Let M” and N™ be oriented manifolds, and let @ and 5 be an n-form
and an m-form with compact support, on M and N, respectively. We will
orient M x N by agreeing that vy, ...,vs, wi,..., wn 1s positively oriented in
(M X N)p,gy =M, ® Ngif vy,...,v, and wy, ..., w, are positively oriented
in M, and N, respectively. If m;: M x N = M or N is projection on the B

factor, show that
[ Jrl*w/\zrz*n::[ w-/ 7.
MxN M N

(b) If h: M x N - R1s C*, then

/ hzrl*w/\n'g*n—-:/ gw,
MxN M

where
g(p)=ho(p,-)n, h(p, ) =g+ h(p,q).

{(c) Every (m + n)-form on M x N i1s hm*w A mp*n for some @ and 7.
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18. (a) Let p € R" —{0}. Let wy,...,wp-2 € R?, and let v € R”, be (Ap), for
some A € R. Show that

r*o'(v,wi,..., Wnp-2) = 0.

(b) Let M C R” ~ {0} be a compact (7 — 1)-manifold-with-boundary which is
the union of segments of rays through 0. Show that f,, r*¢’ = 0.

{c) Let M C R"—{0} be a compact (77—1)-manifold-with-boundary which inter-
sects every ray through 0 at most once, and let C(M) ={Ap: pe M,. > 0}.

C(M)

C(M)N §?

Show that

f r"‘a’:f r*a’.
M C(M)NS2

The Jatter integral is the measure of the solid angle subtended by M. For this
reason we often denote r*c’ by d©,,.

19. For all {x, y,z) € R? except those with x = 0, y = 0, z € (—00,0], we
define ¢(x, y, =) to be the angle between the positive z-axis and the ray from 0
through {x, y, z).
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y (%, 9,2)

N

¢

(X, ¥)

(@) ¢(x,y,z) = arctan(Vx? + y? z) {with appropriate conventions).

(b) If v(p) = |pl, and @ is considered as a function on R3, 8(x, y,z) =
arctan y/x, then (v, 0, ¢) 1s a coordinate system on the set of all points (x, y, z)
in R? except those with y =0, x € [0,00) or with x =0, y =0, z € (—0,0].
{¢) If v is a longitudinal unit tangent vector on the sphere S%(r) of radius r,
then d¢(v) = 1. If w points along a meridian through p = (x, y,z) € S2(),

then

]

sz_l_yz'

dd(wp) =

{d) If 6 and ¢ are taken to mean the restrictions of § and ¢ to [certain portions
of ] §2, then
o' =hdd ndg,

where h: S2 5 Ris
h(x,y,z) = —Vx%+ y* (the minus sign comes from the orientation).

{e) Conclude that
o' = d(—cos ¢ df).
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() Let rp: RZ—{0} — S! be the retraction, so that d = r*i*a, for the form ¢
on R?. Show that

1*d0 = df.
If 7: R3 — R? is the projection, then the form dd on [part of] R? is just m*d#,
for the form d@ on [part of] R, Use this to show that

r*dg = do.

(g) Also prove this directly by using the result in part {c), and the fact that
re(vp) = vp(p)/ | pl for v tangent to S2(| pl).
(h) Conclude that

dO; = r*c’ = d(— cos(¢ o r) df)
= d(—cos ¢ d6).

(1) Similarly, express 40, on R” — {0} in terms of d©,_; on R~ — {0},

20. Prove that a connected manifold is the union Uy U U, U U3 U -.- | where
the U; are coordinate neighborhoods, with U; N U; # @, and the sequence 1s
eventually outside of any compact set.

2]. Let f: M" — N” be a proper map between oriented n-manifolds such
that fi: My — Ny, is orientation preserving whenever p i1s a regular point.
Show that if N is connected, then either f is onto N, or eise all points are
critical points of f.

22. (a) Show that a polynomialmap f: C — C, givenby f(2) = z"+a:z"" '+
-+ +ap, is proper (n = 1).

() Let f{z) = nz""V+(mn—1)a;=""?+- .4+ au;. Show that we have f'(z) =
limo[f(: +w) — f(z)]/w, where w varies over complex numbers.

w—

{c) Write f(x+iy) = u(x, y)+iv(x, y) for real-valued functions ¥ and v. Show
that

. ) ou ov
S(x+iy)= g(x,y) +ig—(x,7)
_ ov ) r_Bu )
h ay(xiy ay(xﬂy *

Hine: Choose w to be a real £, and then to be ih.
(d) Conclude that

|/ (x 4+ iy)? = det Df(x, y),
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where f7 is defined in part (b), while Df is the linear transformation defined
for any differentiable /: R? » R2,

{e) Using Problem 21, give another proof of the Fundamental Theorem of Al-
gebra.

(f) There is a still simpler argument, not using Problem 2| (which relies on many
theorems of this chapter). Show directly that if /: M — N is proper, then the
number of points in /(@) is a locally constant function on the set of regular
values of f. Show that this set is connected for a polynomial f: C — C, and
conciude that f takes on all values.

23. Let M""! C R” be a compact oriented manifold. For p € R" — M, choose
an (n — 1)-sphere X around p such that all points inside X are in R” — M. Let
rp: R" —{p} — X be the obvious retraction. Define the winding number w(p)
of M around p to be the degree of rp|M.

{a) Show that this definition agrees with that in Problem 3.

{b) Show that this definition does not depend on the choice of Z.

{c) Show that w is constant in a neighborhood of p. Conclude that w is con-
stant on each component of R” — M.

(d) Suppose M contains a portion 4 of an (2 —1)-plane. Let p and ¢ be points

| e
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close to this plane, but on opposite sides. Show that w(g) = w(p) £ 1. Show
that r4|M 1s homotopic to a map which equals 7,|M on M — 4 and which does
not take any point of A onto the point x in the figure.)

{e) Show that, in general, if M 1s orientable, then R” — M has at least 2 com-
ponents. The next few Problems show how to prove the same result even if M
is not orientable. More precise conclusions are drawn in Chapter 11.

24. Let M and N be compact n-manifolds, and let f,g: M — N be smoothly
homotopic, by a smooth homotopy H: M x [0,1] - N.

(a) Let g € N be a regular value of H. Let # /~'{g) denote the {finite) number
of points in f~!(g). Show that

#/g)=#g7(g) (mod2).

Hini: H™!(q) is a compact J-manifold-with-boundary. The number of points
in 1ts boundary is clearly even. (This is one place where we use the stronger
form of Sard’s Theorem.)

{b) Show, more gencrally, that this result holds so long as ¢ is a regular value of

both / and g.

25. Yor two maps f,g: M — N we will write /' >~ g to indicate that f is
smoothly homotopic to g.

a) If f = g, then there is a smooth homotopy H': M x [0,1] = N such that
PY

H'{p,t) = f(p) fort in aneighborhood of 0,
H'{p,1) = g(p) fortin aneighborhood of 1.

(b) = 1s an equivalence relation.

26. If f is smoothly homotopic to g by a smooth homotopy H such that p =
H{p,t) 1s a diffcomorplism for each ¢, we say that f is smoothly isotopic to g.

{a) Being smoothly isotopic is an equivalence rejation.
(b) Let ¢: R" — R be a C* function which is positive on the interior of the
unit ball, and 0 elscwhere. For p e $"! let H: R x R” — R” satisfy

dH{t,x
8 g, - p

H©,x) = x.

{LEach solution is defined for all 2, by Theorem 5-6.) Show that each x = H{z, x)
is a difleomorphism, which is smoothly isotopic to the identity, and leaves all
points outside the unit ball fixed.
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{c) Show that by choosing suitable p and ¢ we can make H(¢,0) be any point
in the interior of the umt ball.

{d) If M is connected and p,q € M, then there is a difleomorphism f: M —
M such that f(p) = ¢ and f is smoothly isotopic to the identity.

{e) Use part {d) to give an alternate proof of Siep 3 of Theorem 9.

(f) If M and N are compact n-manifolds, and f: M — N, then for regular
values ¢y,92 € N we have

#7 N g1)=#/""(92) (mod?2)

(where #/!(g) is defined in Problem 24). This number is called the mod 2
degree of f.

(g) By replacing “degree” with “mod 2 degree” mn Problem 23, show that if
M ¢ R" is a compact {n — I)-manifold, then R* — M has at least 2 components.

27. Let {X'} be a C* family of C* vector fields on a compact manifold M.
{To be more precise, suppose X is a C™ vector field on M x [0, 1]; then X'(p)
will denote mps,X(,,1).) From the addendum to Chapter 3, and the argument
which was used in the proof of Theorem 5-6, it follows that there is a C*° family
{¢r} of diffeomorphisms of M [not necessarily a 1-parameter group], with ¢p =
identity, which is generated by {X'}, i.e,, for any C* function f/: M — R we

have ) = 1 (& (p)

— h

For a family o, of k-forms on M we define the k-form

. L /BN S /2
@y = hm 7
h—0 h

{a) Show that for n{t) = ¢,*w; we have
m = ¢ (Lxray + o).

(b) Let wp and w; be nowhere zero n-forms on a compact oriented n-mani-
fold M, and define
wy = (1 — 1wy + tay.

Show that the family ¢, of diffeomorphisms generated by { X'} satisfies
O F oy = wy for all ¢

if and only 1if
Lyt w; = wy — 0.
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{c) Using Problem 7-18, show that this holds if and only if
d(X' Jw) = wp — wr.

{d) Suppose that fM wy = fM wy, 50 that wy — @y = dA for some A. Show that
there is a diffeomorphism fi: M — M such that wp = f1*w.

28. Let /: M¥ - R" and g: N/ = R” be C* maps, where M and N are
compact oriented manifolds, n = k +1 + 1, and (M) N g(N) = @. Define

arg: M x N - S™! cR" - {0}
by

glg) — J(p)
lglg) = F(p)I

arelp.q)=r(gg) — f(p) =

We define the linking number of f and g to be

£(f.g) = degay,,

where M x N is oriented as in Problem }8.

@) €/ 8) = (=D, ).
{(b) Let H: M x [0,1] - R" and K: N x [0,]1] = R” be smooth homotopies
with

H(p,0) = f(p) K(4,0) = g(g)
H(p.1) = [(p) K(g,1) = g(q)

such that
{H(p,t) :pe MIN{K(g,t):ge N} =0 forevery:.

Show that
£(]r.e) =S, 8.

() For f,g: S' = R3 show that

_ - A{u,v) v)
£/, 8) / / o) ———— dudv,
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where

ru,v) =1g@) — Sl

(SN (u) (/3 (u) (/Y (u)
A(u,v) = det g @) (g% (v) (g%)(v)
glw) - flw) g2~ fHw) g - i)

(the factor 1/4m comes from the fact that [g» ¢’ = 47 [Problem 9-14]).

(d) Show that £(f,g) = 0if f and g both lie in the same plane (first do it
for (x, y)-plane). The next problem shows how to determine £(/, g) without
calculating

29. (a) For (a,b,c) € R? define

(x—a)dyndz—(y~b)dxndz+(z—c)dxndy
G—af+G - Dt G-fFr

dOap.c) =

For a compact oriented 2-manifold-with-houndary M C R? and (a,b,¢) ¢ M,
let

Q(a, b,(.') :/ d@)(a,b,c)-
M

Let (a,b,¢) and (a’, b, ¢") be points close to p € M, on opposite sides of M.
Suppose (a, b,¢) is on the same side as a vector w, € R?, — M, for which the

Wp

o(a,b,c)

triple wy, (V1)p, (V2), is positively oriented in R3, when (v1),, (v2), is positively
oriented in M,. Show that

iim Qa,b,¢)— Q@ b, ') = —4m.
{a,b,c)—p
(o' b ,c)=>p

Hint: First show that if M = dN, then Q(a,b,c) = —4n for (a,b,c) e N - M
and Q(a,b,¢) =0 for (a,b,c) ¢ N.
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() Let /: S' — R? be an imbedding such that f(S!) = M for some com-
pact oriented 2-manifold-with-boundary M. {(An M with this property always
exists. See Fort, Topology of 3-Manifolds, pg. 138.) Let g: S' — R3 and suppose

The figure on the left shows a non-orientable
surface whose boundary is the “trefoi” knot,

VaY

but the surface on the right—including the
hemisphere behind the plane of the paper--
25 orlentable.

that when g(t) = p € M we have dg/dt ¢ M,. Let n* be the number of inter-
sections where dg/dt points in the same direction as the vector w, of part (a),
and 77~ the number of other intersections. Show that

ad
n=nt—n" = —— gr(d).
4m St

{c) Show that

9% _ . (J’-b)dz-(2-6)dy)
9a (a,bsc)"-/:slf ( |(X,J",Z)|3

B_Q _ . (z--c)dx-—-(x-—-a)dz)
55 (0¢) "“fs- / ( [(x, 7,212

0 [ Gy (y-b)dx
ac“’”’"’“fsaf( (57, 2)P )

{d) Show that # = £(f, g). Compute £(f, g) for the pairs shown helow.

| \
AP ng
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30. (a) Let p,¢ € R" be distinct. Choose open sets A,8 C R" — {p,q} so
that 4 and B are diffeomorphic to R” — {0}, and 4 N B is diffeomorphic to R”.
Using an argument similar to that in the proof of Theorem 16, show that

p. .q

HY(R" — {p,q}) = 0 for 0 < k < n—1, and that H""YR" — {p,q}) has
dimension 2.

(b) Find the de Rham cohomology vector spaces of R” — F where F C R” is
a finite set.

31. We define the cup product v: H*(M) x H' (M) — H*H (M) by
[w]v [n] = [@ A7l

{a) Show that v is well-defined, i.e., w A i is exact if @ is exact and n is closed.
{h) Show that v is bilinear.
€ If @« € H¥(M)and B € H (M), then e u B = (-1)*' B ua.
(d If f: M — N,and @ € H*(N), B € H'(N), then
SHav )= Tav [78.
(e) The cross-product x : H¥{M) x H'(N) - H*t'{M x N) is defined by
[@] x [n] = [Am"w A TN"7].

Show that x is well-defined, and that

ax B =mptaunng.
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) If A: M — M x M is the “diagonal map”, given by A(p) = (p, p), show
that
au B = A%a x B).

32. On the n-dimensional torus

T":Slx---an_'i

L -

"

n times

let 40" denote m;*df, where m;: T" — Slis projection on the i factor,

(a) Show that all 46! A --- A d6% represent different elements of H*(T™), by
finding submanifolds of 7" over which they have different integrals. Hence
dim H*(T") > (¢)- Equality is proved in the Problems for Chapter 11.

(b) Show that every map f: $” — T has degree 0. Hinl: Use Problem 25.



CHAPTER 9 -
RIEMANNIAN METRICS

In previous chapters we have exploited nearly every construction associated
with vector spaces, and thus with bundles, but there has been one notable
exception—we have never mentioned inner products. The time has now come
to make use of this neglected tool.

An inner product on a vector space V over a field F is a bilinear function
from V x V to F, denoted by (v, w) = (v, w), which is symmetric,

W, w) = (w,v),
and non-degenerate: if v s 0, then there is some w 0 such that
(w,v) # 0.
For us, the field F will always be R.

For each r with 0 < r < n, we can define an inner product ( , }, on R” by

#

(G, b)r — iaibi _ Z afbl';
ES|

imr41

this 1s non-degenerate because if a $ 0, then

n

((a’, nah, @, .. a,—a"t, . ,-—a”)}r = Z(a")2 > 0.

i=1

In particular, for » = # we obtain the “usual inner product”, { , ) on R”,

n

{a,b) = Y a'b’.

=1

For this inner product we have {a, a) > 0 for any a $ 0. In general, a symmetric
bilinear function ( , } is called positive definite if

(v,v) >0 for all v 5 0.

A positive definite bilinear function ( , } is clearly non-degenerate, and conse-
quently an inner product.

301
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Notice that an inner product ( , ) on V is an element of T2(V), so if
f: W — V is a linear transformation, then f*( , } is a symmetric bilinear
function on W. This svmmetric bilinear function may be degenerate even if f
is one-one, e.g., il ( , ) is defined on R? by

(a,b) =a'b' — a’b?,

and f: R — RZ%is

Sf{a) ={a,a).
However, f*( , }is clearly non-degenerate if / is an isomorphism onie V. Also,
if (, ) is positive definite, then f*( , } is positive definite if and only if f is
one-one.

For any basis vy, ..., v, of V, with corresponding dual basis v*,..., v*,, we
can write )
(,)= ) gijv'i®v%.
i,j=1

In this expression.

gij = (i, vj},
so symmetry of ( , } implies that the matrix {g;;) is symmetric,

8ij = &ji-

The matrix {g;;} has another important inlerpretation. Since an inner product
{ , }islinearin the second argument, we can define a linear functional ¢, € V*,
for each v € V, bv

¢v<w) = (v, w}.
Since ( , } is limear in the first argument, the map v = ¢, is a linear transfor-
mation from V 10 V*. Non-degeneracy of ( , } implies that ¢y 3 01if v 5 0.
Thus, if V is finile dimcensional, an inner product ( , } gives us an isomorphism
a: V — V* with

v, w}) = a{v){w).

Clearly, the matrix {g;;) is just the matrix of «: V — V* with respect to the
bases {v;} for V and {v*;} for V*. Thus, non-degeneracy of { , } is cquivaleni
to the condition that

{gi;) 1s non-singular, det{g:j) # 0.

Positive definiteness of ( , } corresponds to the more complicated condition
that the matrix (g;;) be “positive definite”, meaning that

L
Z g:‘jaiaj >0 for all ay,...,a, with at least one a° 5 0.

=1
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Given any positiwe defimie mner product { , ) on V we define the associated
norm || | by

vl = {v,v) (the positive square root is to be taken).

In R" we denote the norm corresponding to { , } simply by

la] = /{a,a) =

The principal properties of || || are the following.

I. THEOREM. For all v,w € V we have
(N llavl = lal - vl

(2) |{v,w)] < |lvl| - |lwll, with equality if and only if v and w are linearly
dependent (Schwarz inequality).

(3) llv+wll < o]l + llwll (Triangle inequality).

PROOF. (1) 1s trivial.
(2) If v and w are hnearly dependent, equality clearly holds. If not, then 0 3
Av—wiorall A e R, so

0 < ||Av—w|?= (Av — w,Av — w)
= A%|lvll® — 2x (v, w) + [lw]®.

So the right side is a quadratic equation in A with no real solution, and its
discrimmant must be negative. Thus

4(v, w)? — 4|l w|* < 0.
(3) v+ wl? = (v+w, v+ w)
= vl + lwl? +2(v, w)
< l> +wl* +20vl - lwl by @)
= (vl + [lwl)?. <

The function || || has certain unpleasant properties—for example, the func-
tion | | on R” is not differentiable at 0 € R” —which do not arise for the function
I 11?2, This latter function is a “quadratic function” on V ~in terms of a basis
{v;} for V it can be written as a “homogeneous polynomial of degree 2” in the

components, ., , .
E av'| = E gija'al.
i=I

;‘u'-:]
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More succinctly,
H
2
2= )" guv v
iyj=1
An invariant definition of a quadratic function can be obtained (Problem }) from
the following observation.

2. THEOREM (POLARIZATION IDENTITY). If || || is the norm associ-

ated to an inner product { , ) on V, then
1) (w,w) = 3lv+wi?— vl2 = lwl?]
@) (v,w) = jlllv+wl? = v — wi?].

PROOF. Compute.

Theorem 2 shows that two mner products which induce the same norm are
themselves equal. Similarly, if f: V — V is norm prescrving, that s, || f(v)|| =
llv] for all v € V, then f is also inner product preserving, that is, { f(v), f(w)) =
(vyw) forall v,w e V.

We will now see that, “up to isomorphism”, there 1s only one positive definite
inner product.

3. THEOREM. If ( , ) is a positive defmite inner product on an n-dimen-
stonal vector space V, then there is a basis vy,..., v, for V such that (v;,v;) =
8i;. (Such a basis is called orthonormal with respect to ( , ).) Consequenth;
there 1s an 1somorplism f: R” — V such that

(a,by = (f(a), f(b)), a,beR".
In other words,
S =(,)

PROOF. Let wi,...,w, be any basis for V. We obtain the desired basis by
applymg the “Gram-Schmidt orthonormalization process” to this basts:
Since w) # 0, we can define

v ot
| B ra—
lun |’
and clearly ||lm]l = 1. Suppose that we have constructed vy, ..., v so that

(vi,v;) = 8;; | <i,j<k
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and
spanty,..., v =sSpan Wy, ..., Wk.

Then wg4 is inearly independent of vy, ..., . Let
w;f_H = W41 — (U1, Vg1 )V1 — + -+ =~ (U, Vk+1) Uk ¥ 0.

It is easy to see that

So we can define
!
wk+]
lwp o 1

and continue mductively. <

A positive definite mner product { , ) on V is sometimes called a Euclidean
metric on V. This is because we obtain a metric p on V by defining

p(v, w) = llv—w.

The “triangle inequality” (Theorem 1(3)) shows that this is indeed a metric. We
also call ||v|| the length of v.

We have only one more algebraic trick to play. Recall that an inner product
( , ) on V provides an 1somorphism «: V — V* with

a(v)(w) = (v, w).
Using the natural isomorphism i: V — V** defined by
i(w)A) = Alv),

we obtain an isomorphism

o] i
8. v > V > (V).

We can now use 8 to define a bilinear function { , )* on V* by
(A, u)* = BAY () = i A () = ul@™' (A)).
Now, the symmetry of ( , ) can be expressed by the equauon

e (v)(w) = a(w)@).
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Letting
aw)=A, alw)=u,

this can be written
A () = ue™')),

which shows that { , }* 15 also symmetric,
(i, A)* = (A, u)™.

Consequently { , )* is an inner product on the dual space V* (in fact, the one

which produces ).
To see what this all means, choose a basis {v;} for V, let {v*;} be the dual
basis for V*, and let

H
()= ) gijv"i®vY.
i i=1

Then

(gi;) is the matrix of  e@: V — V*  with respect to {v;} and {v*)

S0
(gi;)7" is the matrix of o™ ': V¥ - V  with respect to {v*} and {v;}

S0

*k

(,_.c;;,‘}-)_I is the matrix of  B: V* — V™ with respect to {v*} and {v";}.

Thus, if we let g/ be the entries of the inverse matrix, (g%) = (gi;)™!, so that

N
Z gikgkj = 5}
k=1
then

H
(L) =) g7 v

iyj=1
]
= E gYv; ®v;, il we consider v; € V**,
i,j=1

Onc can check directly (Problem 9), without the invariant definitdon, that this
equation defines ( , )* independently of the choice of basis.
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Notice that if { , ) is positive definite, so that
a(@)(@) >0 forv+£0,
then, letting a(v) = A, we have
M@ (W) = BAR) >0 for A 0,

so { , )* 1s also positive definite. This can also be checked directly from the
definition in terms of a basts. In the positive definite case, the simplest way to
describe { , )* is as follows: The basis v*y, ..., v*, of ¥V* is orthonormal with
respect to {( , )* if and only if vy,..., v, is orthonormal with respectto { , ).

Similar tricks can be used {Problem 4) to produce an inner product on all
the vector spaces 7X(V), Tx(V) = T5(V*), and Q¥(V). However, we are
interested in only one case, which we will not describe in a completely invariant
way. The vector space Q"(V) 1s 1-dimensional, so to produce an inner product
on it, we need only describe which two elements, w and —w, will have length 1.
Let vy,...,v, and wy,...,w, be two bases of V which are orthonormal with
respect to { , ). If we write

n
w; = Z Cx.'j;Uj,
Jj=1
then

n
i = (wi, wy) <Zakrvkazahv!> = Y oo (v, vy)

k,i=1
i
= Z Ofillk;.
k=1
So the transpose matrix A' of A = (e;;) satisfies 4 - A' = I, which implies that
det A = £1. It follows from Theorem 7-5 that for any w € Q"(V) we have
w(vy, ..., vy) = 2wlw, ..., w,).

It clearly follows that

VA A, = 2w A AW,

We have thus distinguished two elements of Q"(V); they are both of the form
v* A~ Av*, for {v;} an orthonormal basis of V. We will call these two elements
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the elements of norm 1 in Q" (V). If we also have an orientation y, then we can
further distinguish the one which is positive when applied to any (vi,...,us)
with [v1,...,Un] = p; we will call it the positive element of norm 1 in Q*(V).

To express the elements of norm 1 in terms of an arbitrary basis wy, ..., wy,
we choose an orthonormal basis vy, ..., v, and write

n
w; = Z o V;.
=1

Problem 7-9 implies that
det(a ;) wy A AW =0 A A DY,

If we write
n
(,)= ) giuwi®uwY,
i, j=1

then

H H
gij = (wi,w;) = <Z i Uk Zm;w)
L
=) it
k=1

so if A = (o). then
det(gi;) = det(4" - A) = (det A)%

In particular, det(g;;) & always positive. Consequently, the elements of norm 1
in %(V) arc

:I: Vdet(gu)w*] FASCII f\w*n gU == (w;, wj).

We now apply our new tool to vector bundles. If § =x: £ — B is a vector
bundle, we define a Riemannian metric on £ to be a function ( , ) which assigns
to each p € B a positive definite inner product { , ), on 77 (p), and which
is continuous in the sense that for any two continuous sections §7,52: B — E,
the funcuon

(s1,82) = p = (s1(p), s2(p))p

is also continuous. If £ is a C®* vector bundle over a C* manifold we can also
speak of C*° Riemannian metrics,
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[Another approach to the definition can be given. Let Euc(V') be the set of all
positive definite inner products on V. If we replace each w = (p) by Euc(zr ™' (p)),
and let

Euc(€) = | ] Ewer™ (p)),

reB

then a Riemannian metric on § can be defined to be a section of Euc(§). The
only problem 1s that Euc(V') 15 not a vector space; the new object Euc(§) that we
obtain is not a vector bundle at all, but an instance of a more general structure,
a fibre bundie.]

4. THEOREM. Let& = m: £ — M be a [C*] k-plane bundle over a C*®
manifold M. Then there is a [C*°] Riemannian metric on &,

PROOF. There is an open locally finite cover @ of M by sets U for which there
exists [C] trivializations
e U) = U x R,
On U x R¥, there is an obvious Riemannian metric,
((paa): (p}b))p = (a:b)°
For v,w € n~'(p), define
(v, w)Y = (1w (), tww)),.

Then ( , )Y is a [C*®] Riemannian metric for £|U. Let {¢y} be a partition of
unty subordinate to @. We define ( , ) by

w)p = ) dulp)(v,w)y v,wen”!(p).
Ue@®
Then ( , ) is continuous [C*°] and each { , ), is a symmetric bilinear function
on 7' (p). To show that it is positive definite, note that

(v,0)p = Y ¢u(p)v,v)Y;
Ue®

each q&U(p)(v,v);" > 0, and for some U strict inequality holds.

[The same argument shows that any vector bundle over a paracompact space
has a Riemannian metric.]

Notice that the argument in the final step would not work if we had merely
picked non-degenerate inner products { V. In fact (Problem 7), there is no
( , ) on T'S? which gives a symmetric bilinear function on each S?%, which is
not positive definite or negative definite but 1s sdll non-degenerate.
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As an application of Theorem 4, we settle some questions which have till now
remained unanswered.

29, COROLLARY. If £ =n: E — M isa k-plane bundle, then § =~ £*.

PROOF. Let { , ) be a Riemannian metric for £. Then for each p € M, we
have an 1somorphism

ap: w7 (p) = [T (p)

defined by
o (V)(w) = (v, W), v,wen " (p).

Continuity of { , ) implies that the union of all &, is a homeomorphism from E
o E' = Upep [t (p)]*. %

6. COROLLARY. If £ =n: E - M is a I-plane bundle, then & is trivial if
and only if £ is orientable.

PROOF. The “only if” part is trivial. If £ has an orientatdon g and { , ) isa
Riemannian metric on M then there is a unique

s(pyen™(p)

with
(s(p)is(Pp =1,  [s(p)]= tp.

Clearly s is a section; we then define an equivalence f: £ — M x R by
SAs(p)) = (p,A).

ALTERNATIVE PROOF. We know (see the discussion after Theorem 7-9) that
if’ £ is orientable, then there is a nowhere 0 section of

1
Q&) = &7,
so that £* is trivial. But £ >~ £*
All these considerations take on special significance when our bundle 15 the

tangent bundle TM of a C* manifold M. In this case, a C*° Riemannian
metric { , ) for TM, which gives a positive definite inner product { , ), on
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each M, is called a Riemannian metric on M. If (x, U) is a coordinate system
on M, then on U we can write our Riemannian metric { , ) as

(,)= ) gjdx' @dx/,

i,j=1

where the C* functions g;; sausfy g;; = gji, since ( , ) is symmetric, and
det(g;;) > 0 since ( , ) is positive definite. A Riemannian metric { , ) on M
is, of course, a covariant tensor of order 2. So for every C® map /' N - M
there 1s a covarant tensor f*({ , ) on N, which is clearly symmetric; 1t is a
Riemannian metric on ¥ if and only if f is an immersion (fy, is one-one for
all p € N).

The Riemannian metric { , )*, which { , ) induces on the dual bundle T*M,
18 a contravariant tensor of order 2, and we can write it as

& 3 3
* = U—— -— .
()= 8@
i, j=1
Our discussion of mner products induced on V* shows that for each p, the
matrix (g (p)) is the inverse of the matrix (g;;(p)); thus

n R .
Z g:'kgkj = 5:.
k=1

Similarly, for each p € M the Riemannian metric {( , ) on M determines
two clements of Q27(M),), the elements of norm 1. We have seen that they can
be written

+ Vdet(g:; (p)) dx'(p) A -~ A dX"(p).

If M has an orientation y, then u, allows us to pick out the positive element of
norm 1, and we obtain an n-form on M; if x: U — R” is orientation preserving,
then on U this form can be written

Vdet(gij) dx' Ao A dx".

Even if M is not orientable, we obtain a “volume element” on M, as defined
in Chapter 8; in a coordinate system (x,U) it can be written as

~det(gif) ldx! A oo A dx").

This volume element is denoted by dV, even though it is usually not d of
anything (even when M is orientable and it can be considered to be an s#-form),
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and is called the volume element determined by ( , ). We can then define the

volume of M as
[ av.
M

This certainly makes sense if M is compact, and in the non-compact case (see
Problem 8-10) it either converges to a definite number, or becomes arbitrarily
large over compact subsets of M, in which case we say that M has “infinite

volume”.
If M is an n-dimensional manifold (-with-boundary) in R”, with the “usual

Riemannian metnc”

(,)= Zn:dx" ® dx’,
i=1

then gij = 5,‘;, SO

dV = |dx' A - AdxT,

and “volume” becomes ordinary volume.

There is an even more important construction associated with a Riemannian
metric on M, which will occupy us for the rest of the chapter. For every C*°
curve y: [a,b] = M, we have tangent vectors

d
y'(t) = d_{: c M,,,

and can therefore use { , ) to define their length

= Q,d_y = ﬂ,d_y . 1o be precise ).
dr” di dr = di [,

We can then define the length of y from « to b,

b d b
Lfi(y)=[a d—f“ dr <-—-[ ||y’(r)||dr>.

If y i1s merely piecewise smooth, meaning that there 1s a partitiona = fp < -+ <
th = b of [a,b] such that y 1s smooth on each [1;-1,/;] (with possibly different

d_y
dt
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left- and right-hand dertvatives at 1, ..., 1,-1), we can define the length of y by

L) =D Ll 1[ti-1. 1.

=l

Whenever there is no possibility of misunderstanding we will denote L simply
by L. A litde argument shows (Problem 15) that for piecewise smooth curves in
R”", with the usual Riemannian metric

ZH: dxi ® dx',
i=I

this definition agrees with the definition of length as the least upper bound of
the lengths of inscribed polygonal curves.

We can also define a function s: [¢,b] — R, the “arclength function of y”
by

QH dt.

I
ﬂn=me=:[ 7

Naturally,

0 = |4
“ S0 =%

Consequently dy/dt has constant length 1 precisely when s{t) = ¢ + constant,
thus precisely when s(¢) = ¢ — ¢. Then

b—a=sb)= L)
We can reparameterize y to be a curve on [0, b ~ «] by defining
P(0) =yt — ).
For the new curve ¥ we have

new s(t) = L§() = LY (y) = old s(t + a) ~ old s(a)
=1,

If y satishies s(¢) = ¢ we say that y is parameterized by arclength (and then
often use s instead of 7 to denote the argument in the domain of y).
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Classically, the norm || || on M was denoted by ds. (This makes some sort
of sense even in modern notation; equation {*) says that for each curve y and
corresponding s: [a,b] — R we have

ldst = y*( 1)

on [a,b].) Consequently, in classical books one usually sees the equation

dSz = Z 8ij dxidxj.
i j=l

Nowadays, this is sometimes interpreted as being the equivalent of the modern
equation { , ) = 37 ._, gijdx’ @ dx’, but what it always actually meant was

I 12 = Z gij dx'dxt.

i,j=1

The symbol dx’dx/ appearing here is not a classical substitute for dx’ ® dx/ —
the value (dx’dx/)(p) of dx'dx’ at p should not be interpreted as a bilinear
function at all, but as the quadratic function

v dx'(p)) -dxI(p)v)  ve M,

and we would use the same symbol today. The classical way of indicating
dx’ ® dx/ was very strange: one wrote

n
Z gij dx'6x’ where dx and 8x are independent infinitesimals.
i, j=l

(Classically, the Riemannian metric was not a function on tangent vectors, but
the inner product of two “infinitely small displacements” dx and 6x.)
Consider now a Riemannian metric { , ) on a connecled manifold M. If
p,g € M are any two points, then there is at least one piecewise smooth curve
y: [a,b] > M from p to ¢ {there 1s even a smooth curve from p to g). Definc

d(p,q) = inf{L(y): y a piecewise smooth curve from p to q}.

It is clear that d(p,q) > 0 and d(p, p) = 0. Moreover, if r € M is a third
point, then for any ¢ > 0, we can choose piecewise smooth curves

Y la,b] > M from ptogwith L(y) —d(p,q) <¢
Vo [b,¢] > M fromgtor with L(y,) —d(g,r) <e.
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If we define y: [a,¢] = M to be ¥, on [¢,b] and ¥, on [b,¢], then ¥ is a
piecewise smooth curve from p to r and

L{y) = L{n) + L(y2) < d(p,q) +d(q,r) + 2.
Since this is true for all & > 0, it follows that

d(p.r) £d(p,q) +dig,r).

[If we did not allow piecewise smooth curves, there would be difficulties in fitting
together ¥, and ¥,, but d would still turn out to be the same (Problem 17).] The
function d: M x M — R has all properties for a metric, except that it is not so
clear that d(p,q) > 0 for p # ¢g. This is made clear in the following.

7. THEOREM. The function d: M x M — R is a metric on M, and if
p: M x M — Ris the original metric on M (which makes M a manifold), then
(M, d) 1s homeomorphic to (M, p).

PROOF. Both parts of the theorem are obviously consequences of the following

7. LEMMA. Let U be an open neighborhood of the closed ball B = {p e R" :
ipl <1}, 1et ( , )¢ be the “Eudlidean” or usual Riemannian metric on U,

(L )e= dx'@dx,

=1

and let { , ) be any other Riemannian metric. Let | | = §| . and § [ be the
corresponding norms. Then there are numbers m, M > 0 such that
m-{|l<fli<M-{|{ onB,

and consequently for any curve y : [a,b] — B we have
mLe(y) < L(y) < ML.(y).
PROOF. Define G: B x S" ' - R by
G(p.a) = fapllp.

Then G is continuous and positive. Since B x "~ is compact there are num-
bers m, M > 0 such that

m<G<M on B x §"™
Now if p e Band 0% b, € R",, let a € S" be a = b/|b|. Then
m|b| < {blG(p,a) < Mibi;
simce
16|G(p,a) = 1bl- llapl, = 1(16la)pll, = |6,
this gives the desired inequality (which clearly also holds for & = 0). <
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Notice that the distance d{p,q) defined by our metric need not be L{y) for
any piecewise smooth curve from p to g. For example, the manifold M might
be R? ~ {0}, and ¢ might be —p. Of course, if d(p,q) = L(y) for some y,

~
o

then y is clearly a shortest piecewise smooth curve from p to ¢ {there might be
more than one shortest curve, e.g, the two semi-circles between the points p
and —p on S').

In order to investigate the queston of shortest curves more thoroughly, we
have to employ techniques from the “calculus of varations”. As an introduction
to such techniques, we consider first a simple problem of this sort. Suppose we
are given a (suitably diflerentiable) function

F:RxRxR—=R,

We seek, among all functions f: [¢,b] = R with f(a) = «’ and f(b) = &’ one

bl I

i+

which will maximize {(or minimize) the quantity

b
[ F, £(), f'@)) dr.

For example, if

Flt,x,y) = V1+ y?,
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then we are looking for a function f on [a,b] which makes the curve 1 —
(1, f(1)) between (a,a’) and (b, ) of shortest length

[b,/1+[f’(r)]?- dr.

As a second example, if
Ft,x,y) = 2xV 1457,

then we are trying to minimize the area of the surface obtained by revolving
the graph of f around the x-axis, which is given (Problem 12) by

M[~M)1+medt Liﬁh\lj

To approach this sort of problem we recall first the methods used for solv-
ing the much simpler problem of determining the maximum or minimum of
a function f: R — R. To solve this problem, we examine the critical points
of £, ie., those points x for which f'(x) = 0. A critical point is not necessarily
a maximum or minimum, or even a local maximum or minimum, but critical
points arc the only candidates for maxima or minima if f is everywhere differ-
entiable. Similarly, for a function f: R?2 - R we consider poinss (x, y) € R?
for which

(x)  DifCo,y)=D2f(x,p) =0 2
o (X, J‘)

This 1s the same as saying that the curves

t= f(x+1t,y)
t— fl,y+1)
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have derivative 0 at 0. We might try to get more information by considering
the condition

0=(f2c)(0)

for every curve ¢: (—¢,£) = R? with ¢(0) = (x, y), but it turns out that these
conditions follow from {(x}, because of the chain rule.
To find maxima and minima for

b
J(f) = f F, £, f1(0) dt

we wish to proceed in an analogous way, by considering curves in the set of all
Sunctions f: [a,b] — R. This can be done by considering a “variation” of f,
that 1s, a function

a! (—¢,8 X [a,b] > R

such that

a(0,1) = f().
The functions ¢ — «(u,t) are then a family of functions on (—¢,¢) which
pass through f for u = 0. We will denote this function by @(u). Thus & is a

function from (—g¢, ¢) to the set of functions f : [a,b] — R. If each &(u) satisfies
a(u)a) = o, &(u)(d) =¥, in other words if

b1

a(u,a) =d' 1l
a(u,by =4

for all u € (—¢,¢), then we call o a variation of [ keeping endpoints fixed.
For a variation @ we now compute
dJ (G b
M f F(t,a(u,r),a—a(u,r) dt
du a ot

_d

du

u=>0 u=0
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j;b [;—H u (f alu, t), (u t))]

b
[[ (o:) e r@. '

82
A AT (r 1@, (z))]

i

i

Since 9%e/0udr = 3%x/d1du, we can apply integration by parts to the second
term in the integrand, thus obtaining

dJ(@(u))

b
o e = [ men|Feso.ro

ou
d : ,
7 ((Ta;(f,f(f),f (f)))] dt

b

du oF ;
+5(O,z)$(r, f@), £1(1) .

For variations & keeping endpoints fixed, the second term is 0, and we obtain

() dJS?:u))

by
=f 5‘3‘-(0 r)[ , f@), S @)
u=>0 a

d

-4 (E(z,f(r),f’(r)))] dr

In classical treatments of the calculus of variations, the variations o were taken
to be of the special form

a(u,t) = f(1)+un(r),

for some n: [a,b] = R with n{a) = n(d) = 0. Then we obtain

H=O=Lbn(r)[

The final result is, of course, essentially the same. The derivative a%:| 0 J(@(u))
H=

dJ (&(u))
du

oF
N oL (é(f,f(t), f"(t)))] i

is called the “first variation” of J and is denoted classically by

b
3F d 3F
‘”’“[a ”[ax a 8y}df
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As 1s usual in classical notation, the arguments of functions are either put in
indiscriminately or left out indiscriminately—in this case, not only are the ar-
guments ¢ and (7, f(7), f'(t)) omitted (resulting in the disappearance of the
function f for which we are solving), but the dependence of 8J on « is not
indicated (which can make things pretty confusing).

If f is to maximize or minimize J, then §J (o) must be 0 for every variation o
of f keeping endpoints fixed. As in the case of 1-dimensional calculus, there is
no reason to expect that the condition §J(a) = 0 for all @ will imply that f is
even a local maximum or minimum for J, and we emphasize this by introducing
a definition. We call f a critical point of J (or an extremal for J) if §J (&) =0
for all variations @ of f keeping endpoints fixed. The particular form (*x) into
which we have put §J now allows us to deduce an important condition.

8. THEOREM (EULER’S EQUATION). The C? function f is a critical
point of J if and only if f satisfies

oF ; d (oF ,
eSO, S0) — — (a(f,f(f),f (r))) = 0.
PROOF. Clearly f must make the integral in (xx) vanish for every

d
1) = £ (0,1)

which vanishes at @ and 5. So the theorem i1s a consequence of the following
simple

8. LEMMA. If a continuous function g: [¢,b] — R satisfies

b
f n(t)g)dt =0

for every C* function 7 on [a, b] with 5(a) = n(b) = 0, then g = 0.

PROOF. Choose ntobe ¢g where ¢ is positive on (a, &) and ¢ (¢) = ¢ (b) = 0.

As an example, consider the case where F(r,x,y) = V1 + yz. The Euler
cquation 1s

Ozg( /o) )
A1+ 1S 0P)
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SO
m_fu_f,_ S/
. Vit /"
(—) ’
hence

0= (1+ff2)fu_fffu — (1 _ff+f.'2)fﬂ’

which implies that f” =0, so f is linear.
Notice that we would have obtained the same result if we had considered the
case F({,x,y) = 1+ y?, for then the Euler equation is simply

d o o
0= z(zf (t)).

This is analogous to the situation in 1-dimensional calculus, where the critical

points of v/ f are the same as those of [ since

VFY =

For the case of the surface of revolution, where F(¢,x,y) = xV 1+ %, the

Euler equation is
0= /1+[f:(f)]2 _ %( f(f)f(f) );
AP AOIL

1+ f;z _ ff” — 0’

which we will also write in the classical form

2 2.,
1+(Q) NP S

this leads to the equation

dx dx?

To solve this, we use one of the Rp standard tricks (lcaving justification of the
details to the reader). We let

oW

P=Y=ax
Then
Py _dp_dp by _ i

dxz_dx_@'dx_pa’
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s0 our equation becomes

dp
14 p*— yp— =0,
p p@.
P 1
d :--—d-'
T+ 275

1
5 log(l + p?') = log y + constant

y = constant - V1 + p?
d e
p - l = C}Jz — 1
dx
dy

\/cy2 —1

and thus {see Problem 20 for the definition and properties of the “hyperbolic
cosine” function cosh and its inverse)

=dx

cosh™ ¢ y

- =x+k.
Replacing ¢ by 1/c, we write this as
c+k
(*) y:cmm(*+ ).
c
The graph of
e* +e™*

coshx =

is shown below; it is symmetric about the y-axis, decreasing for x < 0, and
increasing for x > 0.

cosh
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So our surface must look like the one drawn below. It is, by the way, not

trivial to decide whether there are constants & and ¢ which will make the graph
of () pass through («,a’) and (4,4'). Problem 21 investigates the special case
where o' = b’

- — e -

It 1s easy to generalize these considerattons to the case where f: [¢,b] — R”
and

b
J(f) = [ F(, £@), £(0)) dt

for F:Rx R" xR" > R.
In this case we consider «: (—¢,¢) X [a,b] - R” with @(0)
that

= f, and compute

(k)

b”
[ —(or)[ _(t, £0), f1©))

d

- 4 (s s0. o) | ar

+Z (0 r) (f,f(t),f’(t))

Thus, any critical point f of J must satisfy the 7 equations

) d {oF , _
57 S0, SO - (—53;;(:, s, f (t))) =

We are now going to apply these results to the problem of finding shortest
paths in a manifold M. If y: [¢,b] &> M is a piecewise smooth curve, with
y(a) = p and y(b) = g, we define a variation of y to be a function

b

[+

a: (—e,8) X [a,b] > M
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for some £ > 0, such that

() «0,1) =y (@),

(2) there is a partition a = fp <) < --- < Iy = b of [a4,b] so that & is C*°
on each strip (—¢,€) x [f;-1,4].

We call @ a variation of y keeping endpoints fixed if

(3) a(u,a) = p
a(u,b) =gq

for all u € (—¢,¢).

As before, we let &(u) be the path t — «(u,7). We would hke to find which
paths y satisfy
dL(a(u))

du =0

u=0

for all variations & keeping endpoints fixed. However, we will take a hint from
our first example and first find the critical points for the “energy”

| o 1 dy dy
E(y)"ifa df_i[a <dr df)dF
which has a much nicer integrand; afterwards we will consider the relation
between the two integrals.
We can assumc that cach y|[;-),#] lies in some coordinate system (x,U)
(otherwise we just refine the partition). If (&, 1) is the standard coordinate system
m (—g,£) x [a, b] we write

dy2

dt
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Then der/01{u, ) is the tangent vector at time 7 to the curve &{u). If we adopt
the abbreviations

o' (u,t) = x'(a(u, 1)), y () = 5 (y (1) = a'(0,1),
then
H a a

du
a(uaf) =Z_( u, ) alf

i=]

dy
d—§x

alu, r) y(r)

So

L (% Jdy d
E(Y'[If—laf:’])ﬂ—[ (d}; di’)dr

J
A e 4

fie1g,j=1

If we use the coordinate system x to identify U with R", and consider the g;;
as functions on R”, then we are considering

[ Foo.yena

where
1 Hi .
Fx,p) =5 ) &ij(x) - y'y’
ij=1
Then
aF dy ] ('ilgU dy’ yf
W(y(’)’z)“‘a_z ot YN
i,j=1
and
oF 1%
= (ro. %) = 28
50
d ar( () ) ’ gfr dyl dy
dr \ 9y Y dt2 dr dt

rj=1
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In order to obtain a symmetrical looking result, we note that a little index
Juggling gives
i: dgr, dy’ dy” _ i: dgir dy' dy’ Z": dgj dy’ dy’
ox/ dt dt x/ dt dt oxi dt dt

r1j=| 1_]—

i,j=1

SO
dgtr dy’dy” 1 <~ dgudy'dy’ 1 (- dgjudy’dy/
ox/ di di 2 e [ OxJ di dl 2{_ — ox' dt dt

r, J'_
From (%) we now obtain

dE (@) [timr,4:])
du

u=0

2.,r

_ 3! H d y
L 3 (0 r)[gg;r(y(r)) —

; dvidy!
gf’(y()) g’(y())) 4 ;}"

+ Z (38:1

,Jl

+ Z —(0 I)Zgh(}’( ne -

rf:

f:‘—i

Remember that y is only piecewise C*°. Let
y{ti-1)

dy
d . LAY
—y(f,"') = 1ight hand tangent vector of y at §; dt (o)
dy
d °r
—y(t, ) = left hand tangent vector of y at #;. dt @)
di y ()

Notice that tlhe final sum in the above formula is simpl_\-
dor dy _ +
(a (09 I,), "d? (f: )) < (O f: l) (f: | ))

To abbreviate the integral somewhat we introduce the symbols

.1 (dgiy  Oguy  0gi
[’J’”“E(axf T i )
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These depend on the coordinate system, but the integral

_f,:_z_“”’

b =1

dvi
(y(z))dii ar,

which appears in our result, clearly cannot. Consequently, we will use the exact
same expression for each [#;_1, #], even though different coordinate systems may
actually be involved (and hence different g;; and y').

Now we just have to add up these results. Let

dy _dy .. dy, _ L

Nar T a {; )_E(I; ) r=1,..,N—1
dy _dy

r“d{ d—(o)

d d

fN% y(fN)

Then we obtain the following formula (where there is a convention being used
in the integral).

9. THEOREM (FIRST VARIATION FORMULA). For any variation «,

we have

dE(&(u))
du

b H o
:_f Za ,2) Zg:r(y(f)) 772 '*" Z[’f A7 2 d}f:

=1 i, j=I

_Z<8“(0 ), ,,d>

(In the case of a variation « leaving endpoints fixed, the sum can be written
from1to N —1.)

This result is not very pretty, but there it is. It should be noted that [i},/] are
not the components of a tensor. Nevertheless, later on we will have an invariant
interpretation of the first variation fornrwla. For the time being we present,
with apologies, this coordinate dependent approach. From the first variation
formula it 1s; of course, simple to obtamn conditions for critical points of E.
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10. COROLLARY. If y: [a,b] = M isa C™ path, then y is a critical point
of E é’ if and only if for every coordinate system (x,U) we have

Zg:r(y( )) d2 + Z[U, (y(f)) d{ d{ =0 for y(t) e U.

i, j=1

PROOF. Suppose y is a critical point. Given 7 with y(¢) € U, choose a partition
of [a,b] with t € (-1, ) for some i, and such that y|[t;—;,%] 1s in U. If &
is a variation of y keeping endpoints fixed, then in the first variation formula
we can assume that the part of the integral from %) to 4 1s written in terms
of (x,U). The final term in the formula vanishes since y is C*°. Now apply
the method of proof in Lemma 8, choosing all da’ /3u(0, 1) to be 0, except one,
which 1s 0 outside of (#;—1, 1), but a positive function times the term in brackets
on (fi_1,11). %

In order to put the equations of Corollary 10 in a standard form we introduce
another set of symbols

Our equations ¢an now be written

YO =

a’"‘ ) i: dy’ dy’
i, j=1

We know from the standard theorem about systems of second order differential
equations (Problem 5-4), that for each p € M and each v € M,, there is a
unique y: (—¢,8) —» M, for some £ > 0, such that y satisfies

y{0) =
dy
E(O) =v
dz k H dy" dyj
+ 2 DO g =0

i, j=1
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Moreover, this y 1s C* on (—¢,¢). This last fact shows that if y,: [0,8) > M
and y,: (—¢,0] = M are C* functions satisfying this equation, and if moreover

y1(0) = ¥,(0)
dy + “_EZE
W(O ) = 0 (

then y, and y, together give a C* function on (—¢,¢). Naturally, we could
replace 0 by any other 7. We now have the more precise result,

0—) b

11. COROLLARY. A piecewise C*® path y: [a,b] — M is a critical point
for £% if and only if y is actually C® on [a, b] and for every coordinate system
(x, U) sanishes

+ZF(() Aol fry@eu.

drz dr dt
f,j=1

PROOF. Let y be a critical point. Choosing the same o' as before (all ¢! are 0
outside of (f;—1,%)), we see that y|[f .1, ] satisfies the equation, because the
final term in the first variation formula still vanishes. Now choose & so that

do dy
—(0,4) = Ay —, ' =1,...,N—-L
O =0, N-1

We already know that the integral in the first variation formula vanishes. So

we obtain .
1
dy , dv
0= A ,Ap—1,
Z;( T dr)
which implies that all A, i,—’; are 0. By our previous remarks, this means that y
is actually C* on all of [a,b]. %

As the simplest possible case, consider the Euclidean metric on R”,

n
= Z dx' @ dx’.
=1
Here gi; = 8;j, so all Bg,-j/ax" = 0, and I"fj = (). The critical points y for the
energy function satisfy
dzyk

o =
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Thus y lies along a straight line, so y 1s a critical point for the length function
as well. The situation is now quite different from the first variational problem
we considered, when we considered only curves of the form 1 — (¢, f(2)).
Any reparameterization of y is also a critical point for length, since length is
independent of parameterization (Problem 16). This shows that there are critical
points for length which definitely aren’t critical points for energy, since we have
just seen that for y to be a critical point for energy, the component functions
of y must be linear, and hence y must be parameterized proportionally to arc-
length. This situation always prevails.

12. THEOREM. If y: [a,b] — M 1s a critical point for E, then y is param-
eterized proportionally to arclength.

PROOF. Observe first, from the definitions, that

agF . . ey .
= < = [il, j]+ [jl,1].
X

Now we have

d d d
di | di d_(,,Z, g”(}/() dr dr )
H : : H .
_ 0gi; dy' dy' dy’ a2y’ dy’
-”Z:: g r YO +”Z=:] &y ()5
idzyr

i, r=1

Replacing dg;;/dx’ by the value given above, this can be written as

" d id
—Z y? (Zgr,(y() e }; ;’{)
yd dy!
+Z (Zgw(y(r)) NI A )

Jd =1

dy2

dt

d

di

Since y is a critical point for E, both terms in parentheses are 0 (Corollary 10).
Thus the length idy/dt]] is constant. %
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The formula

08ij .
) L = [k, 1+ Lk, ]

occurring in this proof will be used on several occasions later on. It will also be
useful to know a formula for g%/ /8x*. To derive one, we first differentiate

n
D gimg™ =

m=1

to obtain

Thus we have

- _ Z g“’gm-"([!k,m] + [mk,{]) by (x)

- Z g'r] - > g™ T
m
or

3ol .
(*%) g Z(g”l“,k + 8T

We can find the equations for critical points of the length function L in ex-
actly the same way as we treated the energy function. For the moment we
consider only paths y: [a,b] = M with dy/dr # 0 everywhere. For the por-
tion y1[ti—1, 4] of y contained in a coordinate system (x,U), we have

t j
L{y1[ti-1,4]) :[f Z g (v (1)) dy c;;

Considering our coordinate system as R”, we are now dealing with the case

Y gii(x)yiyd.

i,ji=1

F(x,y)=

\
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We introduce the arclength function

s(t) = L(y)-

dy || _ dy
ai=|a|=r(o.5)

0g; dvidy’

Z g’(())y =
oF d}/ 1:,;1 a1
(y() )

Then

So we have

ox! 2 ds
dt

BF( 0 Q) _ o ar
o/ \""ar ) T ds ‘
dt

After a little more calculation we finally obtain the equations for a critical point
of L:

d*s
dy' dyd  dy* diz
d2 +ZF((I))d T A ds

i, j=1 —
dt

It is clear from this that critical points of E are also critical points of L (since
they satisfy d?s/di*> = 0). Conversely, given a critical point y for L with
dy/dt # 0 everywhere, the function

51 [a,5] = [0, Lg(y)]
is a diffeomorphism, and we can consider the reparameterized curve
yos™' 1[0, La(y)] > M.

This reparameterized curve is automatically also a critical point for L, so it
must satisfy the same differential equation. Since it is now parameterized by
arclength, the third term vanishes, so y o s~ is a critical point for E.

There is only one detail which remains unsettled. Conceivably a critical
point for L might have a kink, but be C® because it has a zero tangent vector
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there, as in the figure below. In this case it would not be possible to reparame-

terize y by arclength. Problem 37 shows that this situation cannot arise.

Henceforth we will call a critical point of E a geodesic on M (for the Rie-
mannian metric ( , )). This name comes from the science of geodesy, which
is concerned witli the measurement of the earth’s surface, including surveying
and the measurement of degrees of latitude and longitude. A geodesic on the
earth’s surface is a segment of a great circle, which is the shortest path between
two points. Before we can say whether this is true for geodesics in general,
which are so far merely known to be critical points for length, we must initiate
a local study of geodesics.

The most elementary properties of geodesics depend only on facts about
differential equations. Observe that the equations for a geodesic,

have an important homogeneity property: if y is a geodesic, then 7 +— y(c?) is
also clearly a geodesic. This feature of the equation allows us to improve the
result given by the basic existence and uniqueness theorems.

13. THEOREM. Let p € M. Then there is a neighborhood U of p and a
number & > 0 such that for every g € U and every tangent vector v € M, with
vl < e there is a unique geodesic

Yo: (=2,2) > M

satisfying

d¥e
¥o(0) = g, }; 0) = v.

d

PROOF. The fundamental existence and uniqueness theorem says that there
is a neighborhood U of p and €;,e3 > 0 so that for ¢ € U and v € M, with
vl < & there is a unique geodesic

Vv (—2€32,2e3) — M
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with the required initial conditions.
Choose € < €163: Then if |y} < € and |t} < 2 we have

Hv/eslt <e1 and |est} < 2es.
So we can define y,(7) 10 be yy /e, (€27). %

If v € My is a vector for which there is a geodesic
y:[0,1]-> M
satisfying
0) = dy 0)y=v
then we define the exponential of v to be
exp(v) = expy(v) = y(1).

(The reason for this terminology will be explained in the next chapter) The
geodesic y can thus be described as

y (1) = expqy(1v).

Since M, is an n-dimensional vector space, there is a natural way to give it
a C* spructure. Iff @ € M, is the set of all veciors v € M, for which expg(v)
is defined, then the map

expg: O > M

is C*, since the solutions of the differential equations for geodesics have a C*°
flow. Identifying the tangent space (My)y at v € M, with My itself, we bhave an
induced map

(expg)ux: Mg = Mexp, (v)-

I pariicular, we claim that the map
(expglos: Mg — M, is the identity.

In fact, 10 obtain a curve ¢ in the manifold M, with dc/dt(0) = v e My =
(Mg)o, we can let ¢(r) = rv. Then expy o ¢(f) = expy(tv), the geodesic with
tangent vector v at time 0, so

d
(expglos(v) = ar Oexm(c(r)) = V.
£
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Before proving the next result, we recall some facts about the manifold 7M.
If (x,U) is a coordinate system on M, then for ¢ € U we can express every
vector v € M, uniquely as

0
ox?

H
v = E at
i=1

We will denote @' by x/(v), so that

q

SN 0
= el (1) —
v = ;}:x (v) Py
where m: TM — M is the projection. Then
1

¥ /)

xlom,. ., xTom X, ..., &) =&, .., &, %, .., X"

is a coordinate system on m~ (V). For v € M,, ¢ € U we therefore have
tangent vectors

™

d

u

T ax

v
¥

¥
<D
the veciors 9/ 85:"|u are all in the tangent space of the submanifold M, C TM,

while the vectors 3/8x° iv span a complimentary subspace.

14. THEOREM. TFor every p € M there is a neighborhood W and a number
¢ > 0 such that

(1) Any two points of W are joined by a unique geodesic in M of length
< e,

(2) Let v(g, ¢") denote the unique vector v € M, of length < ¢ such that
expqa(v) = ¢’. Then (9,9') — v(g,¢’) is a C* function from W x W —
™.

(3) For each g € W, the map exp, maps the open e-ball in M, difleomor-
phically onto an open set Uy O W.
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PROOF. Theorem 13 says that the vector 0 € My has a neighborhood V in the
manifold TM such that exp is defined on V. Define the C* function F: V —
M x M by

F(v) = (n(v), exp(v)).

Let (x,U) be a coordinate system around p. We will use the coordinate

system

(&, L X E, X,
described above, for 7= (U). If mj: M x M — M is projection on the /™
factor, then

(xlomy,...,x"om,x oma,. .., x" om) = (x1}, ..., x", X2l . L, x07)
is a coordinate system on U x U. Now, using the fact that
(expplos: Mp — M,
is the identity, it is not hard to see that at 0 € M, we have

o (3 )_ 3 L8

d
F,.,( a ): 20
9x* o 0x2' | ¢p, p)

Consequently, F, is one-one at 0 € M, so F maps some neighborhood V'
of 0 diffeomorphically onto some neighborhood of (p, p) € M x M. We may
assume that V'’ consists of all veciors v € M, with ¢ in some neighborhood U’
of p and flv)} < . Choose W to be a smaller neighborhood of p for which
FVYDO W x W, &

(p.pP)

Given a W as in the theorem, and ¢ € W, consider the geodesics through ¢
of the form 7 — expy(1v) for flvfl < &. These fill out U,. The close analysis of
geodesics depends on the following,

/ {exp,(v) : vl = ¢}
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15. LEMMA (GAUSS’ LEMMA). In Uy, the geodesics through ¢ are perpen-
dicular to the hypersurfaces

{expg(v) : V)l = constant < g},

FIRST PROOF. Letv: R — M, be a smooth curve with |lu(2)|} = a constant
k < ¢ for all ¢, and define

a(u, 1) =expg(u - v(r)) —l<u<l.
We are claiming that for every such & we have

do do
<$(H,f),a(u,f)>—0 for all (H’I)'

A calculation preaisely like that in the proof of Theorem 12 proves the following
equation, in which the arguments (u, #) and «(u, f) are omitted, for convenience:

d [do do deed dof d
O i) JZ (ng + Z“ 5 5)
Zaa (Zgn + Z[ﬂ i] aa} il )

i=1

The first term on the right is 0 since each curve ¥ — «a(u,?) is a geodesic.
Similarly, we obtain

d [0 oo oo’/ o
(2) §<595> Z (;gu‘a EY + Z[} s 1 _u—"")

which is just twice the second term on the right of (1). But der/0u(u, ) is just the
tangent vector at time u to the geodesic u > expg(u - v{1)), where u(0)|| =&
so Jl0a/oull = k. Thus the second term on the right of (2) is also 0. So

<8a dor

s E) is independent of u.

But «(0,1) = expq(0) = ¢, so de/8t(0,¢) = 0. It follows that

<8a dor

55 ) 0 for all (u,1?).
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SECOND PROOF. Let v: R — M, be any smooth curve with JJu(7)|| = a constant
k < e for all ¢, and define

Bu,t) = expg( - v(u)) (note carefully the roles played by ¢ and u).

Then f is a variation of the geodesic y (1) = expg (f - v(0)), defined on [0, 1]. By

the first variation formula, we have

T - (FonFw) - (Foo. Fo)

du
( % o0, 1), (1))

the integral vanishing since y is a geodesic. But each curve E (#) has energy

_ 1 d" 2 1
E(Bu)) =[0 _ﬁ%?_ﬁf_l dt =[0 k*dt =
30 _
du o

16. COROLLARY. Letc¢: [a,b] = U; — {gq} be a piecewise smooth curve,

¢(?) = expg(u(t) - v(2)),
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for 0 < u(?) < e and Jv(?))l = 1. Then
Lo¢ > u(b) — u(a)l,

with equality if and only if ¥ is monotonic and v is constant, so that ¢ is a radial
geodesic joining two concentric spherical shells around g¢.

PROOF. If a(u,t) = expg(u - v(t)), then c(¢) = a(u(f),#) and

dc _ du "0 dor
ot Wty
Since
do o dee
— _— V= — || =1
<8u’ 8I> 0 ou ’
we have
de|? N o ||? N
HEF = ()] +‘§ > WO,

with equality if and only if de/df = 0, and hence v'(¢) = 0. Thus

K

with equality if and only if ¥ is monotonic and v is constant. <

b
ic_H dt 2[ v (D dt > |ud) — u(a)l,
di 0

17. COROLLARY. Let W and ¢ be as in Theorem 15, let y: [0,1] > M be
the geodesic of length < ¢ joining ¢,4" € W, and let ¢: [0,1] — M be any
piecewise C* path from ¢ to ¢’. Then

L(y) < L(c),

with equality holding if and only if ¢ is a reparameterization of y.

PROOF. We can assume that ¢’ = expg(rv) € U; — {g} (otherwise break ¢ up
into smaller pieces). For 8§ > 0, the path ¢ must contain a segment which joins
the spherical shell of radius 8 to the spherical shell of radius r, and lies between
them. By Corollary 16, the length of this segment has length > r — §. So the
length of ¢ is > r, and clearly ¢ must be a reparameterization of y for equality
to hold. «
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We thus see that sufficiently small pieces of geodesics are minimal paths for arc-
length. We can use Corollary 17 to determine the geodesics on a few simple
surfaces, without any computations, if we first introduce a notion which will
play a crucial role later. If (M, ( ,)) and (M, ( , )’) are C° manifolds with
Riemannian metrics, then a one-one C* function f: M — M’ is called an
isometry of M into M"if f*( ,) = (, ). For example, reflection through a
plane £E% C Rt is an isometry 7: §" — S". It is clear that if ¢: [0,1] > M
is a C™ curve, then the length of ¢ with respect to ( , ) is the length of foc
with respect to ( , )’; and if ¢ is a geodesic, then f o ¢ is likewise a geodesic.

For the isometry /: 8" — S" mentioned above, the fixed point set is the great
circle C = §"N E?, Let p,q € C be two points with a unique geodesic C”
of minimal length between them. Then /(C’) is a geodesic of the same length
as C’ between I(p) = p and I(g) = g. So C’ = I(C’), which implies that
C" < C, so that C is a geodesic. Since there is a great circle through any point
of S" in any given direction, these are all the geodesics.

N

Notice that a portion of a great circle which is larger than a semi-circle is
definitely not of minimal length, even among nearby paths. Antipodal points on

= path of smaller length

N

the sphere have a continuum of geodesics of minimal length between them, All
other pairs of points have a unique geodesic of minimal length between them
but an infinite family of non-minimal geodesics, depending on how many times
the geodesic goes around the sphere and in which direction it starts.
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The geodesics on a right circular cylinder Z are the generating lines, the

circles cut by planes perpendicular to the generating lines, and the helices
on Z. In fact, if L is a generating line of Z, then we can set up an isometry
I:Z — L — R? by rolling Z onto R?. The geodesics on Z are just the images

e

el i

.

under 777 of the straight lines in R?. Two points on Z have infinitely many
geodesics between them.

We are now in a position to wind up our discussion of Riemannian met-
rics on M by establishing an important connection between the Riemannian
metric { , ) and the metric d: M x M — R it determines,

d(p,q) =mf{L(y) : v a plecewise smooth curve from p to g}.

Notice that on both the sphere and the infinite cylinder every geodesic y defined
on an interval [, b] can be extended to a geodesic defined on all of R. This is
false on a cylinder of bounded height, a bounded portion of R”, or R” — {0}.
In general, a manifold M with a Riemannian metric ( , ) is called geodesically
complete if every geodesic y . [¢, 8] — M can be extended to a geodesic from R
to M.
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18. THEOREM (HOPF-RINOW-DE RHAM). If (, } is a Riemannian
metric on M, then M is geodesically complete if and only il M is complete
in the metric d determined by ( , ). Moreover, any two points In a geodesi-
cally complete manifold can be joined by a geodesic of minimal length.

PROOF. Suppose M is geodesically complete. Given p,q € M with d(p,q) =
r > 0, choose Up as in Theorem 14. Let S C U, be the spherical shell of radius
8 < e. There is a point

po = expplv, Hull =1
on S such that d(po,q) < d(s,q) for all s € S. We claim that
() exp,(rv) = g;

this will show that the geodesic y(r) = exp,(7v) is a geodesic of minimal length
between p and g. To prove this result, we will prove that

(%) dy(),q) =r -1 tes,r].
First of all, since every curve from p to ¢ must intersect S, we clearly have

d(p,q) = rpeig(d(p,s) + d(s,9)) =8 + d(po.q).
So d(po,q) = r — 8. This proves that (%) holds for ¢ = 4.

Now let 79 € [8, 7] be the least upper bound of all 7 for which (xx%) holds. Then
(+x) holds for 7y also, by continuity. Suppose fp < r. Let §/ be a spherical shell

oy

Sl"

q.

Fo

of radius 8’ around y(%) and let po’ € S’ be a point closest to g. Then

dly(t0).9) = Is][éikélf(d(y(fo), 5) +d(s,q)) = & + d(py’, 9),
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SO
(%) d(po’sq) =@ —10) - &

Hence
d(p, po') 2 d(p,g) —d(po’,q) =10+ 6.

But the path ¢ obtained by following y from p to y (%) and then the minimal
geodesic from y (%) to po’ has length precisely 70 +6’. So ¢ is a path of minimal
lengtly, and must therefore be a geodesic, which means that it coincides with y.
Hence

y(fo+8) = po’.

Hence (#%:x) gives
d(y(to+8",9) = r—(to +8,

shiowing that (%) holds for fp +&’. This contradicts the choice of %, so it must
be that 7 = r. In other words, (*x) liolds for ¢ = r, which proves (x).

From this result, it follows easily that M is complete with the metric d. In
fact, if A € M has diameter D, and p € A, then the map expy: M, - M
maps the closed disc of radius D in M, onto a compact set containing A. In
other words, bounded subsets of M have compact closure. From this it is clear
that Cauchy sequences converge.

Conversely, suppose M is complete as a metric space. Given any geodesic
y: (a,b) > M, choose t, — b. Clearly y (1) is a Cauchy sequence in M, so It
converges 10 some point p € M. Using Theorem 14, it is not difficult to show
that y can be extended past . Consequently, by aleast upper bound argument,
any geodesic can be extended to R. ¢

As a particular consequence of Theorem 18, note that there is always a min-
imal geodesic joining any two points of a compact manifold.
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ADDENDUM
TUBULAR NEIGHBORHOODS

Let M" C N™k be a submanifold of N, withi: M — N the inclusion map,
so that for every p € M we have i,(Mp) C N,. If (, ) is a Riemannian metric
for N, then we can define M, C N, as

MPJ' ={ve N, : (v,i,w) =0for all we Mp}.

Let
E= U Myt and w:E—> M take Myt o p.
pPeM

It is not hard to see that v = @w: E — M is a k-plane bundle over M, the
normal bundle of M in V.

For example, the normal bundle v of $7~1 © R” is the trivial 1-plane bundle,
for v has a section consisting of unit outward normal vectors. On the other haud

N

if M is the Mébius strip and ' € M is a cirde around the center, then it is
not hard 10 see that the normal bundle v will be 1somorphic to the (non-trvial)
bundle M — S'. If we consider §' € M < P2, then the normal bundle

of ' in P? is exactly the same as the normal bundle of S' in M, so0 it too is
non-trivial.
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Our amm is to prove that for compact M the normal bundle of M in N is
always equivalent toabundle r: U — M for which U is an open neighborhood
of M in N, and for which the 0-section s: M — U is just the inclusion of M
into U. In the case where N is the total space of a bundle over M, this open
neighborhood can be taken to be the whole total space. But in general the
neighborhood cannot be all of N. For example, as an appropriate neighborhood
of S ¢ R? we can choose R? — {0}.

Abundler: U — M with U an open neighborhood of M in N, for which the
O-section s: M — U is the inclusion of M in U, is called a tubular neighborhood
of M in N. Before proving the existence of tubular neighborhoods, we add some
remarks and a Lemma.

If m: U — M is a tubular neighborhood, then clearly

mos = identity of M,

som  is smoothly homotopic to the identity of U,

so 7 is a deformation retraction, and H"(U) 2 H"(M); thus M has the same
de Rham cohomology as an open neighborhood. Moreover, if we choose a
Riemannian metric ( , Jform: U — M anddefine D ={e € U : (e,e) < 1},
then D is a submanifold-with-boundary of U, and the map n{D: D — M is
also a deformation retraction. So M also has the same de Rham cohomology
as a closed neighborhood.

19. LEMMA., Let X be a compact metric space and Xo C X a closed subset.
Let f: X — Y be a local homeomorphism such that f|Xp is one-one. Then
there is a neighborhood U of Xy such that f|U is one-one.
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PROOF. Let C C X x X be
{5, »)e X x X :x# yand f(x) = f(»)).

Then C is closed, for if’ (x,, y,) is a sequence in C with x, = x and y, = »,
then f(x) = lm f(x,) = im f(ys) = f(»), and also x # y since f is locally
one-one,

If g:C — Ris g(x,y) = d(x,Xo) + d(y, Xp), then g > 0 on C. Since C
is compact, there is & > 0 such that g > 2¢ on C. Then f is one-one on the
e-neighborhood of Xp. ¢

20. THEOREM. Let M C N be a compact submanifold of N. Then M has
a tubular neighborhood m: U — M in N, which is equivalent to the normal
bundle of M in N.

PROOF. Choose a Riemanman metric ( , ) for N, with the corresponding
norm || |, and metricd: N x N — R. Let

E={v:vehN, andveMpJ',forsomepeM}
E.={ve E v <g}
Us={geN:.dg, M) <ej.

It follows easily from Theorem 13, and compactness of M, that exp is defined
on E, for sufficiently small ¢ > 0. We claim that for sufficiently small ¢, the map
exp is a diffeomorphism from E, onto U,. This will clearly prove the theorem.

Let V' C E be the set of a non-critical points for exp. Then V' 5 M (consid-
ered as a subset of E via the 0-section), and V; = V N E; is compact; since exp
is one-one on M C V, it follows from Lemma 19 that for sufficiently small ¢
the map exp is a diffeomorphism on E;.

It is clear also that exp(£,) C U,. To prove that exp is onto U,, choose any
g € U, and a pomt p € M closest to g. If y: [0,1] — N 1s the geodesic of
length < e with y(0) = p and y(1) = g, it is easy to see that y 1s perpendicular
to M at p (compare the second proof of Gauss’ Lemma). This means that
g = exppdy/dt(0) where dy/dt(0) € E,. &

One of the interesting features of Theorem 20 is that all the paraphernalia
of Riemannian metrics and geodesics are used in its proof, while they do not
even appear in the statement. Theorem 20 will be needed only in Chapter 11,
where we will also need the following modification.
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21. THEOREM. Let N be a manifold-with-boundary, with compact bound-
ary dN. Then dN has (arbitrarily small) open [and closed] neighborhoods for
which there are deformation retractions onto dN.

PROOF. Exactly the same as the proof of Theorem 20, using only inward point-
ing normal vectors, %
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PROBLEMS

1. Let V be a vector space over a field F of characteristic # 2, and let h: V x
V — F be symmetric and bilinear.

(@) Define g: V. — F by g(v) = h(v,v). Show thatif ¢;,...,¢, is a basis

for V*, then
n
g= ) ayv'i-v
for some a;;. hI=
(b) Show that
g(—v) =q(v)

h(u,v) = $]g(u + v) — g(u) — g(v)].

() Suppose g: ¥V — F satisfies g(—v) = v, and that i(u, v) = g(u+v) —g(u) —
g(v) is bilinear. Show that

glu+v+w)—glu) —qv+w) = gu+v)—q(u) —q(v) —gu+w) —g(u) —g(w).
Conclude that ¢(0) = 0, and g(2u) = 4g(u). Then show that g(v) = h(v, v).

2. Let ( , ) be a Euclidean metric for V*. Suppose ¢:, ¥; € V* satisfy ¢ A
o NG =Y A Ay # 0, and let Wy and Wy be the subspaces of V*
spanned by the ¢; and ;.

(2) Show that w € Wy if and only if w A ¢y A -+ A ¢ = 0. Conclude that
Wy = Wy,.

(b) Let 03,...,0k be an orthonormal basis of Wy = Wy. If ¢ = }_; aji0;,
show that the signed k-dimensional volume of the parallelepiped spanned by
&1,k 1s det(ai;). (The signis + if ¢1,..., ¢ has the same orientation as
0y,...,0k, and — otherwise.)

(¢) Using Problem 7-9, show that this volume is the same for ¥,..., ¥&.

(d) Conversely, if Wy = Wy, and the signed volumes of the parallelepipeds are
the same, show that ¢; A - - Ay =ty A A Y.

If we identify V with V**, so that we have a wedge product v; A- - -Avg of vectors
v; € V, then we have a geometric condition for equality with w; A -+ A wy.
In Legons sur la Géométrie des Espaces de Riemenn, E. Cartan uses this condition to
define Q% (V*) as formal sums of equivalence classes of & vectors; he deduces
geometrically the corresponding conditions on the coordinates of v;, w;.

3. Let V be an n-dimensional vector space, and ( , ) an inner product on V
which is not necessarily positive definite. A basis v;,...,v, for V is called
orthonormal if (v;, v;) = £4;;.



Riemannian Metrics 349

(a) If ¥V # {0}, then there is a vector v € V with (v, v) #£ 0.

(b) For W C V, let Wl =1{veV:(@uw =0foralw e W}. Prove that
dim Wt > n — dimW. Hini: If {w;} is a basis for W, consider the linear
functionals A;: V — R defined by A; (v) = (v, w;).

(€) If ( ,) is non-degenerate on W, then V = W & WL, and (, ) is also
non-degenerate on W,

(d) V has an orthonormal basis. Thus, there is an isomorphism f: R" —
V with f*(, ) = (, ), for some r (the inner product ( , ), is defined on
page 301).

(e) The index of ( , ) is the largest dimension of a subspace W C V such that
( s )JIW is negative definite. Show that the index is n — r, thus showing that r
is unique (“Sylvester’s Law of Inertia”).

4. Let ( , ) be a (possibly non-positive definite) inner product on ¥, and let
V5. .., Uy be an orthonormal basis (see Problem 3). Define an inner product
( ,)* on Q%(V) by requiring that

v*,‘,/\---/\v*,-k l<ij<.---<ip<n
be an orthonormal basis, with

(v*,-, Ao AVY VY A A v"‘jk)k = det((v;a,vjﬁ)).

(a) Show that ( , ) is independent of the basis vy, ..., vt. (Use Problem 7-16.)
(b) Show that

(@1 A Adratn Ao A ) ® = det((, ¥5)*) = det (@i, vi)).
() If (, ) bas index i, then
(W A AV U A AT = (1)

(d) For those who know about &) and Ak Using the isomorphisms ®kV* e
(®k V)" and A% (V*) = (A¥V)*, define inner products on ®*V and AFV by
using the isomorphism ¥V — V* given by the inner product on V. Show that
these inner products agree with the ones defined above.

5. Recall the definition of vy X -+« X vy—; In Problem 7-26.

(a) Show that {v; X - X vp_y,v;) = 0.
(b) Show that |v; x --- X v, | = Vdet(gij), where g;; = {vi,v; ). Hint: Apply
the result on page 308 to a certain (7 — 1)-dimensional subspace of R”.
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6. Let £ = m: E — B be a vector bundle. An indefinite metric on £ is
a continuous choice of a non-positive definite inner product ( , ), on each
7~ (p). Show that the index of ( , ), is constant on each component of B.

7. This problem requires a little knowledge of simple-connectedness and cov-
ering spaces.

(a) There is no way of continuously choosing a 1-dimensional subspace of $?,
for each p € S2. (Consider the space consisting of the two unit vectors in each

subspace.)
(b) There is no Riemannian metric of index | on S2,

8. Let (, ) and ( , )’ be two Riemannian metrics on a vector bundle & =
7. E — B. Let S be the set of e € E with (e,e) = 1, and define §' similarly.
Show that § is homeomorphic to §'. If £ is a smooth bundle over a manifold M,
show that S is diffeomorphic to S,

9. Show by a computation that if the functions g;; and g'; are related by
ox' dx/
?
8= )81, B
L
with det(g;;) # 0, and the functions g, g’/ are defined by

n
Zg:kgkj = 5;’ Zg”kg’k; =
k=1

then
dx'® dx'8

mrﬁ o ij
Zg ox? oxJ

This, of course, is the classical way of defining the tensor [having the compo-
nents] gV,

10. (a) Let ( , ) be a Riemannian metric on M, and A a tensor of type (}), so
that A(p): Mp — M. Define a tensor B of type (3) by

B(p)(vi,v2) = (A(p)(¥1),v2).

If the expression for A in a coordinate system is

H

A= ZA{de(g'ggj‘,

i,j=1
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show that B = } ; ; B dx' ® dx*, where
n
Bix=)_ Algj.
j=1

(b) Similarly, define a tensor C of type (3) by
C(p)(A1,A2) = (A(p)* (A1), 42).
Show that if C has components C*/, then

n

i=}
The tensors B and C are said to be obtained from A by “raising and lowering
indices”.
11. (a) Let Xy,..., X, be linearly independent vector fields on a manifold M
with 2 Riemannian metric ( , ). Show that the Gram-Schmidt process can be
apphed to the vector fields all at once, so that we obtain n everywhere orthonor-
mal vector fields Yi,..., Y,.
(b) For the case of a non-positive definite metric, find Yy,..., Y, with (Y1, Y;) =
+4;; in a neighborhood of any point.

12. (a) If £ [a,b] — R is positive, show that the area of the surface obtained
by revolving the graph of f around the x-axis is

b
[ 2nf 1+ (f)2.

(b) Compute the area of S2.

13. Let M C R" be an (n — 1)-dimensional submanifold with orientation .
The outward unit normal v(p) at p € M is defined to be that vector in R”,
of length 1 such that v(p), (¥1)p, ..., (Un—1)p is positively oriented in R”, when
(V1)ps-- - » (Un—1)p 18 positively oriented in M.

(@) If M = oN for an n-dimensional manifold-with-boundary N C R”, then
v(p) is outward pointing in the sense of Chapter 8.
(b) Let dV,—; be the volume element of M determined by the Riemannian
metric it acquires as a submanifold of R"”. Show that if we consider v(p) as an
element of R”, then

v(p)

dV,_ (p) ((Ul)pa---a(vn—l)p) = det "

Un—1
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Conclude that dV,,—(p) 1s the restriction to M, of

—

Z(-—lf Wip)dx'(p) Ao AdXI(p) A ndx"(p).

(c) Note that V1 X -+ X Uy = e V(p) for some a € R (by Problem 5). Show
that for w € R” we have

(w,v(p)) - (U1 X o= X Up—1,0(p)) = (W, V1 X =++ X Up_1).
Conclude that
v (p) - dVy—1(p) = restriction to M, of

(=1 dx " (p) A AdXE(P) A+ AdX"(p).
(d) Let M c R" be a compact n-dimensional manifold-with-boundary, with v
the outward unit normal on dM. Denote the volume element of M by dV,,
and that of M by dV,.;. Let X =Y _;a'8/dx" be a vector field on M. Prove
the Divergence Theorem:
[ dvXdv, = (X, v) d Vo
M aM
(the function div X is dcfined in Problem 7-27). Hint: Consider the form w

on M defined by

w=Z(-—1)‘ Tl dx" Ao AdXT A A dx",

(¢) Let M ¢ R? be a compact 2-dimensional manifold-with-boundary, with
orientation g, and outward unit normal v. Let T be the vector field on aM
consisting of positively oriented unit vectors. Denote the volume element of M
by dA, and that of M by ds. Let X be a vector field on M. Prove (the original)
Stokes’” T heorem:

f (V x X,v)dA:[ (X, T)ds
M aM
(V x X is defined in Problem 7-27).

14. (a) Let V¥, be the volume of the unit ball in R*. Show that

dl

1
V, =[ (1~ x3H=ND2y | dx.
-1

h‘\ilw
\_‘"'
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1
by If I, = [ (1~ x3)"=D72 gx show that
—1

- 1
In=""—1ls.
(c} Using V1 = 2, V» = m, show that
Jrr1*:/2
n even
(n/2)!
n _—
2 (n+1)/25 (n—1)/2
dd.
1:3-5..-n "o
JrrJ'1/2
(In terms of the I" function, this can be written ————-)
(1 +n/2)

(d) Let A, be the (n ~ 1)-volume of S$"~!, Using the method of proof in
Corollary 8-8, but reversing the order of integration, show that

1
1
Vi = [ " VA dr = ~A,—y.
0 n

(€) Obtain this same result by applying the Divergence Theorem (Problem 13},
with X(p) = pp.

15. (a) Let c: [0,1] = R” be a differentiable curve, where R” has the usual
Riemannian metric ( , ) =) ; dx' @ dxi. Show that

1 n
L(c) = fo \Jz[mm]z d.
f=1

(b) For the special case ¢: [0, 1] — R? given by (1) = (1, £ (1)), show that this

length,
1
[ y1+ /(0] dr,
0

is the least upper bound of the lengths of inscribed polygonal curves.

Hint: If the inscribed polygonal curve is determined by the points (#;, c(#;)) for
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a partition 0 =170 < -+- < #; = 1 of [0,1], then we have

le(@) ~ c(tiz)| = \/(ff ~ 1)+ (f(t) ~ f(ff--l))2

=~ )2 + f1E) 0 ~ 1)

for some &; € [ti—, 1;].
(¢} Prove the same result in the general case. Hint: Use the results of Prob-
lem 8-1, and uniform continuity of ~/  on a compact set.

It is natural to suppose that the area of a surface is, similarly, the least upper
bound of the areas of inscribed polygonal surfaces, but as H. Schwarz first
observed, this least upper bound is infinite for a bounded portion of a cylinder!
To illustrate Schwarz’s example I have plagiarized the following picture from a
book called Mamemamuuecxuii Avanus na Muozoobpasuax, written by someone

called M. Cnusax.
ﬂﬁ(h
7

<¥>

Top view

To increase the number of triangles, we maintain the hexagonal arrangement,
b move the planes of the hexagons closer together, so that the triangles are more
nearly in a plance parallel to the bases of the cylinder. In this way, we can increase
the number of triangles indefmitely, while the area of each approaches fif /2.

The topic of surface area for non-diflerentiable surfaces is a complex one, which
we will not go into here.
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16. Let ¢: [0,1] & M be a curve in a manifold M with a Riemannian metric
(,). ¥ p:[0,1] - [0,1] 1s a diffeomorphism, show that

L{c) =L(co p).

17. Show that the metric d on M may be defined using C°, instead of piece-
wise C® curves. (Show how to round ofl corners of a piecewise C* path so that
the length increases by less than any given ¢ > 0; remember that the formula
for length involves only first derivatives.)

18. (@) Let B € M be homeomorphic to the ball {p € R" : [p] < 1} and let

S C M be the subset corresponding to {p € R" : |p| = 1}. Show that M ~ §

1s disconnected, by showing that M — B and B —~ § are disjoint open subsets of

M-S

(b) If p ¢ B~ S and g € M — B, show that d(p,q) > mit;d(p,q"). Use
g'e

this fact and Lemma 7’ to complete the proof of Theorem 7. (In the theory of
infinite dimensional manifolds, these details become quite important, for M ~ §
does nor have to be disconnected, and Theorem 7 is false.}

19. (@) By applying integration by parts to the equation on pages 318-319,
show that
dJ(@(u))
du

82
=[ 2o o )[ @), S0))
s Oud

ti==0
[ L f(r),f’(r))dr] dr

this result makes sense even if f is only C.
(b) Du Bois Reymond’s Lemma. If a continuous function g on [a, b] satishes

b
f n'()g®)dt =0

for all C* functions 1 on [a,b] with n(a) = n(d) = 0, then g is a constant.
Hint: The constant ¢ must be

1 b
c= E[a g ) du.

We clearly have
b
[ wolsw - ad=o,

so we need to find a suitable n with »'(r) = g(t) — c.
(c}) Conclude thatifthe C ! function f is a critical pointof J, then f still satisfies
the Euler equations (which are not a priori meaningful if f is not C%).
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20. The hyperbolic sine, hyperbolic cosine, and hyperbolic tangent functions
sinh, cosh, and tanh are defined by
X — o™ e* e sinh x

sinhx = ——— coshx = ——o tanhx = X
2 ’ 2 ’ cosh x

(@) Graph sinh, cosh, and tanh.
(b) Show that

cosh®~ sinh? = |
tanh? +1/ cosh? = 1
sinh(x + y) = sinh x cosh y + cosh x sinh y
cosh(x + y) = cosh x cosh y + sinh x sinh y
sinh’ = cosh
cosh’ = sinh.
(¢) For those who know about complex power series:
sinix

sinhx = ——, coshx = cosix.
i

(d) The inverse functions of sinh and tanh are denoted by sinh™' and tanh™,
respectively, while cosh™! denotes the inverse of cosh|[0, o). Show that

sinh(cosh™ x) = (sinh ™)' (x) =

]|
%]

cosh(sinh™' x) = +
(cosh™Y (x) = <.

2

=1 .y _
cosh(tanh™ x) = e

bt RN

- +
o
b (ST

l — x

21. Consider the problem of finding a surface of revolution joining two circles
of radius 1, situated, for convenience, at ¢ and ~«a. We are looking for a function

at /) a
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of the form X
f(x) = ccosh p

where ¢ 1s supposed to satisfy

ccoshg-=1 (c > 0).

(@) There is a unique yo > 0 with tanh yg = 1/yo. Examine the signof 1/y -~
tanh y for y > 0.
(b} Examine the sign of coshy ~ ysinh y for y > 0.
(¢) Let
Aq(¢) = ccosh g- c > 0.

Show that A, has a minimum at a/yo, find the value of A, there, and sketch
the graph.

(d) There exists ¢ with ccosha/c = 1 if and only if ¢ < yo/cosh yo. If a =
yo/ cosh yo, then there is a unique such ¢, namely ¢ = a/yo = 1/ cosh yo. If
a < Yo/ cosh yo, then there are two such ¢, with ¢y < ¢/yo < ¢2. It turns out
that the surface for ¢; has smaller area.

- yo/ cosh yg' —a a Iyg/ cosh yo

(¢) Using Problem 20(d), show that

4 =\/yoz——l.

cosh yo

[¥o ~1.2,50 v yor ~ 1 ~ .67.]
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[These phenomena can be pictured more easily if we use the notion of an
envelope—c.f. Volume III, pp. 1761, The envelope of the 1-parameter family

of curves
Y
Je(x) = ¢ cosh ~
c

is determined by solving the equations

dfc(x X X .., Xx
0= Je )=c05h——-——-51nh——.
ac c ¢ ¢
We obtain )
Y b
— = %Yo, Yy = ccosh — = ¢ cosh y,
c c
so the envclope consists of the straight lines
cosh
J} ] :I:.-—-——-—ng

Yo

The unique member of the family through (yo/ cosh yo, 1) is tangent to the
envelope at that point. Tor a < yo/ cosh yo, the graph of f., is tangent to

I a yo/ cosh v
COSh yﬂ / *\ ) 0/ ) ¢
X/, .

yo S \\\

#

JJ:

the envelope at points P, Q € (—a,a), but the graph of f;, is tangent to the
cnvelope at points outside [—a,a]. The point Q is called conjugate to I along
the extremal f,,, and it is shown n the calculus of variations that the existence
of this conjugate point implies that the portion of f; from P to (a,1) does not
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give a local minimum for ff\/l + (/)?. (Compare with the discussion of

conjugate points of a geodesic in Volume IV, Chapter 8, and note the remark
on pg. V.396.)]

22. All of our illustrations of calculus of variations problems involved an F
which does not involve ¢, so that the Euler equations are actually

oF , d (OF , _
.S 0= 5 (U0 o) =0
(2) Show that for any f and F: R? — R we have
d OFN L JOF  daF
a(F-15) =0 G- )

and conclude that the extremals for our problem satisfy

aF
Fef15 =0
Y

(b) Apply this to F(x, y) = x¥1 + y? to obtain directly the equation dy/dx =
v¢y? ~ | which we eventually obtained in our solution to the problem.

23. (a} Let x and x’ be two coordinate systems, with corresponding g;; and g’
for the expression of a Riemannian metric. Show that

0g'up _ Z”: dgi) axk ax' axJ
Ix'Y iy oxk ax'Y Ox'* gx'B
Z": _ oxt 9%x/ N ox!  9%x?
* 8\ ox oxBax'¥  gx'B ax'%x’? |

i, je=l

(b} For the corresponding [i/, k] and [e8, ¥]’, show that

" > . " ;
/ oo oxt xS gxk oxt  9%x/
[aﬁ, }’] = i %l[qsk] ax’® gx!B gx'y + ;'jZ=] ax'Y dxixdx’B’

so that [}, k] are not the components of a tensor.
(c) Also show that

a axi axt ax’t N 9%x! ax'Y
> T 2.

A T axte gxtB 9xk Ox'®gx'8 ax! -
i,j, k=] -

Y
T'aﬁ =

24. Show that any C* structure on R is diffeomorphic to the usual C* struc-
ture. (Consider the arclength function on a geodesic for some Riemannian
metric on R.)
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25 Let (,) =3 ; dx! ® dx' be the usual Riemannian metric on R”, and
let Z,-J- gudu" ® du’ be another metric, where u',...,u" again denotes the
standard coordinate system on R"”. Suppose we are told that there is a diffeo-
morphism f: R" — R" such that }; ; g;; du’ ®du! = f*(, ). How can we
go about finding f?

(2) Let 3f/0u’ = e;: R" — R". If we consider ¢; as a vector field on R”, show
that f,(9/0u’) = e;.

(b) Show that 8ij = (e,-,ej).

(¢} To solve for f itis, in theory at least, sufficient to solve for the e;, and to
solve for these we want to find differential equations

de; k
o r
g~ e

satished by the ¢;%s. Show that we must have

" " 2 £ !
def o°f"  of
Bt Vg =3 ot L
re=1 [=1

(d) Show that

%—i afo af! asz af!
uk e Oufouk dul  Qul duk dul

n
= ZgjrA';k + Zir ;f]
r=l

(e} By cyclically permuting i, j, k, deduce that
Bijk = [i], k],

so that Af; = I'[,. In Legons sur la Géométrie des Espaces de Riemann, E. Cartan uses
this approach to motivate the introduction of the I"f’j.
(f) Deduce the result A7, = T}, directly from our equations for a geodesic.

(Note that the curves obtained by setting all but one f* constant are geodesics,
since they correspond to lines parallel to the x'-axis.)
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26. If (V',(,))and (V”,(, )") are two vector spaces with inner products,
we define (, Jon V =V'® V" by

(U! @ U”, w! @ wH') — (vf’ w!)f+ (U”, wﬂ H'

(@) Show that ( , } is an inner product.

(b} Given Riemannian metrics on M and A, it follows that there is a natural
way to put a Riemannian metric on M x N, Describe the geodesics on M x ¥
for this metric.

27. (@) Let y: [a,b] — M be a geodesic, and let p: [o, 8] — [a,b] be a
diffeomorphism. Show that ¢ = y o p satisfies

d?ck . k dei de/  dek p''(r)
dr? +_Z PO grar = FT0OR
i, J=1

(b) Conversely, if ¢ satisfies this equation, then y is a geodesic.
(c) If ¢ satisfies

dct ~ dei ded  dek
dr? +sz=:1 I (1) A T ar w(?) for u: R - R,

then ¢ is a reparameterization of a geodesic. (The equation p” (1) = p'(t)u(r)
can be solved explicitly: p(r) = f’ eM) ds, where M'(s) = u(s).)

28. Let ¢ be a curve in M with dc/dr # 0 everywhere, and consider the hy-
persurfaces

{expeyV : lv]| = constant, where v € M,y with (v,dc/dt) = 0}.

Show that for v € M,y with (v,dc/dt) = 0, the geodesic u +— expe(ntt - v
is perpendicular to these hypersurfaces. (Gauss’ Lemma is the “special case”
where ¢ is constant.)
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29. Let y: [a,b] - M be a geodesic with y (¢) = p, and suppose that exp, is
a diffeomorphism on a neighborhood @ € M, of {ry’(0) : 0 £ 7 < 1}. Show
that y is a curve of minimal length between p and g = y(4), among all curves
in exp(@). (Gauss’ Lemma still works on exp(®).)

30. If (,)isa Riemanman metricon M and d: M x M — R is the corre-
sponding metric, then a curve y: [a,b] — M with d(y(a),y(0)) = L(y) is a
geodesic.

31. Schwarz’s inequality for continuous functions states that

() <([ ) ([2)

with equality if and only if' f and g are linearly dependent (over R).

(a) Prove Schwarz’s inequality by imitating the proof of Theorem 1(2).
(b} For any curve y show that

L2 < (b - a) EL(y),

with equality if and only if y is parameterized proportionally to arclength.
() Let y: [a,b] > M be a geodesic with L2(y) = d(y(a), y(®)). If c(a) =
y(a) and c(b) = y(b), show that

_Ly)? _L©)?
T b~a T b-ua

E(y) < E(o).

Conclude that E(y) < E(c) unless ¢ 1s also a geodesic with
Li(¢) = d(c(a),¢(8)).

In particular, sufficiently small pieces of a geodesic minimize energy.

32. Let p be a point of a manifold M with a Riemannian metric ( , ). Choosc
a basis vy,...,vp of Mp, so that we have a “rectangular” coordinate system

on Mp givenby > a'v; — (a',...,a");let x be the coordinate system yoexp™'.
defined in a neighborhood U of p.

(a) Show that in this coordinate system we have I"fj(p) = 0. Hint: Recall
the equations for a geodesic, and note that a geodesic y through p is just exp
composed with a straight line through 0 in M, so that each y* is linear.
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(b) Let 7: U — Rbe r(g) = d(p,q), so that 7 o y = 3, (¥*)?. Show that

d*((r o y)?) dy* \? dy' dy/
—_ 7 2 ) - k2.
dr’ [;( dt ) Yy ar ]

if
(¢} Note that
dyldy! (dy" :
A A — 1.
ij: dr dt =1 ; dr)

Using part (a), conclude that if [|y/(0)]| is sufficiently small, then

2(r 0 v)2
d(r}f)>

dr? 0,

so that d(r o y)?/dt is strictly increasing in a neighborhood of 0.

(d) Let B, ={veM,:|v]l <e¢}and S; = {v e M, : |lvll = ¢}. Show that
the following is true for all sufficiently small € > 0: if y is a geodesic such that
y(0) € exp(Se) and such that y'(0) is tangent to exp(Se), then there is § > 0
(depending on y) such that y(r) ¢ exp(Be) for 0 3 ¢ € (—8,8). Himnt: If y'(0) is

Se

. N
(

tangent to exp(Se), then d(r o y)/d1 = 0.

(e) Let ¢ and ¢” be two points with r(g),7(¢') < ¢ and let y be the unique
geodesic of length < 2¢ joining them. Show that for sufficiently small ¢ the
maximum of r oy occurs at either ¢ or ¢g’.

() Aset U € M is geodesically convex if every pair ¢,¢' € U has a unique
geodesic of minimum length between them, and this geodesic lies completely
in U. Show that exp({v € M, : |v| < &}) is geodesically convex for sufficiently
small ¢ > 0.

(g) Let f: U — R”" be a diffeomorphism of a neighborhood U of 0 ¢ R”
into R”. Show that for sufficiently small ¢, the image of the open &-ball 15
convex.
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33. (a) There is an everywhere differentiable curve c(?) = (1, f(r)) in R? such

that
length of ¢|[0, /]

m 1.
h=0  [c(h) — c(0)] 7
Hint: Make ¢ look something like the following picture.

length from
(1,0) to (1,0) is 1

length from
(1,00 d,0is

(b) Consider the situation in Corollary 15, except that ¢(r) = ¢ if and only if
t = a, and suppose #'(t) > 0 for ¢ near 0. If ¢ is C', then v(r) approaches a
limit as 1 — 0 (even though v(0) is undefined). Show that if ¢ is C', then there
is some K > 0 such that for all 7 near 0 we have

%—C:(H,f) < Ku (‘;—C:(l,t)| 0<u<i
Hint: In M, we clearly have
|MU_D = lul- M”
dt dt

Since expy is locally a diffeomorphism there are 0 < Kj < K3 such that
Killvll < llexpgwvll < Ka2flvll

for all tangent vectors v at points near gq.
(c} Conclude that

Lo f‘/u(r)2 |—(u(r)

o dpe) — o u(h)

di
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(d) If ¢ is C', show that L(c) is the least upper bound of inscribed piecewise
geodesic curves.

34. (a) Using the methods of Problem 33, show that if ¢ is the straight line
joining v, w € My, then

lim LEXP°O
v,w—0 L(c)
(by Similarly, if y4,, Is the unique geodesic joining exp(v) and exp(w), and
y-u’w - exp o CU,w, then
hm ZWew)
v,w—0 L(Cy,w)

(¢} Conclude that
d(expv,expw)

hm
vow—=0 v —w|
35. Let f: M — N be an sometry. Show that f is an isometry of the met-
ric space structures determined on M and N by their respective Riemannian
metrics.

36. Let M be a manifold with Riemannian metric ( , ) and corresponding
metric d. Let f: M — M be a map of M onto itself which preserves the
metric d.

(@ If y is a geodesic, then f oy is a geodesic.
(b} Define f': M, — My, as follows: For y a geodesic with y(0) = p, let
df (y (@)

dt  |—o

Show that {f /(X)) = [ X1, and that f'(cX) = ¢/ (X).
(& Given X,Y € Mp, use Problem 34 to show that

L) =

2X,Y) _IXP IV X — Y|
fxn- 1yt fxh- iy feXi- e X 1
CMXIP 0y [d(expiX,expeY)]?

117
txt- Y =0 e X - e Y
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Condude that (X,Y), = (f'(X), /'(Y))s(p, and then that /(X + Y) =

S1(X) + /1Y),
(d) Part(c)shows that f': M, — My, s a diffeomorphism. Use this to show
that f is itself a diffecomorphism, and hence an isometry.

37. (@) For v,w € R” with w #£ 0, show that

o Mokl =ol _ .w)
m = .
=0 ! (K

The same result then holds in any vector space with a Euclidean metric ( , ).
Hing: If v: R" — R is the norm, then the limit is Dv(v)(w). Alternately, one
can use the equation (u,v) = [ull - fjv]] - cos@ where 8 is the angle between u
and v.

(b} Conclude that if w s linearly independent of v, then

. Mv 4wl — vl — fewl]]
Iim

t—0 !

#0. v

(c) Let y: [0,1] &> M be a piecewise C! critical point for length, and suppose
that y'(to™) # y'(2%7) for some 19 € (0,1). Choose 11 < 19 and consider the
vanation & for which & (u) is obtained by following y up to #1, then the unique
geodesic from y(#1) to y (1 + ), and finally the rest of y. Show that if 7 is

y(1)

y(to + )

y{to)

y(0)

close enough to I, then dL(&(u)) /du|u=0 = 0, a contradiction. Thus, critical
paths for length cannot have kinks.
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38. Consider a cylinder Z C R? of radius . Find the metric d induced by the
Riemannian metric it acquires as a subset of R7.

39. Consider a cone C (without the vertex), and let L be a generating line,
Unfolding C — L onto R? produces a map f: C — L — R? which is a local

isometry, but which is usually not one-one. Investigate the geodesics on a cone
(the number of geodesics between two points depends on the angle of the cone,
and some geodesics may come back to their initial point).

40. Let g: S" — P" be the map g(p) = [p] = {p.—p}.

(@) Show that there is a unique Riemannian metric ( , )) on P” such that
g*( , ) isthe usual Riemannian metric on $” (thc one that makes the inclusion
of 8" into R**! an isometry).

(b) Show that every geodesic y: R — P” is closed (that 1s, there is a number «
such that y (1 +a) = y (1) for all ¢}, and that every two geodesics intersect exactly
once,

(c) Show that there are isometries of P” onto itself taking any tangent vector
at one point to any tangent vector at any other point.

These results show that P" provides a model for “elliptical” non-Euclidean
geometry. The sum of the angles in any triangle is > 7.

41. The Poincaré upper half-plane #£? is the manifold {(x,y) € R* : y > 0}
with the Riemannian metric

_dx®dx+dy®@dy

= 2 ,

(,)

(a) Compute that

F%z = I—'llz = F:!I = ';, lel = —; all other 1‘}’} = 0.
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(b} Let C be a semi-circle in J¢? with center at (0, ¢) and radius R. Considering
it as a curve ¢ > (¢, y(2)), show that

d?y@) _ ~y'(0) _ y'@0?
dt? t=¢ ()

(c) Using Problem 27, show that all the geodesics in #¢? are the (suitably pa-
rameterized) semi-circles with center on the x-axis, together with the straight
lines parallel to the y-axis.

(d) Show that these geodesics have infinite length in either direction, so that the
upper half-plane is complete.

(¢) Show that if y is a geodesic and p ¢ y, then there are infinitely many
geodesics through p which do not intersect y.

(f) For those who know a little about conformal mapping (compare with Prob-
lem 1V.7-6). Consider the upper half-plane as a subset of the complex num-
bers C. Show that the maps

az+ b
cz+d

f(z) = a,b,c,d e R, ad —~bc >0

are 1sometries, and that we can take any tangent vector at one point to any
tangent vector at any other point by some fi. Conclude that if length AB =
length A’ B’ and length AC = length A’C’ and the angle between the tangent
vectors of B and y at A equals the angle between the tangent vectors of f’
and y’ at A', then length BC = length B’C’ and the angles at B and B’ and
at C and C' are equal (“side-angle-side”). These results show that the Poincaré

B

upper half-plane 1s a model for Lobachevskian non-Euclidean geometry. The
sum of the angles in any triangle is < 7.
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42. Let M be a Riemannian manifold such that every two points of M can be
Joined by a unique geodesic of minimal length. Does it necessarily follow that
the Riemannian manifold M is complete?

43. Let M be a manifold with a Riemannian metric ( , ), and choose a fixed
point p € M. Suppose that every geodesic y: [a,b] = M with initial value
y(a) = p can be extended to all of R. Show that the Riemannian manifold M
15 geodesically complete.

44. Let p be a point in a complete non-compac! Riemannian manifold M. Prove
that there is a geodesic y: [0,00) &> M with the initial value y(0) = p, having
the property that ¥ is a minimal geodesic between any two of its points.

45. Let M and N be geodesically complete Riemannian manifolds, and give
M x N the Riemannian metric described in Problem 26. Show that the Rie-
mannian manifold M x N is also complete.

46. This problem presupposes knowledge of covering spaces. Let g: M - N
be a covering space, where N is a C° manifold. Then there is a unique C*
structure on M which makes g an immersion. If ( , ) is a Riemannian metric
on N, then g*( , ) is a Riemannian metric on M, and (M,g*( , }) is complete
if and only if (¥, ( , }) is complete.

47. () If M" C N"™*k is a submanifold of N, show that the normal bundle v
1s indeed a k-plane bundle.
(b) Using the notion of Whitney sum & introduced in Problem 3-52, show that

v TM ~ (TN)|IM.

48. (a) Show that the normal bundles v;, vy of M" C N7tk defined for two
different Riemannian metrics are equivalent.
(b) If £ = w: E - M is a smooth k-plane bundle over M”", show that the
normal bundie of M C E is equivalent to £.

49. (a) Given an exact sequence of bundle maps

O—>E1—>E2-—>E3—>0

as in Problem 3-28, where the bundles are over a smooth manifold M [or, more
generally, over a paracompact space], show that £, >~ E; & Es.

(b) If ¢ = n: E — M is a smooth bundle, conclude that TE ~ n*(¢) &
T*(TM).
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50. (a) Let M be a non-orientable manifold. According to Problem 3-22 there
is ST ¢ M so that (TM)|S! is not orientable (the Problem deals with the case
where (TM)|S! is always trivial, but the same conclusions will hold if each
(TM)|S! is orientable; in fact, it is not hard to show that a bundle over S is
trivial if and only if it is orientable). Using Problem 47, show that the normal
bundle v of §* C M is not orientable.

(b) Use Problem 3-29 to conclude that there is a neighborhood of some S' ¢ M
which is not orientable. (Thus, any non-orientable manifold contains a “fairly

small” non-orientable open submanifold.)



CHAPTER 10
LIE GROUPS

his chapter uses, and illuminates, many of the results and concepts of the
preceding chapters, It will also play an important role in later Volumes,
where we are concerned with geometric problems, because in the study of these
problems the groups of automorphisms of various structures play a central role,
and these groups can be studied by the methods now at our disposal.
A topological group is a space G which also has a group structure (the product
of ¢,b € G bemg denoted by ab) such that the maps

(a,b) > ab fromGxGtoG
i al from G to G

are continuous. It clearly suffices to assume instead that the single map (a, b)
ab~! is continuous. We will mainly be interested in a very special kind of
topological group. A Lie group is a group G which is also a manifold with a

C°° structure such that
(x,y) > xy
x> x!

are C* functions. It clearly suffices to assume that the map (x, y) > xyp™

15 C. As a matter of fact (Problem 1), it even suffices to assume that the map
(x, 1) > xpyi1s C*®.

The simplest example of a Lie group is R”, with the operation +. The
circle S! is also a Lie group. One way to put a group structure on S' is to
consider it as the quotient group R/Z, where Z C R denotes the subgroup
of integers. The functions x + cos2mx and x + sin2xx are C* functions
on R/Z, and at each point at least one of them Is a coordinate system. Thus

the ma
P (%,7) F x—p > xp”!

m m m
RxR — R — S!'=R/Z.
which can be expressed in coordinates as one of the two maps

(x,3) > cos2a(x — y) =cos2mxcos2my + sin2wxsin2ny
(x, ¥) > sin2x(x — y) =sin2xxcos2my — cos2mxsin2wy,
is C: consequently the map (x, y) > xp~! from 1 x §! to S is also C°.

371
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If G and H are Lie groups, then G x H, with the product C structure,
and the direct product group structure, Is easily seen to be a Lie group. In
particular. the torus S’ x S$1 is a Lie group. The torus may also be described
as the quotient group

R x R/(Z x Z):

the pairs (@,b) and (a’, ") represent the same element of S! x 8! if and only
fa'-—aeZandd' - belZ

Many important Lie groups are matrix groups. The general linear group
GL(n,R) 1s the group of all non-singular real n x n matrices, considered as a
subset of R”". Since the function det: " — R is continuous (it is a polynomial
map), the set GL(#1,R) = det "R — {0}) is open, and hence can be given the
C® structure which makes it an open submanifold of R"*. Multiplication of
matrices is C°°, since the entries of AB are polynomials in the entries of A
and B. Smoothness of the inverse map follows similarly from Cramer’s Rule:

(A7")j; = det AV / det A,

where A" is the matrix obtained from A by deleting row i and column .
One of the most important examples of a Lie group is the orthogonal group
O(n), consisting of all A € GL(#,R) with 4 - A' = I, where A' is the transpose
of A. This condition is equivalent to the condition that the rows [and columns]
of A are orthonormal, which is equivalent to the condition that, with respect
to the usual basis of R”, the matrix A represents a linear transformation which
15 an “isometry”, lLe., is norm preserving, and thus inner product preserving,.
Problem 2-33 presents a proof that O(#) is a closed submanifold of GL(#, R),
of dimension n(n — 1)/2. To show that O(x) 1s a Lie group we must show that
the map (x, ¥) ~ x1~1 which is C* on GL(#,R), is also C* as a map from
O(#) x O(n) to O(n). By Proposition 2-11, it suffices 1o show that it is continuous;
but this is true because the inclusion of O(#) = GL(n, R) is a homeomorphism
(since O(n) is a submanifold of GL(#,R)). Later in the chapter we will have
another way of proving that O(n) is a Lie group, and in particular, a manifold.
The argument in the previous paragraph shows, generally, thatif H# C G isa
subgroup of G and also a submanifold of G, then A is a Lie group. (This gives
another proofthat S! is a Lie group, for $* € R? can be considered as the group
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of complex numbers of norm 1. Similarly, $3 is the Lie group of quaternions
of norm 1. It is know that these are the only spheres which admit a Lie group
structure.) It is possible for a subgroup H of G to be Lie group with respect 1o
a C® structure that makes it merely an immersed submanifold. For example,
if L ¢ R xR 15 a subgroup consisting of all (x,cx) for ¢ irrational, then the

/

/

image of L in S!' x §' =R x R/(Z x Z) is a dense subgroup. We define a Lie
subgroup H of G to be a subset H of G which is a subgroup of G, and also a
Lie group for some C° structure which makes the inclusion map i: # — G an
immersion. As we have seen, a subgroup which is an (imbedded) submanifold
is always a Lie subgroup. It even turns out, after some work (Problem 18), that
a subgroup which is an immersed submanifold is always a Lie subgroup, but we
will not need this fact.

The group O(n) is disconnected; the two components consist of all A € O(#)
with det A = +1 and det A = —1, respectively. Clearly SO(n) = {A € O(n) :
det A = 1}, the compounent containing the identity 7, is a subgroup. This 1s not
accidental.

1. PROPOSITION. If G is a topological group, tlien the component K con-
taining the identity ¢ € G is a closed normal subgroup of G. If G 1s a Lie
group, then K is a1 open Lie subgroup.

PROOF. If a € K, then ¢~ 1K is connected, since b ~» a~'b is a homeomor-
phism of K to itself. Since ¢ = a~la € a™ ' K, we have a=' K C K. Since this
is true for all « € K, we have K™'K C K, which proves that K is a subgroup.

For any b € G, it follows similarly that K5~ is connected. Since e € bKb™1,
we have bKb~1 C K, so K is normal. Moreover, K is closed since components
are always closed.

If G is a Lie group, then K is also open, since G is locally connected, so K
15 a submanifold and a subgroup of G. Hence K is a Lie subgroup. <

The group SO(2) is just S!, which we have already seen is a Lie group. As
a final example of a Lie group, we mention E(n), the group of all Euclidean
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motions, 1.¢., isometries of R”. A little argument shows (Problem 3) that every
element of E(#) can be written uniquely as A - 7 where A C O(#), and 7 is a
transjation,

T(x) = 12(x) = x + «a.

We can give E(#) the C* structure which makes it diffeomorphic to O(#) x R”.
Now E(#n) is not the direct product O(#n) x R” as a group, since translations and
orthogonal transformations do not generally commute. In fact,

A1, A7 () = A(A7 x +a) = x + A@) = 14() (%),

S0
ATGAHI == TA(Q)} Ara = TA(G)A‘

Consequently,
Ata(B1p) ' = Argtp B~ = A1, B!
= AB™ 1p(ap).

which shows that £(n) 1s a Lic group. Clearly the component of ¢ € E(n) 1s
the subgroup of all At with A4 € SO(#).

For any Lie group G, if a € G we define the left and right translations.
La:G— Gand R;: G — G, by

La(b) =ab
Ra(b) = bu.

Notice that L, and R, are both diffeomorphisms, with mverses L,-1 and R .
respectively. Consequently, the maps

La*: Gb — Gab
Rav: Gp = Gy,

are 1somorphisms. A vector field X on G 1s called left invariant if

Lo X=X foralla € G.

Recall this means that
La*Xb = Xab fOI‘ all a,b = G.
It 1s easy to see that this is true if we merely have

Lan X, = X, foralla € G.

Conscquently, given X, € G,. there is a unique left invariant vector field X’
on G which has the value X, at ¢.



Lie Group 375

2. PROPOSITION. Every left invariant vector field X on a Lie group G
158 C°.

PROOF. It suffices to prove that X s C° in a neighborhood of e, since the
diffeomorphism L, then takes X to the C® vector field L X around a (Prob-
lem 5-1). Let (x,U) be a coordinate system around e. Choose a neighbor-
hood V of e so that ¢,b € V implies ab™ € U. Then for 2 € V we have

Xxj (a) = La*Xe(xj)
= Xo(x' o Lg).

Since the map (a,d) > ab is C* on V x V we can write

xiab) = x'La(®) = f1(x" (@), ..., x"(@),x(B),...,x"(}))
for some C* function /7 on x(V) x x(V). Then

Xx'(a) = Xe(x' o Lg)

0
631

_z L) e =Y e

ox/
=l

e

= 3¢/ Dy 1 (x(a), x(e).

j=1

which shows that Xx’ is C®. This implies that X is C*. <

3. COROLLARY. A Lie group G always has a trivial tangent bundle (and s
consequently orientable).

PROOF. Clioose a basis Xie,..., Xpe for Ge. Let Xi,..., X, be the left invari-
ant vector fields with these values at e. Then X7y,..., X, are clearly everywhere
linearly independent, so we can define an equivalence

f:TG - G x R"

(Zc X; (a)) (a,c',...,c"). &
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A left invariant vector field X is just one that is Lg-related to itself for all a.
Consequently, Proposition 6-3 shows that [X, Y] is left invariant if X’ and Y are.
Henceforth we will use X, Y, etc., to denote elements of G, and X ) ? elc., 1o
denote the lefi invariant vector fields with X (e) = X, ?(e) = Y, etc. We can
then define an operation [ , ] on G, by

[X,Y]=[X,¥]e.

The vector space Ge, together with this [ , ] operation, is called the Lie algebra
of G, and will be denoted by £(G). (Sometimes the Lie algebra of G is defined
instead 10 be the set of left invanant vector fields.) We will also use the more
customary notation g (a German Fraktur g) for £(G). This notation requires
some conventions for particular groups; we write

al(n, R) for the Lie algebra of GL(n, R)
o(n) for the Lie algebra of O(n).

In general, a Lie algebra is a finite dimensional vector space V, with a bilinear
operation [ , ] satisfying

[X,X]=0
[X,Y],Z]+[[Y,Z),X]+[[Z,X],Y]=0  “Jacobi identity”

forall XY, Z € V.

Since the [ , ] operation is assumed alternating, it is also skew-symmetric,
[X,Y] = ~[Y, X]. Consequently, we call a Lie algebra abelian or commutative
if [X,Y]=0forall X,Y.

The Lie algebra of R” is isomorphic as a vector space to R”. Clearly £L(R")
is abelian, since the vector fields 8/dx’ are left invariant and [0/dx’,8/dx’/] = 0.
The Lie algebra «£(S') of S' is 1-dimensional, and consequently must be
abelian. If V; are Lie algebras with bracket operations [ , ]; for i = 1,2, then
we can define an operation [ , Jon the directsum V=V & Vo, (= V] x V; as
a set) by

(X1, X2), (Y1, Y)] = ([X1, Y1), [X2, Y2l2).

It is easy to check that this makes V into a Lie algebra, and that £L(G x H)
is isomorphic to £(G) x £(H) with this bracket operation. Consequently, the
Lie algebra £(S! x -+- x §1) is also abelian.

The structure of gl(#,R) is more complicated. Since GL(n,R) is an open
submanifold of ]R”z, the tangent space of GL(n,R) at the identity / can be
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identified with R”*. If we use the standard coordinates x* on an, thenann xn
(possibly singular) matrix M = (M;;) can be identified with

0
Mi=) Mg
4Lt

.
Let M be the left invariant vector field on GL(n,R) corresponding to M. We
compute the function Mx* on GL(n,R) as follows. For every A € GL(n,R),

MxM(A) = Mu(x*) = LMD = M54 o Ly).

Now the function x*/ o L 4: GL(1,R) = GL(,R) is the linear function
"
Ko La)(B) = ¥ (AB) =) AyeBal,
=]

with (constant) partial derivatives

Ay j=1
—..(xklOLA)z { ki ‘]
dx7 0 P2l
So
Y d
MxM(A) = My(x"" o Ly) = > M B}L—:‘j'(-x“ o Lg)
L]
n n
= Z M“‘Akl = Z:MCHARQ
=i =1
Thus,

5 g (MK
dxt 0 k #1i.

So 1f N 15 another » x » matrix, we have

~ Jd -~
Ny (M) =3 T Ny o (b5
i
n
=Y NiiMj = (NM)y.
j=l

From this we see that

0

(M, N =) (MN = NM) - K

k.l
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thus, if we identify gl(n#, R) with R"g, the bracket operation is just
[M,N]=MN - NM.

Notice that in any ring, if we define [a,b] = ab — ba, then [ , ] satisfies the
Jacobi identity.

Since O(n) is a submanifold of GL(», R) we can consider O(#n); as a subspace
of GL(n,R);, and thus identify o(») with a certain subspace of R”*. This
subspace may be determined as follows. If A: (—¢,8) — O(n) is a curve with
A(0) = I, and we denote (A(f));; by A;;(¢), then

Y A Ap(0) = 8ij;
k=1

differentiating gives
A" )8k + 8k Aji'(0) = 0,

which shows that
A’ (0) = — A (0).

Thus O(n); C R” can contain only matrices M which are skew-symmetric,
0 My, Mz ... My,
—Miz O
M=1 -Mj 0
_.{1d]ﬂI O
This subspace has dimension #(n—1)/2, which is cxactly the dimension of O(n),
so O(n); must consist exactly of skew-symmetric matrices. If we did not know

the dimension of O(@#7), we could use the following line of reasoning, For ¢ach
i, j with i < j, we can define a curve A: R — O(n) by

; j

cos f sin i
A(t) = (rotation in the (i, j)-plane)

—sin{  cost j
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with sin¢ and —sin¢ at (7, /) and (/,1), 1’s on the diagonal except at (/,7) and
{(/, /), and O’s elsewhere. Then the set of all A’(0) span the skew-symmetric ma-
trices. Hence O(r7); must consist exactly of skew-symmetric matrices, and O(n)
must have dimension n(n — 1)/2.

We do not need any new calculations to determine the bracket operation
in o(#). In fact, consider a Lie subgroup H of any Lie group G, andleti: H —
G be the inclusion. Since 7y: H, — G 1s an isomorphism into, we can identify
H. with a subspace of G,. Any X € H, can be extended to a left invariant
vector field X on H and a left invariant vector field X on G. For eacha € H C
G, we have left translations

La: H—> H, Li:G—> G

and
Laoi =iol,.
So _ N
WX (@) =T Lax X = La*(f*X) = X (a).

In other words, X and X are i-related, Consequently, if ¥ € H,, then [j; ) }7]
and [X, Y] are 7-related, which means that

X, ¥1e) = i, (LK, F1(e)).

Thus, H, C G, = g is a subalgebra of g, that is, H, is a subspace of g which is
closed under the [ , ] operation; moreover, H, with this induced [ , ] operation
is just §) = L(H).

This correspondence between Lie subgroups of G and subalgebras of g turns
out to work in the other direction also.

4. THEOREM. Let G be a Lie group, and ) a subalgebra of g. Then there
15 a unique connected Lie subgroup H of G whose Lie algebra is §.

PROOF. For a € G, let Az be the subspace of G, consisting of all X (a) for
X € 0. The fact that [j is a subalgebra of ¢ implies that A is an integrable
distribution. Let H be the maximal integral manifold of A containing e. If
b € G, then clearly Ly, (Ag) = Apq, 50 Lps leaves the distribution A invariant.
It follows immediately that L; permutes the various maximal integral manifolds
of A among themselves. In particular, if b € H, then Ly~ takes H to the
maximal integral manifold containing Ly~ (b) = e, so Ly-1(H) = H. This
implies that H 1s a subgroup of G. To prove that it is a Lie subgroup we just
need to show that (¢, b) > ab™1 is C®°. Now this map is clearly C® as a map
mto G. Using Theorem 6-7, 1t follows that it is C* as a map into H.
The proof of uniqueness is left to the reader.
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There 15 a very difficult theorem of Ado which states that every Lie algebra
is isomorphic to a subalgebra of GL(N,R) for some N, It then follows from
Theorem 4 that every Lie algebra is isomorphic fo the Lie algebra of some Lie group. Later
on we will be able to obtain a “local” version of this result. We will soon see to
what extent the Lie algebra of G determines G.

We continue the study of Lie groups along the same route used in the study
of groups. Having considered subgroups of Lie groups (and subalgebras of their
Lie algebras), we next consider, more generally, homomorphisms between Lie
groups. If ¢: G - H is a C° homomorphism, then ¢,.: G, — H,. For anv
a € G we clearly have

$pols=Lya)o9,

so if X € G, and X = dve X is the left invariant vector field on H with
value ¢y X at e, then

Qb*aj;(a) = @ralax X = Lq&(a)*(p*eX
= X(g().

Thus X and X are ¢-related. Consequently, the map ¢ye: g — 0 is a Lie
algebra homomorphism, that is,

¢*e(aX + bY) = 0¢*9X + b¢*gy
‘p*e[X, Y] = [‘.b*eXa Qb*ey]-

Usually, we will denote ¢y stmply by ¢, g — 0.

For example, suppose that G = H = R. There are an enormous number
of homomorphisms ¢: R — R, because R 15 a vector space of uncountable
dimension over Q, and every linear transformation is a group homomorphism.
But if ¢ 1s C*, then the condition

Ps+1) =¢(s) + o)
implies that

do(t +s)  de(s)
ds T ods

evaluating at s = 0 gives

¢'(1) = ¢'(0),

which means that ¢(¢) = ¢t for some ¢ (= ¢'(0)). It is not hard to see that even
a continuous ¢ must be of this form (one first shows that ¢ is of this form on the
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rational numbers). We can identify £L(R) with R. Clearly the map ¢.: R > R
is just multiplication by c.

Now suppose that G = R, but # = S' = R/Z. A neighborhood of the
identity e € S' can be identified with a neighborhood of 0 € R, giving rise to an
identification of £(S') with R. The continuous homomorphisms ¢: R — S
are clearly of the form

xX C
R—— R —» R/Z:

once again, ¢, : R — R is multiplication by c.

Notice that the only continuous homomorphism ¢: ST — R is the 0 map
(since {0} is the only compact subgroup of R). Consequently, a Lie algebra ho-
momorphism g — ) may not come from any C* homomorphism ¢: G - H.
However, we do have a local result.

5. THEOREM. Let G and H be Lie groups, and ®: g — § a Lic algebra
homomorphism, Then there is a neighborhood U of ¢ € G and a C® map

¢: U — H such that
¢ladb) = dp(a)p(b) when a, b,ab € U,
and such that for every X € g we have
Pue X = P(X).

Moreover, if there are two C* homomorphisms ¢,y : G — H with ¢, =
Yxe = P, and G is connected, then ¢ = .

PROOF. Let! (German Iraktur k) be the subset I C g x § of all (X, ®(X)), for
X € g. Since ® is a homomorphism, I is a subalgebra of gx § = £(G x H). By
Theorem 4, there 1s a unique connected Lie subgroup K of G x H whose Lie
algebrais f. If w;: G x H — G is projection on the first factor, and w = 7| K,
then w; K — G is a C% homomorphism. For X € g we have

ws(X, (X)) =X,

S0 wx: K¢y = Ge is an 1somorphism. Consequently, there is an open neigh-
borhood V of (e¢,e¢) € K such that w takes V diffeomorphically onto an open
neighborhood U of e € G. If ny: G x H — H is projection on the second
factor, we can define

$p=mow™ on U,
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The first condition on ¢ 1s obvious. As for the second, if X € g, then

we (X, P(X)) =X,

SO

$uX = mu(X, (X)) = D(X).
Given ¢,¥: G — H, define the one-one map 6: G - G x H by

Ola) = (a, ¥ (a)).
The image G’ of 8 is a Lie subgroup of G x H and for X € g we clearly have
0. X = (X, (X)),

s0 L(G') = f. Thus G' = K, which implies that {(¢) = ¢(¢) forall a € G. %

6. COROLLARY. If two Lie groups G and H have isomorphic Lie algebras.
then they are locally isomorphic.

PROOF. Given an isomorphism $: g — [, let ¢ be the map given by Theo-
rem 5, Since ¢y = P 1s an isomorphism, ¢ is a diffecomorphism in a neighbor-
hood of ¢ € G.

Remark: For those who know about simply-connected spaces it is fairly easy
(Problem 8) to conclude that two simply-connected Lie groups with isomorphic
Lie algebras are actually isomorphic, and that all connected Lie groups with a
given Lie algebra are covered by the same simply-connected Lie group.

7. COROLLARY. A connected Lie group G with an abelian Lie algebra is
itself abelian.

PROOF. By Corollary 6, G is locally isomorphic to R”, so ab = ba for a,b
in a neighborhood of e. It follows that G is abelian, since (Problem 4) anv
neighborhood of e generates G.

8. COROLLARY. For every X € G, there 1s a unique C* homomorphism
¢: R — G such that
d¢

di r=0

s
a—
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FIRST PROOF. Define ®: R — £L(G) by
Pla) =alX.

Clearly & is a Lie algebra homomorphism. By Theorem 5, on some neighbor-
hood (—e¢,¢) of 0 € R there is a map ¢: (—¢,£) > G with

Pls+1) = ¢(s)p(1) Isl, lel,Is +1] < &

d
=@, | — = X.
dt |,—o ¢ (d: ,=0)

To extend ¢ 10 R we write every ¢ with |¢| > ¢ uniquely as

and

d¢

t =k(e/2)+r k aninteger, |7| < &/2
and define
(1) = { P(e/2) - Pp(e/2) - p(r) [¢(e/2) appears k times] k>0

P(—€/2).- - P(—€/2) - d(r) [Pp(—¢/2) appears —k times] & < 0.
Uniqueness also follows from Theorem 5.
SECOND (DIRECT) PROOF. If /:G > RisC*®, and¢: R —> G isa C®

homomorphism, then

dg . [@U+B) = [($1)
E(.f) = 1%1—2}) ;
— 5 S(@ @) — f(9))
— iIm
h—0 b
d
" du u=0f°L¢(r)°¢
e d¢ .
= Loy T . (f)

= Ly X () = X(@O)(/).

Thus ¢ must be an integral curve of X, which proves uniqueness. Conversely,
if ¢: R — G 15 an integral curve of X, then

L ¢(s) - (1)
is an integral curve of X which passes through ¢(s) at time ¢ = 0. The same is
clearly true for

I+ (s + 1),
50 ¢ is a homomorphism. We know that integral curves of X exist locally; they
can be extended to all of R using the method of the first proof. %
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A homomorphism ¢: R — G is called a 1-parameter subgroup of G. We
thus see that there is a unique 1-parameter subgroup ¢ of G with given tangent
vector d@/dt(0) € G.. We have already examined the 1-parameter subgroups
of k. More interesting things happen when we take G to be R — {0}, with
multiplication as the group operation. Then all C*° homomorphisms ¢: R —
R — {0}, with

Pls+1) = Pp(s)p(t),

must satisfy

$'(t) = ¢'(0)p (1)
¢(0) = 1.

The solutions of this equation are
(1) = e,

Notice that R—{0} is just GL(1, R). All C°° homomorphisms ¢: R — GL{n, R)
must satisfy tlie analogous differential equation

$'(1) = ¢'(0) - (1),

¢0) = I,

where - now denotes matrix multiplication. The solutions of these equations
can be written formally in the same way

(%)

(%) ¢ (1) = exp(1¢'(0)),
where exponentiation of matrices is defined by
HegaA A A°
exp(d) =1+ 7+ 5+ 5 +

This follows from the facts in Problem 5-6, some of which will be briefly reca-
pitulated here.
If A= (aj;)and |A| = max |a;;|, then clearly
A+ Bl <14]|+ |8]
JAB| =nl|Al-|BI:

hence |A|F < AV < n® | AYF. Consequently,

AN AN+K - (n|ADY | AN X

_..I..... ————————
TRy o1l B W+ 0w
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so the series for exp(A) converges (the (i, /) entry of the partial sums converge),

and convergence 15 absolute and uniform in any bounded set. Moreover (see
Problem 5-6), if AB = BA, then

exp(A + B) = (exp A)(exp B).
Hence, if ¢(7) 1s defined by (xx), then

exp{t¢’(0) + 1¢’(0)) — exp(1¢'(0))
b

[exp(i2(0)) — 1]

¢(I)=gi_+mo

= gm p exp{t¢’(0))
I 2oLr 2
| h(,bl l(O) + h ¢2'(O) . !
- i, 2 —— w0
= ¢'(0)¢ (1),

so ¢ does satisfy ().
For any Lie group G, we now define the “exponential map”

exp: g— G

as follows. Given X € g, let ¢: R — G be the unique C°° homomorphism
with d¢/dt(0) = X. Then
exp(X) = ¢(1).

We clearly have

exp(ij + )X = (exp 1 X)(expl X)
exp(—1X) = (exptX)™.

9. PROPOSITION. The map exp: G, = G is C* (note that G, = R”" has a
natural C structure), and 0 is a regular point, so that exp takes a neighborhood
of 0 € G, diffcomorpliically onto a neighborhoodof e € G. If ¢: G — H is
any C% homomorphism, then

GeLHe

exp o Y = ¥ o exp. exp j jexp

¢6—Y . n
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PROOF. The tangent space (Ge X G)(x,q) of the C* manifold G, x G at the
point (X,a) can be identified with G, & G,. We define a vector field ¥ on
G, x G by

o IO

(SHe x S!

Then Y has a flow a: R x (G. x G) = G, x G, which we know is C*. Since
exp X = projection on G of «(1,08 X),

it follows that exp 18 C®°.
If we identify a vector v € (G.)p with G, then the curve ¢(f) = tv in G, has
tangent vector v at 0. So

exp.o(v) = L00LW) exg(f(m

= exp(tv)
rmg A1 P

=0

= .

So exp,, is the identity, and hence one-one. Therefore exp is a diffeomorphism
in a neighborhood of 0.
Given ¢: G - H,and X € G, let ¢: R - G be a homomorphism with

d¢

— =X.
dt r=0

Then ¢ o¢p: R - H is a homomorphism with

d(y o ¢)

=Y. X
dt 4

r=0

Consequently,

exp(¥X) = o @(l) = ylexp X). <

10. COROLLARY. Every one-one C* homomorphism ¢: G — H is an
immersion (so ¢(G) is a Lie subgroup of H).

PROOF. If ¢*p(f(p)) = 0 for some non-zero X € ¢, then also ¢, (X) = 0.
But then
e = exp @y (1X) = ¢(exp(1 X)),

contradicting the fact that ¢ is one-one. «»
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11. COROLLARY. Every continuous homomorphism ¢: R — G is C*°,
PROOF. Let U be a star-shaped open neighborhood of 0 € G, on which exp
is one-one. For any a € exp(3U), if a = exp(X/2) for X € U, then
a = exp(X/2) = [exp(X/4)]?, exp X /4 € exp(3U).
So & has a square root in exp(3U). Moreover, if a = 2 for b € exp(3U), then
b=exp(Y/2)forY € U, so
exp(X/2) = a = b? = [exp(Y/2))* = exp?.

Since X/2,Y € U it follows that X/2 = Y, so X/4 = Y/2. This shows that
every a € exp(-},_-U) has a unique square root i the set exp(-;_-U).

Now choose ¢ > 0 so that ¢(¢) € cxp(%U) for |t] < e. Let ¢(e) = exp X,
X e exp(3U). Since

[p(e/2)]* = ¢(e) = [exp X /2T,
it follows from the above that ¢(¢/2) = exp(X/2). By induction we have
$(e/2™) = exp(X/2M).
Hence
$(m/2" - &) = P(e/2"Y™ = [exp(X/2)]™ = exp(m /2" - X).
By continuity,
P(se) = expsX forall s € [—1,1]. *

12. COROLLARY. Every continuous homomorphism ¢: G — H is C*°.
PROOF. Choose a basis Xi,..., Xy for G.. The map ¢ > ¢(exptX;) is a
continuous homomorphism of R to H, so there 1s ¥; € H, such that
dlexp1X;) = exptY;.

Thus,
(%) dexpti Xy) - (exp tn X)) = (exp 1 Y1) - - - (exp 1 Yy).
Now the map ¥ : R” — G given by

Y(t,....th)=(expy Xi1) - (exp tn Xn)

d
W* (a_xr 0) = Xfa

so ¥ is a diflecomorphism of a neighborhood U of 0 € R” onto a neighbor-
hood V of e € G. Then on V,

p=(poy)oy,

and (x) shows that ¢ o ¥ 1s C%°. So ¢ 15 C® at e, and thus everywhere. ¢

15 C* and clearly
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13. COROLLARY. If G and G’ are Lie groups which are isomorphic as topo-
logical groups, then they are isomorphic as Lie groups, that is, there 15 a diffeo-
morphism between them which is also a group Isomorphism.

PROOF. Apply Corollary 11 to the continuous 1somorphism and its inverse. <

The properties of the particular exponential map
exp: R (= gl(n,R)) > GL(1,R)

may uow be used to show that O(#n) is a Lie group. It is easy to see that
exp(M*Y) = (exp M)

Moreover, since exp(M + N) = (exp M)(exp N) when MN = NM, we have
(exp M)(exp—M) = 1.

So if M is skew-symmetric, M = —M ", then
(exp M)(exp M) = 1,

le., expM € O(n). Conversely, any A € O(n) sufficiently close to / can be
written A = exp M for some M. Let A' = expN. Then I = A - A' =
(cxp M)(exp N), 50 exp N = (exp M)™! = exp(—M). For sufficiently small M
and N this implies that N = —M. So expM' = A' = exp(—M); hence
M' = —M. Tt follows that a neighborhood of 7 in O(n) is an n(n — 1)/2
dimensional submanifold of GL(n,R). Since O(n) is a subgroup, O(n) is itsell
a submanifold of GL(n, R).

Just as in GL(n, R), the equation exp(X +7Y) = exp X exp Y holds whenever
[X,Y] = 0 (Problem 13). In general, [X, Y] measures, up to first order, the
cxtent to which this equation fails to hold. In the following Theorem, and n
its proof, to indicate that a function ¢: R — G, has the property that c(1)/13 is
bounded for small 1, we wilt denote it by O(r3). Thus O(r*) will denote different
functions at different times.

I4. THEOREM. If G is a Lie group and X, Y € G, then

2
(1) exp (X exptY = exp{i(X +7) + %[X, Y1+ 0!

(2) exp(—1X)exp(—1Y ) exptX exptY = exp{t?[X, Y] + O(3))
(3) expt X exptY exp(—1X) = exp{tY +1*[X, Y] + 0(13)}.
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PROOF. We have
d

0 X@=X)=LaX(N=X([oL)=—| fla-expuX).
u=0

Similarly,

(if) Y/@ =+ - f(a-expuY).

For fixed s, let
d(t) = f(expsXexptY).

Then

; d
(im) @)= -(}-;f(exp sXexptY) = T .

= (?f)(exp sX exptY) by (ii).

Applying (iii) to ¥/ instead of f gives
(iv) ¢"(1) = [Y(¥/))(exp sX exptY).

Now Taylor’s Theorem says that

$(t) = $(0) + ' (O) + "f’”( ): + O(3).

Suppose that f(e) = 0. Then we have

) f(expsX exptY) = f(expsX)+ 1(Y)(expsX)

2 "~
+ %[Y(Yf)](exst) +0UY).

Similarly, for any F.

-(%F(exp sX) = (XF)(expsX)

2

—zFlep sX) = [X(XF))(epsX)

FlexpsX) = F(e)+s(XF)(e)+ [X(XF)](e)—I—O(s ).

J(expsX exptY expuY)

389
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Substituting in (v) for F = f, F = ¥/, and F = Y (¥/) gives
(vi) flexpsX exptY) = s(ff)(e) + t(?f)(e)

2 . . 2 . . o
+ TIRED@ + ST TN + s X TN
+ 0(s%) + 0% + 0(s*) + O(st?).

In particular.
(i) flexptX exptY)=1[(X +Y) f1(e)
XX .o ¥y
+ ¢? [(—— + XY + ) f] (e) + O(>).
Now for small 1 we can write
exptX exptY =exp Z(1)

for some C* function Z with values in G.. Applying Taylor’s formula to Z
gives

ZW)=tZy + 1275+ O3,

for some Zy,Z3 € G,. If f(e) =0, then clearly f(A(t) + o) = f(AW) +
O(13), so by (vi) we have

(viii) Slexp Z(1)) = f(exp(tZy +t*Z3)) + O¢3)
= t(Z1 /)(e) +1H(Zaf)e)
1? ~
+ S lZilZi e + o).

Since we can take the /s to be coordinate functions, comparison of (vii) and
(viii) gives

X+¥=2

22, 5 XX
2 T

D) )
)

+xre X
2
which gives
]

thus proving (1).
Equation (2) follows immediately from (1).
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To prove (3), again choose [ with f(¢) = 0. Then similar calculations give
(ix) fexptX exptY exp(—tX))

o~ XX YY XX n oo oo
::[(X—I—Y-—X)f](e)—l—:z[( +—+ —I—XY—XX——YX)](e)
.+.

2 2 2
O(3).

If we write
exptX exptY exp(—tX) = exp(tS) + 125, + O(1%)),
then we also have
(x) SlexptX exptY exp(—tX)) = f(exp(tS) +1252)) + O(+%)
=1(S51 /() + 12(52/)e)

2 P~ Pt
+ %[S,(S, Ne) + o).

Comparing (ix) and (x) gives the desired result. <

Notice that formula (2) is a special case of Theorem 5-16 (compare also with

Problems 5-16 and 5-18).
The work involved in proving Theorem 14 is justified by its role in the fol-

lowing beautiful theorem.

15. THEOREM. If G is a Lie group and H C G is a closed subset which is
also a subgroup (algebraically), then H is a Lie subgroup of G. More precisely,
there is a C structure on H, with the relative topology, that makes it a Lie subgroup

of G.

PROOF. We attempt to reconstruct the Lie algebra of H as follows. Let §) C G,
be the set of alt X' € G, such that exprX € H foralls.

Assertion 1. Let X; € G, with X; - X and let { — 0 with each ¢ # 0. Suppose
expt;X; € H foralti. Then X € [.
Proof. We can assume #; > 0, since exp(—#X;) = (expt; X;)~' € H. Yor t > 0,
let

ki (1) = largest integer < ri

:
Then r r
-Tu_} < kl‘({) S _:

i I
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S0
tiki(t) > 1.

Now

CXP(k;(I)I,‘X,-) = [CKp(f;X,‘)]ki(l) €

kK;i(DGX; — tX.

H,

Thus exptX € H, since H is closed and exp is continuous. We clearly also have
exptX € Hfort <0,50 X € ). Q.ED.

We now claim that § C G, is a vector subspace. Clearly X' € ) implies
sX ehforalt s e R. If X,Y €I}, we can write by (1) of Theorem 14

exptX exptY = exp{t(X +Y) +12Z(1)}

where Z(r) - 0ast — 0. Choose positive ; - Oandlet X; =X +Y 4+ Z(1;).
Then Assertion 1 implies that X + Y € l). Alternatively, we can write, for fixed 1.

n 2
(exP%XexpiY) = exp {r(X +Y)+ é};[X’ Y]+ 0(1/n2)} :

taking hmits as # — oo gives exp?(X +Y) € H.

[Similarly, using (2) of Theorem 14 we see that [X,Y] € B, so that [j is a
subalgebra, but we will not even use this fact.]

Now let U be an open neighborhood of 0 € G, on which exp is a diffeormoi-
phism. Then exp(f N U) is a submanifold of G. It clearly suffices to show that
if U is small enough, then

Hexp(U) =exp(hnU).

!

Choose a subspace )’ C G, complementary to [j, so that G, =@ Iy’
Assertion 2. 'The map ¢: G, - G defined by
X +X)=expXexpX' Xeh X' el

is a diffcomorphisim in some neighborhood of 0.

Proof. Choose a basis Xi,...,Xg,..., Xn of G. with X;,..., X} a basis for 0.
Then ¢ 1s given by

i=k+1
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Since the map Y |_, a; X; +> (a1,...,a,) is a diffecomorphism of G, onto R”,
it suffices to show thai

k
vay,...,a,) = exp(Za,—X,-) exp(
=1

"

Y a X,—)

f=k+]

is a diffeomorphism in a neighborhood of 0 € R”. This is clear, since

d
i (Bx"

Assertion 3. There is a neighborhood V' of 0 in [ such that exp X' ¢ H if
0£ X' eV,

Proof. Choose an inner product on )’ and let K C [ be the compact set of all
X € ) with 1 < |X’| < 2. If the assertion were false, there would be X;’ e iy
with X" — 0 and exp X;' € H. Choose integers n; with

0) =X;. QED.

nXi'e K.
Choosing a subsequence 1if necessary, we can assume X;’ — X' € K. Since
1/ni — 0, exp(1/n;)(n; X;") € H,
it follows from Assertion 1 that X' € ), a contradiction. Q.E.D.

We can now complete the proof of the theorem. Choose a neighborhood
U =W x W of G, on which exp is a diffeornorphism, with

W a neighborhood of 0 € [j
W' a neighborhood of 0 € Y

such that W' is contained in V' of Assertion 3, and ¢ of Assertion 2 is a diffeomor-
phism on W x W’. Clearh-

exp(h NU) C H Nexp(U).
To prove the reverse inclusion, let a € A Nexp(U). Then
a=expXexpX’ XeW X' eW.

Since a,exp X € H we obtain exp X’ € H,500= X', and a € exp(h O U). +
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Up to now, we have concentrated on the left invariant vector fields, but many
properties of Lie groups are better expressed in terms of forms. A form o 1s
called left invariant if L;*w = w for alt @ € G. This means that

w(b) = L% [w(abd)].

Clearly, a left invariant k-form w is determined by its value w(e) € Q*(G,).
Hence, if w!,...,»" are left invariant 1-forms such that »'(e),..., »"(¢) span
G,*. then every left invariant k-form is

for certain constants a;. 1f w!(e), ..., w"(e) is the dual basis to X;,..., X, € G..
then any C® vector field X' can be written

n
X = foj’"} for C* functions /7.
i=t

Then
o' (X) = f7,

so w' is C%. It follows that any left invariant form is C.
If w is teft invariant, then for @ € G we have

Ldw =d(L;'w) = dow,

so dw is also left invariant. The formula on page 215 implies that for a lefi
invariant 1-form @ and left invariant vector fields X and ¥ we have

do(X,Y) = Xw(Y)) = Y(e(X)) — (X, ¥))
= —o(X,¥)]).
Hence

() dw(e)(X,Y) = —w(e)([X,Y]).

the bracket being the operation in q.
Thc interplay between left invariant and right imvariant vector fields is the
subject of Problem 1. Here we consider the case of forms.
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16. PROPOSITION. Let¥: G — G be y(a) =a~ .
(1) A form w is left invariant if and only if ¥*w is right invariant.
(2) If we € Q¥(G,), then Y¥*w, = (—1)* w,.
(3)

(4) If G is abelian, then g is abelian (converse of Corollary 7).

If @ is left and right invariant, then dw = 0.

PROOF. (1) Clearly
YoRy,=Ly10y,

50
Rb*w# a w*Lb—l*.

If w 15 left invariant, then
Ry*(Ww) =¢¥*Ly—1"w =y .
so ¥*w is right mvariant. The converse is similar.

(2) It clearly suffices to prove this for £ = 1. So it is enough to show that
Vee(X) = —X for X € G,. Now X is the tangent vector at ¢ = 0 of the curve
 +> exptX. So Y X is the tangent vector at 1 = 0 of 1 1> (exptX)~! =
exp(—1X); this tangent vector is just —X.

(3) If w is a left and right invariant k-form, then
¥¥ (@) = (=D
Since ¥*w and w are both left invariant, we have
Vo = (—1)*w.
The form dw is also left and right invanant, so
Y*(dw) = (1) dow.

But
Y (dw) = d(¥*w) = d((=1)*w) = (1)  dw.

So dw = 0.

(4) If G 1s abelian, then alt left invariant 1-forms w are also right invariant. So
dw = 0 for alt teft invariant 1-forms. It follows firom (x) that [X, Y] = 0 for all
X,Y eq.
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Allernate progf of (4). By Theorem 14, if G is abelian, then for X,Y € G, we

have
t 2 2

S IX, Y]+ 03 = i ¥, X]+ o(3).
Hence
F[X, Y14 O(%)/1% = §[Y, X] + O(°) /12
Letting 1 — 0, we obtain [X,Y] = [Y, X]. &%

Since dw is left invariant for any left invariant w, it follows that for a basis o',

., ©" of invariant 1-forms we can express each dw* in terms of the o' A /.
First choose X),..., Xn € G, dual to w'(e), ..., w"(¢). There are constants Cf,-

such that
[X:, X)) = Z

clearly we also have
[X:, X;] = Z

The numbers C,-f} are called the constants of structure of G (with respect to the
basis Xi,..., Xy of q). From skew-svmmetry of [ , ] and the jacobi identity we
obtain

(1) G =—Cj;

Z(Ch CM Cfii + Cﬁ'cf:j) =0.
=1

Irom (%) on page 394 we obtain

da)k-———ZCkw Aa)f::——ZC"w A w’

i<j

It turns out that (2) is exactly what we obtain fiom the relation d?w* = 0. Con-
cition (2) is thus an integrability condition. In fact, we can prove (Problem 30)

that if C,-’;- are constants satisfying (1) and (2), then we can find everywhere

linearty independent 1-forms @', ..., ®" in a neighborhood of 0 € R” such that

dw* =—-ZC"w NP
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Moreover, the existence of such o' implies (Problem 29) that we can define a
multiplication (a, d) > ab in a neighborhood of 0 which 1s a group as far as
it can be and which has the @' as left invariant 1-forms. From this latter fact
and (a suitable local version of) Theorem 5 we could immediately deduce the
folowing Theorem, for which we supply an independent proof.

I7. THEOREM. Let G be a Lie group with a basis of left invariant 1-forms
o!,..., »" and constants of structure C;fi. Let M7 be a differentiable manifold

and tet 8!, ...,0" be everywhere linearly independent 1-forms on M satisfying
k_ kpi i
= Zc,. AN
i< f

Then for every p € M there is a neighborhood U and a diffeomorphism
J: U — G such that

= M.
PROOF. Letm: M xG - M and my: M x G — G be the projections. Let
g% = %0k, ok = k.
Then
d(f% — %) ==Y Ch(6' n0/1— [0 A &)
i<j
==Y CE[0' A0/ - ")+ (0" - &) A ).
P<j

By Proposition 7-14, M x G is foliated by n-dimensional manifolds whose
tangent spaces at each point are annihitated by alt 8% — a')k . Choose a € G

and let " be the folhum through (p, a). Now é‘ LMo ,®" are hnearly
mdependent evervwhere soon I'¢,, a)s which 1s the set ofvectors in (M x G)(p,a)
where 8% — @ =0, the sets §',...,8" and @',...,@" are each linearly inde-

pendent. Hence 7y: T’ — M and 3 T — G are each diffecomorphisms
m some neighborhood of (p,a). This means that I" contains the graph of
a diffeomorphism f from a neighborhood U of p to a neighborhood of a.

{ 6

M
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Let /: U — M x G be the map
f@)y=(g./@)cT
Since 8% — X =0 on T, we have
0= f‘*(ék _ -k) . f-*m*gk _ f“*n_z*wk
= (m o [)*6* ~ (m 0 /)"0

= 0% — [Tk, %

It is also possible to say by how much any two such maps differ:

18. THEOREM. Let M be a connected manifold, let G be a Lie group, and
let /1, f2: M — G be two C* maps such that

Nw) = [ w)

for alt teft invariant 1-forms w. Then f; and /2 differ by a left translation, that
is, there is a (unique) @ € G such that

Jfo=Laofi.

PEDESTRIAN PROOF. Case 1. M = R and the wo maps y;,v2: R — G satish
¥1(0) = y,(0). We must show that y; = y,. For every left invariant 1-form w

we have
w(y,(t)) (W)-Vz w(d: : =y @ ar|,

d
= 0(y, (1) (%)

* d
= [(Lyz(f)yl(r)-l) a)(yz(;))] (%)

{
= w(y,(¢)) ([L)’a(fh’:(’)"]]* %) .

It follows thas
dy, dy

— &= L -1] —_.
At [ v @ [T

If we regard y; as given, and write this equation out in a coordinate system.
then 1t becomes an ordinary diflerentiat equation for y, (of the type considered
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in the Addendum to Chapter 3), so it has a unique sotution with the initial
condition y,(0) = y,(0). But this solution is clearly y, = y,.

Case 2. M =R, but the maps y,,y, are arbitrary. Choose a € G so that
¥2(0) = a - 1 (0).
If w is a left invariant 1-form, then
(Lo oy)" (@) = y*(Li'w) =y, (@) = y," ().
Simce L, o ¥, (0) = y,(0), it follows from Case 7 that L, oy = y,.

Case 3. General case. Let pg € M. Choose a € G so that

Sf2(po) = a- fi(po).

For any p € M there s a C*® curve c: R - M with ¢(0) = pg and ¢(1) = p.
Let y; = fi oc. Then

¥ (@) = 1% () =c* i*(®) =y (@).
By Case 2, we have
Yo(t) =a - y(t) for alt 1.
m particular for ¢ = 1, so f2(p) =a- fi(p).

ELEGANT PROOF. Letn;: GxG — G be projection on the i factor. Choose
a basis w!, ..., 0" for the left invariant 1-forms. For (a,b) € G x G, let

H
Aa,py = m ker(m*o' — m*0').

=1

Then A is an integrabte distribution on G x G. In fact, if A(G) € G x G is the
dragonal subgroup {(a,a) : a € G}, then the maximal integral manifolds of A
arc the left cosets of A(G). Now define #: M — G x G by

h(p) = (/i(p), f2(P)).
By assumption,
(e’ — mte’) = fi*e' - Lo’ =0.

Since M is connected, it follows that #(M) is contained in some teft coset
ol A(G). In other words, there are a,b € G with

afi(p) = bfr(p) forall pe M. &
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19. COROLLARY. If G is a connected Lie group and /1 G — Gisa C%
mayp preserving left invariant forms, then f/ = L, for aunique a € G.

While left invariant I-forms play a fundamentat role in the study of G, the
left invariant n-forms are also very important. Clearly, alt left invariant n-forms
arc a constant mutltiple of any non-zero one. If ¢” is a left invariant n~form.
then ¢” determines an orientation on G, and if /: G — R is a C* function
with compact support, we can define

_[Gfor".

Since ¢” 1s usually kept fixed in any discussion, this is often abbreviated to

L]’ or -/;f(a)dc:.

The latter notation has advantages in certain cases. For example, left invariance

of o imphes that
_/ J(a) da::f f(ba)da.
G G

in other words,
f fo" = f go’, where g(a) = f(ba);
G G

|note that L is an orientation preserving diffeomorphism, so

foCf"=‘—_/GLb*(fa")=fc(foLb)Lb*a"sz(foLb)a“.

which proves the formula]. We can, of course, also consider right invariant
n-forms. These generally turn out to be quite different from the left nvariant
n-forms (see the example in Problem 25). But in one case they coincide.

20. PROPOSITION. If G is compact and connected and o is a left invariant

r-form, then o is also right mvariant.

PROOF. Suppose w # 0. For cach a € G, the form R,*w is left invariant, so
there is a unique real number f(a) with

R'w = f(a)w.
Since Rp* o Rp* = (Rgp)*, we have
flab) = f(ba) = [f(a)- f(b).
So f(G) C R i1s acompact connected subgroup of R—{0}. Hence f(G) = {1}.
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We can also consider Riemannian metrics on G. In the case of a compact
group G there 15 always a Riemannian metric on G which is both left and
right invariant. In fact, if ( , ) 15 any Riemannian metric we can choose a
bi-invariant n-form ¢” and define a bi-invariant ( , )) on G by

v, W) = f (Las Rou(V), Las Rpy(W)) da db.
GxG

We are finally ready to account for some terminology from Chapter 9.

2]. PROPOSITION. Let G be a Lie group with a bi-invariant metric.

(1) For any a € G, the map I,: G — G given by 1,(b) = ab™a is an isometry
which reverses geodesics through a, i.e., if ¥ is a geodesic and y(0) = a, then
La(y (1)) = y (=)

(2) The geodesics ¥ with y(0) = e are precisely the l-parameter subgroups
of G, 1.e, the maps 1 > exp(¢X) for some X € q.

PROOF. () Since
L(b) = b1,

the map J.4: G, — G, is just multiplication by —1 (see the proof of Proposi-
tion 16(2)), so it 1s an 1sometry on G,. Since

Io = Ryr I Ly

forany a € G, themap /..: G, - G,-1 i1salso an sometry. Clearly I, reverses
geodesics through e.

Since
Io = Rale R,

it is clear that 7, is an isometry reversing geodesic through a.

(2) Let y: R — G be a geodesic with y(0) =¢. Tor fixed ¢, let
() =yt +u)
Then y 1s a geodesic and 7(0) = y(1). So

Iy(r]fe(}/(u)) = Iy(r)(}/("'u)) = Iy(r)(};(“‘u —1))
=yt +u)=yu+2)

But also
Iy(r}fe(b) = y()by(?),
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SO
y(O)y@)y(t) =y(u+2t).

It foltows by induction that

y(nt) =y(t)” for any integer n.
If t/ = »'t and t” = n"t for integers n’ and n”, then

(' +1") =y ()" =y (),

so ¥ 1s a homomorphism on Q. By continuity, y is a 1-parameter subgroup.
These are the only geodesics, since there are I-parameter subgroups with
any tangent vector at ¢ = 0, and geodesics through e are determined by their

tangent vectors at ¢ =0,

We conclude this chapter by introducing some neat formahsm which allows
us to write the expression for dw* in an invariant way that does not use the
constants of structure of G. If V is a d-dimensional vector space, we define a
V-valued k-form on M to be a function @ such that each w(p) is an alternating
map

w(p): Mpx.--xM, > V.

N

k times

If ui,...,uq is a basis for V, then there are ordinary k-forms !, ..., 0% such

that for X1,..., Xx € M, we have

d
o(p)(Xy,..., X ) =Y o' (p)(X1,..., Xp)up:

i=l

we will write simply
d
W = Zwi - Ui
i=1
[or any V-valued k-form w we define a V-valued (k + 1)-form do by

d
dw = Zdwi - Uj;
i=1

a simple calculation shows that this definition does not depend on the choice of
basis vy,...vg for V.
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Similarly, suppose p: U x V — W 1s a bilinear map, where U and V have
bases uy,...,u. and v;, ..., g, respectively. If @ 1s a U-valued k-form

(o
w = E w: - u;‘
i=1

and 1 1s a V-valued /-form

d .
n=> 1y,
f=1

then

c d . ‘

Z Zw’ An? - pui, vy)

i=1 j=1
1s a W-valued (k +/)-form; a calculation shows that this does not depend on the
choice of bases uj, ..., uc or vy, ..., vq. We will denote this W-valued (k +/)-
form by p(w A 7).

These concepts have a natural place in the study of a Lie group G. Although

there is no natural way to choose a basis of left invariant 1-forms on G, there 2
a natural g-valued 1-form on G, namely the form o defined by

(*) w(a)(X(a)) = X €q.

Using the bilinear map [ , ]: g x ¢ = ¢, we have, for any g-vatued k-form %

and any g-valued /-form A on G, a new g-valued (k + /)-form [ A A] on G.
Now suppose that X;,..., Xy € Ge = q is a basis, and that 0',...,0" is a

dual basis of left invariant 1-forms. The form w defined by (¥) can clearly be

written
n
W = Zw“‘ - Xk,
k=1
Then
n
(1) dszdwk - X,

k=1

= Z(ZC"&) /\a)") X

=}
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On the other hand,
er X; ZC‘{;X&

50
() [0 Aw] = Z(ZZ o' Ao Xk)
k=1 “i=l j=1
Comparing (1) and (2), we obtain the equations of structure of G:
1
dw = E[w A W]

The equations of structure of a Lie group will play an important role m
Volume III. For the present we merely wish to point out that the terms dw and
[w A w] appearing in this equation can also be defined in an invariant way. For
the term dw we just modify the formuta in Theorem 7-13: If U is a vector field
on G and S is a g-valued function on G, then (Problem 20) we can define a
a-valued function U(/) on G. On the other hand, w(U) is a g-valued function
on G. For vector fields U and V we can then define

do(U,V) = U(w(V)) - V(e(U)) — (U, V]).

Recalt that the value at @ € G of the right side depends only on the vatues U,
and V, of U and V ata. If we choose U = X,V =Y for some X,Y € G,
then

dw(a)( Xy, ¥,) =0 — 0 — w(a)([X, Y]a)

= —w(e)([ff, ?]e) sice [j;, ?] 15 teft mnvariant
= —~w(e)([X,Y]) by definition of [ , ]in G,
=—~[X,Y]

~ ~ } by definition of w.
= ~[w(a)(X,), w(a)(Y,)]

It foltows that for any vector fields U and V we have

do(U,V) = ~[w(U),w(V)].

Problemn 20 gives an invariant definition of p(w A7) and shows that this equation
1s equivalent to the equations of structure.
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WARNING: In some books the equation which we have just deduced appears
as dw(U,V) = — %[w(U),w(V)]. The appearance of the factor -% here has
nothing to do with the 3 in the other form of the structure equations. It comes
about because some books do not use the factor (k + )I/k!!! in the definition
of A. This makes their A Ay equal to -% of ours for 1-forms A and 7. Then the
definition of d(}_ w; dx?) as > dw; A dxi makes their do equal to -f,: of ours
for 1-forms w.
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PROBLEMS

1. Let G be a group which is also a C° manifold, and suppose that (x, y) > xy
is C%.

(@) Find f~' when [: G x G - G x Gis f(x,y) = (x,xy).

(b) Show that (e, ¢) is a regular point of f.

(c) Conclude that G is a Lie group.

2. Let G be a topological group, and H C G a subgroup. Show that the
closure H of H is also a subgroup.

3. Let G be a topologicat group and H C G a subgroup.

(a) If H is open, then so is every coset g H.
(b) If H is open, then H is closed.

4. Let G be a connected topological group, and U a neighborhood of e € G.
Let U” denote all products ay -+ - a, for a; € U.

(a) Show that U"*+! is a neighborhood of U™.
(b) Conclude that | J, U” = G. (Use Problem 3.)
(c) If G is locally compact and connected, then G is o-compact.

5. Let /: R" - R” be distance preserving, with f(0) = 0.

(a) Show that f takes straight lines to straight lines.

(b) Show that f takes planes to planes.

(¢c) Show that f is a linear transformation, and hence an element of O(n).

(d) Show that any element of £(72) can be written A - 7 for A € O(n) and 7 a
translation.

6. Show that the tangent bundle TG of a Lie group G can always be made into
a Lie group.

7. We have computed that for M € gl(n, R) we have

H
M= Mx*. - where Mx*'(A) =3 " My Apa.
k.l =1}

(a) Show that this means that
M(A)=A-M e R™ = GL(1,R),.

(It is actually clear a prior that M defined in this way is left invariant, for L4, =
L4 since Ly is linear.)
(b) Find the right invariant vector field with value M at /.
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8. Let G and H be topological groups and ¢: U — H amap on a connected
open neighborhood U of ¢ € G such that ¢(ab) = ¢(a)¢(b) whena,b,ab e U.

(a) For each ¢ € G, consider pairs (V,¥), where V C G is an open neighbor-
hood of ¢ with V - V=t U, and where ¢: V — H satisfies ¥(a) - Y ()~ =
¢plab™) for a,b € V. Define (Vi,9) ~ (Va,¥2) if ¥, = Y2 on some smaller
neighborhood of ¢. Show that the set of all » equivalence classes, forali ¢ € G,
can be made into a covering space of G.

(b) Conclude that if G is simply-connected, then ¢ can be extended uniquely
to a homomorphism of G into H.

9. In Theorem 5, show that ¢ and ¥ are equal even if they are defined only
on a neighborhood U of ¢ € G, provided that U is connected.

10. Show that Corollary 7 1s false if G 1s not assumed connected.

11. If G is a group, we define the opposite group G° to be the same set with
the multiphication « defined by a+b = b-a. If g is a Lie algebra, with operation
[ , 1, we define the opposite Lie algebra ¢° to be the same set with the operation
[X,Y]° = ~[X,Y].

(a) G°® is a group, and if ¥: G — G is @ > a~}, then ¥ is an isomorphism
from G to G°.

(b) a° is a Lie algebra, and X +> —X is an isomorphism of ¢ onto g°.

(c) L(G°®) is somorphic to [£L(G)]° = g°.

(d) Let [ , ] be the operation on G, obtained by using right invariant vector
fields instead of left invariant ones. Then (g, [ , ]) is isomorphic to £(G°), and
hence to g°.

(e) Use this to give another proof that g is abelian when G 1s abehan.

12. (a) Show that
« 0 a\_( cosa sma
exp —~a 0] \—sina cosa]/’

{(b) Use the matrices 4 and B below to show that exp(A + B) is not generally
equatl to (exp A)(exp B).

0 1 0 0
=(oo) 2=(4 o)
13. Let XY € G, with [X,Y] =0.
(a) Use Lemma 3-13 to show that (expsX)(exptY) = (exptY)(expsX).
(b) More generally, use Theorem 5 to show that exp is a homomorphism

on the subspace of G, spanned by X and Y. In particular, exp(X + Y) =
(exp X)(exp?Y).
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14. Problem 13 implies that expt (X +Y) = (exptX)(exptY) if [X,Y] =0. A
more general result holds. Let X and Y be vector fields on a C° manifold M
with corresponding local I-parameter families of local diffeornorphisms {¢},

{¥5}. Suppose that [X,Y] =0, and let 0, = ¢ o ¥, = ¥, 0 .

(a) Show that

d
T?:{EP) = X(n,(P)) + ¢ (Y (1 ().

(b) Using Coroltary 5-12, show that

dn:(p)
dt

= X(n7,(p)) + Y(n(p)).

In other words, {n,} is generated by X + Y.
15. (a) If M is a diagonal matrix with complex entries, show that

trace M

detexpM = ¢

(b) Show that the same equation holds for ali diagonahzable M with complex

entries.

(¢) Conclude that it holds for alt M with complex entries. (The diagonahzable

matrices are dense; compare Problem 7-15.)

(d) Using Proposition 9, show that for the homomorphism det: GL(n,R) —
~ {0}, the map det,: al(z,R) » L(R —~ {0}) =R is just M > trace M.

(e) Usc this fact to give a fancy proof that trace MN = trace NM. (Look at

trace(MN — NM) = trace[M, N].)

() Prove the result in part (d) directly, without using (c). (Since dety and tracc

are homormnorphisms, it suffices to look at matrices with only one non-zero entry.)

(g) Now use this result and Proposition 9 to give a fancy proof of (c).

16. (a) Let U be a neighborhood of the identity (1,0) of S' (considered as a
subsct of R?). Show that no matter how small U is, there are elements a € U
which have square roots outside U in addition to their square root in U.

(b) Show that for each n > 1, there 1s a neighborhood U of ¢ € G such that
every element in U has a unique #'" root in U.

(c) For G = S', show that there is no neighborhood U which has this property
for alt n.

17. (a) Let (x, V) be a coordinate system around e € G with x’(e¢) = 0. Let

<! (ab) = [1(x o X7(@), x1 (), ..., XM (D))
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for C* functions /. Show that
D; [1(0) = Dnyj /1(0) =&,
(b) If o, B: (—¢,6) > G are differentiable, show that
(a - B)'(0) = a'(0) + B'(0).

(c) Also deduce this result from Theorem 14(l). (Not even the full strength of (1)
is needed; it suffices to know that exptX exptY = exp{t(X +7Y) + O(¢)}. The
argument of part (a) is essentially equivalent to the initial part of the deduction
of (1).)

18. Let G be a Lie group, and let H C G be a subgroup of G (algebraically),
such that every @ € H can be joined to ¢ by a C* path lying in H. Let §) C G,
be the set of tangent vectors to alt C* paths lying in H.

(a) Show that [ 1s a subalgebra of G,. (Use Theorem 14.)

(b) Let K C G be the connected Lie subgroup of G with Lie algebra §. Show
that # C K. Hint: Join any a € H to ¢ by a C*® curve ¢, and show that the
tangent vectors of ¢ lie in the distribution constructed in the proof of Theoremn 4.
(c) Let ¢y,...,¢x be curves in H with {¢;(0)} a basis for §. By considering
the map Ft, Ry = (1Y) - ex(t¥), show that K ¢ H. Thus, H is a Lie
subgroup of G. It is even true that H C G is a Lie subgroup if H is path
connected (by not necessarily C% paths); see Yamabe, On an arcwise connected
subgroup of a Lie group, Osaka Math. J. 2 (1950), 13-14.

(d) If A C G is a subgroup and an immersed submanifold, then H is a Lie
subgroup.

19. For a € G, consider the map b > aba™' = L,R,~'(b). The map
(LaRa_])*: a—q

is denoted by Ad(a); usually Ad(a)(X) is denoted simply by Ad(a)X.

(a) Ad(ad) = Ad(a)oAd(d). Thus we have a homomorphism Ad: G — Aui(g),
where Aul(q), the automorphism group of g, is the set of alt non-singular linear
transformations of the vector space g onto itself (thus, isomorphic to GL(#, R)
if g has dimension #). The map Ad is called the adjoint representation.
(b) Show that

exp(Ad(a)X) = a(exp X)a~".

Hint: This follows immediately from one of our propositions.
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(c) For A € GL(n,R) and M € gl(n, R) show that
Ad(AM = AMA™.

(It suffices to show this for M in a neighborhood of 0.)
(d) Show that
Ad(exptX)Y =Y +t[X, Y]+ O(:?).

(e) Since Ad: G — g, we have the map

tangent space of Aui(g) at the

Adye: g (= Ge) — identity map 1, of g to itself.

This tangent space is isomorphic to End(q), where End(q) is the vector space of
all linear transformations of ¢ into itself: If ¢ is a curve in Aut(g) with ¢(0) = 1,
then to regard ¢'(0) as an element of Aut(g), we let it operate on Y € g by

_d
__d{ r=0

¢(0)(Y) e(Y).
(Compare with the case g = R”, Aut(q) = GL(n,R), End(g) = n x » matrices.)

Use (d) to show that
Adee(X)(Y) = [X,Y].

(A proof may also be given using the fact that [X,¥] = Ly Y) The map
Y > [X, Y] is denoted by ad X € End(g).
(f} Conciude that

2
(ad X) NI

Ad(exp X) =explad X) = lg +ad X + 5

(g) Let G be a connected Lie group and H C G a Lie subgroup. Show that H
is a normal subgroup of G if and only if §) = £L(H) 15 an ideal of g = L(G),
that 15, ifand only if [X, Y] e hforall X €q, Y € |

20. (a) Let /: M — V, where V is a finite dimensional vector space, with basis
Vi,...,0q. For X, € M,, define X,(f) e V by

d
X(N)=)_X,(/1)-u.
=]

where [ = Z?’t, fivifor /1 M — R. Show that this definition is indepen-
dent of the choice of basis vy, ..., vg for V.



Lie Groups 411

(b) If w isa V-valued k-form, show that dw may be defined invariantly by the
formula in Theorem 7-13 (using the definition in part (a)).
(c) For p: U x V — W, show that p(w A 1) may be defined invariantly by

p(wA n)(X]a '9Xﬁ'an+1: ey Xf(‘+i‘)
1

=2 Z sen o - p((Xo)s -+ » Xotk))s M Xotha1)s -« - » Xtk i)))-

O'ES,!,-_H
Conclude, in particular, that
[w A 0](X,Y) =2[0(X), w(Y)].

(d) Deduce the structure equations from (b) and (c).

21. (a) If wisa U-valued k-form and isa V-valued /-form, and p: Ux V —
W, then
d(p(w A 1)) = pldw A 1) + (1) p(w A dy).

(b) For a g-valued k-form @ and /-form 5 we have

})ﬁ'i‘+1

[wAn] = (= [n A w].

(c) Moreover, if A is a g-valued m-form, then
(—D)* o Alp AN+ (=D A A Aw]]+ (=D)L A [n A w]] =0.

22. Let G ¢ GL(n, R) be a Lie subgroup. The inclusion map G - GL(n,R) —
R"* wilt be denoted by P (for “point”). Then dP is an R"*-valued 1-form (it
corresponds to the identity map of the tangent space of G into itself). We can
also consider dP as a matrix of 1-forms; it is just the matrix (dx"), where each
dx¥ is restricted to the tangent bundle of G. We also have the R" -valued
I-form (or matrix of 1-forms) P~ - dP, where - denotes matrix multiplication,
and P~ denotes the map A > A7 on G.

(a) P'.dP = p(P~'AdP), where p: R" x R” — R™ is matrix multiplication.
(b) Ly*dP =A-dP. (Use f*d =df*)
(c) P71 .dP is left invariant; and (dP)- P~} is right invariant.
(d) P! . dP is the natural g-valued 1-form w on G. (It suffices to check that
Pl.dP=watl)
(e) Using dP = P - w, show that 0 = dP - w + P - dw, where the matrix of
2-forms P-dw is computed by formally multiplying the matrices of 1-forms d P
and w. Deduce that

do+ow-w=0.
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If w is the matrix of }-forms w = (™), this says that

do” = — Zwm N
K

Check that these equations are equivalent to the equations of structure (use the
form dw(X,Y) = —[w(X),w(Y)].)

23. Let G ¢ GL(2,R) consist of all matrices (g ?) with @ # 0. For conve-
nience, denote the coordinates x’! and x'? on GL(2,R) by x and ».

(a) Show that for the natural g-valued form w on G we have

1 fdx dy
Y % ( 0 0 )
so that dx/x and dy/x are left mvanant 1-forms on G, and a left Invariant
2-form is (dx A dy)/x>.

(b) Find the structure constants for these forms.
(c) Show that

1 ¢ —
(dP)-P_]=—(dl ydx—l—xdy)

x\ 0 0
and find the right invariant 2-forms.
24. (a) Show that the naturat gl(n, R)-valued 1-form w on GL{n, R) is given by

y | ks
wu = det(xaﬁ) Z yl dl‘ g H
k=1

where
(y*F) = det(x*F) - (x*#)7".
(b) Show that both the left and right invariant n2-forms are multiples of

|
e (AXTV A A AXTY A A (AXTT A A dXT.
(det(x*P)) ) )

25. The special linear group SL(72, R) ¢ GL(#n, R) 1s the set of all matrices of
determinant 1.

(a) Using Problem 15, show that its Lie algebra s[(7, R) consists of all matrices
with trace = 0.
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(b) For the case of SL(2,R), show that

P"-dP-—( vdx — ydu vdy—ydv)

—udx +xdu —udy+xdv

where we use x, y, u, v for ¥, x!2, x¥ x2. Check that the trace is 0 by
differentiating the equation xv — yu = 1.
(c) Show that a left invariant 3-form is

vdx ndundy — ydx Adundv.
26. For M, N € o(n) = L(OW)) = {M : M = —M*}, define

(N, M) = —trace M - N°.

(a) { , ) iIs a positive definite inner product on n(n).
(b) If A € O(#n), then

(Ad(A)M , Ad(A)N) = (M, N).

(Ad(A) is defined in Problem 19.)
(¢) The left invariant metric on O(n) with value ( , ) at O(n); is also right
invariant.

27. (a) If G 1s a compact Lie group, then exp: @ — G is onto. Hinf: Use
Proposition 21.

(b) Let A € SL(2,R). Recall that A satisfies its characteristic polynomial, so
A? — (trace A)A + I =0. Conclude that trace 42 > —2.

(c) Show that the following element of SL(2, R) is not A2 for any 4. Conclude
that it is not in the image of exp.

-2 0
(5 i)

(d) SL(2,R) does not have a bi-invariant metric.

28. Let x be a coordinate system around ¢ in a Lie group G, letn;: GxG —> G
be the projections, and let (y, z) be the coordinate systern around (e, ¢) given
by y' = x' oy, 2/ = x{ omy. Define ¢': G x G — R by

¢'(a,b) = x'(ab),
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and let X; be the left mvanant vector field on G with

d
axt|,

Xi(e) =

(a) Show that
Xi =
Z B’f, 3A i’
j=1
where
¢J

27 (@€).

¥i(a) =
(b) Using L,Lp = Lgp, show that
[Lax X;(B)1(x") = [Xi(ab)](x").
Deduce that
X;(0)(x o L) = ¥} (ab).
and then that

Z vl (b ,b) = yl(ab).

Letting Vo= (W ') be the inverse matrix of ¥ = (11/1), we can write

d .
a%(a,b) - _lew;’(ab)-w;(b).

This equation (or any of numerous things equivatent to it) is known as Lie’s firsi
Sundamental thesrem. The associativity of G is implicitly contained in it, since we
used the fact that Lo Ly = L,

(c) Prove the converse of Lies first_fundamental theorem, which states the following.
Let ¢ = (¢',...,¢") be a differentiable function in a neighborhood of 0 € R?"
[with standard coordinate system y',..., ¥",=1,.. ., z"] such that

¢(a,0) =a for a € R".
Suppose there are differentiable functions glf}' in a neighborhood of 0 € R” [with
standard coordinate system x', ..., x"] such that
¥i(0) = 5
¢f

for (a, b) in a neighborhood

(¥) =or(a,b)= Z;‘w;-‘w(a,b))-&}(b) of 0 R
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Then (a, b) — ¢(a, b) is a local Lie group structure on a neighborhood of 0 € R”
(1t is associative and has inverses for points close enough to 0, which serves as
the identity); the corresponding left invariant vector fields are

i = Zl”; BAJ

[To prove associativity, note that

3¢’ (p(a,b),z)
dzJ

=D Vi46@b),2)) - ¥jE) by ).

=1
and then show that ¢(a, ¢(b, z)) satisfies the same equation.]

29, Lie’s second fundamental theorem states that the left invariant vector fields X; of
a Lie group G satisfy
9= 3¢

for certam constants C,-’; —in other words, the bracket of two left mvariant vector
fields is left invaniant. The aim of this problem is to prove the converse of Lie’s
second fundamental theorem, which states the following: A Lie algebra of vector fields
on a neighborhood of 0 € R”, which 15 of dimension 7 over R and contains a
basis for R"p, is the set of left invariant vector fields for some local Lie group
structure on a neighborhood of 0 € R".

(a) Choose Xi,..., X, in the Lie algebra so that X;(0) = 9/08x'|g and set

waa_;

If
n
a)" = Z 1}; d_\‘j,
j=1
then the o’ are the dual forms, and consequently

dw* = — Z Ci’;. o' Aw! C,-’} constants.

i<j

(b) Let ;: R" x R" — R” be the projections. Then

mre) = w! = Z(% °H2)|:d(\ © 7)) — ZW’; © ) - Ty w]

I=1 i=1
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Consequently, the ideal generated by the forms d(x/ omy)— S e (11/; oma) - my*w'
is the same as the ideal 4 generated by the forms 72*w/ —x;*@/. Using the facs
that the Cjk are constants, show that d(d) C 4. Hence R” x R" is foliated by
n-dimensional manifolds on which the forms d(x! o 73) — Y (¥ o72) - 71* 0
all vanish.

(¢} Conclude, as in the proof of Theorem 17, that for fixed a, there is a function
®,: R" — R” satistying $,(0) = a and

dPL(B) = D ¥ (Pa(d)) - &' (B),

i=1
or equivalently;
0% by = 3 gl (Ba®)) - B0
= (0) = ) ¥ (®a()) - Y (B).
i=1

Now set ¢(a, ) = ®,(d). and use the converse of Lie’s first fundamental theo-
rem.

30. Lies thard fundamenial theorem states that the C j"k satisty equations (1) and (2)
on page 396, i.e., that the left invariant vector fields form a Lie algebra under
[ , 1. The aim of this problem is to prove the converse of Lie’s thurd fundamenial
‘eorem, which states that any n-dimensional Lie algebra is the Lie algebra for
some local Lie group in a neighborhood of 0 € R”.

Let ij- be constants satisfying equations (1) and (2) on page 396. We would
like to find vector fields Xjy,..., X, on a neighborhood of 0 € R” such that
[Xi. X;1= 3 ks CK Xy Equivalently, we want to find forms o' with

dok = =3 "Clo' nw.
i<j
Then the result will follow from the converse of Lie's second fundamental the-
orem.

(a) Let A* be functions on R x R” such that

k -
LU > Ckxing
iJ

at

h%0,x) = 0.

These are equations “depending on the parameters x” (see Problem 5-5 (b))
Note that #%(1,0) = 6%1, so that h%(1,0) = 8%. Let 0% be the 1-form on R x R

defined by
ok = Z/rf dx’.
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and write

do® = M 4 (di A ak).

where AX and a% do not involve dt. Show that

ohk Bk
k _ —t
A _Z(ay axj)dk A dx

i<j

of =dxk -3 ¢l xial.

(b) Show that

= dt /\( ZC;;- dx' Aot ~ ZC,ﬁxklj).

L
(c) Let
1 . .
k= pk +EZC}-’}U‘AUJ.
Show that
=di A ( Z Ckx'M =3 ChCiixTo® A af)
i,j r.s
+ terms not involving dr.
Using
. . 1 : . .
2. CiGeotncl =33 ) (ChCL = CuGy) o Ao
iLj re i,j s
1 .
=3 ZZ(C‘" Cl + CkClyo® no’,
iyj IS

and equation (2) on page 396, show that

o den (=T +3 T chch o o' )

"9 J ry§

+ terms not involving d1.
Finally deduce that

K=dtn—~ Z C;} x/6" + terms not involving dt.

417
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(d) We can write
oF = ng‘jdxf Adxt .

i<j

where gf‘j (0. x) = 0 (Why?). Using (c), show that
agfj
— _ ko yur g8
T ; Crs X7 855

Conclude that 8% = 0.
(e) We now have

1 , .
Kk _ ko i J
AN = 5 -E‘C,-J-a AO7.
L
1 : :
A _ ki J k
do =-3 E Cio' na’ +drra’).
iJ

Show that the forms w?* (x)= ak(l,x) satisfy

_ I o
do* =—§ZC;ﬁ-w'Aaﬂ.
L



CHAPTER 11

EXCURSION IN THE REALM
OF ALGEBRAIC TOPOLOGY

his chapter explores further properties of the de Rham cohomology vector
spaces of a manifold. Our main results will be restaternents, in terms of the
de Rham cohomology, of fundamental properties of the ordinary cohomology
which is studied m algebraic topology. Because we deal only with manifolds.
many of the proofs become significantly easier. On the other hand, we will be
using some of the main tools of algebraic topology, thus retaining much of the
flavor of that subject. Along the wav we will deduce all sorts of interesting con-
sequences, mcluding a theorem about the possibility of imbedding #-manifolds
in R#+1
Lct M be a manifold with M = U UV for open sets U,V C M. Before
examining the cohomology of M we will simply look at the vector space C* (M)
of k-forms on M. Let

iy: U - M fv: Vo> M
Ju:UnvV - U jr:UnNnvV sV

be the inclusions. Then we have two linear maps o and B.

— W @ N = R S
chemy 1 FN L ckuy @ kv b=l =i cku N v)
defined by
a(w) = (iv™{(w), iv*(w)) Blii, A2) = Ju™ (A1) ~ j¥™(A2).

Here iy*(w) 15 just the restriction of o to U. etc. Clearly f oo = 0 In other
words, imagea C ker . Moreover, the converse holds: ker 8 C imagew. For,
if B(Ai,A2) = 0. then Ay = A2 on U NV, so we can define w on M to be A;
on U and A, on V. and then a(w) = (41, A2). The equation imagew = ker B 1s
expressed by saving that the above diagram 15 exact at the middle vector space.
We can extend this diagram by putting the vector space contaming only 0 at the

419
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ends; the arrows at either cnd of the following sequence are the only possible
linear maps.

1. LEMMA. The sequence

. B
0 - CK(M) — cky@ Ch (V) — ckU N V)= 0
is exact at all places.

PROOF. 1tis clear that o is one-one. This is equivalent to exactness at C* (M).
since the image of the first map is {0} C C*(M). Similarly, exactness at C¥ (U N
V) is equivalent to B being onto. To prove that B is onto, let {¢y,¢r} be a
partition of unity subordinate to {U, V}. Then w € CK(U N V) is

w = ﬁ(¢Vwa ’""¢U(£))~

where ¢pw denotes the form equal to ¢rw on U NV, and equal to 0 on
U—UNV).

By putting in the maps d. we can expand our diagram as follows,

0——ckmy—2- chy e Ck() b cuUunNvy—m0

d d®d cd

()——"-'—"Ck-H(M)*—"LCk+I(U)®Ck+l(V)"LCk+l(UnV) . 0

so that the rows are all exact. It is easy to check that this diagram commutes.
that s, any two compositions from one vector space to another are equal:

o

(d®dyoa=aod JdEBd dl N

dofB=Ho(ddd) J = dEBdl
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Our first main theorem depends onlv on the simple algebraic structure in-
herent in this diagram. To 1solate this purely algebraic structure, we make
the following definitions. A complex C is a sequence of vector spaces C*.
k=0,1,2,..., together with a sequence of linear maps

dk. ck - ¢kt

satisfring d¥t' o d* = 0, or briefly, > = 0. A map a: C; — C; between
complexes is a sequence of linear maps

ok Of = CF

such that the following diagram commutes for all 4.

k
Clk o . C:.(

d]kJ ([:A
ok +! .

C]k-H Cjk-H

The most important examples of complexes are obtained by choosing C* =
C* (M) for some manifold M, with d* the operator d on k-forms. Another
example, implicit in our discussion, is the direct sum C = C & G of two
complexes, defined by

ct=ctect d=atedt
For any complex C we can define the cohomelogy vector spaces of C by

ker o

& —
AHC) = image dk~1’

Naturally, if C = {C*(M)}, then H*(C) is just H*(M). If a: C; = Gy is a
map between complexes, then we have a map. also denoted by .

a: H(Cy) » HX(C).

To define @ we notc that every clement of H*((y) is determined by some
v € GF with di*(x) = 0. Commutativitv of the above diagram shows that
df (@ (x)) = ek d*(x) = 0, so a¥(x) determines an element of H*(Cy),
which we define to be a{the class determined bv x). This map is well-defined.
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for if we change x to x + di*~' () for some y € C*~', then a* (x) is changed
to
o (x + ¥ 1)) = oF (x) + &K (@ F (1)
= a*(x) + &S 1@ ().

which determines the same element of HX(G). When G¥ = CK(M), GF =
CH¥(N).and a: CX(M) > CK(Ny)is f* for f: N — M, then this map is just
[*: H (M) > H*XN).

Now suppose that we have an exact sequence of complexes

X
0>Ci— G — (3> 0.

which reallv means a vast commutative diagram in which all rows are exact.

b P < k=1
0 C’R‘-—I 14 Cgk-—-l ﬁ C3k~1 0
d}k—»«l dzk-—l d:;kd_l
E ]\ A !
oyt do* d-
; k+1 ; k+1 N
0 CIR'+] o : Czk-l'] ﬁ CBk-H 0
|
i
4

What does this imply about the maps o : Hk(C]) — H¥C))and B: HYNG) —
H*(C3)? The nicest thing that could liappen would be for the following dia-
gram to bc exact:

k Y gk B
0—> H*(C)— HYG) — H*(G)—> 0.
This is #of true. Tor example, if U and V are overlapping portions of S? for
which there is a deformation retraction of UNV into S7, then we have an exact
sequence

0= chsH o cknye vy Cunvy > o.
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but net an exact sequence

0 H(5?) HYUY® HI(V) HYWUNV)y——0.
2 2 2
0 0 K

Nevertheless, something very nice is true:

o B
2. THEOREM. If 0 - ¢} — C; —> (3 — 0 is a short exact sequence of
complexes, then there are linear maps

8% HK(C3) = H*(Cy)

so that the following infinitelv long sequence is exact {everywhere):

0— H%C 2 HO b, o i :
1) — H(G) — H(G) — H () —
B §
s BYC) 5 BR(G) = HYNG) -5 HR(G) — -

PROOF. Throughout the proof, diagram () should be kept at hand. Let x €
Cy* with d3*(x) = 0. Bv exactness of the middle row of (%), there is y € C-f
with ¥ (y) = x. Then

0= di* (x) = ds* B* () = B* T d* ().

So d*(¥) € ker B*+! = imagea®**'; thus do* (1) = a**+!(z) for some (unique)

- e Ci*t. Moreover.

Since o**! is one-one, this implies that d1*T!(z) = 0, so z determines an ele-
ment of H¥11(Cy): this element is defined to be 8% of the element of HX(C3)
determined by x.

In order to prove that §% is well-defined, we must check that the result does
not depend on the choice of x € G representing the element of H*(C3). So
we have to show that we obtain 0 € H¥T1(()) if we start with an element of
the form d3*~1(x’) for x' € C*~'. In this case, let x' = B¥~1(3"). Then

X = d3k—l(xf) = d3k—1ﬁk—l(}';) = ﬁkd2k—l(yf)s

so we chioose dof ™! (3") as 3. This means that do* (1) = 0, and hence = = 0.
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1t is also necessary to check that our definition is independent of the choice
of y with B*(y) = x: this is left to the reader.

The proof that the sequence is exact consists of 6 similar diagram chases. We
will supply the proof that kerar C image§. Let x € Ci* satisfy di*(x) = 0, and
suppose that af(x) e &F represcnts 0 € H*¥((C2). This means that o* (x) =
dy*=1(y) lor some y € G, Now

dy* 1 BNy = BT () = pref ) = 0.

So BE=1(y) represents an element of H*~1(C3). Moreover. the definition of §
immediately shows that the mmage of this element under § is preciselv the class
represented by x. «

1t is a worthwhile exercise to check that the mam step in the proof of Theo-
rem 8-16 is precisely the proof that kero C imaged, together with the first pait
of the proof that § is well-defined. All of Theorem 8-16 can be derived directly
from the following corollary of Lemma 1 and Theorem 2.

3. THEOREM (THE MAYER-VIETORIS SEQUENCE). If M = U UV,
where U and V are open, then we have an exact sequence (eventually ending
in 0’s):

0~ HYM) = - = HNM) = H Uy @ H (V) > HXU n V) S 5V My > ...

As several of the Problems show. the cohomology of ncaily everything can
be computed by a suitable application of the Mayer-Vietoris sequence, As a
simple cxamplc. we consider the torus 7 = S! x S, and the open sets U
and V illustrated below. Since there is a deformation retraction of U and ¥

onto circles, and a deformation retraction of U NV onto 2 circles, the Mayer-
Vietoris sequence 1s
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— HYT) — HYU) @ H (V) — H*(UNnV) — HY(T)— HWU)e H(V) —
ft &
i 1]

— H{WU N V) — HYT) — 0.
% b
R&R i

The map H'(U NV) - H?*(T) is not 0 (it is onto H?*(T)), so its kernel is
1-dimensional. Thus the image of the map H'(U)&® H'(V) — HY (U N V)
is 1-dimensional. So the kernel of #iis map is 1-dimensional. and consequently
the map H'(T) - H'(U)&® H'(V) has a |1-dimensional image. Similar rea-
soning shows that this map also has a 1-dimensional kernel. 1t follows that
dim HY(T) = 2. The reasoning used here can fortunately be systematized.

4. PROPOSITION. If the sequence
0 Vi Vy > o Vi = Vi — 0
15 exact, then
0 =dim V| —dim V2 +dim V3 — .- - 4+ (=1)* "V dim V.
PROOF. By induction on k. For k¥ = 1 we have the sequence

00— V]—)O.

Exactness means that {0} C V; is the kernel of the map V| — 0, which imphes
that V| =0.

Assume the theorem for k -~ 1. Since the map V> — V3 has kernet a(V)), 1t
induces a map Va/a(V)) — Vi. Moreover, this map is onc-one. So we have an
exact sequence of & — ] vector spaces

0> WaV)> Vis - V1> Ve 0
hence

0 =dimVy/a{(V})~dimVz +---
=—dmV,+dmW —-dmV;4--..

which proves the theorem for k. <
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Rather than compute the cohomology of other manifolds, we will use the
Maver-Vietoris sequence to relate the dimensions of H*(M) to an entirehv
different set of numbers, arising from a “triangulation” of M, a new structurc
which we will now define.

The standard n-simplex A, is defined as the set

A,,:{xeﬂ%"“ :0<x' <1land Zf:llx"zl}.

Az

Ay
0 AQ:] X e .

(In Problem 8-5. A, is dchned to be a difierent. although homeomorphic, set.)
The subset of A, obtained by setting 7 — k of the coordinates x’ equal to 0
1s homcomorphic to Ay, and s called a h-face of A,. If A C M is a dif-
[eomorphic image of some A,,, then the image of a k-face of A,,; is called a
k-face of A. Now by a triangulation of a compact #-manifold M we mean a
finite collection {o™;} of diffeomorphic images of A, which cover M and which

satisfy the following condition:

If o™i Na™; # B. then for some k the intersection ¢”; No"; is a k-lace
of both ¢"; and ¢”;.

& “ £

\’alld
mitersections
of 3-simplexe

¢ The standard triangulation
O of §? (after Steinberg

B

V Invalid
A ‘triangulations” v

(=2,

It 1s a difficult theorem that every % manifold has a trianguiation; for a
proof see Munkres. Elementary Differential Topology. or Whitney, Geometric Inlegration
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Theory. Assuming that our manifold M has a triangulation {o";} we wilt call
each o”; an n-simplex of the triangulation; anv k-face of any ¢"; will be called
a k-simplex of the triangulation, We let a be the number of these & -simplexes.

Now let U be the disjoint union of open balls, one within each n-simplex ¢,
and let V,_; be the complement of the set consisting of the centers of these balls,
so that V,_1 s a neighborhood of the union of all (n— 1)-simplexes of M. Then

M = U UV,_; where U N V,_; has the same cohomology as a disjoint union
of oy copies of §"~). Consider first the case where n > 2, The Maver-Vietoris

sequence breaks into pieces:

] 0— H(M) — HYU)Y® H(Vy—1) — HWU N Vyer) — HY (M)
()

—s HWWUY® H'(Ve)) — HYU N V)
\ It
0 0

{2) Forl <k <n—1.

HNU N V) » HX (M) 5> HX(U) @ HX (V1) » HX(U N V)
Il li Il
0 { 0

(3) H"2(U N Vy—y) — H™N (M) — H=NU)Y @ H™ (Vyey) —

il |
t 0

s H™ WU N Vo) — H' (M) — HYU) & H(V,—)
1l
O
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Applying Proposition 4 to these pieces vields

dim H* (Vy1) = dim H* (M) 0<k <n—2
dim H™" Y (V,_1) = dim H"~Y (M) — dim H" (M) + oy

For the case » = 2 we easily obtain the same result without splitting up the
sequence. We now introduce the Euler characteristic x(M) of M, defined by

x(M) = dim H*(M) — dim H' (M) + dim H*(M) — - .- + (=1)" dim H"(M).

This makes sense for any manifold in which alt H*(M) are finite dimensional;
we anticipate here a later result that H*(M) is finite dimensionat whenever M
1s compact. The above equations then imply that

n—1

X(Vaet) = Y (=1 dim H* (V1)
k=0
n—2
=Y (-1f dim H* (M)
k=0
+ (=" [dim A" Y (M) — dim H" (M) + w,)

= x(M) ~ (—=1)"a,,.

or
X(M) = X(V __})—I— (-—1)"0{,,.

5. THEOREM. For any triangulation of a compact manifold M we have
xX(M)=op—ay +op ~ -+ (—1)"y.

PROOF. In the manifold V,—, we define a new open set U which consists of
a disjoint union of sets diffeomorphic o R”, one for each (n — 1)-face, joining
the balls of the old U.

S components of

( new U (n = 2)
X5 Bt components of /

new U (1 = 3) \) .‘
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We will let V,_» be the complement of arcs, in the new U, joining the centers
of the balls in the old U.

Vy—2 is the
complement of

NN

ol
T Vy—z 1s the /

complement of —

(m = 2) (n = 3}

An argument precisely ke that which proves the equation
X(M) = X(Vn—l) + (”‘l)nan

also shows that
X(Vac1) = X (Vo) 4+ (= 1)" oy,

Similarly, we introduce V,—s,. .., Vo: the last of these is a disjoint union of g
sets each of which is smoothly contractible to a point. Hence x(Vp) = ag, while
in all other cases we have

X(Vi) = x(Vimr) + (=D .
Combining these equations, we have

X(M) = X(Vn—l) + (_l)nan
= X(Vp—2) + [(=1)"ayoy + (—1)"ar]

= X(VO) + [(“—'l)lal + .-+ ("‘1)"6("]
=g — o +---+ (_l)ﬂan. .:.

6. COROLLARY (DESCARTES-EULER). If a convex polyhedron has V
vertices, £ edges, and F faces, then

V-E4+F=2
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If we turn from H* to H* we encounter a very different situation. If U ¢ M
1s open, a form w with compact support C M may not restrict to a {form with
compact support C U: the inclusion map of U into M is not proper. On the

support w

other hand, if @ is a form with compact support C U, then @ can be extended
to M by letting it be 0 owside U; we will denote this extended form by

. support w
iy (w).

If C*(M) denotes the vector space of k-forms with compact support on M, we
can define a new sequence.

7. LEMMA. The sequence

iy + iy’

v e —-jiv X X X
> CAUYBCA(V) ———— C2 (M) > 0

0> CKUNYV)

is exact.

PROOF. Iuis clear that jy' @ ~ j' is one-one; in fact, each map Jjy’ and ji’
is one-one.

To prove that iy"+iy’ is onto, let @ be a k-form with compact support on M.,
and let {¢pu, ¢y} e a partition of unity for the cover {U, V}. Then

0 =¢uw+ dyw

is clearly the image of (pyw,Ppw) € CK(U) ® CH(V).
It is clear that image (ju' @ —jv') C ker(iv” + iy"). To prove the converse,
suppose that

(A h2) e CY Uy CH(V)  satsfies iy'(A1) + iy’ (Aa) = 0.

This means that 4y = —As. Since supportA; C U and support A, C U. this
shows that support Ay C U NV and supportd, C U NV. So (A,A;) is the
image of Ay € CHUNV). &
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8. THEOREM (MAYER-VIETORIS FOR COMPACT SUPPORTYS). Ifthe
manifold M = U UV for U,V open in M, then there is a long exact sequence

§
o> HYUNnVv) > YUY HF (V) > HY (M) — BT (UNV) > -

PROOF. Apply Theorem 2 10 the short exact sequence of complexes given by

&+

the Lemma. <

This sequence is much harder to work with than the Mayer-Vietoris sequence.
For example, suppose we want to find Hf for R" —{0}, which 1s diffeomorphic to
S"!xR. Ifwe write $" = UUV in the usual way. so that UNV is diffeomorphic
10 5" ' xR, then $" x R = (U x R)U(V x R), where (U x R) N (V x R)
is diffeornorphic to $"~! x R?. The only way to use induction is to find HX
for alt $7 x R, starting with S' x R™. The details will be left to the reader;
we will merely record one further result, for later use. and then proceed to vet
another application of Theorem 2.

9. COROLLARY. If M = U UV for U,V open in M, then there is a dual
long exact sequence

cen = Hf+1(UﬂV)* — H‘:‘:(M)* — [HC{K(U)@H:((V)]* — Hck(UﬂV)* N
PROOF. We just have to show that if the sequence of hnear maps

o
Wi — W ﬁ> Wi

is exact at Wh. then so is the sequence of dual maps and spaces

B* o

W3* B Wg* R Wl*.
For any A € Wa* we have
o*B(A) =a*(Aof)=Lo(Bor)=Lo0=0.

So a*o g* =0.
Now suppose A € Wh* sausfies a*(A) = 0. Then A oo = 0. We claim that

w, —<% W, ﬁAw_q

there is A: Wa — R with A = ﬁ*(i), lLe, A= fo L. Given a w € W; which is
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of the form B(w’), we define

hw) = A(B).
This makes sense, for if A(w’) = A(w”), then w — w"” = a(z) for some z, so
AMw) — Aw") = Aa(z) = 0. This defines A on B(W,) ¢ Wi, Now choosc
W Ws with Wi = (W2) @ W, and define A to bhe 0 on W. «

We now consider a rather different situation. Let N € M be a compact sub-
manifold of M. Then M — N is also a manifold. We therefore have the sequencc

CH(M ~ N) 5 CH(My — CK(N),

where ¢ is “extenslon”. This sequence s noi exact at CC"(M ): the kernel of *
contains all w € Cf(M) which are 0 on N, while the image of ¢ contains ali
w € C‘c‘f" (M) which are 0 in a neighborhood of N.

To circumvent this difficulty. we will have to use a technical device. We
appeal first to a resuk from the Addendum to Chapter 9. There is a compact
neighborhood V of N and a map n: V — N such that V is a manifold-with-
boundary, and if j: N — V is the inclusion, then 7 o j is the idendty of A.
while j o 7 is smoothly homotopic to the idenuty of V. We now construct «
sequence of such neighborhoods V. =V D> Vo, D V3 O .- with (", V; = A.

Now consider two forms w; € C* (Vi), wj € C "(Vj)- We will call w; and w;
equivalent if there is ! > i, j such that

wi|V; = w;|V;.
It 1s clear that we can make the set of all equivalence classes into a vector space
6k (N), the “germs of k-forms in a neighborhood of M”. Moreover, it is easv

to dehne d: gk(N) — 9k+1(N), so that we obtain a compiex §. Finally, we
define a map of complexes

ck(M) > gk(N)

mn the obvious way: @ + the equivalence class of anv w|V;.
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10. LEMMA. The sequence

k €k "k
0> C(M~-N)— Ci(M)— G (N)=0
1s exact.

PROOF. Clearly e 1s one-one.

If w € CK(M — N). then @ = 0 in some neighborhood U of N. Since N is
compact and (); Vi = N, there is some 7 such that V; C U, and consequently
@ = 0 on V;. This means that *e(w) = 0. Conversely, suppose A € Cc"'(M)
satisfies i*(A) = 0. By definition of Gk (N), this means that A|V; = 0 for some .
Hence A|M — N has compact support C M ~ N, and A = e(A|M — N).

Finally, any element of §%(N) is represented by a form 1 on some V;. Let
JS: M — [0,1] be a C® functon which is 1 on V4, having support f C
mterior V;. Then fn e Cf(M), and f 7 represents the same clement of §% (V)
as 1j; consequently this element 1s i*( /7). <

}11. LEMMA. The cohomology vector spaces H*(§) of the complex {§*(N)}
are 1somorphic to H K(N) for all k.

PROOF. This follows easity from the fact that j*: H*(V}) - HK(N) is an
isomorphism for each V;. Details are left 10 the reader. <

12. THEOREM (THE EXACT SEQUENCE OF A PAIR). If N C M isa
compact submanifold of M, then there is an exact sequence

5
.= HY(M - N) > H¥(M)—> H*(N) — H;s''(M - N) > ..

PROOF. Apply Theorem 2 to the exact sequence of complexes given by Lemma
10, and then use Lemma 11. #

In the proof of this thecorem, the de Rham cohomology of the manifold-with-
boundary V; entered only as an intermediary (and we could have replaced
the V; by their interiors). But in the next theorem, which we will need later, it
is the object of primary interest,

13. THEOREM. Let M be a manifold-with-boundary, with compa(;t bound-
ary dM. Then there is an exact sequence

o
o= HYM — M) > HNK(M) > HK(OM) — HIY (M - M) > - - .
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PROQOF. Just hke the proof of Theorem 12, using tubular neighborhoods V; of
aM in M. %

As a simple application of Theorem 13, we can rederive HX(R") from a
knowledge of H* (SN, by choosing M 10 be the closed ball B in R?, with
HX(B) =~ H*(B) = 0 for k # 0. The reader may use Theorem 12 to computc
HX(S™ x R™), by considering the pair (S" x R™,{p} x R™). Then Theo-
rem 13 may be used to compute the cohomology of S” x 71 = 3(S" x

closed ball in R™). For our next application we will seek bigger game.
Let M ¢ R"*! be a compact #-dimensional submanifold of R**! (a com-

pact “hypersurface” of R"*1). Using Theorem 8-17, the sequence of the pair
(R, M) gives

H:’(]R"'H)—r H"(M) LH:’H(]}R""" _ M)—> Hf“(]ﬁ”"") — H"+1(M).
Ii % Il
0 R 0

It follows thai

(%) number of components of R"*! — M = dim H"(M) + 1.

But we also know (Problem 8-25) thai

(%) number of components of R**! — M > 2,

14. THEOREM. If M C R”"*! is a compact hypersurface, then M is ori-
entable, and R™! — M has exactly 2 components. Moreover, M is the boundary
of each component.

PROOF. From (%) and (%) we obtain

dm H'(M)+1 > 2.
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Since dim H"(M) is elther 0 or 1, we conclude that dim H" (M) =1, so M is
orientable; then () shows that R"*!' — M has exactly two components. The
proof in Problem 8-25 shows that every point of M is arbitrarily close to points
in different components of R"*' — M, so every point of M is in the boundary
of each of the two components. +

15. COROLLARY (GENERALIZED [C*] JORDAN CURVE THEOREM).
If M C R"™! is a submanifold homeomorphic to S”, then R"*' — M has two
components, and M 1s the boundary of each.

16. COROLLARY. Ncither the projective planc nor the Klein bottle can be
imbedded in R’

Our next main result will combine some of the theorems we already have.
However, there are a number of technicalities involved, which we will have to
dispose of first.

Consider a bounded open sct U € R” which is star-shaped with respect to 0.
Then U can be described as )

U={x:xeS"™ and 0 <1 < p(x)]

for a certain function p: S"7!' — R. We will call p the radial function of U.

o(x)

s
N
U

If pis C*, then we can prove that U is diffcomorphic to the open ball B of
radius 1 mn R”. The basic idea of the proof is to take tx € B to p(x)t - x € U.
This produces difficultzes at 0, so a modification is necessary.

17. LEMMA. If the radial function p of a star-shaped open set U C R" 1s C*°,
then U is diffeomorphic 1o the open ball B of radius 1 in R”.
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PROOF. We can assume, without loss of generality, that p > 1 on S"7!. Let
J:[0,1] = [0,1] be a C* funcuon with

I

/ = 01in a neighborhood of 0
fz0 Y
S =1

Define i: B — U by

hxy = [t + (p(x) — D f(0)]x, xeS™ o<t <l
Clearly /1 1s a one-one map of B onto U. It is the identity in a neighborhood
of 0, so it is C°°, with a non-zero Jacobian, at 0. At any other point the same
conclusion follows from the fact that t —» 1 4+ (p(x) = 1) f(¢) is a C* function
with strictly positive derivative. «»

In general, the function p need not be C; it might not even be continuous.

an i
B K@J

However, the discontinuities of p can be of a certain form onl:

18. LEMMA. At each point x € S"~!, the radial function p of a star-shaped
open set U ¢ R” is “lower semi-continuous”™: for every ¢ > 0 there s a neigh-
borhood W of x n S”"~! such that p(y) > p(x) — g for all y € W.

PROOF. Choose tx € U with p(x} —t < &. Since U is open, there is an open

p
N

ball B with x € B ¢ U. There is clearly a neighborhood W of x with the
property that for ¥ € W the point 13 is in B, and hence in U. This means that

for y € W wehave p(3) > 1 > p(x) — g, o
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Even when p is discontinuous, it Jooks as if U should be diffeomorphic to R”.
Proving this turns out to be quite a feat, and we will be content with proving
the following.

19. LEMMA. If U is an open star-shaped set in R”, then HKU) = H"‘(]R")
and HX(U) =~ H*(R") for all k.

PROOF. The proof for H* is clear, since U is smoothly contractible to a point.
We also know that H(U) ~ R =~ H(R"). By Theorem 8-17, we just have to
show that Hj‘(U) =0for0 <k <n.

Let w be a closed k-form with compact support X ¢ U. We claim that there
i1s a C® function p: S"~! —» R such that 5 < p and

KcV={x:xeS" Vand 0 <1 < p(x)}.

This will prove the Lenmima, for then V is diffeomorphic to R”, and consequenthy
w = dn where 7 has compact support contained in V, and hence in U.

For each x € S"7}, choose tx < p(x) such that all points in X of the form ux
for 0 < u < p(x) actually have u < 5. Since K is closed and p is lower semi-

continuous, there is a neighborhood Wy of x in S*7} such that 1, may also
be used as ¢, for all y € W. Let Wy,,...,W,, cover S 1 let ¢r,...,¢ be a
partition of unity subordinate to this cover, and define

f):fx;(bl +"'+Ixr¢r-

Any point x € S"7! is in a certain subcollection of the Wy,, say Wy,,..., Wy,
for convenience. Then p41(x),..., pr(x) are 0. Each ty,,...,1x 18 < p(x).
Since ¢i1(x) + -+ -+ ¢r(x) = 1. 1t follows that p(x) < p(x). Similarly, K C V. o
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We can apply this last Lemma in the following way. Let M be a compact
manifold, and choose a Riemannian metric for M. According to Problem 9-32,
every point has a neighborhood U which is geodesically convex; we can also
choose U so that for any p € U the map exp, takes an open subset of M,
diffeomorphically onto U. Let {Uh,..., U, } be a finite cover by such open sets.
Ifany V = U, N.--NU; is non-empty, then V is clearly geodesically convex. If
p €V, then exp, establishes a diffeomorphism of V with an open star-shaped
set in M,. It follows from Lemma 19 that V has the same H* and H¥ as R”.
In general, a manifold M will be called of finite type if there 1s a finite cover
{Ur,...,U,} such that each non-empty intersection has the same H* and Hf
as R"; such a cover will be called nice.

It is fairlv clear that if we consider N = {],2,3,...} as a subset of R, then
M = R? -~ N is not of finite type. To prove this rigorously, we first use the
Mayer-Vietoris sequence for R2 = M U V, where V is a disjoint union of balls
around 1,2,3,.... We obtain

H'(R?) s H' (M) & HN(V) HY(MNV) HX(R?),
I I I
0 0 0

where M NV has the same H! as a disjoint union of infinitely many copies
of S*; this shows that H'(M) is infinite dimensional (see Problem 7 for more
information about the cohomology of M). On the other hand,

20. PROPOSITION. If M has finite type, then H* (M) and HX (M) are finite
dimensional for all .

PROOF. By induction on the number of open sets » in a nice cover. It 1s

clear for + = 1. Suppose it is true for a certain r, and consider a nice cover
{Uy,..., U, U} of M. Then the theorem is true for V = Uy U ... U U, and
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for U. It s also true for U NV, since this has the mce cover {UNU,,...,UNU;.
Now consider the Mayer-Vietoris sequence

ceos HYUN V) R HY (M) —> HYU) @ HF (V) > - .

The map @ maps H*(M) onto a finite dimensional vector space, and the kernel
of @ is also finite dimensional. So HX (M) must be finite dimensional.
The proof for HX (M) is similar.

For any manifold M we can define (sec Problem 8-31) the cup product map
H (M) x H' (M) => H* (M)
by
(@], [n]) = [@ A ).

We can also define
L
HY(M) x H\(M) = H} (M)

by the same formula, since @ A 1 has compact support if 1 does. Now suppose
that M" is connected and oriented, with orientation u. There is then a unique
element of H"(M) represented by any n € C(M) with

[ n =1
(M,u)

It is convenient to also use @ to denote both this element of H7 (M) and the
isomorphism HY(M) — R which takes this element to 1 € R. Now every
o € H¥ (M) determines an element of the dual space H?~*(M)* by

m
Braufe HI(M)— R

We denote this element of HZ~*(M)* by PD(a), the “Poincaré dual” of o, so
that we have a map

PD: HY(M) » HI™*(M)*, PD(@)(B) = (e v B).

One of the fundamental theorems of manifold theory states that PD is always
an isomorphism, We are all set up to prove this fact, but we shall restrict
the theorem 10 manifolds of finite type, in order not to plague ourselves with
additional technical details. As witlh most big theorems of algebraic topology,
the main part of the proof is called a Lemma, and the theorem itself 1s a simple
corollar:.
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21. LEMMA. If M = UUYV for opensets U and V and £D 1s an isomorphism
forall k on U, V, and U NV, then PD is also an 1somorphism for all X on M.

PROOF. Let! = n— k. Consider the following diagram, in which the top row
is the Mayer-Vietoris sequence, and the bottom row is the dual of the Mayer-
Vietoris sequence for compact supports.

H-Yuye HA-W Wy — BN U N V) — HR M) — BYU)Y @ V) — HRU N V)

PDePD ‘PD JPD ‘PD e FD FD

(H Wy e HIP' (WP — P UN VY — HIMy — [H(Uye HL(W) — HWwnvy

By assumption, all vertical maps, except possibly the middle one, are isomor-
phisms. It 1s not hard to check (Problem 8) that every square in this diagram
commutes up to sign, so that by changing some of the vertical isomorphisms
10 their negatives, we obtain a commutative diagram. We now forget all about
our manifold and use a purely algebrajc result.

“THE FIVE LEMMA”. Consider the following commutative diagram of vec-
tor spaces and linear maps. Suppose that the rows are exact, and that ¢1, ¢s.
¢a, ¢s are isomorphisms. Then ¢3 is also an 1somorphism,

a2 a3

2 » V3 P Vg —2— Vs

J¢1 i(bz ‘@3 ‘Q‘M J¢s

W, £ W g2 Wi B3 W, Pa . W

V—1 1

PROOF. Supposc ¢3(x) = 0 for some x € V3. Then B3¢a(x) =0, so psoa(x) =
0. Hence a3(x) = 0, since ¢4 is an isomorphism. By exactness at V3, there is

y € Vo with x = as(y). Thus 0 = ¢3(x) = ¢z (y) = Baga(y). Hence
@2 () = B1(2) for some z € Wy. Moreover, - = ¢ (w) for some w € V. Then

h2(y) = Bi(c) = i (w) = oy (w),
which implies that y = aj(w). Hence
X =as(y) = ez (w)) = 0.

So ¢3 1s one-onc.
The proof that ¢; is onto is similar, and 1s left (0 the reader. This proves the

origal Lemma. «
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22. THEOREM (THE POINCARE DUALITY THEOREM). If M is a
connected oriented n-manifold of finite type, then the map

PD: H* (M) - HI R (M)
1s an isomorphism for all &.

PROOF. By induction on the number » of open sets in a nice cover of M. The
theorem is clearly true for r = 1. Suppose it is true for a certain r, and consider
a mice cover {Uy,..., U, Ul of M. Let V = U U-.-UU,. The theorem is true
for U, V, and for U N V (as in the proof of Proposition 19). By the Lemma, it
is true for M. This completes the induction step. <

23. COROLLARY. If M 1s a connected oriented n-manifold of finite type,
then H*(M) and HC”_"'(M) have the same dimension.

PROOF. Use the Theorem and Proposition 19, noting that V* is isomorphic
1o V if V is finite dimensional. «»

Even though the Poincaré Duality Theorem holds for manifolds which are not
of finite type, Corollary 23 does not. In fact, Problem 7 shiows that H'(R? — N)
and H!(R? — N) have different (infinite) dimensions.

24. COROLLARY. If M is a compact connected orientable #-manifold, then
HY(M) and H"~%(M) have the same dimension.

25. COROLLARY., If M is a compact orientable odd-dimensional manifold,
then (M) = 0.

PROOF. 1n the expression for x(M), the terms (—1)* dim H*(M) and
(= 1) * dim H" K (M) = (=1)** dim H" % (M)

cancel in pairs. +

A more nwolved use of Poincaré duality will eventually allow us to say much
more about the Euler characteristic of any compact connected oriented man-
ifold M". We begin by considering a smooth k-dimensional onentable vector
bundle § = m: E — M over M. Oriemtations u for M and v for § give an
orientation u @ v for the (n 4+ k)-manifold E. since E is locally a product. If
{Ur,..., U} 1sanice cover of M by geodesically convex sets so small that each
bundle §|U; is trivial, then a slight modification of the proof for Lemma 19
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shows that {1V (U}),...,7~1(U,)} is a nice cover of E, so E is a manifold of
finite type. Notice also that for the maps
s = (-section

M > F
T

we have

mos = identity of M
som 1s smoothly homotopic to identity of E,

so t*: H'(M) > H!(E) is an isomorphism for all /. The Poincaré duahty
theorem shows that there is a unique class U € H¥(E) such that

vl =pu®ve HE).

This class U is called the Thom dass of & Our first goal will be to find a
simpler property to characterize U.

Let F, = m~1(p) be the fibre of & over any point p € M, andlet j,: F, > E
be the inclusion map. Since j, is proper, there is an element j,*U € HX(F),).
On the other hand, the orientation v for & determines an orientation v, for F,
and hence an element v, € Hj‘(Fp).

26. THEOREM. Let (M,u) be a compact connected oriented manifold, and
¢ =m: E - M an oriented k-plane bundle over M with orientation v. Then
the Thom class U is the unique element of HX*(E) with the property that for
all p € M we have j,*U = vp. (This condition means that

/ Jpre =1,
(Fp,vp)

where U 1s the class of the closed form w.)

PROOF. Pick some closed form w € C;f‘(E) representing U, and let n € C"(M)
be a form representing , so that fi,, 1 = 1. Our definition of U states that

(h /Jr*n/\w=1.
E

Let A C M be an open set which is diffeomorphic to R”, so that 4 is smoothly
contractible to any point p € A. Also choose A4 so that there is an equivalence

a7 YA4) > 4 x R,
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This equivalence allows us to identify 777! (4) with 4 x F,. Under this identifica-
tion, the map j,: F, — m~'(4) corresponds to the map e — (p, ) for e € F)p,
which we will continue to denote by j,. We will also use 5. A X F, = Fj to
denote projection on the second factor.

Let || || be a norm on F,. By choosing a smaller 4 if necessary, we can
assume that there is some X > 0 such that, under the identification of 7~!(A4)
with A x F, the support of w|m~!1(4) is contained in {(g,e) : g € 4, |e]| < K.

\/—’\/ | support w

A "

\_/-\_/

Using the fact that A4 1s smoothly contractible to p, it 1s easy to see that there
15 a smooth homotopy H: (4 x F,) x [0,1] = A x F, such that

He,0) = e
Hie, 1) = (p,me)) = jp(male));

we just pull the fibres along the smooth liomotopy which makes A contractible

to e. For the H constructed in this way it follows that
Hie,t) ¢ support w if |le|| > K.

Consequently, the form H*w on (4 x F,) x [0, 1] has support contained in
{(g,e,1) : Jlel < K}. A glance at the definition of ] (page 224) shows that the
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form JH*w on A x F, has support contained in {(g,¢) : |le]] < K}. Theo-
rem 7-14 shows that

(Jpom)'w—w=*"(H'w) —iy"(H'w)
= d(]H*w) + 1(dH )

= d(]H"w).
Thus
(2) Tt fptw — w = d), support A C {(g,¢) : |le]| < K.
So
(3} [ Jr*n/\wzf Ty A e - [ a*nAdA.
Ax Fp Ax Fp Ax Fp
Now, on the one hand we have (Problem 8-17)
4 / Ty At e = /Jr*n f Jpw.
AxFp A Fp

On the other hand, we claim that the last integral in (3) i1s 0. To prove this, 1
vlearly suffices to prove that the integral is 0 over 4’ x F, for any closed ball
A’ C A. Since

T*uAdh=xd(@*p A dr).

we have

where 7% A A has

(9) / Tt Adh= :I:/ dim*u A X) compact support on
A% Fp A x Fp A x Fp by (2)

=+ / T A A bv Stokes’ Theorem
AAXF,
={.

because the form m*u A A is clearly 0 on 34’ x F,, (since A4’ is (n — 1)-dimen-

sional).
Combining (3), (4), (5) we see thai

f H*nAw=[ﬂ*n°[ Jrw.
AXF‘U A F",
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This shows that | Fp Jp*w 1s independent of p, for p € A. Using connectedness,
it is easy to see that 1 is independent of p for all p € M, so we will denote 1t
simply by [ j*@. Thus

[ Jr*n/\wzfzr*n-[j*w.
a=1{A4) A F

Comparing with equation (1), and utilizing partitions of unity, we conclude that

f _]'*(z) =1,
F

which proves the first part of the theorem.
Now suppose we have another class U’ € H¥(E). Since

Q

HME)~ H"(E) ~ H'"(M) ~ R,

it follows that U’ = ¢U for some ¢ € R. Consequently.
JptU = jpteU =cvp.
Hence U’ has the same property as U only if ¢ = 1. %

The Thom class U of § = 7: E — M can now be used to determine an
clement of H*(M). Let s: M — E be anvy section; there always is one (namely,
the 0-section) and anv two are clearly smoothly homotopic. We define the Euler
class y(£) € H*(M) of & by

x(§) =s5"U.

Notice that if § has a non-zero section s: M — E, and w € CY(E) rep-
resents U, then a suitable multiple ¢ - 5 of s takes M to the complement of
support w. Hence, in this case

x(§)=(c-5)*U =0.

The terminology “Euler class” 1s connected with the special case of the bundle
TM, whose sections are, of course, vector fields on M. If X 1s a vector field
on M which has an isolated 0 at some point p (that s, X' (p) = 0, but X(g) #£ 0
for ¢ # p in a neighborhood of p), then, quite independently of our previous
considerations, we can define an “index” of X at p. Consider first a vector
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field X on an open set U € R” with an isolated zero at 0 € U. We can define
a function fy: U — {0} = S" ' by fx(p) = X()/IX(p)|. T i: 5" 5 U
is 1(p) = ep, mapping S™! into U, then the map fy oi: $" ! - S" ! hasa
certain degree; it is independent of &, for small ¢, since the maps i1,73: "1 —
U corresponding 10 &; and &, will be smoothly homotopic. This degree is called

the index of X at 0.

& P

9

index 0 index 0 Index 1 index 1!
index ~1 index 2 index —2
index 1 in R” index (—1}" in R”

Now consider a diffeomorphism i: U — V C R” with #(0) = 0. Recall that
hs X is the vector field on V with

(h*X)(}’) = ]1*(X;,-l(y)).

Clearly 0 is also an isolated zero of A.X.

27. LEMMA. If A: U —» V C R" is a diffeomorphism with 2(0) = 0, and X
has an isolated 0 at 0, then the index of /1. X at 0 equals the index of X at 0.
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PROOF. Suppose first that £ is orientation preserving. Define
H:R"x[0,1] > R"

by
h(rx) 0<t1 <1

DhO)(x) t=0.

This is a smooth homotopy; to prove that it is smooth at 0 we use Lemma 3-2
(compare Problem 3-32), Each map H, = x — H(x,1) is clearly a diffeomor-
phism, 0 <t < 1. Note that Hy € SO(n), since A is orientation preserving.
There 1s also a smooth homotopy {H;}, 1 <t < 2 with each H; € SO(n) and
H, = identity, since SO(n) is connected. So (see Problem 8-25), the map 4 is
smoothly homotopic to the identity, via maps which are diffeomorphisms. This
shows that f, x 15 smoothly homotopic to fx on a sufficiently small region of
R™ — {0}. Hence the degree of f;, x oi is the same as the degree of fy o1i.

To deal with non-orientation preserving #, it obviously suffices to check the

theorem for A(x) = (x!,...,x" !, —x™). In this case

ﬁ!*X :]TOfXOh_]:

which shows that degree f3, x oi = degree fy oi, +»

H(x,r):{

As a consequence of Lemma 27, we can now define the index of a vector field
on a manifold. If X is a vector field on a manifold M, with an isolated zero at
p € M, we choose a coordinate system (x,U) with x(p) = 0, and define the
index of X at p to be the index of x4 X at 0.

28. THEOREM. Let M be a compact connected manifold with an orien-
tation y, which is, by definition, also an orientation for the tangent bundle
E=na:TM - M. Let X: M — TM be a vector field with only a finite
number of zeros, and let ¢ be the sum of the indices of X at these zeros. Then

x(§) =0 -p e H'(M).

PROOF. Let p1,..., pr be the zeros of X. Choose disjoint coordinate systems
(Uh xl)a ven s (Uraxr) WJth xi(Pi) = 03 and }Ct

Bi=xi '({peR":|pl <1}).

If w € C'E) is a closed form representing the Thom class U of &, then we

are trying to prove that
f X*w) =o0.
(M, )
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We can clearly suppose that X(g) ¢ support w for g ¢ | J; B;. So

,
X*w) = X*(w);
[M ; B;
thus it suffices 10 prove that
() [ X*(w) = index of X at p;.
B;

It will be convenient to drop the subscript i from now on.

We can assume that 7M is trivial over B, so that 7 ~?(B) can be identified
with B x M,. Let j, and my have the same meaning as in the proof of The-
orem 26. Also choose a norm || || on M,. We can assume that under the
identification of w~!(B) with B X M), the support of w|r~'(B) is contained
m {{¢,v) : ¢ € A, ||v|| <1}. Recall from the proof of Theorem 26 that

Tt jptw —w =d support A C {(¢,v) : [v]l < 1}.

Since we can assume that X(g) ¢ support A for g € 3B, we have

0 [B X*(w) = fB X'yt () - [B X*(d)

= f X'm*(jptw) — [ X*(A) by Stokes’ Theorem
B aB

= f X () w).
B
On the manifold M, we have

pan (n— 1)-form on M,

Jpw=dp (with non-compact support).

If D C M, is the unit disc (with respect to the norm || ||) and S”~} denotes
dD C Mp, then

2 [ p=[ p=/dp
SH—1 aD D
=/ jp*w
D

by Theorem 26, and the fact
that support j,*w C D.
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Now, for ¢ € B —{p}, we can define

X(q) = X@)/1X(@)l,

and X: 3B —» TM is smoothly homotopic to X : 4B — TM. So
(3) f X' (jptw) = [ X*m*dp
B B
= f X*my*p by Stokes’ Theorem
3B

= 37*3'?2*,0
oB

=[ (72 0 X)*p.
3B

From the definition of the index of a vector field, together with equation (2), it
follows that

(4 f (my 0 X*)p = index of X at p.
B
Equations (1), (3), (4) together imply (x). %

29. COROLLARY. If X and Y are two vector fields with only finitely many
zeros on a compact orientable manifold, then the sum of the indices of X equals
the sum of the indices of Y.

At the moment, we do not even know that there is a vector field on M with
finitely many zeros, nor do we know what this constant sum of the indices is
(although our terminology certainly suggests a good guess). To resolve these
questions, we consider once again a triangulation of M. We can then find a
vector field X with just one zero in cach k-simplex of the triangulation. We
begin by drawing the integral curves of X along the 1-simplexes, with a zero at
cach 0-simplex and at one point in each 1-simplex. We then extend this picture
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to include the integral curves of X on the 2-simplexes, producing a zero at on¢

point in cach of them. We then continue similarly untl the n-simplexes are
filled.

30. THEOREM (POINCARI:}HOPF). The sum of the indices of this vector
field (and hence of any vector field) on M is the Euler characteristic x(M ).
Thus, for § =m: TM — M we have x(§) = x(M) - .

PROOF. At each 0-simplex of the triangulation, the vector field looks like

with index 1.

Now consider the vector field in a neighborhood of the place where it is zero
on a l-simplex. The vector field looks like a vector field on R” = R! x R~}
which points direclly inwards on R! x {0} and directly outwards on {0} x R*~".

A
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For n = 2, the index is clearly —1. To compute the index in general, we note
that fy takes the “north pole” N = (0,...,0,1) to itself and no other point
goes to N. By Theorem 8-12 we just have 1o compute signy fx. Now at N we
can pick projection on R"~! x {0} as the coordinate system. Along the inversc
image of the x!-axis the vector field looks exactly like figure (a) above, where we
already know the degree is -1, 50 fx, takes the subspace of S"~!x consisting of
tangent vectors to this curve into the same subspace, in an orientation reversing

way. Along the inverse image of the x2-, ..., x"~!-axes the vector field looks like

NI

50 fx takes the corresponding subspaces of S"~'y into themselves in an ori-
entation preserving way. Thus signy,, fx = =1, which is therefore the index of
the vector field.

In general, near a zero within a k-simplex, X looks like a vector field on
R” = R¥ x R"~* which points directly inwards on R¥ x {0} and directly outwards
on {0} x R"~*_ The same argument shows that the index is (—-l)k.

Consequently, the sum of the indices is

o — o+ oy — = (M), &

We end this chapter with one more observation, which we will need in the
last chapter of Volume V! Let § =x: E — M be a smooth oriented k-plane
bundle over a compact connected oriented n-manifold M, and let { , ) be a
Riemannian metnic for £&. Then we can form the “associated disc bundle” and
“associated sphere bundle”

D={e:(e,e) < 1) [1

/
S={e:(e,e) =1). : [\

It is casy to see that D is a compact oriented (7 + k )-manifold, with 4D = S;
moreover, the D constructed for any other Riemannian metric is diffeomorphic
10 this one. We let mo: S — M be 7|S.
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31. THEOREM. A class « € H"(M) satisfies mo* (@) =0 ifand only if @ is a
multiple of x(§).

PROOF. Consider the following picture. The top row is the exact sequence

HY(D - §) —¢% s H*(D) , gkS)

\ E*{ (H|D%

H* (M)

for (D, S) given by Theorem 13. The map s: M — D — S is the 0-section,
while §: M — D 15 the same 0-section. Note that everything commutes.

o" = i* o (| D)* since mg = (7| D) o1,

since extending a form to D
does not affect its value on s(M),

sT=5,0¢

and that
5* o (m|D)* = identity of H* (M),

since (r| D) o § is smoothly homotopic to the identity.

Now let « € HX(M) satisfy mo*(a) = 0. Then i*(w|D)*a =0, 50 (w|D)*a €
imagee. Since D — S is diffeomorphic to E, and every element of H5(D — )
is a multiple of the Thom class U of &, we conclude that

(| D)Y'a =c.e(U) for some ¢ € R.

Hence

o =5(x|D)'a=c-5U)=c s*U
=c- ().

The proof of the converse is similar,
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PROBLEMS

1. Find H*(S! x .- x 1) by induction on the number # of factors. [Answer:
dim H* = ()]

2. (a) Use the Mayer-Vietoris sequence to determine H*(M — {p}) in terms
of H*(M), for a connected manifold M.

(b) If M and N are two connected n-manifolds, let M # N be obtained by
joining M and N as shown below. Find the cohomology of M # N in terms of
that of M and N.

(c) Find x for the n-holed torus. [Answer: 2 — 2n.)

3. (a) Find H*(Mobius strip).

(b) Find H*(P?).

() Find H*(P"). (Use Problem 1-15(b); it is necessary to consider whether a
neighborhood of P#~! in P” is orientable or not) [Answer: dim HY(P™) =1
if k even and < n, = 0 otherwise.]

(d) Find H*(Klein bottle).

(e) Find the cohomology of M # (Mobius strip) and M # (Klem bottle) if M
is the n-holed torus.

4. (a) The figure below is a triangulation of a rectangle. If we perform the
indicated identifications of edges we do nof obtain a triangulation of the torus.
Why not?
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(b) The figure below does give a triangulation of the torus when sides are iden-
tified. Find ag, @i, a2 for this triangulation; compare with Theorem 5 and
Problem L.

5. (a) For any triangulation of a compact 2-manifold M, show that

3oy = 20y

ap = 3(ao — x(M))
aolcg — 1) -
—_—— )

> >
o > %(? + /49 - 243 (M) ).

(b) Show that for triangulations of S? and the torus 72 = S! x S! we have

S?: @24 o6 ayz4

72 . ao > 7T ap =21 qp>14.
Find triangulations for which these incqualities are all equalities.

6. (a) Find H*(S” x R™) by induction on n, using the Mayer-Vietoris sequence
for compact supports.

(b) Use the exact sequence of the pair (S" x R”,{p} x R™) to compuie the
same vector spaces.

() Compute H*(S" x S™~1), using Theorem 13,

7. (@) The vector space H'(R? — N) may be described as the set of all sc-
quences of real numbers. Using the exact sequence of the pair (R2,N), show
that H!(R? — N) may be considered as the set of all real sequences {,} such
that g, = 0 for all but finitely many #.

(b) Describe the map PD: HY(R? - N) - HI(R? — N)* in terms of these
descriptions of H'(R?~N) and H! (R?~N). and show that it is an isomorphism.,
() Clearly H!(R? — N) has a countable basis. Show that H'(R? — N) does
not. Hint: If v; = {a;/} € HY(R? — N), choose (b1, 52) € R? linearly indepen-
dent of (a1!,a1?); then choose (b1, bq,bs) € R* linearly independent of both
(a13,a14,a15) and (¢7°, a,%, ax’); eic.
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8. Show that the squares in the diagram in the proof of Lemma 21 commute,
except for the square

HYUunv)—— H ()
PD PD

HA U NV —— H(M)*

which commutes up to the sign (—1)*. (It will be necessary to recall how various
maps are defined, which is a good exercise; the only shightly difficult maps are
the ones involved in the above diagram.)

9. (@) Let M = MiUM,;UM;3U--. be a disjoint union of oriented #-manifolds.
Show that HX (M) =~ €B; HX(M;), this “direct sum” consisting of all sequences
(a1, 2,03,...) with o; € Hf(M,-) and all but finitely many a; =0 € Hf(M,-).
(h) Show that H5(M) =~ [], H*(M;), this “direct product” consisting of alf
sequences (o), 02, x3,...) with a; € H"(M,—).

(c) Show that if the Poincaré duality theorem holds for each M;, then it holds
for M.

(d) The figure below shows a decomposition of a triangulated 2-manifold into
three open sets Up, Uy, and U,. Use an analogous decomposition in n dimen-
sions to prove that Poincaré duality holds for any triangulated manifold.

U, is union of shaded /
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I0. Let§ =n: E - Mand § =n': E' - M be oriented k-plane bundles.
over a compact onented manifold M, and (f, /) a bundle map from ¢’ to ¢
which is an isomorphism on each fibre.

() If U € Hf(E) and U’ € Hé"(E’) are the Thom classes, then f*(U) =U'.
b) f*(x(&)) = x(&"). (Using the notation of Problem 3-23, we have f*(x(&)) =

x(/*(€)))

11. (a) Let ¢ = w: E — M be an oriented k-plane bundle over an oriented
manifold M, with Thom class U. Using Poincaré duality, prove the Thom
Isomorphism Theorem: The map H/(E) - H!**(E)givenby a > a w U 1
an isomorphism for all /.

(b) Since we can also consider U as being in H"'(E), we can form U u U €
H?k(E). Using anticommutativity of A, show that this is 0 for ¥ odd. Conclude
that U represents 0 € H*(E), so that x(£) = 0. It follows, in particular, thal
x&)=0when & =n: TM — M for M of odd dimension, providing anothe
proof that x(M) = 0 in this case.

12. If a vector field X has an isolated singularity at p € M", show that the
index of =X at p is (~1)" times the index of X at p. This provides another
proof that (M) = 0 for odd ».

13. (@) Let p1,..., pr € M. Using Problem 8-26, show that there is a subsel
D ¢ M difleomorphic to the closed ball, such that all p; € interior D.

(b) If M 1s compact, then there is a vector field X on M with only one singu-
larity.

(9 Itis a fact that a C® map f: S""! — S™! of degree 0 is smoothly ho-
motopic to a constant map. Using this, show that if x(M) = 0, then there 15 a
nowhere 0 vector field on M.

(d) If M is connected and not compact, then there is a nowhere 0 vecior field
on M. (Begin with a triangulation to obtain a vector field with a discrete set of
zeros. join these by a ray going to mfinity, enclose this ray in a cone, and push
everything off to nfinity:)

(¢) H M is a connected manifold-with-boundary. with M # 9, then there is a
nowhere zero vector field on M.
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14. This Problem proves de Rham’ Theorem. Basic knowledge of singular
cohomology 1s required. We will denote the group of singular k-chains of X
by Si(X). For a manifold M, we let S°(M) denote the C* singular k-chains,
and let7: SP(M) — Sk (M) be the inclusion. Tt is not hard to show that therc
is a cham map 7: Sx(M) — S°(M) so that 7 o i = identity of S7°(M), while
i o 7 1s chain homotopic to the identity of Si (M) [basically, T is approximation
by a C® chain]. This means that we obtain the correct singular cohomology
of M if we consider the complex Hom(S°(M), R).

(a) If w is a closed k-form on M, let Ri(w) € Hom(S° (M), R) be

Rh(w)(c) = fw.

[4

Show that Rk is a chain map from {C*(M)} 1o {Hom(SZ°(M),R)}. (Hmt:
Stokes’ Theorem.) It follows that there is an induced map R} from the de Rham
cohomology of M to the singular cohomology of M.

(b) Show that Rk is an isomorphism on a smoothly contractible manifold (Lem-
mas 17, 18, and 19 will not be necessary for this.)

(c) Imiate the proof of Theorem 21, using the Mayer-Vietoris sequence for
smgular cohomology, 10 show that if R/ is an isomorphism for U, V, and UNV,
then it 1s an isomorphism for U U V.

(d) Conclude that Rk s an isomorphism if M 1s of finite type. (Using the
method of Problem 9, it follows that R/ is an isomorphism for any triangulated
manifold.)

(e) Check that the cup product defined using A corresponds to the cup product
defined in singular cohomology.
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CHAPTER 1

Following the suggestions in this chapter, we will now define a manifold t0 be
a topological space M such that

(1) M is HausdorfT,

(2) For each x € M there is a neighborhood U of x and an integer n > 0
such that U 1s homeomorphic to R”.

Condiuon (1) is necessary, for there is even a 1-dimensional “*manifold” which is
not Hausdorfl. 1t consists of RU {x} where % ¢ R, with the following topology:
Aset U is open if and only if

() UNRis open,
(2) If » € U. then (U NR) U {0} 15 a neighborhood of 0 (in R).

Thus the neighborhoods of * look just like neighborhoods of 0. This space may
also be obtained by identifying all points except 0 in one copy of R with the
corresponding pomnt in another copy of R. Although non-Hausdorff manifolds
are important in certamn cases, we will not consider them.

We have just seen that the Hausdorff property is not a “local property”,; but
local compactness is, so every manifold is locally compact. Moreover, a Haus-
dorfT locally compact space is regular, so every manifold is regular. (By the way,
this argument does not work for “infinite dimensional” manifolds, which are lo-
cally like Banach spaces; these need not be regular even if they are Hausdorff’)
On the other hand, there are manifolds which are not normal (Problem 6). Ex-
ery manifold is also clearly locally connected, so every component is open, and
thus a manifold itself. Before exhibiting non-metrizable manifolds, we first note
that almost all “nice” properties of a manifold are equivalent.

THEOREM. The following properties are equivalent for any manifold M:

(a) Each component of M is g-compact.
(b) Each component of M is second countable (has a countable base for the
topology).
(c) M is metrizable.
(d) M is paracompact.
(In parucular. a compact manifold is metrizable.)

459
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FIRST PROOF. (a) = (b) follows immediatelv from the simple proposition thai
a o-compact locallv second countable space is second countable.

(b) = (c) follows from the Urvsohn metrization theorem.

{c) = (d) because anv metric space is paracompact (Kelley. General Topofogy.
pg. 160). The second proof does not relv on this dificuit theorem.

(d) = (a) is a consequence of the following,

LEMMA. A connecied. locally compact, paracompact space is o-compacl.

Pioof. There is a locally fimite cover of the space by open sets with compact clo-
sure. If Up is one of these. then Uy can interseci onlva finite number Uy, ..., U,
of 1the others. Similarlv Up U U, U --- U U, imiersects only Uy 4. ..., Uy,: and
so on. The umon

UoU-- Ul U-- Ul U =UpU.-. UUy U-.-UU,, U

15 clearly open. It 1s also closed. for if x s m 1he closure, then x musi be in
the closure of a finite union of these U;. because x has a neighborhood which
intersects only fimitely many. Thus x is 1 the union,
Simce the space is connecied, 11 equals this countable union of compact sets.
This proves the Lemima and the Theorcm.

SECOND PROOF. (a) = (b) = (c) and (d) = (a) as before.

(¢) = (a) 15 Theorem 1-2.

(a)=(d). Laa M = UG U--- . where each C; s compact. Clearly C) has
an open neighborhood Uy with compact closure. Then Uy U G, has an open
necighborhood Us with compact closure. Contimuing i this way, we obtain open
sets Uy with Uj compact and U; C U;4,. whose union contams all C;, and hence
15 M. It is easy to show fron1 this that M 1s paracompact.

It 1urns out thai there are even 1-manifolds which are no1 paracompact. The
construction of 1these examples requires the ordinal numbers, which are bnefiv
explamed here. (Ordinal numbers wall not be needed for a 2-dimensional ex-
ample to come later.

ORDINAL NUMBERS
Recall that an ordering < on a set 4 1s a relation such thai

(1) « < band b < ¢ imphes ¢ < ¢ for all 4, b, ¢ € A (transitivin
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(2) For all u,b € 4, one and onlv one of the following holds;

MNa=5b
(1) a < b (trichotomy).
(M) b < «a (also written g > b

An ordered set is just a pair (4, <) where < isan ordering on 4. Two ordered
sets (4, <) and (B. <) are order isomorphic if there is a one-one onto function
J: A — Bsuch that g < b implies f(a) < f(b): the map [ itself is called an
order isomorphism. and /' is easily seen 10 be an order isomorphism also.

An ordering < on A4 is a well-ordering if every non-empty subset B C A4
has a firsi clement. that is. an element b such that & < b’ for all b" € B, Some
well-ordered sets are illustrated below: in this scheme we do not hst any of the <
relations which are consequences of the ones already histed.

9
{0)
0 <1 (
0<i<? (

0<l <2 <3 etc.

D<li<2 <3< -
I<l<?2c<. - <w {wissome set £ 0,1,2,3....;
(w + 1135, for the presem.

D<l<l2ci<w<w] just a set distinct from
those alreadv mentoned:

I<l<2< .. <w<w+l<wt+2<...

<l <2< " <ouw<wt+li<wt+l2< - <w-2

I<l<2«< v <sw<w+!l<w+l2< - <w-2<w-24+1<.--
I<I<2?2< - <w<w+l<w+2<- - < 2<w-24+1<.---<w

I<l<2c v W< - <cwW-2< - <@W-F <<

0<l<2< - <@W< -+ <@W-2< - <@W-3< 20 <-.-< L
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Anv subset of a well-ordered set is. of course, also a well-ordered set with the
same ordermg In partcular. a subset B of a well-ordered set 4 1s called ai;
(initial) segment if b € B and ¢ < b imply ¢ € B. It is easv to see thatif B is «
segiment of A. then either B = A or else there is some ¢ € 4 such that

B={deA:d <a):

in fact. @ is the first element of 4 — B. Notice that each set on our list is a
scgment of the succeeding ones. It s not hard 1o see that no two sets on our hx
are order 1somorphic. For example.

0<l<...<w and I<i< - <w<w+1

arc nol order 1somorphic because the second has both a last and a next to las
element. while the firs1 does not. But there 1s a much more general proposition
which will setile all cases at oncc:

. PROPOSITION. If B # 4 is a segment of 4. then B is not order isomor-
phic to 4. In fact, the only order isomorphism from B 1o a segmeni of A is the
identuty

PROOF. If f: B - B’ C A is an order isomorphism and B’ is a segmem:
of A. then for the furst clement b of B (and hence of A) we clearly musi have
f(by=b. Then f(b') must be b’. where b’ is the second element. And so on.
even for the “0™” element (the first one after the hrst, second, third, etc))! The
way we prove this ngorously is amazingly smple: I /() # b for some b € B.
just consider the first element of {h € B : f(b) £ b); an outright contradiction
appears almost immediately. <

Propositon | has a companion. which makes the study of well-ordered sets
simply delightful.

2. PROPOSITION. If (4, <) and (B, <) are well-ordered sets, then one i
order isomorphic to a segment of the other.

PROOF. We match the first element of 4 with the hrst of B, the second with
the second, ..., the “w™” with the “w®”, etc., untl we run out of one sei.
To do this rigorously, consider order isomorphisms from segments of 4 onto
segments of B. Itis easy 1o show that any two such order isomorphisms agrec

on the smaller of their two domains (just consider the smallest element wherc
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thev don't). So all such order isomorphisms can be put 1ogether to give another.
which is clearly the largest of all. 1f it 1s defined on all of 4 we are done, 1f 1
is not, then its range must be all of B {or we could easily extend it) and we arc
sull done. ¢

Suppose wc define a relation < between well-ordered sets by stipulating that
(A.<) < (B,<) when (4. <) is order 1somorphic 10 a proper segment of
(B. <). Transitivity of < 1s obvious, and Propositions ! and 2 show that we al-
most have trichotomv. *‘Almost”, because the condition “(4, <) = (B, <) musi
be replaced by “(4, <) order isomorphic to (B. <)”. To obviate this difficulty
we need only work with order 1somorphism classes of well-ordered sets, instead
of with the well-ordered sets themselves. These order isomorphism classes are

called ordinal numbers. They are beautiful:*

3. PROPOSITION. < is a well-ordering of the ordinal numbers.

PROOF. Given a non-emptv set + of ordinal numbers, let (4, <) be a well-
ordered set representing one of its elements a. To produce a smallest element
of 4 we can obviously 1ignore elements = «. Every element < « is represented
by an ordered set which 1s order isomorphic 10 some proper segment of A4:
each of these is the segment consisting of elements of 4 less that some ¢ € A.
Consider the least of these a’s. It determines a segment which represents some
B € A. This B is the smallest element of 4, ¢

Notice that if « is an ordinal number, represented by a well-ordered set
(A. <), then the well-ordered set of all ordinals 8 < « has a particularly simple
representation: it is order isomorphic to the set (4. <)! Roughly speaking: An
ordinal numbenr is order isomorphic to the set of all ordinals less than it.

If « is an ordinal number; we will denote by a <+ 1 the smallest ordinal after
(if « is represented by the well-ordered set (4, <). then « 4 1 is represented
by a well-ordered set with just one more element. larger than all members
of A). Notice that some ordinals are not of the form a + 1 for any «; these
are called limit ordinals, while those of the form « + 1 are called successor

*Onh' one feature mars the beauty of the ordinal numbers as presented here. Each
ordinal number is a horribly large set; it would be much nicer 1o choose one specific well-
ordered sel from each arder Isomorphism class, and define these specific sets ta be the
ordinal numbers. There is a particularly elegant way 1o do this, due to von Neumann,
which can be found in the Appendix 1o Kelley, General Topojogy.
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ordinals. We will also denote some ordinals by the symbols appearing before:
0,1,2.3....,w,04+1,..., etc.

Ounr hst of well-ordered sets onlv begins to suggest the complexity which well-
ordered sets can achieve. With a little thought, one can see how the symbols
w?, w*. ... would appear (svmbols like @* + w? -3+ w - 4 + 6 would be used
somewhere between w? and »?): after all these one would need

@ wtf)
w? 0% ...

and after all these the svymbol g pops up. After

L3
wﬂ?

one comes 1o

and this is only the beginnng!
All the well-ordered sets mentioned so far are couniabie. There are indeed an
enormous number of countable well-ordered sets;

4. PROPOSITION. Let Q be the collection of all countable ordinals {ordinals
represented by a countable well-ordered set). Then £ is uncountable.

PROOF. By Proposition 3. (2. <) is a well-ordered set. lf it were countable. i
would represent a countable ordinal @ € 2. By the remark after Proposition 3.
this would mean that £ is orcler 1womorphic to the collection of ordinals < a.
i.c.. 10 a proper scgment of itself. contradicting® Proposition |, +

We have thus established the existence of an uncountable ordinal. Our spe-
cific example. represented by Q. 15 clearly the first uncountable ordinal; any
member of 2 is countable, and consequently has onlv countably many pre-
decessors. (1t 1s hopcless 10 try 1o “reach” © by continuing the listing of well-
ordered sets begun above. for one would have 1o go uncountably far, and en-
counter scts with an uncountable number of degrees of complexity. A leap of
faith is required.)

Although the countable ordmals exhibit uncountably many degrees of com-
plexaty, theyv are each simple in one wayv:

* By deleting the words countable and uncountable in this proof one obiains the “Burali-
Forti Paracdox’: the se1 Ond of all ordinal numbers is well-ordered, so it represents an
ordinal & € hd. and hence is order isomorphic 1o an initial scgment of Q. Tor &
resohnion of 1his paradox, see Kellev's Appendix.
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5. PROPOSITION. If @ € € is a limit ordinal, then there is a sequence 81 <
B2 < B3 < --- < a, such that every 8 < « satisfies 8 < 8, for some »n (we sav
that {8} 1s “cofinal” in a).

PROOF. Since a is countable, al/ its members can be listed (in not-necessarilv
ncreasing order) ¥y, ¥z, ¥3- .- - - Let By = ¥ and let Bp4¢ be the first ¥ in the
list which comes after 8. %

6. COROLLARY. If o € Q. then o is represented by some well-ordered subset
of R. However, no subset of R is order isomorphic 10 2.

PROOF. Suppose there were one, and hence a smallest, o € 2 not represented
bv some subset of R. lt cannot happen that @ = 8 4 1, for then 8 would be
represented by a subset of R, thus also by a subset of (—o0,0) and @ could
bv represented by a subset of R. So by Proposition 5, there is a sequence
81 < B2 < B3 < --- < «a cofinal in @. Then f; is represented by a subset of
(—00, i}, and we can easily arrange that the subset representing ; is a segment
of the subset representing B; for i < j. The union of all these sets would then
represent a, a contradiction.

If a subset of R were order isomorphic to £2, then there would be uncounably
manv disjoint intervals in R, namely those betwveen the points representing a
and @ + 1 for all @ € Q. This is impossible. <

The first example of a non-metrizable manifold is defined in terms of Q.
Consider £ x {0, 1), with the order < defined as follows:

(,5) < (B.1) ifo<Borfa=Fands <.
This can be pictured as follows:

[ S 4. .—)—.—)-.—)‘ e P
(0.0) (1.0) (2.0 (0.0) (w+1.0) (w+2.0) {w2,0)

v

The set  x {0, 1) with tlie order topology (a subbase consists of sets of the form
{¥ X < xp} and {x : ¥ > xp}) is called the closed long ray (with “origin” (0, 0)).
and Lt = Q x [0,1) — {(0,0)} is the (open) long ray. The disjoint union of two
copies of the closed long rav with their origins identified is the long line L. To
disunguish L™ and L. the names “half-long line™ and “long line” may also b
used. The Corollarv 10 Proposition 5 implies easilyv that the long ray and the
long line are 1-dimensional manifolds; aside from the line and the cucle, there
are no other connected t-manifolds.
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Quite a few new 2-manifolds can now be constructed:

Lt x S'  (half-long cvlinder), L x S' (long cylinder).

LT xR  (halflong sirip, Lx Rk  (long strip),

LxL (hig planc). L x Lt (big half-plane),

L* x Lt (big quadrant).
ldentifying all points ((0,0),6) in the product of the closed long ray and S’
produces another 2-manifold. which might be called the “big disc”.

There is another wayv of producing a non-metnzable 2-manifold which does

not use §2 at all. We begin with the open upper half-plane R = {(x, y) € R*:

3 > 0} and another copy R? x {0} of the plane: we will denote this set by R?.
and denote the point (x, ,0) by (x, ¥)o. Define amap fo: (R34 — Ri_ bv

"-. ——sme %E‘j;'::?
2
Consider the disjoint union of R3 and R3, with p € (R2)+ and fo(p) € B3

identifed. This is a Hausdorfl manifold; the following diagram shows two
open sets homeomorphic to R?, The manifold itself is, in fact, homeomorphic

Jo((x, ¥)Yo) = (x), 1)

to ’*: we could have thrown away R2 to begin witli since it is identified by a
homeomorphism with (R3)+ .

But consider now, for each g € R, another copy of R?, say R? x {a}, which
we will denote by R2. Define f;: (R2); — R2 by

Jallx, ¥)a) = (@ + yx. 1), Ve

[«
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In the disjoint union of R2 and a// R2, a € & we wish to identify each p € (R2),
with fo(p) € R3. We may dispense with R completely, and in the digjoint
union of all RZ identify each (x, y), and (x’, 3')s for which y = »' > 0 and
xy+4a = x’'y+b. The equivalence classes, of course, are a space homeomorphic
10 RZ, so we will consider R2 a subset of the resulting space. This space is
sull a Hausdorfl manifold, but it cannot be second countable, for it has an
uncountable discrete subset, namely the set {(0,0).}. This manifold, the Priifer
manifold, and related manifolds, have some very strange properties, developed
in the problems.

PROBLEMS

I. (a) A well-ordered set cannot contain a decreasing infinite sequence x{ >
X2 > X35> -+

(b) If we denote (o + 1)+ 1 by e 4+ 2, {@ 4+ 2} + 1 by « 4 3, etc., then any «
equals 8 + » for a unique limit ordinal # and integer # > 0. (Thus one can
define even and odd ordinals.)

2. Let ¢ be a “choice function”, i.e., ¢(A4) 1s defined for each set 4 # 0, and
¢(A) € A for all 4. Given a set X, a well-ordering < on a subset ¥ of X will
be called “distingumished” if for all y € Y.

y=c(Y =" eY )y <y}

(a) Show that of any two distinguished well-orderings, one is an extension of
the other

(b) Show that there is a well-ordering on X. (Zorn’s Lemma may be deduced
from this fact fairly easily)

(c) Given two sets, show that one of them is equivalent to (can be put in one-one
correspondence with) a subset of the other.

(d) Show that on any infinite set there is a well-ordering which represents a
hmit ordinal.

(¢) From (d), and Problem 1, show that if X and Y are disjoint equivalent
infinite sets, then X' U Y is equivalent to Y.

3. (a) Lt and L are not metrizable.

(b) I x; < x2 < x3 < --- is a sequence in L*. then {x,} converges to some
pont. Consequently, anv sequence has a convergent subsequence (but L™ is
not compact!).
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(¢) If {x,} and {yn} are sequences in LT with x, < y, < x,4; for all n, then
both sequences converge to the same point.

(d) L7 (and also L) are normal. (Use (c)).

{e) More generally, any order topology is normal (completely different proof).
(f) If f: L* — R is contnuous, and » > s, then one of the sets /! ((—o0, 5]}
and /' ([r,o0)) is countable.

(g} If /: LT — R is continuous, then f is eventually constant.

4. {a) L7 isnotcontractible, Hint: Given H: L+x{0,1] - L% with H(x,0) =
x for all x, show that for every 1 we have {H(x,1)} = L7,

(b) m(L*) =m (L) =0. Similarly for LY xR, LxR, LxL, LxL* L*xL".
© m(LTx SYH=m(LxS")=7Z.

5. (@) LT and L are not homeomorphic. Hini: Imitating Problem 119, definc
“paracompact ends’.

(b) L* x K and L x R are not homeomorphic; L* x S' and L x §? are noy
homeomorphic,

{¢) Of the 2-manifolds constructed from L+ or L with my = 0 and one para-
compact end, only LT x R has the homotopy type of L.

(d) The Stone-Cech compactifications of L x L, LT x L, L* x L*, and the
big disc arc all distinct. (Using Problem 3(g), one can explicitly construct thesc
Stone-Cech compactifications.

6. (a) Show that the Priiler manifold P is Hausdorfi.
(b) P does not have a countable dense subset.

(c) Let U be an open set in R which is the union of “wedges” centered ai
(a.0) for every irrational ¢. Show that U includes a whole rectangle of the form

(a.byx (0.8). Hiniz Let A4, = {¢ : the wedge centered at @ has width > 1/n).
Since R =QU L, 4,. some A4, is not nowhere densc.
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(d) Let G;,C; ¢ P be

C) = {(0,0)4 : g irrational}
G, ={(0,0) : a rational}.

Show that (; and ( are closed, but that they are not contained in disjoint

open sets.
(e) Define H: P x [0,1] » P bv

] — ; :
(x\/ S+SJ,J|/1}+S'V,) ify>0
} —_
H((X, )a,5) = b+sy ~ "V 1-s+sy ],

(x\/l—sz,y\/l—sz) if y <0,
a

Show that H is well-defined and that H(p, 1) € ]Ri U {(0,0),} forall p € P.
Conclude that P is contracuble.

(f) P —{(x,y)a: » <0} is a manifold-with-boundary P’, whose boundary is a
disjoint union of uncountably many copies of R.

(g) The disjoint union of two copies of P’, with corresponding points on the
boundary identified, is a manifold which is not metrizable, but which has a
countable dense subset. Its fundamental group is uncountable.

7. Itis known that everv second countable contractible 2-manifold is S? or R2.
Hence the result of constructing the Priifer manifold using only copies R2 for
rational @ must be homeomorphic to R2. Describe a homeomorphism of this
manifold onto R?.

8. Let M be a connected Hausdorff manifold which 1s not a point.

(@) If 4 C M has cardinality ¢ (the cardinality of R), then the closure 4 has
cardinality c.

(b) If C C M is closed and has cardinality ¢, then C has an open neighborhood
with cardinakity c.

(c) Let p € M. There is a function f: 2 — (set of subsets of M) such that
[ (&) has cardinalbty ¢ for all o € 2, and such tha

J0) ={p}
J () is an open neighborhood of the closure of | Jg., /(8).
(Consider functions defined on initial segmients of € with these same properties,

and apply Zorn’s Lemma. Alternatively, one can require f () to be the result of
applying the choice functon to the set of all open neighborhoods of the closurc
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of [ g<q S (B) with cardinality ¢, Then there is a unique f with the required
properties. This is an example of defining a function by “transfinite induction” )
(d) Afunction f/: Q — (set of subsets of {0, 1]} with the properties of the fune-
tion n part (c) is eventually constant.

(¢) M has cardinality ¢, (Given p’' € M, consider an arc from p to p'.)

9. (@) A connected |-manifold whose topology is the order topology for some
order, is homeomorphic 10 either the real line, the long line, or the half-long

line.

(h) Every I-manifold M contains a maximal open submanifold N whose topol-
ogy is the order topology for some order.

(¢) If M is connected and N # M, then M is homeomorphic to S.
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CHAPTER 2

The long ray L™ can be given a C® structure, and even a C% structure.
To see this we need the result of Problem 9-24—any C® [or C¥] structure
on a manifold M homeomorphic to R is diffeomorphic to R with the usual
structure. This implies that it is also diffeomorphic to (0, 1), and consequently
that the structure on M can be extended if M is a proper subset of L. An
easy application of Zorn’s Lemma then shows that C* and C* structures exist
on LT,

I do not know whether all C* structures on Lt are diffeomorphic. It is
known that there are uncountably many inequivalent C structures on L, If
p € LT, and L%, denotes all points < p, then L* — L7, is clearly homeomor-
phic to L+, If O is a C¥ structure for LT, then it vields a C® structure for
L% — L+, and hence for L*. These are all distinct, in other words, there is
no C® map

JiLtT-LY, > Lt- L%, g > p

with a C¥ inverse. In fact, we must have f(¢) > ¢, and then it is easy to see

r g

i
L]

_f(q)

L
v

g
that we must also have f(f(g)} > f(g), J(S(S(g)) > f(S(g)), etc. The

increasing sequence ¢, f(¢), /(/(¢)),... has a limit point xo € L+ — L¥,.
and f(x¢) = Xp. Now J cannot be the identity on all points > x, (for then
it would be the identity everywhere, since it is C%). So for some ¢; > xo we
have f(q1) # ¢1; we can assume f(g1) > ¢, since we can consider /= in
the conwrary case. Reasoning as before, we obtain x) > xp with f(x1) = x1.
Continuing in this way, we obtain xp < x) < X2 < .-- with f(x,;) = x,. This
sequence has a limit in L+ — L%, but this implies that f(x) = x for all x, a
contradiction.

A C% suructure exists on the Priifer manifold; this follows immediately from
the fact that the maps f,. used for identifying points in various (RZ)4+ with
points in R%, are all C?. 1 do not know whether every 2-manifold has a C*®
Structule.

Using the C® structure on LT, we can get a C structure on L¥ x L+, How-
ever, the method used for obtaining a C* structure on L+ will not yield a complex
anahiic struclwe on LT x L7F; the problem is that a complex analytic structure
on R? may be conformally equivalent to the disc, and hence extendable, but it
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may also be equivalent to the complex plane, and not extendable. In fact, it
is a classical theorem of Rado that every Riemannian surface (2-manifold with
a complex analvtic structure) is second countable. On the other hand, a mod-
ification of the Priifer manifold vields a non-metrizable manifold of complex
dimension 2. References to these matters are to be found in

Calabi and Rosenlicht, Complex Analytic Manifolds without Countable Base, Proc.
Amer. Math. Soc. 4 (1953), pp. 335—-340.

H. Kneser. Anahrtische Strucktur und Abzahlbarkeit, Ann. Acad. Sic. Fennicae Se-
ries A, 1 251/5 (1958), pp. 1-8.

PROBLEMS

10. Prove that for ¢ > p there is no non-constant C® map f: L+t - L%, —
Lt — L7,

11. Let (¥, p) be a metric spacc and let f: X — Y be a continuous locally
one-one map. where X is Hausdorfl. connecied, locally connected, and locally
compact.

(a) Every two points x, y € X are contained in a compact connected C C X.
(h) Let d(x, v) be the greatest lower bound of the diameters of f(C) (in the
p-metric) for all compact connected C containing x and y. Show that d isa
metric on X which gives the same topology for X.

12. Of the various manifolds menuoned in the previous section, try to deter-
mine which can be immersed in which.
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CHAPTER 6

Problem A-6(g) describes a non-paracompact 2-manifold in which two open
half-planes are a dense set. We will now describe a 3-dimensional version with
a twist.

Let A = {(x,,z) € R? : y £ 0}, and for each a € R let R2 be a copy of R,
points in R3 being denoted by (x, y,z),. In the disjoint union of 4 and all R}.
a € R we identfy

(x,¥,2)a for y>0 with (@44 yx,y,z+a)
(x,¥,2)a for y<0 with (a4 yx,y,z—a).

The equivalence classes form a 3-dimensional Hausdorff manifold M. On this
manifold there is an obvious function “z”, and the sets z = constant form a
foliation of M by a 2-dimensional manifold N. The remarkable fact about this
2-chmensional manifold N is thatit is connected. For, the set of points (x, y,¢) €
A with y > 0 isidentified with the set of points (x, y.¢ — @), € R with y > 0.
Now the folium containing {(x, y,¢ — @)} contains the points (x, y,¢ — a)q
with ¥ < 0. and these are identified with the set of points (x, y,c — 2a) € 4
with ¥ < 0. Since we can choose a = ¢/2, we see that all leaves of the foliation
are the same as the leaf containing {(x, y,0) : y <0} C 4.

This example is due to M. Kneser, Beispie/ emer dinensionserhohenden anafytis-
chen Abbildung zwischen dberdbzahlbaren Manmigfaltigheiten. Archiv, Math. 11 (1960),
pp. 280-281.
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CHAPTERS 7, 9, 10

1. We have seen that any paracompact C* manifold has a Riemannian metnic.
The converse also holds, since a Riemannman metric determines an ordinary
metric.

2. Problem A-11 implies that a manifold N immersed in a paracompact mani-
fold M is paracompact, but a2 much easier proof is now available: Let ( , ) be
a Riemannian metric on M;if /: N — M is an immersion, then N has the
Riemannian metric f™*( , ).

We can now dispense with the argument in the proof of Theorem 6-6 which
was used to show that each folium of a distribution on a metrizable manifold is
also metrizable, for the folium is a submanifold, and hence paracompact.

3. Since there is no Riemannian metric on a non-paracompact manifold M.
the tangent bundle 7M cannot be trivial. Thus the tangent bundle of the long
line is not trivial, nor is the tangent bundle of the Prifer manifold, even though
the Priifer manifold is contractible. (On the other hand, a basic result about
bundles says that a bundle over a paracompact contractible space is trivial.
Compare pg. V.272.)

4. The 1angent bundle of thie long line L is clearly orientable, so there can-
nol be a nowhere zero I-form @w on L, for @ and the orientation would de-
termine a nowhere zero vector field, contradicting the fact that the tangem
bundle is not trivial. Thus, Theorem 7-9 fails for L. Notice also that if M
is non-paracompact, then 7M is definitely not equivalent to 7*M, sice an
equivalence would determine a Riemannian metric. So there are at least two
inequivalent non-trivial bundles over M.

5. Although the results in the Addendum to Chapter 9 can be extended to
closed, not necessarily compact, submanifolds, they cannot be extended to non-
paracompact manifolds, as can be seen by considering the 0-dimensional sub-
manifold {(0.0)q} of the Priifer manifold.

6. A Lie group is automatically paracompact, since its tangent bundle is trivial.
More generally, a locally compact connected topological group is g-compaci
(Problem 10-4;.
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7. 1tis not clear that a non-paracompact manifold cannot have an indefiniie
metric (@ non-degenerate inner product on each tangent space). This will b
proved in Volume II (Chapter 8, Addendum 1}

PROBLEM

13. Is there a nowhere zero 2-form on the vanous non-paracompact 2-mani-
folds which haye been described?
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Closed {continued

up to first order, 16(
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Complete, geodesically. 34]
Complex, 421

analvtic structure, 47)

numbers of norm 1. 373
Conjugate, 358
Constants of structure, 390
Continuous homomorphism, 387
Contractible, 220, 225. 236
Contraction, 121, 139. 227

Lemma, 139
Contravariant

functor, 130

tensor fheld, 120

vector feld, 113
Convex

geodesically, 363

polyhedron, 429
Coordinate lines, 159
Coordinate system, 28. 158
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{structure conlinued
on R”, 29
on §7, 30
Differential, 210
equation, 136, 164
depending on parameters, 169
linear, 165
forms, 201
of a function, 109
Dimension, 4
Direct sum, 421
Disc bundle, associated, 451
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Distribution, 179, 181
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Theorem, 352
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Gauss’s Lemma, 337 Hyperbolic
General linear group, 61, 372 cosine, 356
Generalized area, 246 sine, 356
Geodesic, 333 tangent, 356

closed, 367
reversing map, 401
Geodesically complete, 341
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194 Immersed submanifold, 47
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Hardy, G H., 179 Initial conditions, 136
Has one end, 23 of integral curve, 136
Hemnilein, Robert A., 84 Initial segment, 462
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Homogeneous, 7 preserving, 304, 372
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Homotopic, 104, 277 Integrable distribution, 192
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curve, 136
Darboux, 283
line, 239, 243
manifold, 179, 18]
maximal, 194
of a differential equation, 136
Riemann, 283
surface, 245
Integration, 136, 226, 239
Invariance of Domain, %
Invariant, 128, 232
definivion, 214
Irrelevance of algebraic inequalities
principle of, 233
Isometry, 340
Isomorphic Lie groups. locally, 382
lsomorphism, natural. 10¢
Isotopic, 294

Jacobi identity, 155, 376

for the bracket in any ring, 378
Jacobian maurix, 40
Jordan Curve Theorem, 21, 435

Kelley, J., 460, 463, 464
Kink, 366

Klein bottle, 18, 435
Kneser, H., 472
Kneser, M., 473

Lang, S., 145
Laplace’s expansion, 230
Laplacian, 58
Law of Inertia, Sylvester’s, 349
Leaf, 194
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form, 394
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vector field, 374

Left transiation, 374
Length, 243, 305, 312

of a curve, 59

Lie algebra, 376

abeltan, 376, 382, 395
commutative, 376
homomorphism of, 380
ideal of, 410

opposite, 407

Lie dertvauve, 150
Lie group, 371

arcwise connected subgroup of, 409
closed subgroup of, 391

local, 415

normal subgroup of, 410
topologically isomorphic, 388

Lie subgroup, 373
Lie’s fundamental theorem

firg, 414
second, 415
third. 416

Limit

ordinal, 463
set. 60

Line integral, 239, 243
Linear differential equations, 165

svstems of, 171

Linear transformation

adjoint of, 103
contraction of, 12]
positive definite, 104
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Linking number, 296

Lipschitz condition, 138

Littlewood, J. E., 179
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Lobachevskian non-Euclidean geome-

try, 368
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flow, 144

Lie group, 413

one-parameter group of local diffeo-
morphism, 148

spanned locally, 179

uiviality, 71

Local theory of integral manifolds, 190
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Locally Mayer-Vietoris Sequence, 424
compact, 20 for compact supports, 431
connected, 20 Measure zero, 40, 41
finite cover, 50 Mesh, 239
isomorphic Lie groups, 382 Meuric
Lipschitz. 138 bi-invariant, 401
one-one, 13 Euclidean, 305, 315
pathwise connecied, 20 indefinite, 350

Long Riemannian, 308, 311
cylinder, 466 usual, 312
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Lower sum, 283 generalized, 100
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imbedding in R¥. 52 Newman, M. H. A.. 3
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maximal, 194 Non-bounded, 19

non-nictrizable, 465, 466 Non-degenerate, 301
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smooth., 29 elliptical, 367
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Cc™, 32 Non-meuizable manifold, 465, 466
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Massev. W.5., 3 preserving, 304, 372
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Maxmial mtcgral manifold, 194 bundle, 344
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space, 459
subgroup of a Lie group, 410
outward unit, 35]

Nowhere zero section, 209

Odd

ordinal, 467

relative tensor, 134, 288

scalar density, 133, 259
One-dimensional distribution, 179
One-dimensional sphere, 6
One-parameter group

of diffeomorphisms, 148

of local diffeomorphisms, local. 148
One-parameter subgroup, 384
Open

long ray, 465

map, 60

submanifold, 2
Opposite

group, 407

Lie algebra, 407
Order

isomorphic, 461

isomorphism, 461

topology, 465
Ordered set, 461
Ordering, 460
Ordinal numbers, 463
Orientable

bundle, 86

manifold, 86
Orientation

of a bundle, 85

of a manifold, 86

of a vector space, 84

preserving, 84, 85, 88, 105, 248

reversing, 84, 88, 248
Orthogonal group, 61, 372
Orthonormal, 304, 348
Orthonormalization process, Gram-

Schmidt, 304

Osgood’s Theorem, 284
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Outside, 21
Outward pointing, 260
Outward unit normal, 351

Palais, R. S,, 100, 225
Paracompact, 210, 459

end, 468
Parameter curves, special, 167
Parameterized by arclength, 313
Partial derivatives, 35
Partition, 239, 245

of unity, 52
Pathwise connected, 20
Piecewise smooth, 312
Pig, yellow, 434
Poincaré, H., 450
Poincaré dual, 439
Poincaré Duality Theorem, 441
Poincaré-Hopf Theorem, 450
Poincaré Lemma, 225
Poincaré upper half-plane, 367
Point

inward, 98

outward, 98, 260
Point-derivation, 39
Poim-finite cover, 60
Polar coordinates, 36

integration in, 266
Polarization, 304
Pollack, A., 106
Positive definite, 104, 301
Positive element of norm 1, 308
Positive semi-definite, 104

Product

of vector bundles, 102

tensor, 116
Projection, 7, 30, 32
Projective

plane, 11, 435

space, 19, 88

Proper map, 60, 275
Priifer manifold, 467
Pseudometric. 95
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Quaternions, 100
of norm 1, 372

Radial function, 435
Rado, T, 472
Rank

of a form, 224

of a map, 40, 98
Rectifiable, 59
Refinement of a cover, 50
Regular

pomt, 40

space, 459

value, 40
Related vector fields, 190
Relative

scalar, 134, 231

tensor, 134, 231, 288
Reparameterization, 244, 248
Retraction, 264

deformation, 274
Rewolution, surface of, 8, 321
de Rham, G., 342

de Rham cohomology vector spaces.

263

with compact supports, 268
de Rham’s Theorem, 263, 457
Riemann

integrable, 283

mntegral, 283

sum, 283
Riemannian metric, 308, 31]

usual, 312
Right invariant »-form, 400
Right transjation, 374
Rinow, W., 342
Roman surface, 17, 26
Rosenlicht, M., 472
Rotation group. 62
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Sard’s Theorem, 42, 294
Scalar, relative, 134, 231
Scalar density, 133
Schwarz, H., 354
Schwarz inequality, 303, 362
Second countable, 459
Section of a vector bundle, 73

zero, 96
Segment, initial, 462
Self-adjoint linear transformation, 104
Semi-definite, positive, 104
Separate points and closed sets, 95
Sequence

exact, 419, 422

of vector bundles, 103
Mayer-Vietoris, 424
for compact supports , 431

of a pair, 433
Shrinking Lemma, 51
Shrinking Lemma, 6(
Shuffle permutation, 227
Simplex

of a triangulation, 427

singular, 285
Simply-connected, 287

Lie group, 382
Singular

cube, 246

simplex, 285
Skew-symmetric, 201, 378
Slice, 194
Slice maps, 54
Smooth, 28

homotopy, 277

mantfold, 29

piecewise, 312
Smoothly

contractible, 220

homotopic, 277

isotopic, 294
Solid angle, 290
Space filling curve, 58
Spanned locally, 179
Special linear group, 6]
Special orthogonal group, 62
Sphere, 7
Sphere bundle, associated, 451
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singular cube, 246
Star-shaped, 221
Steiner’s surface, 17, 26
Sternberg, S., 42, 106
Stokes’ Theorem, 253, 261, 285, 352
Stone-Cech compactification, 468
Structure constants, 396
Subalgebra of a Lie algebra, 379
Subbundle, 198
Subcover, 50
Subgroup

Lie, 373

one-parameter, 384
Submanifold, 49

C®, 49

closed, 49

immersed, 47

open, 2
Successor ordinal, 464
Sum of vector bundles, Whitney, 101
Support, 33, 147
Surface, 7

area, 354

integral, 239

of revolution, 8, 321
Sylvester’s Law of Inertia, 349
Symmetric bilinear form, 301

System of linear differential equations.

171
o-compact, 4, 459

Tangent bundle, 77
Tangent space of R, 64
Tangent vector

inward pointing, 98

of a manifold, 76

of R", 64

outward pointing, 98, 260

to a curve, 63, 66
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Tensor
contravarant, 120
covariant, 113
even relative, 134, 231
odd relative, 134, 288
Tensor field
classical definition of, 123
contravariant, 120
covariant, 113
mixed, 121, 122
Tensor product, 116
Thom class, 442
Thom Isomorphism Theorem, 456
Topological
group, 371
mmbedding, 14
immersion, 14, 46
Topologically isomorphic Lie groups,
388
Torus, 7, 8
n-holed, 7, @
Total space, 71
Totally disconnected, 25
Transitivity, 460
Translation
left, 374
right, 374
Triangle inequality, 303
Triangulation, 426
simplex of, 427
Trichotomy, 46]
Trivial vector bundle, 72
Tubular neighborhood, 345
Two-holed torus, 8

Vick, J. W, 3

Wedge product, 203
Whitney, H., 106
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CORRECTIONS FOR VOLUME I

pg 3, line 3—: change di(x,y) < 1o di(x, ») < 1.
pg 14: relabel the lower left part of the central figure as

pg 19: replace the next-to-last paragraph with the following: .

The set of points in a manifold-with-boundary that do not have a neighborhood homeomorphic to R* {but only one homeomorphic
to H") is called the boundary of M and is denoted by dM. Equivalently, x € 3M if and only if there is a neighborhood V' of x and
a homeomorphism ¢ : ¥V — H”" such that ¢(x) = 0. If M is actually a manifold, then 0M = @, and M itself is always a manifold
{without boundary].

pg- 22: Replace the top left figure with

pg 43: Replace the last line and displayed equation with the following:
Since rank f = k in a neighborhood of p, the lower rectangle in the matrix

- 0

(M) = .Dk.Hwk-H Ve Dk.g..]wm

X

pg. 60, Problem 30: Change part {f) and add part {g):

D"wk-}-l oo Dyym

() If M is a connected manifold, there is a proper map f: M — R; the function f can be made C*° if M is a C°° manifold.
{g) The same is true if M has at most countably many components.

pg 61, Problem 32: For clarity, restate part (c) as follows:
{¢) This is false ift f: M) — R is replaced with f: M) — N for a disconnected manifold N.

pg- 70: Replace the last two linés of page 70 and the first two lines of page 71 with the following:

theorem of topology). If there were a way to map T(M,{), fibre by fibre, homeomorphically onto M x R2, then each v, would
correspond to (p, v(p)) for some v(p) € R?, and we could continuously pick w(p) € R?, corresponding to a dashed vector, by using the
criterion that w(p) should make a positive angle with v(p).

pg. 78: the third display should read:

0=L4(0) = £(fh) = f(pM) + h(p)e(f) =0+ L(/).
pg- 103, Problem 29(d). Add the hypothesis that M is crientable.
pg 117 After the next to last display, AXy, .., X)) = AYX(P), ..., Xu(P), add:

If Ais €%, then 4 is C%, in the sense that A(X],..., Xz) is a € function for all C® vector fields X), .. ., X.

pg. 118: Add the following to the statement of the theorem: If A is €, then 4 is also.



pg 119: Add the following at the end of the proof:

Smoothness of A follows from the fact that the function 4;;_;, is A@/8x4,...,8/0x;).
pg 131, Problem 9: Let F be a covariant functor from V, ... .

pg. 133. Though there is considerable variation in terminology, what are here called “odd scalar densities” should probably simply be
called “scalar densities”; what are called “even scalar densities” might best be called “signed scalar densities”.

In part {c) of Problem 10, we should be considering the # of part {a), not the 4 of part (b)l Thus conclude that the bundle of signed
scalar densities (nof the scalar densities) is not trivial if M is not crientable.

pg. 134. Extending the changed terminology from pg. 133, we should probably speak of the bundle of “signed tensor densities of type

(’,‘) and weight w” {though sometimes the term relative tensor is used instead, reswicting densities to those of weight 1), when the
transformation rule involves (det A)¥, omitting the modifier “signed” when it involves | det A|®.

pg- 143. The hypothesis of Theorem 3 should be changed so that it reads:
Let x € U and let oy, a2 be two maps on some open interval / such that a1(f), a2 ({) C U,

el = flu@) i=1,2

and oy (ty) = cealtp) for some 1 € 1.

And the first sentence of the proof should be deleted.

pg. 177. Prcblem 17, part {d) should begin:

{d) Let f: M — N, and suppose that fo, =0. For X,,Y, ¢ M, and ... .

pg- 198. In Problem 5, we must also assume that each A; @ A; is integrable.

pg- 226. In the comutative diagram, the lower right entry should be “/-forms on N”,
ps- 233. The reference “pg. V.375” refers to pg. 375 of Volume V.

pg 237. In Problem 26, replace parts (b) and {c) with:

{b) Determine the ith component of u; X -+ X v, In terms of the (n — 1) x (n — 1) submatrices of the matrix

)

vx w= (*w® — Pl V'l —vle?, et — Pl

In particular, for R?, show that

pg 292. In Problem 20, the condition Ui N U; # @ should be U; N Uiy # 8.
pg 408. Problem 16 (b) should read: “For any Lie group G, show that ...”.

pp- 408-410. Yor consistency with standard usage, Aut should be replaced with Aut, and then replace End with End. In part {g) of
Problem 19, add the hypothesis that H is a connected Lie subgroup.

pg. 411. The display in Problem 21, part (c) should read:

Do A AN+ D8I AR A+ (=1 [A A [ Agl] = 0.



