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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 time 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 matenal, 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 1g70, references in the text to “recent” results
should be placed in context.
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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. 0On 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 ocught 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 vwork
of Gauss, for example, which uses infinitesimals throughout, is most
naturally rephrased in terms of differentials, even if it is possible
to rewrite 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

were 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 pericd 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 while I was teaching a year course in dif-
ferential geometry at Brandeis University, during the academic year
1969-70. 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, vhich was not covered in class at all. We found it
necessary 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



xii Preface to the First Edition

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

Vlidhaed Gpe
2y andsis Ginivemi

Wi, 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 Y —xi)2,

i=]

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 mamfold 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 mamifold 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),
1s 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” is
homeomorphic to R”. This example immediately suggests the next: any open

1
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subset ¥ 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,

@
U S "y

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
submanifeld 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 1s 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-

@\ =

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, stated 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,
so f~! is continuous, and f is a homeomorphism.)

Theorem 1 is called “Invariance of Domain”, for it implies 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
easy 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 n appearing in our definition. Notice
that #n may depend on the point x. For example, if M C R? is

M={(x,p,2):z2=00U{(x,y,z) :x=0and z = 1}
= M, U M-,

then we can choose n = 2 for points in M; and n = 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 di 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 = e d; = min(d;, 1).

* All proofs require some amount of machinery. The quickest routes arc probably pro-
vided by Vick, Homology Theory and Massey, Singular Homology Theory. An old-fashioned,
but pleasantly geometric, treatment may be found m Newman, Topology of Plane Sets.



4 Chapter 1

Then we can define a metric d on M = M, U M> by

d; if therc i ' that x, y € M
d(x, y) = i(x,y) ilthercis some i 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 a manifold, so is any
discrete space M, defined by the metric

0 fx=y

4G, y) = { il x # .

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 n > 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 left to the reader. This unique » is called the
dimension of M at x. A manifold has dimension # or is n-dimensional or is 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 discrele 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
o -compactness can fail to hold.

2. THEOREM. If X is a connecied, locally compact metric space, then X is
o -compact.

PROOF. Yor each x € X consider those numbers ¥ > 0 such that the closed
ball
{ye X :dx,y)<r}
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is a compact set (there is at least one such r > 0, since X 1s locally compact).
The set of all such » > 01s an interval. If; for some x, this set includes all r > 0,
then X is o-compact, since

X=|JtyeX: dxy <nl

n=]

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

{yeX 1dx;,y) <r} C{ye X ::dxyp) <r+d(x,x)},
so that

{ye X 1dx,y) <r—dx;,x)} C{yeX:dxy)<rj
which implies that

(1} r(x1) = rixz) — %dil']:xl}-

Interchanging x; and x; gives

@) (1) = F(x2)l < %d(xn,sz

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
balls of radius r(y) and center p, for all y € A. Then A’ is also compact. The
proof is as follows.

Let zj,z2,23,... be a sequence in A’. For each 7 there is a y; € A 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 1s the sequence itself]
converges to some point ¥ € A. Now the closed ball B of radius %r( y) and
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center y is compact. Since y; — y and since the function r is continuous,
eventually the closed balls

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

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

consequently some subsequence converges. Moreover, the limit point is actually

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

Ay = {xo}
A;H.] = 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. Then there is some y € A with d(x, y) < 3r(x).

By (1},
I
r(y) = r(x) - Ea'[x, »)

1 2
> rix) — o Er[x) — Sr(x}

> d(x, y).

This shows that if y € Ay, then x € A,/, so x € A.
Since X is connected, and A # @ is open and closed, it must be that X = A4,
which is o~compact.

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(6) = (cosf,sin6) is a home-
omorphism; it is even continuous, though not one-one, on [0,27]. We will
often denote the point (cosf,sinf) € S' simply by 6 € [0,27]. (Of course, it
1s 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 is 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)

A7
S SV

the above diagram, is 2 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 2 homeomorphism taking any
point into any other (namely, an appropriate rotation of R?). Considerations
similar to these now show that the n-sphere

S"={x e R"™ :d(x,0) =1}

is an n-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 »; (i = 1, 2), then M, x M> is an (1) +ns)-
manifold. In particular

S'><~--><S[

[

o

n times

is called the n-torus, while $' x S' is commonly called “the torus”. It is ob-
viously homeomorphic to a subset of R?, 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, y,2) e R : (y —1)* 4 2% = 1/4}

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

contained in {(0,y,z) € R* : 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 to the space obtained by starting with the disjoint

union of n 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 about paper and paste than about
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metric spaces—the famous Mgbius 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) = (2c056 + 1 cos § cos6, 2sin + tcos§sinf, 1sin §).

circle of
radius 2

cOS % sin &

\ cos % cos®

2cosf

If we define f on [0,27] x [—1, 1] instead, we obtain the Mébius 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, 1) and (1, —1) “identified”.

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 € S? with
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its antipodal point —x € S2. The space which results, the projective plane, P2,
is a lot harder to visualize than previous examples; indeed, there is no subset
of R? which represents it adequately.

The precise definition of P? 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] € P?, so that [—p] = [p]. We thus have a map f: §* — 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 [¢], 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 $? is open. This just means that
the open sets of P? are of the form (V) where V C §? is an open set with
the additional important property that if it contains p it also contains — p,
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In exaclly the same way, we could have defined the points of the Mé&bius
strip M 1o be

all points (s,1) € (0,1) x (—1,1)
together with
all sets {(0,1),(1,—1)}, denoted by [(0,7)] or [(1, —1)].

There1s amap f:[0,1] x (=1,1) = M given by

(s,1) ifs30,1

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

and U C M is open if and only if /=" (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, —1)
whenever it contains (s,1) for s = 0 or 1.

To get 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 circle), which is homeomorphic to the disc

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

and wc must identify each p € S' with —p € S'. Squaring things ofl 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 understanding P2. If we distort the

h

~
r
3
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region between 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 Mébius strip with

A
A
~ .
BI . s
\\ . \\
\x\. \\ \\\ \‘\
*a B . /B
Y £ A
A

a boundary (namely, the dotted line, which is a single circle). If this Mobius
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 obtained from

—_— e = e

the disjoint union of a disc and a Mobius strip 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 cloth Mébius strip together along their edges. Unfortunately, a hittle
experimentation will convince you that this cannot be done (without having the
two pieces of cloth pass through each other).

The subset of R* obtained as the union of the Mébius strip and a disc, al-
though not homeomorphic to P2, can still be described mathematically in terms

of P2. There is clearly a continuous function f: P? — R? whose image is this
subset; moreover, aithough f is not one-one, it is 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? (o a subset of R?). In R*, however, with an extra
dimension to play around with, the disc can be added so as not to intersect the
Mobius strip.

Another topological immersion of P2 in R? can be obtained by first immers-
ing the Mébius strip so that its boundary cirdle lies in a plane; this can be done
in the following way. The figures below show that the Mébius strip may be ob-
tained from an annulus by identifying opposite points of the inner circle. (This
is also obvious from the fact that the Ma&bius strip is the projective plane with a
disc removed.}) This inner circle can be replaced by a quadrilateral. When the

resulting 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 missing 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
reacing Chapter 3. Roughly speaking, it shows that things like P2, whicl1 ouglit
to be manifolds, are. (Those who know about topological spaces will recognize
n as a disguised case of the Urysohn Metrization Theorem.) For the present,
rowever, we will obtain our metric by a trick that simujtaneously provides an
imbedding of P2 in R, Consider the function f: §? — R* defined by

f(x,9,2) = (yz,x2,xp,x% +2p% + 322).

Clearly f(p) = f(—p). We maintain that f(p) = f(g) implies that p = +4.
1o prove this, suppose that f(x, y,z) = f(a,b,c). We have, first of all

yz = be
(1 XIZI=dac
xy=uab.
" a,b,c #0, this leads to
y= b
. a
) e
b — a- ®

Now

(x+y+22=x2+p2+ 22+ 2xy +xz + yz)
=14+2(xy+xz+ yz),

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

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

Using (2}, this gives

b b
a a a
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so x = *a. Similarly, we obtain y = b, z = £b, with 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,y,2) = (£1,0,0).
But y = £z = 0 implies (by (I} again) that bc = 0,s0 b = 0 or ¢ = 0 and
(a,b,¢) = (0,%£1,0) or (0,0,%1).
These equations clearly contradict
x? +2y% 4322 = a? + 2b7 + 3¢
Thus x = 0 also, and we have

(4) yz = be 6) yrazi=1
(5)  2y* + 322 = 2b* 4 3¢? ( b +e?2=1.

But (6) implies that

232 4+ 322 =232 +3(1 — y?)

=3-)7
and similarly for b and ¢, so (5) gives
3—y?=3-52
(7) y = +b.
Now (4} gives
(8) z==*xc¢

(this holds even if y = b =0, since then z, ¢ = £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 = g, we can define f: P2 — R* by
fph) = 1(p).

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

d([p1,[q1) = d(SUpD, fUqD) = d(/(p), 1 (@)
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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,z]] = (yzs JCZ,X_}J')

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

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
Mébius strip. The closest we can come to picturing this is by drawing a cross-
cap sticking on a torus. We can also join together a pair of projective planes
with holes cut out, which amounts to sewing two Mdébius 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 S by identifying (0, x) € [0,1] x S with (I, 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, Ps;, and P4 to be identified, so that
the set { Py, Py, P3, P4} is a single point of our new space. The dotted lines

P] u—}-Pﬂ
A A \i‘

©,x)¢ | ! (1,x")

A r ’
L - .

P Fa (P P2} (Ps, Pa]

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

A3 Az

Rearrangement of the two parts shows that this surface is precisely two
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) is directly opposite (1, x’), 1o which
it can then be joined, forming the “Klein bottle”.
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Examples of higher-dimensional manifolds will not be treated in nearly such
detail, but, in addition to the family of n-manifolds ", we will mention the
related family of “projective spaces”. Projective n-space P" 1s defined as the
collection of all sets { p, —p} for p € §”. The description of the open sets in P*
is precisely analogous to the description for P2. Although these spaces seem 1o
lorm a family as regular as the family $”, we will see later that the spaces P"
lor cven n differ in a very important way from the same spaces for odd n.

One further definition is needed to 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
ot 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 points x € M having a neighborhood homeomorphic to H”.
The set of all such x 1s called the boundary of M and is denoted by M. If M is
actually a manifold, then dM = @. Notice that if M is a subset of R”, then M
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 points of M will be boundary points of M.

If manifolds-with-boundary are studied as frequently as manifolds, it becomes
bothersome o0 use this long designation. Ofien, the word “manifold” is used
lor “manifold-with-boundary”. A manifold in our sense is then called “non-
bounded”; a non-bounded compact 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 d is a metric on X, then both d = d/(1 +d) and d =
min(],d) are also metrics and that they are equivalent to d (ie., the identity
map 1: (X,d) — (X,d) is a homeomorphism).

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

3. (a) Every manifold is locally compact.

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

(c} A comnmected manifold is arcwise connected. (A path is a continuous image
of [0,1]. but an arc 1s a one-one continuous image. A difhcull theorem states
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 connectedness.

(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 connecied space contains an open
connected neyghborhood.

(d} A locally connected space is homcomorphic to the disjoint union 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 1f it is open.
(b} If M is connected, then the dimension of M at x is the same for all x € M.

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

8. Ior this problem, assume

(I} (The Generalized Jordan Curve Theorem) If 4 ¢ R” is homeomorphic
o $"', 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 is connected.

(4} One component of R"~ A (the “outside of 4”)}is unbounded, and the other
(1he “inside of A™) is bounded.

(hy If U c R" is open, A C U is homeomorphic to $"™! and f: U —
2" is one-one and continuous (so that f is a homeomorphism on 4), then
Jinside of A) = inside of f(A4). (First prove C.)

(¢) Prove Invariance of Domain,

9. (a) Give an elementary proof that R' is not homeomorphic to R” for # > 1,
(h) Prove directly from the Generalized Jordan Curve Theorem that R™ is not
homeomorphic to R” for m # 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 connecied manifold (which is a metric space} has a countable base
for 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 a homeomorphism.
(b} Do the same for f: "1 - {(0,...,0,1)} = 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 is necessary for the Mébius strip, which is discussed
immediately afterwards. Explain how the two cases differ.

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

(b) Check that P? is a surface.
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15. (a) Show that P! is homeomorphic to S,

(b) Since we can consider $"~' C S”, 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 §? is obtained by gluing together a certain number of tori and projective
spaces, and that all compact surfaces-with-boundary are obtained from these
by cutting out a finite number of discs. To which of these “standard” surfaces
are the following homeomorphic?

a hole in
a hole in
a hole

17. Let C c R c R? be the Cantor set. Show that B2 — C is homeomorphic
to the surface shown at the top of the next page.
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AR P this circle is not in the surface

these circles are

r”/ 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 suchthat C ¢ K C X and X ~ K is
connected.

(@) R" hasone end if #n > 1, but not if 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 to each compact subset C C X a
non-empty component &(C) of X — C, in such a way that C; C C; implies
£(C3) C e(Cy).

(@) If C c R is compact, then R~ C has exactly 2 unbounded components, the
“left” component containing all numbers < some N, the “right” one containing
all numbers > some N. If & is an end of R, show that &(C) is 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 » > 1. More generally, X' has exactly
one end ¢ if and only if X “has one end” in the sense of Problem 18.

(c) This part requires some knowledge of topological spaces. Let €(X) be the
set of all ends of a connected, locally connected, locally compact HausdorfT
space X. Define a topology on X UE(X') by choosing as neighborhoods N¢ (&q)
of an end gq the sets

Nc (o) = €0(C) U{ends € : e(C) = &9 (C)3},

for all compact C. Show that X U €(X) is a compact Hausdorfl space. What
is RUE(R), and R” UE(R") for n > 1?7

20. Consider the following three surfaces.

(A) The infinite-holed torus: (& < — < . * * o
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. T T e T T
(B) The doubly infinite-holed torus: ¢+ * T o " > o
: e — T T

(C) The infinite jail cell window:

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

(b) Surfaces (A) and (C) are homeomorphic! Hinl: 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
two pairs.

I ' .

OG0
O o

W\ﬂlﬂﬁ
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21. (a} The three open subsets of R? shown below are homeomorphic.

L] L] [ ] -
. . . .
L ] L ] L ] -
e ——n— A
- . .
i T ! " see i Lo 3 L jeow
* H Lo Y e -
= ",
1, -
........................ g o e,
"o 7 t 2 - ] P iemew
L 1 g et g g
infinite swiss cheese
e R i "
- - L R H I HEE T )
...................................... et - L L
i-"' P P Ry
[N . b [N ] . !
a _F L - fon v e s
Faeh " Lt Ty
"aw i 1 - # i XN N ]
------------------------------------------- e R - L
[ ] [ ] L] -
[ ] L L] -
* . . .

(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 [ 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 f: M — R x (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 ¢ = 280
1s the cardinality of R).

24. (a) Itis possible for RZ— 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 4. Hence RZ — A 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 AM = 4" and AP+ = (A™MY_ For each n there is a subset A4,
of R such that 4,™ 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 ¢; < ¢; < ¢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 {c;}.

(¢) There are ¢ non-homeomorphic connected open subsets of R2.

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 # > 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 — dM are manifolds.

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

26. If M C R" is a closed set and an n-dimensional manifold-with-boundary,
then the topological boundary of M, as a subset of R", is dM. This is not
necessarily true if M is not a closed subset.

27. (a)} Every point (a, b, c) on Steiner’s surface satisfies b2¢? + a?c? + a?b® =
abc.

(b} If (a,b,¢) satisfies this equation and 0 # D = Vb2c? + a?c? + a?b?, then
(a,b,c) 1s on Steiner’s surface. Hint: Let x = be /D, etc.

(c) The set {(a,b,c) € R® : b%c? + a*c* + «*b* = abc} is the union of the
Steiner surface and of the portions (—oo, —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, including 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 7 (which will be
used often enough in other contexts), so that I7(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 1s the case despite the fact that M is locally like R", where differentia-
bility of functions can be defined. If U C M is an open set and we choose
a homeomorphism ¢: U — R”, it would seem reasonable to define f to be
differentiable on U if fo¢~!: R" — R is differentiable. Unfortunately, if
v: V — R" 1s another homeomorphism, and U NV # @, then it is not
necessarily true that f o ¢ ~': R" — R is also differentiable. Indeed, since

foy = foplo(poy™),

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

Rr» R

gpoy~!

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

If we insist on defining differentiable functions on any manifold, there 1s no
way out of this impasse. It is necessary to adorn our manifolds with a little
additional structure, the precise nature of which is 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 ¢oyy ! 1s 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 1s, each component function f* possesses continuous partial
derivatives of all orders); sometimes we will use the words “differentiable” or
“smooth” to mean C°.

Moreover, instead of considering homeomorphisms from open subsets U
of M onto R”, it will suffice to consider homeomorphisms x: U — x(U) C R”
onto open subsets of R".

The use of the letters x, ), etc., for these homeomorphisms, henceforth ad-
lhered 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) is when we are referring to
the manifold R”, where it is hard not to lapse back into the practice of denoting
pomnts by x and y. We will often mention the pair (x,U), instead of x alone,
just to 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~l:x(UnNV)—= pUNV)
xoy~l: U N Vy—=x(UNV)

are C*. This make sense, since x(UNV) and y(U NV) are open subsets of R”.
Also, it makes sense, and is automatically true, if U NV = 0.

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 4 is called
a chart (for the atlas A). or a coordinate system on U, for the obvious reason
that it 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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inverse images under x of lines in R” parallel to one of the axes.

efanlrnlmrdenladinfeatbodeaivatbrdoaley e ehas ST

The simplest example of a manifold together with an atlas consists of R” with
an atlas A of only one map, the identity /: 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 A.
Aside from this, U differs only superficially from #4; 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 {/} apphes to any atlas:

1. LEMMA. If 4 15 an atlas of C®-related charts on M, then 4 1s contained
in a unique maximal atlas A’ for M.

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

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"*} is the maximal auas containing {/}. Another example is (R, V) where V
contains the homeomorphism x — x3, whose inverse is not C®, together with
all charts C®-related 1o it. Although (R, U) and (R, V) are not the same, there
is a one-one onto function f: R — R such that

xeU fandonly if xo f €V,

namely, the obvious map f(x) = x*. Thus (R,U) and (R, V) are the sort
of structures one would want to call “isomorphic”. The term actually used 1
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“diffeomorphic”: two C° manifolds (M, 4A) and (N, B) are diffeomorphic if
there is a one-one onto function f: M — N such that

N
xeB fand onlyif xc f € A. @ @Z

The map [ 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 had 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 is sometimes referred (o as the differentiable structure for M. It will always
be understood that R” refers to the pair (R", U).

It 15 easy to see that a diffeomorphism must be continuous. Consequently,
its inverse must also 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 to prove easily that R with any atlas is diffeomorphic to (R, U).
A proof of the corresponding assertion for R? is much harder, the proof for R?
would certainly be 100 difficult for inclusion liere, and the proof of the essential
uniqueness of C structures on R” for n > 5 requires very difficult 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 $”='”. This atlas may also be
described in terms of the 27 homeomorphisms

fir S n{xeR":x' >0} > R
gi:S" T N{xeR":x" <0} - R"'

defined by fi(x) = gi(x) = (x',...,x""", x™* . . x™), which are C*-related
to Py and P,. There are, up to diffeomorphism, unique differentiable structures
on S” for n < 6. But there are 28 diffecomorphism classes of differentiable
structures on S’ 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
diffeomorphic 1o the usual differentiable structure!)

Other examples of differentiable manifolds 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, A); the atlas A’ consists of all (x, U) in 4 with
UcCN.

Just as diffeomorphisms are analogues for C° manifolds of homeomor-
phisms, there are analogues of continuous maps. A function f: M — N 1s
called differentiable if for every coordinate system (x,U) for M and (y,V)
for N, the map yo fox ': R" — R™ is differentiable. More particularly, f

Hﬂ'

1

is called differentiable at p € M 1if yo f o x™' 15 differentiable at x(p) for
coordinate systems (x,U) and (y,V) with p € U and f(p) € V. If this is
true for one pair of coordinate systems, 1t 1s 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
SIM’: M" — N. Clearly, a differentiable map is continuous.

A differentable function f: M — R refers, of course, to the usual differen-
tiable structure on R, and hence [ 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™ is differentiable as a map between C° manifolds
if and only if it is differentiable in the usual sense;

(2) afunction f: M — R™ is differentiable if and only if each f7: M — R™
is 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 y' o f is
differentiable for each coordinate system y of N,

(9} a differentiable function f: M — N is a diffeomorphism if and only if
f is one-one onto and f~!': N — M is differentiable.

The differentiable structures on many mamifolds are designed to make certain
functions differentiable. Consider first the product M; x M, of two differen-
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tiable manifolds M;, and the two “projections” 7;: M, x M; — M; defined
by m:(p1, p2) = pi. It is easy to define a differentiable structure on M; x M,
which makes each n; differentiable. For each pair (x;, U;) of coordinate systems
on Mj, we construct the homeomorphism

X1 X X3: Uy x Uy = R™H72
defined by
x1 x x2(p1, p2) = (0 (p1), xa(pz)), 1re, X X Xz = (x) ey, X3 07z).

Then we extend 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 coordinate system (x,U) for $”, where U does not 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
homeomorplisms 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 amap 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 “handle” 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 Mamifolds, pg. 29).
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(1} The function #: R — R defined by

—1/x2 h
hx) = { € i \ } /
0 x=0 f b
1 | 1
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
jx) = { ‘ (=1.1) R

x¢(-1,1) T i :

is C™°.
Similarly, there is 2 C® function k : R — R which 1s positive on (0,6) and 0
elsewhere.

(3) The function /: R — R defined by

o=/ (04

is C%; 11 is 0 for x < 0, increasing on (0,68), and 1 for x = 4.

(4) The function g: R" — R defined by

do
g(x) = j(x'/e)--- j(x" /) e
:
is C%; 1t 1s 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) 5 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) D (~&,8) x --- x (—¢,¢) for some & > 0. The function
g o x (where g 1s defined in (4)} 1s C on V. Clearly it remains C* if 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 1s
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 it1s > § forsome é > 0. Let [ ={lo(fp, + -+ fpu)s
where 7 is defined in (3). <

By the way, we could have defined C” manifolds for each r > 1, not just for
“r = 0o”. (A function f: R" — R is C” ifit has continuous partial derivatives
up to order r). A “C® function” is just a continuous function, so 2 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 mteger r > 0. If @ < B, then the charts of a maximal C# atlas are all
C%-related, but this atlas can always be extended to a bigeer 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 @ > 1,
every C¥ structurc contains a C# structure for each g > a; 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 < & < co. Of course, for ¢ = @ the proof

*For a proof see Munkres, Elementary Differential Topology.
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fails completely (and the result is false—an analytic function which 1s 0 on an
open set 1s 0 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,
so0 it is worth recalling a logical notation for the partial derivatives of a function
f:R" — R. We denote by D; f(«¢) the number

R 4 (7L Loy 7L B X (7))
Iim .
h—0 h
The Chain Rule states that if g: R™ — R" and f/: R" — R, then

Dj(f og)a) =) Dif(g@)- Djg'(a).

i=1
Now, for a function f: M — R and a coordinate system (x,U) we define
0 0
Ly =2L| = Du(s o x)x(o).

2 P) = o |

d
(or simply —fr = Di(f o x~') o x, as an equation between functions). If we
define the curve ¢;: (—&,€) = M by
ci(h) = x™1(x(p) + 0.5 hs-.., 0)),

then this partial derivative 1s just
im 2 ) = f(P),
h—0 It

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

ax“' . 1 iri’ = _}

+—5(p) = 5} = { S

axJ 0 fi#j.
If x happens to be the identity map of R”, then D; f(p) = 8f/3x'(p), which
is the classical symbol for this partial derivative.



36 Chapter 2

Another classical instance of this notation, often not completely clarified, is
the use of the symbols d/dr and /06 in connection with “polar coordinates™.
On the subset A of R? defined by

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

we can introduce a ‘“coordinate system” P: A — R? by
P{.I, y) = (r(x, y):a(x: J"))!

where r(x, y) = Vx? + y* and 6(x, y) is the unique number in (0, 27) with

x = r(x, y) cos8(x, y) y (x.7)
E'l‘.x.:";\

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 (69,6 + 27); many results 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 (r,0) = (rcos@,rsing).
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Irom this formula we can compute df/dr explicitly:

(f o P~")(r,0) = f(r cosb,rsinf),

9 1
L x,3) = Di(f 0 PYPG, )

= D1 f(PT(P(x,¥)) - Di[PT](P(x, p))
+ D3 f(P7Y(P(x,)) - Di[PT'P(P(x, »))
by the Chain Rule
= Dy f(x,y) - cos6(x, y) + D2 f(x, y) - sin6(x, ).

This formula just gives the value of the directional derivative of f at (x, y),
along a unit vector v = (cosf(x, y),sinf(x, y)) pointing outwards from the
origin to (x, y). This is to be expected, because ¢;, the inverse image under P

,(x: },l/ } sin8(x, )

N~
e cos8(x,y)
S8,y

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

of
a6
The vector w = (—sin 8(x, y),cosf(x, ))) is perpendicular to v, and thus the

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

(x,3) = D1 f(x, y)[-r(x, ) sin6(x, )] + D2 f(x, y)[r (x; y) cosO(x;, y)].
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goes around a circle of that radius as @ goes from 0 to 27, 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 3f/8€ is independent of which
line is deleted from the plane in order to define the function # 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

of Hf of

3 = C os 6 +$ iné
Hf Bf af
5= ( rsmﬁ')+$rcnsﬁ

In particular; these formulas also tell us what dx/dr etc., are, where (x,y)
denotes the identity coordinate system of R®. We have 8x/dr = cos#8, etc., so
our formulas can be put in the form

of _afox af dy
ar  oxor t oy dy ar

of _ofdx  of dy
3  9x 00 ' oyae

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
[ M — Ris differentiable, then on U NV we have

af ox/
I
() 3}!‘ 2 dx/ 3_1:

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

9
ﬁ’;(p) = Di(f oy (¥(p))

= Di([f o x™"]o [x 0 y" (¥ p))
=Y Di(f ox"")([x 0y IW(P)) - Dilx 0 ¥V (¥(p))

j=1
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S Di(f o xYx(p) - Dilx” 0y ()
j=1

- af, . ax!
=) 57D g7 (P #

j=1

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 8x7/3y") and “below” (in 8f/dx/). 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 }_ sign completely—double indices (whicl
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/dy'. The
operator taking f to 8f/dy'(p) is denoted by

d dxJ
ay'l, - Hp _thtl: oyt ) axi 3"7‘[ P

For later use we record a property of € = 8/3x'|p: it is a “point-derivation”,

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

E(fg) = f(p)(g) +L([)g(p).
PROOF. Left to the reader. «»

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

axn’
(E;,T(F))
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is just the Jacobian matrix of x’e x~' at x(p). It is non-singular; in fact, its

nverse is clearly
ax’
( PPl (P}) :

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

the rank of the m x n matrix
yio f) )
( PP (P)

clearly does not depend on the coordinate system (x,U) or (y, V). It is 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 pis a critical point of f, 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 f~'(g).
This is true, in particular, if ¢ ¢ f(M)—a non-value of f is still a “regular
value”.

If f: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 [«, b] to be critical points, although this
can happen only if f is constant on [a,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 there is a
sequence By, Bz, B3, ... of (closed or open) rectangles with

Ac| B,

ne=|
and
oo
Z v(B,) <e,
n=l

where v(B,) is the volume of B,. We want to define the same concept for a
subset of 2 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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3. LEMMA. Let A C R”" be a rectangle and let f: 4 — R”" be a function
such that |Djf"| <KonAfori,j=1,...,n. Then

|/(x) = f(»)| £n*K|x ~ y|

forall x,y e A.

6. LEMMA. If f: R" — R"is C’ and 4 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 is some K such
that

/() = )l < n*Klx — y

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

A subset A of a C® n-manifold M has measure zero if there is a sequence
of charts (x;,U;), with A C U; Uj, such that each set x;(4 NU;) C R" has
measure 0. Using Lemma 6, it is easy to see that if A 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 result:

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

PROOF. There is a sequence of charts (x;, Uy) with A C |J; Ur and each set
xi(ANU;) of measure 0. If (y,¥) 1sa charton N, then f(A)NV =J; f(AN
Ui) N V. Each set

YSANUYNV)=yo fox " (x(ANUp)

has measure 0, by Lemma 6. Thus y(f(A4)NV) has measure 0. Since f{lJ, U,-)
1s contained in the union of at most countably many components of N, it follows
that f(A) has measure 0. 4
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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 N.

PROOF. 1t clearly suffices to consider the case where M and N are R". But
this case is just Theorem 3.14 of Caleulus on Manifolds. 4

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 k > 1 4+ max(n — m,0). Theorem 8 is the easy case,
and the case m > n 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 > k in
some neighborhood of p, because some k x k submatrix of (3(y' o f)/3x")
has non-zero determinant at p, and hence 1in 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

pofoxNd,...,d"y=(d,...,d" v (a),...,y"(a)).

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

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

yofex ld',...,a"y = (d,...,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 1s 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 ¥ 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} ¢ R”, and its image could, for example, contain
only points with first coordinate 0.

*For a proof, see Milior, Topology From the Differentiable Viewpomt or Sternberg, Lectures on
Differential Geomelry.



Differentiable Structures 43

In part (2) we must clearly allow more leeway in the choice of y, 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

0) det( WS, )) wf=1.. .k

Define
x*=y%o f a=1,...,k
x' =y r=k+1,...,n

Condition (1} implies that
0 < f) X
3.1' . dub
O T

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

(2) # 0.

g=x""a',...,a") means x(g)=(a',...,a"),
hence x'(g) =d’,
hence {yuﬂf{q):ﬂa o=1....k
u"(q) =a’ r=k+1,...,n,
S0

yofoxNal,...,a")=yo flg) forg=x"1d,...,a")

=(a',...,a*,_ ).

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

] 0 )

(Bfu' Gf)) Dk+1|j£'k+i

Dpy™
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must vanish in a neighborhood of p. Thus we can write
yfx’(a]:f&r[a’,...,ak) r=k+1,...,m.

Define

Since

3 youl'@....b™)=y(g) foruv(g)=(',...,b"™)
= (b, ..., b5, bKTT RGBT bRy, L, BT — (L, b5,

WY _ 10
)\ e T

the Jacobian matrix

1

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

yo fox (al,...,a")
=yov lovo fox"(a,...,a")
=yovi(d,...,a*, v (a),...,y"(a))
=(,...,a*, y*(a) -—1,7&""”{&',...,&*), ey Y™a) — Y™(a,...,d"))
by (3)

Bt {al,...,ak,ﬂ,.,.,l}L D

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

10. THEOREM. (1) If m < n 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

yofo_x_i(al,._.,a") = [al,“,,ﬂm),
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(2) f m <mand f: M" - N™ has rank n at p, then for any coordinate
system (x, U) around p, there is a coordinate system (y, V) around f(p) with
yo fox Ya',...,a") = (d',...,a",0,...,0).

PROOF. () This is practically a special case of (I} 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 »* in order to arrange that

(%o /)

dﬂt(—a'i;?—{p} -‘,éﬂ' ﬂ',ﬁ-—l,...,m,
only the #’ need be permuted.
(2} Since the rank of f at any point must be < n, the rank of [/ equals n
in some neighborhood of p. It is 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

¥ o fnq‘,;"(a],.,.,a") =(a',...,a",0,...,0).

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

i i F(R") = f(p(R™)
R & ’ R ! ‘ /—i% v X P
L : . P SR et RS
| 1 7
v(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

AbY, . b™) = (@7 (b, ..., 0™, 6", ™).
Then
Aoyo fla,...,a")=ioWo fod™ (b,...,0")
for (b,...,b") = ¢(a)
= Ab',...,0",0,...,0)
= (¢~ (b',...,0"),0,...,0)
=(a',...,a",0,...,0),

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

A, 0™ = (x(@7' (B, .., 0", ", LB,
1t 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 n < m), it is case (2) which most interests us. A differentiable
function f: M" — N™ is called an immersion if the rank of [ 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 is globally one-one.
The simplest example is the function f: R — R defined by f(x) = x*, with
S'(0) = 0. Another example is

e X x>0 /
g(x)=140 x=0
—e* x <. /

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

h(x) = (g(x),12(x)]);

although its image is the graph of a non-differentiable function, the curve itself
manages to be differentiable 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 f; are one-one, their images are not homeomorphic

dm WW@
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to 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 S,

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

UyNV={geM: (@ =-..=y"(q) =0}

’/Jj,/

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 = goi on VN M;—we can define

g =y*(q) a=1,...,k

- — i h
g[q) g({i'): where {yr[q!):ﬂ _;-:k—fl,_..,f:i.



48 Chapler 2

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 is 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,
1t is not necessarily true that f is C® when considered as a map into M, with its
C® structure. The following figure shows that / might not even be continuous

J(P)

M]CM:Rz M,

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

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

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

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

is a neighborhood of f(p) in M, and (»'|U), ..., »¥|U)) is a coordinate system
of M; on Uj.
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By assumption, i ™' o f is continuous, so

S~ oi(open set) is an open set.

Since U, is open in M,, this means that f~'(U,) C P is open. Thus f takes
some neighborhood of p € P into Uj. Since all 3/ o f are C*, and !, ..., y¥
are a coordinate system on U, the function f is C* considered as a map
into My, «

Most of these difficulties disappear when we consider one-one immersions
S/ 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
oy submanifold

There is one way of getting submanifolds which is very important, and gives
the sphere ST 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~'(y) 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)
is 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 ezery (connected) C* manifold can be imbedded in some RV, so that
manifolds can be pictured as subsets of Euclidean space (though this picture
is not always the miost 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 O (or
“refines @7} if for every U in @’ there issome 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 (@ 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 (9’ of M which is locally finite and which refines @. Moreover, we can
choose all members of @' to be open sets diffeomorphic to R”.

PROOF. We can obviously assume that M is connected. By Theorem 1.2, there
are compact sets Cy,C2,Ca,... with M = UG UG U --- | Clearly C) has
an open neighborhood U; with compact closure. Then U; U C; 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 is the union for i > 1 of the “annular” regions 4; = U; —U;—;. Since
each A; is compact, we can obviously cover 4; by a finite number of open sets,
each contained in some member of @, and each contained in V; = U; 4 — U;_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 = 2+1. %
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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 @ = {U;, U, Us, ... }.
Then

G =U; = (LUuUzU---)

15 a closed set contained in Uy, and M = CCUU, UU;U..-. Let U be an
open set with C; € U C U/ C U;. Now

G=U, - (UjuU3U-.-)

is a closed set contained in U, and M = U/UGUU;U---. Let Uj be an
open set with C; C U; C U; € Us. Continue n this way.

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

peEU/UUSU-- . UULU (Upg1 UUps2 U---);

it follows that
pelUjulU-..,

since replacing Un4¢ by U, ; cannot possibly eliminate p. <+

15. THEOREM. Let @ 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) 3 du(p) = 1 for all p € M (this sum is really a finite sum in some
U

neighborhood of p, by (1)).
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PROOF. 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 Wy > 0 everywhere.
Ue®

Define
_Yu

A > YU

Ue®

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

For each p € C choose an open set U, C U with compact closure. Cover
M — C with open sets Vp having compact closure and contained in M — C.
The open cover {Up, Vo } has an open locally finite refinement @ to which Case 7
applies. Let

[ = Z ¢y, where O ={Ue€0:U C U, for some p}.
Ue®’

This sum is C®°, since it is a finite sum in a neighborhood of each point. Since
> udu(p) = 1 forall p, and ¢y(p) = 0 when U C V,, clearly f(p) = |
for all p € C. Using the fact that @ is locally finite, it is easy to see that

support f C U. %

16. COROLLARY. If @ 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,

(2) Zf di(p) =1 forall pe M,
(3} for each i there 1s a U € @ such that support¢; C U.

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

It is now fairly casy to prove the last thecorem of this chapter.

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

f= {lpl 'Ih--u‘;&k‘xk:‘iff’lu-u‘;&kl

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

afe : . fox®
—1 contains the » x n matrix — | =1
9x? ox!

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 ¥;(g) = 1. This shows that we must have
g € U;. Moreover,

Vi - xi(p) = ;i - xi(g),

50 p = ¢, since x; 1s one-one on U;. 4

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

PROBLEMS

1. (a) Show that being C*-related is nol 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 n at each point 1s unique wilthou! using Invariance of Domain.

(b) Show similarly that 9 is well-defined for a C* manifold-with-boundary M.

3. (a) All C° functions are continuous, and the composition of C'* functions
is C°°,

(b) A function f: M — N 1s C® 1if 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
diffeomorphism; that is not the question being asked.)
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5. (@) If N € M is open and A’ consists of all (x,U) in & with U C N, show
that A’ is 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 NN) for
(x,V) in A.

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

6. Check that the two projections Py and P; on §7=1 are C* related to the 2n
homeomorphisms f; and g;.

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

8. (a) Show that (M; x M3) x M, is diffeomorphic to M; x (M2 x M3) and
that My x M, is diffeomorphic to My x M,
(b) The diffcrentiable structure on M; x M; makes the “slice” maps

o= (pr, p2)
p2 > (p1, p2)

of My, M2 - M; x M, diflerentiable for all 5y € M,, p» € M.

(c) More generally, a map f: N — M; x M3 is C® if and only if the compo-
sitions myo f: N - Myand mao f: N = M, are C*®. Moreover, the C*®
structure we have defined for M; x M3 is the only one with this property.

(d) If fi: N = M;are C® (i = 1,2), can one determine the rankof (f, f2): N
— M) x M3 at p interms of the ranks of f; at p? For f;: Ny - M;, show that
J1x fa: Ny x N = My x M3, defined by fi x fa(p1, p2) = (/i(p1)s f2(p2)),

is C* and determine its rank in terms of the ranks of f;.

9. Let g: §" —» P" be the map p + [p]. Show that /: P" = M is C* if and
onlyif ffog:S" > M is C*®. Compare the rank of f and the rank of fog.

10. (a) If U C R" is open 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 is locally C*°, then f is C*, i.e., f can be extended to a
C function on a neighborhood of H”. (Not so obvious.)

11. If f: H"” — R has two extensions g, /1 to C* functions in a neighborhood
of H”, then Djg and Dj;h are the same at points of R"™! x {0} (so we can speak
of Djf 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 i: 9M — M is an imbedding
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13. (a) Let U C M" be an open set such that boundary U is 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) < 1 or1 < d(x,0) < 2}, then U is a manifold-with-boundary, but
8U # 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.
(Hint: The additional points 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 isa map f: R? —» R? such that
(1) f(x,0) = (x,0) for all x,
(2) f(x,») CH?for y >0,
(3) f(x,y) CRZ—H2for y <0,
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(4) f restricted to the upper half-plane or the lower half-plane is C*°, but f
itself 1s not C°°, :

(b) Suppose M and N are C* manifolds-with-boundary and f: dM — 9N
is a diffeomorphism. Let P = M Uy N be obtained from the disjoint union
of M and N by identifying x € dM with f(x) € aN. If (x,U) is a coordinate
system around p € dM and (y, V) a coordinate system around f(p), with
fIUNAM) = VNaN, and (yo f)IU NaM = 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 not

define a C*° structure on P,

(¢} Now suppose that there is a neighborhood U of M in M and a diffeo-
morphism e¢: U — dM x [0, 1), such that a(p) = (p,0) for all p € M, and a
similar diffecomorphism : V — 3N x [0, 1). (We will be able to prove later that
such difleomorphisms 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
UUV todM x (—1,1) induced by ¢ and B 1s a diffeomorphism.

(d) By using two different pairs («, B), define two different C* structures on R2,
consiclered as the union of two copies of H? with corresponding points on dH?
identified. Show that the resulting C° 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 inclusion 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 C* 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~ x x>0

f{-x}={ﬁ -

is C*° (the formula /%" is used just to get a function which is > 0 for x < 0,
and e~V/*I could be used just as well).

17. Lemma 2 (as addended by the proof of Theorem 15) shows that if C; and (s
are disjoint closed subsets of M, then there is a C* function f: M — [0,1]
such that G; € f~1(0) and C; € f7'(1). Actually, we can even find f with
C; = f7(0) and C2 = f~1(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~(0).
(b) Let {U;} be a countable cover of M — C, where each U; is of the form

Ui=x""{aecR": |lal < 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; = 0on M - U;.
Functions like

afi  0%f;

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

o; = sup of all mixed partials of fi,..., fi of all orders <i.
Show that -
f=3 Ji
= o2
is C®, and C = /~1(0).
18. Consider the coordinate system (', y2) for R? defined by

y(a,b)=a
v a,b) =a+b.
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(a) Compute 3f/3y'(a,b) from the definition.

(b) Also compute it from Proposition 3 (to find 8/7/8y/, write each 7 in terms
of y' and p?).

Notice that 8f/3y! # ij‘afl even though p! = J; the operator 8/8y' depends
on ¥ and i, not just on »'.

19. Compute the “Laplacian”

9% 2
=2 92

in terms of polar coordinates. (First compute 8/dx in terms of 8/dr and 3/39,
then compute 8%/9x? from this). Answer: %[%{r ga;) + E@ﬁ‘i{'}%}]'

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 22" squares, An 1,. .., Ay 2213 Square A, is labeled simply k. The
numbering is determined by the following conditions:

(a) The lower left square is 4, ;.

(b) The upper left square is A4,, s21.

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

(d) Squares A, 4141, An,a142, An,a1+3, Anat+4 are contained in A,y 149

16| 131 12 11
4 3
15141 9| 10
617410011
I 2 e R P s8]l
413 13
| 4 516 2
Define f: [0,1] = [0, 1] x [0, 1] by the condition
- k
f(f) S A"'k fDI‘ alI 22‘" if E 55;

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()

@ @

(a) Show that f is uniformly continuous, so that it has a continuous extension
g:[0,1] — R% 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 4B. What does the
inside of this curve look like?

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

k
€c, P)= Y d(c(t), c(ti-r)).
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 M; 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: kY p)y = ... =
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 R

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

(b) Every submanifold of R” is locally of this form, after renumbering coor-
dmnates. (Neither Theorem 9 nor 10 is quite strong enough. You will need
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the implicit function theorem (Calculus 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~'(y) is a (closed) submanifold of M of dimension
n — k (or is empty).

29. Let f: P? — R3 be the map
g([x, y,2])) = (yz,xz,xy)

defined in Chapter 1, whose image is the Steiner surface. Show that g fails to
be an immersion at 6 points (the image points are the points at distance £1/2
on each axis). There is a way of immersing P? in R, 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 x;,x3,x3,... € X with no convergent
subsequence.

(@) L(f) =08 ifand only if [ 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(/) N f(Y) = 6.

(e) A submanifold M, C M is a closed submanifold 1if and only if the inclusion
map i: My — 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 is a C* manifold.

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

(b) Prove the Shrinking Lemma when the cover @ 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 C
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of pairs (U, U’) where U € @, U’ ¢ 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 = R is C*, then there isa C* function f: M — R with [ = f
on M, and with support f C U.

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

() Thas is false if R is replaced by a disconnected manifold N.

Remark: 1t is also false if M = R2, M; = N = §', and f = identity; in fact, in
this case, / 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 n 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(#n,R), or unimodular group, is the
subgroup of all matrices with det = 1. Using the formula for D(det) in Caleulus
on Manifolds, pg. 24, show that SL(n, R) is a closed submanifold of GL(n, R) of
dimension n? — |,

(b) The symmetric 7 x n matrices may be thought of as R*"+1/2 Define
¥: GL(n,R) — (symmetric matrices) by ¥ (4) = A - A', where 4" is the
transpose of A. The subgroup ¥~'(I) of GL{n,R) is called the orthogonal
group O(#n)., Show that 4 € O(n) if and only if the rows [or columns] of A are
orthonormal,

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

(d) For any A € 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(n) the matrix

if ij
(z—i—fm}) has the same rank as (g—fk—f(f)) .

(Here x* I are the coordinate functions in ]]E"z, and ¥/ the n(n+1)/2 component

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

T,df” (A) = Zﬂjkﬂjk (A = {HU)}:
k
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show that
ajp k=i#]
oY =l k=J#i
Ox*! 2ay) k=i=]j
0 otherwise.

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

(f} Show that det A = %1 for all 4 € O(n). The group O(n)NSL(n, 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 = (2.2 g‘;) , where Ao is kK x k and non-singular.

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

A"Auafﬁ{&‘,
A B
PXQ__(C D)

() 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 A BY _ A B

X Lx)\¢c D) \x4a+Cc xB+D)"
M(m,n: k) C M(m,n) is a submanifold of dimension k(m + n — k) for all
m,n.

(d)
k <



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

/"

at a different point p € R™:

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

c(t)y+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 n: R” x R” — R” by n(a,b) = a.
For any tangent vector v, the point 7(v) is “where 1t’s at”.

The set #~'(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 n# = 1. This picture gives rise to some

TR"

T4 ] ]r_l (P]

R" bd .
Iy
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)
as(p,v)=(p,a-v).

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

\J 7" (p)xx7"(p), and R xTR", 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™s(p) defined by

vp = [Df(P)W)] s

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

TR"LT]R"'
:n’l li’f wo f,= fonm.
!

R" ——er—— R™
Thus, f, has the map f, as well as all maps Df(p), built into 1t
This is not the only reason for defining fi 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)) e Df(p).

By our definition,

g« (DS (P)YW)r () = (DS (PNDS(PYON) g1 ipny-

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

Za(fe(vp)) = (g © S)a(Vp);
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thus we have
geo fu=(g0 [

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

' (Dewy € Ry

[If ¢ happens to be of the form

c()y=(, f({)for [ R- R

then
¢ (Dewry = (L, S1())ewnys

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

ee(1e) = [De()(D]eey = (€V(0)s - -, ™)ty

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

L L=
o
P
—
L

If g: R" — R™ is differentiable, then g o ¢ is a curve in R™. The tangent
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vector of goc at{ is

(go c}*{]:) = g*(ﬂ*“:))
= g.(tangent vector of ¢ at ),

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. Theniox™! is a map
from R” to RY with rank n. Consequently, (7 o x"),(ﬁ”x(pl) 15 an #-dimen-
sional subspace of RN p)- This subspace doesn’t depend on the coordinate

R.‘I

D

x(p)

ol

system x, for if y is another coordinate system, then

oy Ne=(ox " oxoy™),

=({oxuo(xoy )

and
(xo J’_l)*}'{p}: Rn}'{p} - R (p)

is an isomorphism (with inverse (y o x")*x(F}}.
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There is another way to see this, which justifies the picture we have drawn.
If ¢: (—&,6) = R" is a curve with ¢(0) = x(p), thenae = ioxlocisa
curve in RN which lies in i (M), and every differentiable curve in i(M) is of this

< t'[‘l'jlxuﬂ

Mo
|

form (Proof?). Now

@(l0) = (i 0 x™ ") 0 cu(l0),

so the tangent vector of every & isin (i ox™'),(R"x(,,). Moreover, every vector
in this subspace is the tangent vector of some e, since every vector in R"x(p) is
the tangent vector of some curve ¢. Thus, our n-dimensional subspace is just
the set of all tangent vectors at i(p) to differentiable curves in i(M). We will
denote this n-dimensional subspace by (M,1),.

We now want to look at the (disjoint) union

T(M,i)= | J(M,i), C i(M)xRY c TRV,
peM

We can define a “projection” map

n: T(M,i) > M

by
n(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' — RZ The
curve ¢(f) = (cosf,sinf) passes through every point of S', and

c'(8) = (—sinb, cos ) # 0.

For each p = (cosf,sinf) € S', let u, = (—sinf,cosf), (it clearly doesn’t
matter which of the infinitely many possible 6’ we choose). Then (S',1), con-
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sists of all multiples of the vector u,. We can therefore define a homeomorphism

Up
. /4p
i P
Up

N:T(SY i) — S' xR! by Ji(hup) = (p,A), which makes the following dia-
gram commute.

Ji , 5 % R!

R % [x'(a,b) = a]

Ay

T(S',1)

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

Now consider the manifold M = $% and the inclusion i : §2 C R®, In this
case there is no map fa: T(S?%,i) — §? x R? with the properties of the map fi.
If there were, then, for a fixed vector v % 0 in R?, the set of vectors

{f2_] (vp) : p€ Sz}

would be a collection of non-zero tangent vectors, one at each point of S?,
which varied continuously. It is a well-known (hard) theorem of topology that
this is 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

f(8,1) = (2c059+!cos%¢059, 2sinf + rcos%sinﬂ, ! sin g)

At each point p = (2cos,25in8,0) of M, the vector

e A

B 7

v, = (—2sinf,2co0s0,0), = ﬁ((llﬁ){ﬁ',m)

L)

is a tangent vector. The same is true for all multiples of f4((0,1)(,0)), shown
as dashed arrows in the picture. Notice that

S+((0, Do,09) = [DS(0,0)(0, 1)]2,0,0)

0
= [3—{({}, '3):! = (1,0,0)2,0,0),
(2,0,0)
while
d
S0, D 2m,y) = [a—{(im l}}] = (=1,0,0)(2,0,0)-
(2,0,0)

This means that we can never pick non-zero dashed vectors confinuously on the
set of all points (2cos,2sin6,0): If we could, then each vector would be

£:(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 R?, We thus have another case where T'(M,i)
does not “look like” a product M x R".

For any imbedding i; 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 (io x_l)*x(p} (R"x(p)) = mp (R"x () »

where the abbreviation 1, has been introduced temporarily; we can therefore
define
f:a”({U) > U xR"

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,n, B,®,0),
where
() E and B are spaces (the “total space™ and “base space” of &,
respectively),
(2) w: E — B is a continuous map onlo B,
(3) ® and © are maps

B U:rr"(p)xn_'{p)—> E, O:Rx E— E,
peRB

with ® (=" (p) x 7 ~'(p)) € =7 (p) and O (R x 7' (p)) C
7~ 1(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: x71(U) — U x R" which is a vector space isomorphism
from each 7 ~'(g) onto ¢ 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,

g1d = (27" (4), 7l (4), 4, ®|Upes 7' (p) x 7' (p), OR x x71(4)).

Notation as cumbersome as all this invites abuse, and we shall usually refer
simply to a bundle 7: £ — B, or even denote the bundle by E alone. For
vectors v, w € 7~ '(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 #-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 n-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 & = mn;: Ey —» B and & =
my: E3 — B are equivalent (&, = &) if there is a homeomorphism h: Ey — E;
which takes each fibre 7y,~'(p) isomorphically onto w3~'(p). The map # is
called an equivalence. A bundle 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(S?,7) and T(M,i) are not trivial, but there is an even simpler
example of a non-trivial bundle. The Mabius strip itself” (not T(M,i)) can be
ronsidered 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

I

IR
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[0, 1] by identifying 0 with I; the map x is defined by n(f,a) =t for 0 <1 < |
and 7({(0,a), (1,—a)}) = {0,1}. The diagram above illustrates local triviality
near the point {0, 1} of S*. Suppose that s: S! - M is a continuous function
with 7 o s = identity of M (such a function is called a section). Such a map

M
5
s| |m
L »
51
corresponds to a continuous function §: [0, 1] — R with 5(0) = —3(1). Since §

must be 0 somewhere, the section s must be 0 somewhere (that is, s(8) € x~'(8)
must be the 0 vector for some 8 € S*). This surely shows that M is not a trivial
bundle.

An equivalence is obviously the analogue of an isomorphism. The analogue
of a homomorphism is the following.* A bundle map from &; to &2 is a pair of
continuous maps (f, /), with f: Ey - F3 and f: By — B, such that

(1) the following diagram commutes

-

S

Ey —=— E3

”{ lﬂz

By ——— B>,

(2) f:mYp) - 72~ ' (f(p)) is a linear map.

The pair (f, f) is a bundle map from TR¥ to TR! for any differentiable
iR 5> RLIF M" ¢ R¥ and N™ C R! are submanifolds, i: M — R¥ and
j: N = R! are the inclusions, and the map [ satishes 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,7) to T (N, j); to see this, just remember that v € T(M, i), is the
tangent vector of a curve ¢ in M, so f.(v) is the tangent vector of the curve
fecin N, and consequently fi(v) € T(N, ). In this way we obtain a bundle
map from T(M,7) 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 i 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 RX. The case which we want to examine most carefully is the simplest:
where M = N and [ is the identity, while 7 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 € Ry (,), while elements of T (M, j), are of the form (j o x™').(w) for
w € R"x(p). If we map

(Fox Ny(w) = (joxNa(w)

we obtain a bundle map from T'(M,7)|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™Ne(w) = (i o x™ " u((x 0 ¥ ")u(w))

! l

(Foy ™ u(w) = (jox™u((x oy )ulw)).

We can therefore put all these maps together, and obtain an eguivalence 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 is 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 (£, f), such
that:

() If 1: M — M is the identity, then 1.: TM — TM is the identity. If
g:N— Pithen (go f)u=guo fr.

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

TR — e, TRm
T
e (r) 29 S, om gy

(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 = (TM)|U such that
the following diagrams commute, where i: U — M is the inclusion.*

TU I s TM v —UNDe oy

N A N A

(TM)IU T™

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 f,, 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
is: 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 al-
ready had our bundles TM. Then if (x,U) 15 a coordinate system, we would
have a map x,: TU — T(x(U)), and this would be an equivalence (with
inverse (x~')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 x,
maps 7 ~' (p) isomorphically onto {p} x R™). If y 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 (y(p), w)
by ye o xu™! = (¥ o x7"),, and (¥ o x~1), is supposed to be the old (¥ o x7 1),
we would have

(a) W= D(ycx_l,]{x{p)}(u].

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) 1 (y, w) if (a) is satisfied.

It is easy to check (using the chain rule) that - is an equivalence relation; the

equivalence class of (x,v) will be denoted by [x,v],. These equivalence classes
will be called tangent vectors at p, and TM is defined to be the set of all tangent
vectors at all points p € M; the map = takes 1 equivalence classes to p. We

define a vector space structure on =~ '(p) by the formulas

[x,v], + [x, w], = [x,v+ w),

a-[x,v], =[x,a-vlp;

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) te:w W(U) = U x R, namely [x,v]g = (q,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 1.

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

©) S ([x,0)p) = [, Dy o fox™)X(P) W) (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 t” to be #;, where [ is the identity map of R" and 1,
is defined in (b); it is 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
is almost exactly the same as the fibre of TM over p; the only difference is that
each 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 w: TM — M will be called the tangent bundle of M.
If i: M — RX 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

fe(x,v)p) = I, Do x~)(x(P) Wiy by (©

W =1 I

(i(p), D(i o x~N)(x(P))(v)) € (M,i)p;

the composition "7, is easily seen to be an equivalence. But T (M, i) will play
no further role in this story—the abstract substitute TM 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 bundles with
the same properties? The answer is yes, and we proceed to define two different
such bundles.

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

x o ¢y and x o ¢z, mapping R to R”,

¢y & ¢y if and only if; S
Vg 2 Y have the same derivative at 0.

The equivalence classes, for all p € M, will be the elements of our new bun-
die, 7M. For f: M — N there is a map f taking the % equivalence class
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of ¢ to the 77, equivalence class of f oc. Without bothering to check details,
we can already see that this example is “really the same” as TM —

the % equivalence class of x~loy,

X corresponds to: -
[x,v]p Spo 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 f and which
is a “derivation at p™:

£(/g) = f(p)(g)+g(p)(f).

We have already seen that the operators £ = 3/ Bxflp 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 h: M — R with h(p) = 1 and
support & C /=10). Then

0=£(0) = £(Sh) = f(0)E(h) + h(0)e(S) =0+ £(S).

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

£(f) as £(fh).

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 following.

2. LEMMA. Let f be a 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

) fixt,...,x") =301, x'gix!,....x") forxelU,
(2) £i(0) = D; f(0).
(The second condition actually follows from the first.)

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

1 1 B ]
f(X)=f(x)~f(ﬂ)=[] fzf(t}ds:]l; ZD.—;’(:x}-x* dt.

i=1

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

d d

axT |, """ axn

P

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

£= EE(x ) axf

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

2

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 ~ f(0). Then

U =L - fO) = e(z ﬂg;) (I' denotes the £
i=1

coordinate function)

=) [£U")gi(0) + I'(0)€(g1)]

j=1

_Zeu )a”[n)+u.

i=1

This shows that /81| 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. <

Fromi1 Theorem 3 we can see that, once again, a bundle constructed from all
derivations at all points of M is “really the same” as TM. We can let

n
. 0
7 = Zg‘ o correspond to  [x,a),;
i=] F
the formula .
3 3y’
| = 257 P 57|
oxt|, {5 ox’ Byi




80 Chapter 3

derived in Chapter 2, shows that

" ;0

> b o =3y
= b —‘ ifand only if &/ = a' -—(p),
P = ', =1 o

and this is precisely the equation which says that (x,a) > (¥,b). It is easily
checked that under this correspondence, the map which corresponds to f4 can
be defined as follows:

[/e(D](g) = £(g o /).

n
Notice that if x denotes the identity coordinate system on R”, then 3_ a' =5

corresponds to @, when we identify TR" with " (R"). e |F
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

n 9
EQIQ

i=1

¥

F

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) =vige f)

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

E
ai

d

o) for

)
In In

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

d
Cor (E; fn) € Mﬂ{fﬂ]

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

de
dt

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

d d
—EE will often stand for «-‘-2-,-'::- -

the subscript “t” 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 C* 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
Umgalﬁp: p = n(v).
Let us denote a’ by X' (v). Then the map

v (x' (x@),..., ¥ (x @), X (v),...,x"(v) € R*"

15 2 homeomorphism from (TM)|U to x(U) x R". This map, (x o m,X), is
simply the map x, when we identify TU with U x R" in the standard way. If
(¥, V) is another coordinate system, and

n 9
U=EbJ-BF

j=1

¥

P

then, as we have already seen,

apd °.
b = Za‘%i,ﬂ) = a' Di(y’ o x")(x(p)).

=1 jm=l
This shows that if (1,a) = (:%,...,t",a",...,a") € R*" then
y* e (xt)_l [Ivﬂj
=(yox~'(t), Yie @ Di(y" ox™1)(1), ..., iy @ Di(y" 0 x~N)(1)).

This expression shows that y, o (x,)~! is C*°.



82 Chapter 3

We thus have a collection of C*-related charts on TM, which can be ex-
tended to a maximal atlas.

With this €% structure, the local trivializations x, are C°°. In general, a
vector bundle w: E — B 15 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 w: E — B is C*,

Recall that a section of abundle 7 : E — B is a continuous functions: B — E
such that r 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 2 which is everywhere non-zero. We have shown that
there do not exist two vector fields on the Mabius strip which are everywhere
linearly independent.

Vector felds 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

n ) a
X(p)=) a'(p) T forall peU.

i=1

P

The functions @' are continuous or C® if and onlyif X:U — TM is contin-
uous or O,
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 fX by

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

the symbol 3/8x’ now denoting the vector field

d

P st

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(S)P) = Xp(f)-

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

n
.0
X(p)=) a(p)
; 0x

1
Fy

then .
_ af
_ E : i

which is a sum of products of C* 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 C* functions on M. We have just seen that a C*°
vector field X gives rise to a function X : ¥ — F. Clearly,

X(f+g)=XN+X(®
X(fe)= X +egX([f)

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 bundle 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 f < 0;
linear transformations in the first group are called orentation 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 n 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 ¥ 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 (v1,...,vn)
and (v'y,...,v'n) for V determine an isomorphism f: V — V with f(v;) = v'j;
the matrix A = (a;;) of f is given by the equations

n
! § :
U= a;iv;.

j=1

We call (vy,-..,v,) and (v',...,v",) equally oriented if det 4 > 0 (i.e, if [ 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
(vi,...,Vn) belongs will be denoted by [vy,. .., va), so that if & is an orientation
of V, then (v,...,vp) € p if and only if [vy,...,v,] = . 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. ts sense is nicely conveyed by the definition in The American Heritage Dictionary:
“To understand profoundly through intuition or empathy™.
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=¥ )
=
g
=

iy

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

orientation of V, the other will be denotedby —pu, and the orientation [ey,. .., ;]
for R” will be called the “standard orientation”.

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

For the trivial bundle e"(X) = X x R" we can put the “standard orientation”
[(x,e1),-..,(x,en)] on each fibre {x} x R". If f: e"(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 a;;: X — R by

f(x,e) =) aj(x)-(x,¢),

j=1

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

If t: =" (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 ¢': 7~ (U) — U xR”
is another equivalence, then ¢’ automatically satisfies the same condition, since



86 Chapter 3

t'o1~": UxR" — U xR" is an equivalence. This shows that the orientations u,
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 g = {,}, it has another orientation —y =
{~pp}, but not every bundle has an orientation. For example, the Mdbius
strip, considered as a 1-dimensional bundle over S!, has no orientation. For,
although the Mébius strip has no non-zero section, we can pick two vectors
from each fibre so that the totality 4 looks like two sections. For example,
we can let 4 be [0, 1] x {—1,1} with (0,a) identified with (1, —a); then A4 just
looks like the boundary of the Mabius strip obtained from [0,1] x [—1,1]). If

N

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

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

The manifold R” is orientable, since TIR" =~ £"(R"), on which we have the
standard orientation. The sphere "1 C R” is also orientable. To see this we

/4 Pp=w
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note that for each p € §"7! the vector w = p, € ¢"(R") =~ TR" is nol in
i+(S"1,) € TR", (Problem 21), so for vi,...,vp=1 € S™', we can define
(U15-..,Us=1) € p if and only if (w,ix(w),..., 0 (Va=1)) is in the standard
orientation of R",. The orientation = {u, : p € S"'} thus defined is called
the “standard orientation” of §"~',

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 Vj, ® V2, where (7;),: Vip = (M;), is an
isomorphism 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 n-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

A
0 ©.09;

P = ///

subset S = {(2cos8,2sin ,0)} C M there are continuously varying vectors v,
but that it is impossible to choose continuously from among the dashed vectors
w, = fu((0,1)(g,0)) and their negatives. If we had orientations u, for p € S,
then we could simply choose w; if [vp, wp] = pp and ~w), otherwise.

The projective plane P> must be non-orientable also, since it contains the
Mobius strip (for any orientable bundie & = w: E — B, the restriction &|B’
to any subset B’ C B is also orientable). Non-orientability of P? can be seen
in another way, by considering the “antipodal map” 4: S — §? defined by
A(p) = —p. This map is just the restriction of a linear map A: R* - R?
defined by the same formula. The map 4.: S, = S%4(,) is just (p,v) =
(A(p), A(v)), when SEF is identified with a subspace of {p} x R*. The map A
is orientation reversing, so if v; = (p,u;) € Szp, the bases

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

are oppositely oriented. This shows that if u is the standard orientation of §2
and [v),v2] € p,, then [A4v1, A4v2) € ~pg(¢p). Thus the map A4: S22 5 S§%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 f of one oriented
manifold into another oriented manifold of the same dimension). From this fact
it follows easily that P? is not orientable: If P? had an orientation v = {v[,}}
and g: §2 — P2 is the map p +> [p], then we could define an orientation
{fip} on S™ by requiring g to be orientation preserving; the map 4 would then
be orientation preserving with respect to &, which is impossible, since g =
or —p.

For projective 3-space P? the situation is just the opposite. In this case, the
antipodal map A: §* — S§? is orientation preserving. If g: S* — 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 " is
orientable for n odd and non-orientable for n even.

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

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

i
dtt(ai.) >0 on UnNYV.
dx/

An orientation u of TM allows us to distinguish the subset 4’ 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 (¥ ¢ x~1),: 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 bundle of M turn out
to be essentially the same is stated precisely as follows.

4. THEOREM?*. If we have a bundle 7M over M for each M, and a bundle
map ( fy, f) for each C*®° map f: M — N satisfying

(1) 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
em: TM - T'M
such that the following diagram commutes for every C*° map f: M — N.

™ i—-r TN

eMl leN

T'M l& 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
(1.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 1 and 4 say that there is, up to natural equiv-
alence, a umque 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
ax = (1"|x(U)) o= o0 xyx 0 (=)~

X

(TMWU —=—TU T (x(U)) —=—s (TRYx(U) Y, o @y v
X ax

Similarly, using equivalence =’ for 7’, we can define f.

ol I“ ol z”’lx(U)

(T'M)WU «——-T'U » T (x(U)) —— (TRM)|x(U) " (R™)|x(U)
x ﬁx
Then

Bt oax: (TM)IU — (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

hU->M

VoM

JjiV-=U

k: y(V)— x(U).

To compare ox and ay, consider the following diagram.

(TM)HU PR L T(x(U)) =, (TR™)|x(U) }—!ﬂe"(ﬂ"ﬂx(ﬂ)

) L: ® ‘f* @ ]k- ® Ic ® ]c

TMNY = TV 2, vy —= @Ry L2, gy vy



The Tangenl Bundle 91

Each of the four squares in this diagram commutes. To see this for square @,
we enlarge it, 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 =1.

(TM)IU
C"/E‘/TU
™ i Jo
C TV
—
(TM)|V

Square @ commutes because k ¢ 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 —=— &"(R")|x (V)

C -

(TM)|V —2— e"(R")|p(V)

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

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

TA —= 3 (TRYA —A_, cnwy) 4
f*‘ lcﬂd f+

™| B
—_—

TB —= (TR™)|B e™(R)™| B

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

(TRY"| A — A, en(R")1 4
/ C C
TA—ts L TRr 1" ongmy
J‘f{ A old f,
TB—J _ TRm 1" g

m
(TR™) B B,

e™(R™)|B
Everything in tlius diagram obviously commutes. This implies that the two
compositions

") A old fi

TA = (TR A 115 on(R7)| 4 - & (RY) £™(R™)

and

~ m
o 15 =, TRy B LB, omgmy g S, o gy

are cqual and this proves the Lemma in Case 1, since the maps “old £, and
“old f,” are equal on A.

Case 2. General case. For each p € A4, we want to show that two maps are the
same on the fibre over p. Now there is a map /i R" > R™ with = f onan
open set A, where p € A’ C A. We then have the 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.

i
TA -  (TRMIA -4, @y 4
\\\C
S,
\\
i e @ |c @ |c
//J
o
//

I

R4 D @y B)

2 Q) T4 -

” Id £,
Fo . @ old (fian.| 297
TB = s (TR™)|B 1B, om (|

Boxes @, @, and @ obviously commute, and @ commutes by Case 7. 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”
‘V '& (v)
TA

= &), TR 4

fr‘ IC ()

TA! = (K) . {T]Rﬂ}lAf
To prove that A o i, = u ok, it suffices to prove that

VolAoi,=Volok,

since v is one-one. Thus it suffices to prove js oi, = v o u o k, which amounts
to proving commutativity of the following diagram.

TR
uﬂm/ &
TA' = (TRY)| A’

Since j o i 1s just the inclusion of 4’ in R”, this does commute.
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Commutativity of diagram (2} shows that the composition
|

T4 L2 1B =, (TR B LB, ey B

coincides, on the subset (TA)|A’, with the composition
TA —= 5 (TR")|A S ad £ e"(R")| A Maﬁ(mm)la,

and on A’ we can replace “old J 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.

(I11) Now suppose (x,U) and (y, V) are any two coordinate systems with p €

U nV. To prove that 8,~! oy 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 y|U N V.
Assuming U = V, we have the following diagram.

V

@) (TMIU——TU pox~1) old (y o x~1),

N

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

Px(U) o

T(x(U)) — (TRM)Ix(U) (R")Ix (V)

Ty —=— TRy U) Y, e mrypw)

@y = old (y Dx_i)* oQx.
Exactly the same result holds for T:
By=old (y o x~1), o Bx.

The desired result 8,~! o @), = B~ 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 proof that ey o f, = fyoeps 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; : U = R”
with Uy € M and x(U;) open in R”, such that each

Xj ox,:'”': xi(UinUj) = x; (Ui 0 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:

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

xa2(@a)=a, as#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,q) 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 A1, A2, 43,... of open subsets
of A such that every open subset of A4 is a union of certain A4;’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 € 4 ~ C,
then there is some f; with fi(p) € fi(ANC). Hini: First arrange in a sequence
all pairs (4;, A;) of part (b) with 4; C A;.

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

001 (p) = {ﬁ,j(p) peU
h 0 » ¢ Us.
Arrange all g; ; in a single sequence Gy, G2,G3, ..., let d be a bounded metric

on R, and define p on M by

oo
1
p(p.9) = ) 5d(Gi(p),Gi@)).

i=1
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 B; C x;(U;) and B; C x;(U;) so that p € x;~'(B;),
g € x;~Y(By), and x;~Y(B;) N x;~1(B;j) = 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,

by =] (U) - U xR", [x, v]g —> (4, v),
:J": H-I(V)_} V x RH: [J":w]q > ("?Jw)

Show that in #~1(U N V) the sets of the form £,~!(4) for A € 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 tx; is a homeomorphism for
a collection (x;,U;) with M = | J; U;, then all tx are homeomorphisms.

(c) Conclude from Problem I that there is a metric on TM which makes each 7,
a homeomorphism,

3. Show that in the definition of an equivalence it suffices to assume that the
map E; — E3 1s 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: By — B;
follows automatically from continuity of f: E; — Ea.

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

(1) the disjoint union of two circles,

(i) a figure eight ( _~>< ),

(1ii) the torus.

6. Given a bundle map (/> f), show that f = g o h where g and / are contin-
uous maps such that 4 takes fibres linearly to fibres, while g is an isomorphism
on cach fbre,

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

(b) Show that an n-plane bundle & is trivial if and only if there are n sections
§1,+.+,8n which are everywhere linearly independent, i.e., s1(p),...,s(p) €
7 ~1(p) are linearly independent for all p € B.

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

8. (a) Check that 7 is an equivalence 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 Ry equivalence class of x~! oy,
for ¥ a curve in R” with y'(0) = v, makes f, correspond to fj.

(b) Show that under the correspondence [x,a], — ) _; a'd/ox’ Ip’ the map f,
can be defined by

[f+(D)](g) =4L(go [).

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 vy, € V,, the vector
corresponding to (w, v).

11. If g: R — R is C* show that
g(x) =g(0)+g'(0)x + x2h(x)

for some C* function h: 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 F, generated by all products fg for f,g €
Fp. 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" + W is a basis for F,/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) For0 < g < 1, let

x'** x>0

0 x <0

ﬁw={

Show that all f; are in ¥, 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 1s 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: Mp — Ng(p).

b) If fog = f, where g is a diffeomorphism, 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 all
directions”. If p € 9M and x: U — H" is a coordinate system around p, then

x*‘l(R""x[”) C M, is a subspace. Show that this subspace does not depend
on the choice of x; in fact, it is i,(3M),, where i: dM — 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 mward
a outward

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

(c) Show that if M has an orientation pu, then dM has a unique orientation
dp such that [vy,...,vp-1] = (), if and only if [w,ixvs,...,lxVUs-1] = u, for
every outward pointing w € M.

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

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

() If M and N have orientations 4 and v and f: (dM,du) — (dN,0v) is
orientation-reversing, show that P has an orientation which agrees with p and v
on M CPand N C P.

(g) Suppose M is S? with two holes cut out, and N is [0,1] x S'. Let f be
a diffeomorphism 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) € (§2%,1), with (—p, —v) € {SE,I)_P.

18. Although there is no everywhere non-zero vector field on §2, there is one
on §2 - {(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, b) — a-b from R" x R" to R"
that makes R” into a (non-associative) division algebra. That is,

(ay 4+ a2) b=ay-b+as b
a-(by+b)=a-by+a- b
Ma-b)y=(Aa) - b=a-(Ab) forleR
a-(1,0,...,0)=a
and there are no zero dwvisors:

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 point in S""! is a - e, for a unique a € R".

(b) If @ # 0, thena - ey,...,a - e, are hnearly independent.

) If p=a-e € S™=1 then the projection of @ - e3,...,a - €, on (S”"',:')F
are linearly independent.

(d) Multiplication by a is continuous.

(e) TS"!is trivial.

() TP"1 is trivial,

The tangent bundles TS3 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 for a 3 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 & = &', so that we always have
multiplicative inverses. Conversely, this condition implies that there are no zero
divisors if the multiplication is associative; otherwise it suffices to assume the
existence of a unique b witha-b=5b.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 1somorphism. Show that this can
be made into the total space of a vector bundle over S! (a generalized Mébius

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, € R?, isnot in ix(S2,) by showing that
the inner product (p,c’(0)) = 0 for all curves ¢ with ¢(0) = p and |e()] = 1
for all {. (Recall that

L8V = (08 + (S),8' 1)),
where ! denotes the transpose; see Calculus on Manifolds, pg. 23.)

22. Let M be a C* manifold. Suppose that (TM)|A is trivial whenever A C M
is homeomorphic to S'. Show that M is orientable. Hinl: An arc ¢ from



The Tangent Bundle 101

po € M to p € M 1s 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 py
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. (a) Suppose § = n: E — X isa bundle and f:Y — X is a continu-
ous map. Let E' C ¥ x E be the set of all (y,e) with f(y) = n(e), define
7't E' - Y by n'(y,e) = y, and define f:E > E by f{y,e) = e. A vector
space structure can be defined on

T ) ={r.e)ieen™ (f())

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

(c) If g: Z — ¥, then (f 2g)"(§) = g* (/™ (§)).

(d) If A C X andi: A — X is the inclusion map, then i*(&) =~ &| 4.

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

() Give an example where £ is non-orientable, but f™ (&) is onentable.

(g) Let § =n: E — B be a vector bundle. Since x: E — B Is a continuous

map from a space to the base space B of &, the symbol 7*(£) makes sense.
Show that if & is not orientable, then 7*(£) is not orientable.

24. (a) Given an n-plane bundle § = »: £ — B and an m-plane bundle n =
x't E' > B let E” C E x E’ be the set of all pairs (e,e’) with w(e) = x'(e’).
Let 7"(e,e') = n(e) = n'(e’). Show that #”: E” — B is an (n 4+ m)-plane
bundle. It is called the Whitney sum & @ 5 of & and n; the fibre of & ® n over p
is the direct sum 7~ (p) ® 7'~ (p).

B) If £: Y — B, show that f*E@® )~ /*€) & /*().
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(c) Given bundles & = n;: E; — B;, define n: E, x E; — By x By by
7(ey,e2) = (71 (e;), ma(ez)). Show that this 1s a bundle & x & over By x Bs.
(d) If A: B— B x Bisthe “diagonal map”, A(x) = (x,x), show that § @ n =~
A% (& x 7).

(e) If & and n are orientable, show that £ @ n is onentable.

(f) If & is orientable, and #» is non-orientable, show that & @ n 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 5 over X such that & @ 5 is also non-orientable.

25. (a) If w: E - M is a C* vector bundle, then m, has maximal rank at
vach point, and each fibre 77! (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 wps [or my] : MxN — M [or N]
1s the projection on M [or N], then T(M x N) >~ ap*(TM) & nn*(TN).

(b) If M and N are orientable, then M x N is 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

Djy ox! 0]
( X DJP"GI"I)'

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 y. 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,

d

u, o d(x" o )

5
FTY

d

T
) ax

_9
d(x!om)

28. (a) Let (x,U) be a coordinate system on M with x(p) =0andlet v € M,
be 37, a 3f3x5|F . Consider the curve ¢ in TM defined by

d
C(£)=U+."§?F
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Show that

(b) Find a curve whose tangent vector at 0 is 3/d(x’ o x), .

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

-

(c.f. Chapter 11). A sequence of bundle maps E| —f+ E, —g+ Eywith f =g =

identity of B 1s exact if at each fibre it is exact as a sequence of vector space
maps.

(@) If £ = m: E - B isa C* vector bundle, show that there 15 an exact
sequence
0— n*(¢) > TE - n*(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, 7. X).

(b) If 0 - E; - E2 » E3 — 0 is 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 Md&bius strip is a non-orientable manifold is so similar
to the proof that the Mobius 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 f: SOn) —
S~V by f(A) = 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(n — 1) for all p € §"~1.

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

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

31. (a) If T: R" = R" is a linear transformation, T*: 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 4 is the matrix of T with
respect to the usual basis, show that the matrix of T* is the transpose A"
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(b) A linear transformation T: R" — R” is self-adjoint if T = T™, so that
(Tv,w) = (v, Tw) forall 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 A4 is symmetric, At=A4. Tt
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 Manifolds, 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 (T'v,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. Hin{: Use the Schwarz
inequality.

(d) Show that A'- 4 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.)

() Show that every 4 € GL(n,R) can be written uniquely as 4 = 4; - A2 where
Ay € O(n) and Aj is positive definite. Hint: Consider 4' - 4, and use part (e).

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

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

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

filx)=Hx,i) i=0,1.

The functions H;: X — Y defined by H;(x) = H(x,t) may be thought of as a
path of functions from Hy = fy to Hy = fi. The map H is called a homotopy
between f5 and f;.

The notation f: (X,A) — (Y,B),for A C X and B C Y, means that
f:X—=Yand f(A) C B. Wecall fy, fi: (X,A)— (Y, B) homotopic (as maps
from (X, A) to (Y, B)) if there is an H as above such that each H;: (X, A4) —
(Y, B).

(a) If A: [0,1]) - GL(n,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
linear transformation 7T : (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,t) =
Sx)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) = (E arctan |x|) B
b 4

then
foh: (R*,R" —{0}) > (R",R" — {0}).

We will say that f is orientation preserving at 0 if f o/ 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+4g. If /11U - Visa
homeomorphism, where U,V C R" are open, we will say that f is orentation
preserving at p if T_ r(;)o f oT), is orientation preserving at 0. Show that if M
is orientable, then there is a collection € of charts whose domains cover M such
that for every (x,U) and (, V) in €, the map yox™~! is orientation preserving
at x(p)forall peUnV.

(€) Notice that the condition on y o x~! in part (d) makes sense even if y ox~
is not differentiable. Thus, if M is any (not necessarily differentiable) manifold,
we can define M 1o be onentable 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!,. cLXM) = (x1,...,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 RN be a C* n-dimensional submanifold. By a chord of M we
mean a point of RV of the form p — g for p,qg € M.

(a) Prove that if N > 2n + 1, then there is a vector v € V™! such that

(1) no chord of M is parallel to v,
(i) 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: RV — RN-!
the corresponding projection. Show that x|M is a one-one immersion. In
particular, if M is compact, then z|M is an imbedding.

(c) Every compact C* n-dimensional manifold can be imbedded in R?"+.

Note: This 1s 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 Auslander and
MacKenzie, Introduction to Differentiable Manifolds and Sternberg, Lectures on Dif
Serential Geometry. In Munkres, Elemnentary Differential Topology, there is a different
sort of argument to prove that a not-necessarily-compact n-manifold M can be
imbedded in some RN (in fact, with N = (n + 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 777 (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
f:V — W is a linear transformation, then there is a linear transformation
f*: W* > V* defined by

(S* V)W) = A(Sv).

Itis clear that if 1y: V — V is the identity, then 1,* 1s the identity map of V*
andif g: U — V, then (f cg)* = g*o f*. These simple remarks already
show that /™ is an 1somorphism if f: V — W is, for (f~'o f)* = Iy* and
{fﬂ J,r'-l)* = lw*.

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*i(v)) = &,

are easily checked to be a basis for V*. The linear function v*; depends on the
entire set vy,..., U, NOt just on v; alone, and the isomorphism from V to V*
obtained by sending v; to v*; is nof independent of the choice of basis (consider
what happens if v; is replaced by 2uv).

On the other hand, if v € V, we can define v** € V** = (V*)* unambigu-
ously by

v* () = A(v) for every A € V*.

If v**(A) = 0 for every A € V* then A(v) = O forall A € V*, which imphes 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 n0 natural isomorphism from V to V*.)

Now let £ = m: E — B be any vector bundle. Let

E'= =",

pel

and define the function n’: E/ — B to take each [x~'(p)]* to p. If U C B,
and 1: a~1(U) = U x R” is a trivialization, then we can define a function

77 U) - U x R
in the obvious way: since the map ¢ restricted to a fibre,
tp: 7 (p) > {p} x R,
is an isomorphism, it gives us an isomorphism
)7 [T = {p} x (R™)".

We can make n’: E’ — B into a vector bundle, the dual bundle £* of £, by
requiring that all such ¢ be local trivializations. {We first pick an isomorphism
from (R")* to R", once and for all.)

At first it might appear that §* =~ £, since each m~'(p) is isomorphic to
7'~1(p). However, this is true merely because the two vector spaces have the
same dimension. The lack of a natural isomorplusm from V to V* prevents
us from constructing an equivalence between £* and £. Actually, we will see
later that 1n “most” cases §* s 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 1o 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 s is a section of § and o
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, ya' o (X,)71 = ys 0 (x,)7").
We can thus define C°, as well as continuous, sections of T*M. If w isa C*°
section of T*M and X i1s 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
dec/dt|y,, where ¢(tp) = p. Recall that
Iu) -

_ d

L} - E
d

m) = Cx (E m) {f)

d
(foc)

dc
dt

This means that

df (%

dt

d
= (foc() or LN

Iy
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Adopting the elliptical notations

ﬁl?::-r E

dr dt

dg (1)

> r for g'(1),

this equation takes the nice form

d d
e (d_f) _ duten

If (x,U) is a coordinate system, then the dx’ are sections of T*M over U.
Applying the definition, we see that
)5
P

Thus dx'(p),...,dx"(p) is just the basis of M,* dual to the basis 3/9x'|,,...,
9/9x"|p of M.
This means that every section w can be expressed uniquely on U as

dx'(p) (i

dx/

w(p) =Y wi(p)dx'(p),

i=1

for certain 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 = Zm,— dx’,
i=1
if we define sums of sections and products of functions and sections 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 Hf ;
df:Zde

=]

PROOF. If X, € M, is

then _
a' = Xp(x') = dx"(p)(Xp).

Thus
n ,' Bf
df (P Xp) = Xp(f) = 3 a' 2= (p)
i=l1

_ Z;—ff{p) dx (p)(X,).
=1 X

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, ie., 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 8/dx".

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 dc/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 introduced in the following way:

CLASSICAL FORMULATION

Let f 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

f=rox).

Let x* be functions of ¢, say x' =
x'(¢). Then f becomes a function

of 1, f(t) = f(x'(0),....x"(1)).

Let ¢: R — M be a curve. Then
foc: R— R, where

[oct)= f(x"oc(t),...,x" oc(t)).

We now have

Af _ g Of d
dr ax’ dt

i=l|

(The classical notation, which
suppresses the curve ¢, is still used
by physicists, as we shall point out
once again in Chapter 7.)

We now have
(foc)()
= Dif(x(c())) - (x" 0 0)'(1)

N f oy
=D 57(c®) - ("o ) ()

=]
or
d(f(c(t)) = 08f dx'(c(1))
a2 W)

=

Multiplying by dr gives

(This equation signifies that true
results are obtained by dividing by
dt again, no malter what the functions
x'(¢) are. It is the closest approach
in classical analysis to the realiza-
tion of df as a function on tangent
vectors.)

Consequently,

Since every tangent vector at c¢(f) is
of the form dc/dt, we have

~f
df =} 7 dx".
i=l
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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 is C%, then there is a map f,: TM — TN;
for each p € M, we have a map fip: M, — Ny(). Since f,p is a linear
transformation between two vector spaces, it gives rise to a map

Nrgpy' = Mp™.

Strict notational propriety would dictate that this map be denoted by (fip)*,
but everyone denotes it simply by

f;: N — M,".

Notice that we cannot put all /' 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 f,, should equal f,,,. 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:

TF(P) = w{f{P)) o f!tﬂ':

1.e.,
(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 f,, and then operate on it by w.) This section 7 is
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 f5 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 this: 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(vi) = ez, then

x(@a'vy+ - -+a"y,)=(",...,a"),

so the x coordinate system is just an “oblique Cartesian coordinate system”.

-
-Bf

']
bva [~ K x(p) = (a,b)

L]

If x’ is another such coordinate system, then x”/ = 3", a;;x’ for certain a;;.
Clearly a;; = 3x" /3x!, so

(%) x = —-—X;

this can be seen directly from the fact that the matrix (dx"/ /dx?) is the constant
matrix D(x" o x~') = x' o x™!. Comparing () with

D e IxY
{##::I dx" = ZE d:‘-'f:

from Theorem 1, we see that the differentials dx? “change in the same way” as
; g i
the coordinates x?, hence they are “covariant”. Consequently, any combination

N
W= E w; dx*
=1

is also called “covariant”. Notice that if we also have

n
w= E 'y dx"t,
i=1
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then we can express the @'; in terms of the w;. Substituting

into the first expression for @ and comparing coefficients with the second, we
find that
w'y = 3 mtuﬂ
=2

On the other hand, given two expressions

for a vector field, the functions a”/ must satisfy

H T
o jox
a’ = i F.

f==1 =

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 xy,...,xn. This suggested subscripts w;
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.)

Covanant 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,..., Vi are vector spaces, a function

T-Vix...xV,—=>R
is multilinear if
v T{U],---,Ukm|,v,Uk+],---,Um)

is linear for each choice of vy,..., Vg1, Vk41,---,Um- The set of all such T
is clearly a vector space. If Vj,..., ¥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 lincar transfor-
mation, then there is a linear transformation f/*: 7™(W) — 77(V), defined
completely analogously to the case m = 1:

T, vm) =T (01),. . S (Vm)).

For T € T%(V),and § € 7/(V) we can define the “tensor product” T® § €
_-TEH(V) bY

T ®S{Uh..-,Uk,u&.i_[,-;-,ukq-[}= T[”]:"':“k] 'S{Uk+|,...,vk+,")-

Of course, T®S is not S®7T. On the other hand, (S@T)QU = SR(TRU),
so we can define n-fold tensor products unambiguously; this tensor product
operation 1s itself multilinear, (S + S52)® 7T = $1®@T + 5: @ T, etc. In
particular, if v,...,v, is a basis for V and v*,...,v*, is the dual basis for
V* = 71(V), then the elements
v ® @', | <ip,e . ig <

are easily scen to be a basis for 7%(V), which thus has dimension n*,

We can use this new algebraic construction to obtain a new bundle from any
vector bundle £ =7: E — B. We let

E'=J 7" (p)),

peR

and let
n'i E' > B take T*x"'(p)) to p.

If U € B and
tax W U)—> U xR”

is a trivialization, then the isomorphisms
" (p) = {p} x R
yield isomorphisms
(") TH @ () — {p} x THR™.

If we choose an isomorphism 7% (R”) — R"" once and for all, these maps can
be put together to give a map

t': 7' WU) = 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 7%(TM) is called the bundle of covariant
tensors of order k, and a section 1s called a covariant tensor field of order k. If
(x,U) is a coordinate system, so that

dx'(p),...,dx"(p)

is a basis for (Mj)*, then the x-fold tensor products
dxﬁ{p) ®R--- @dxf“{p) € Tk(Mp) 1 <iy,...,Ig <n

are a basis for 7%(M,). Thus, on U every covariant tensor field A of order &
can be written

Ap)= Y Ay (p)dx’'(p)®--- @ dx'(p),

1] yueesl b

or simply
A= ) An.idx1 @ @ dx',

Fioeeesif
where dx @ - .- ® dx'* now denotes a section of T"‘{TM). If we also have

oS E Arf{...ik dx”" @D @dxffj.-:

L

then

A _ Z 4, axti dx 'k
Oy . T lq...fk axra} ax"““'
Biyeenylie

(the products are just ordinary products of functions). To derive this equation,
we just use equation (#) on page 114, and multilinearity of ®. The section A
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 A
on k vector fields X7,..., Xx which yields a function:

A(X1,..., Xi)(p) = A(P)(Xy(P), ..., Xk(P)).
Notice that A4 is multilinear on the set V of C® vector fields:

AXy, . L Xi+ X X)) = AKX Xt X+ A, X Xi)
A(Xy,...,aX;, ... X)) = aA(X, ..., X¢).
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Moreover, because A is defined “pointwise”, it is actually linear over the C*
Sfunctions F; i.e., if f is C, then

AXy, .. [ X o X)) = A, . Xiy o Xo),
for we have

AXy, .oy [ Xy X )(P) = APYX (D), -, S(PYXi(P)s - s Xk(P))
= f(p)A(p)(Xi(p),..., Xi(p),.... Xk(P))
= f(p)- AX1s. ., Xty oo, X )(P).

We are finally ready for another theorem, one that is used over and over.

2. THEOREM. If
A Vx-.-xV-=s F
—

k times
is linear over F, then there is a unique tensor field 4 with A = 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

then we can define

M
. 0
I_
¥ — f;g o on U
0 outside U,

where each a’ now denotes a constant function and f is a € function with

J(p) =1 and support f C U.
Now if vy,...,o € M, are extended to vector fields Xi,...,Xx € V we

clearly must define
Ap)r,...,0) = AXy,..., Xe)(P).

The problem is to prove that this is well-defined: If X3(p) = Y;(p) for each i,
we claim that

AX1s .. Xe)(p) = A, ..., Yi)(p).
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(The map 4 “lives at points”, to use the in terminology.) For simplicity, take the
case k = I {the general case is exactly analogous). The proof that A(X)(p) =
A(Y)(p) when X(p) = Y(p) 1s in two steps.

() Suppose first that X = Y in a neighborhood U of p. Let f be a C*®
function with f(p) = 1 and support /' C U. Then fX = Y, so
JAX) = AJX)=ASY) = [AT);

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=f2b'$ where all 5'(p) =0.

If g is 1 in a neighborhood V of p, and support g C U, then

H ) a H . a
—_ E I —_— 2
i=1

iz=1
1s a well-defined C° vector field on all of M which equals X on V, so that
AX)(p) = A(Y)(p), by (l).

Now

“ d
AY)p)=) b(p) A (gﬁ) (p)

=1

=0, since b'(p) =0. &

Because of Theorem 2, we will never distinguish between the tensor field A
and the opcration 4, nor will we use the symbol A4 any longer. Note that
Theorem 2 applies, in particular, to the case k = I, where 7%(TM) = T*M,
the cotangent bundle: a function from V — F which is linear over ¥ comes
from a covariant vector field w. Just as with covariant vector fields, a C* map
S M — N gives a map f* taking covariant tensor fields A of order k on N
to covariant tensor fields /*A of order k on M:

SPAP) X, ... Xi,) = AUS(PD s Xy, - So Xiy)-
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Moreover, if A and B are covariant tensor fields of orders & and /, respectively,
then we can define a new covariant tensor field A ® B of order k + I:

(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 function v: V* — R;
we just define v(1) to be A(v). A contravariant tensor field of order & is just
a section A of the bundle 7%(T*M); thus, each A(p) is a k-linear function
on Mp*. We could also use the notation T3 (TM), if we use T (V') to denote all
k-linear functions on V*. In local coordinates we can write

0
dxJk .

@@

F

o P
Ap)= ), Alvk(p)—

e dx )
Jaeean Il

(remember that each 3/0x/|, operates on M,*), or simply

L d
A= E AlVvJie 0 ®- - ®

Jizeees Jk 2t L
If we have another such expression,
! =I|§jk AT Bxa’fl ® e axi*ﬂr’
then we easily compute that
ax/h dx Jk

J Iy

A contravariant tensor field A of order k can be considered as an operator 4
taking k covariant vector fields wy,. .., wg into a function:

Alwr,...,0)(p) = A(p)@1(p), ..., wk(P)).

Naturally, there is an analogue of Theorem 2, proved exactly the same way, that
allows us to dispense with the notation 4, and to identify contravariant tensor
fields of order k& with operators on k covariant vector fields that are flinear 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
7'(V) denote all bilinear functions

T: VxV*—=>R,

A vector bundle § = w: E — B gives rise to a vector bundle 7' (£), obtained by
replacing each fibre #=1(p) by 7' (x 7' (p)). In particular, sections of 7,!(TM)
are called tensor fields, covariant of order 1 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 T: V — V (“endomor-

phisms” of V), Notice that each § € End(V') gives rise to a bilinear § ¢ 7w,
S:VxV*>R,

by the formula

(*) Sw,A) = A(S(v)).

Moreover, the correspondence § — S from End(V) to TI' (V') 1s 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 check 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*sR in7(V)

given by
e(v,A) = A(v).

Generally speaking, our isomorphism can be used to transfer any operation
from End(V) to T} (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 7. If vy,...,v, is a basis of V and

T = Z?}jﬂ‘j @U_f,
LJ



122 Chaper 4

then we can find the matrix A = (a;;) of §, defined by

S(y) = E ajivj,

Jj=1
in terms of the ZF}’r - in fact,
aj = v*(S()) = T(w,v*) = T/ .
Thus
" »
contraction of T = Z T!.
i=l1

(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~'(p) by
End(x~'(p)). In this case, each A(p) is an endomorphism of 7~!(p). More-
over, each section A gives rise to a function

(contractionof 4): B - R

defined by

p — contraction of A(p)
= trace A(p) if 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 A4”. Ifin a
coordinate system

- d
A= Z;‘i{ dx' @m,
tJ

then
H
(contraction of A) = Z Al
f=1
The general notion of a mixed tensor field is a straightforward generalization.
Define ‘J‘}I‘{V} to be the set of all (k + /)-linear
T:V®---0VxV'®---@ V' > R

k times { times
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Every bundle & gives rise to a bundle ‘}}k{éj). Sections of ?}"‘{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 A of type {‘;]
can be expressed as

Nedt gt o o 0 o @
2 AN e edke e @,
F{geeni bl
jji“'!.h
and if
Z AN gyt @ . @ dx'k @ —— : @.,.,@i
£y g ax” ax_,jr:
| (T
jl.---,j.‘
then
@ A L Y e X O A oxd
fc-dk gyrar  Jylar gt it

Liyennslle

Jvseeii
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 ¥+
functions assigned to any two coordinate systems x and x'. () Or even, “a set
of n**! functions which changes according to (*)”. Consequently, in classical
differential geometry, all important tensors are actually defined by defining the

functions A7, 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 clhiooses the same n? functions 8/ for each
coordinate system, then (*) holds, i.e.,

j ox! ﬁx’ﬁ
88 =
' ax'® dxJ’
tJ
this is certamly true, for
; ax' ax'P ox' ax"P _

Z" P ox'® axJ dx'® gxi e
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From our point of view, what this equation shows is that

A= Zé‘"dx

J'.}_}

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

- 3
U=Zaﬂh_a

o=l

, A=) bgdxP(p);
P B=1

then

(v,2)

p) axJ

;
A(p)(,2) =Y 8] dx’ [p)@—j
l,}

= ZS" dx {P)(z &ria

ae=]
= Z 5;1 ﬂ'fbj

Y]

n
= Zﬂjf}f

f=1

= A(v).

(Z bp dxP (p))

Ba=1

Thus A(p) is just the evaluation map M, x M,* — R; considered as an endo-
morphism of Mp, it is just the identity map.

The contraction of a tensor is defined, classically, in a similar manner. Given
a tensor, i.e,, a collection of functions A j’ , one for each coordinate system, sat-
isfying
j dx’ 9x'B
P axre gxi’

4B —

l',.j
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we note that

" n ax.f axm
Y at= (S alimg)

dx' dx'

=24 Pyfulin

o==]

= ZA, J
i
n

=Y Al

so that this sum is 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 tensor of type (f) can be contracted with respect to any pair
of upper and lower indices. For example, the functions

n

Buy =2 Ak

=]

“transform correctly” if the A“ﬁ ¥ do. If we consider each A(p) € 75 3(Mp), then
we are taking B(p) € ?EE[MF} to be

B(p)(vy,v2, 1, A2) = contraction of: (v,A) = A(p)(v,v1,v2, A1, A2, L).

While a contravariant vector field 1s classically a set of n 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’!,...,a"" assigned to x' satisfy

2 9xY
a’ = a'=—=(p).

ie=]

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 TM 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 definitions 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 F, 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 f: 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 f ) f )
P Z a_:{f{ )}
(Proposition 2-3 is the special case / = identity.)
(b) Show that
d 3y’ o f )
Ja (—, ) (p)-
dx'|, ; 7 |y’

and, more generally, express f, (3 7y a'9/0x |P] in terms of the 3/dy/|,.
(c) Show that

(/*dy’)(p) = Z =] 3020 7) ). axtp).

=]
(d) Express

f*( > aj.j, dy” ®---®a’y‘f")

.jh--'?jﬂ

in terms of the dx'.

2. If f,g: M — N are C%, show that
d(fg) = fdg+gdf.
3. Let /: M — R be C®. For v € Mp, show that
S+() =df (W) s(p) € Ryep)-
4. (a) Show that if the ordered bases vy, ..., v, and wy, ..., w, for V are equally

oriented, then the same is true of the bases v*,...,v*, and w*,..., w*, for V*.
(b) Show that a bundle £ is orientable if and only if £* is 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'x;. Hints and answers are
given at the end, after (xiii).

(i) If the quantity A’ u; 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 n vector fields [in an n-manifold], where i
for i =1,...,n indicates the component and & for @ = 1,...,n the vector, and
these vectors are independent, that is, det(Aq)') # 0, then any vector-field A is
expressible in the form

A =a%\y,
where the a’s are invariants.
(i1i) If p; are the components of a given vector-field, any vector-field A? satisfy-
ing A’ ; = 0 is expressible linearly in terms of # — I independent vector fields
he) for & = 1,...,n — 1 which satisfy the equation.
(iv) If @’/ = a’" for the components of a tensor field in one coordinate system,
then @' = a'/' for the coordinates in any other coordinate system.
(v) If @/ and b"/ are components of a tensor field, so are a’/ + b"_ If 2/ and
by, are components of a tensor field, so are a'/ by;.
(vi) If a;;A'A/ is an invariant for A’ an arbitrary vector, then a;; + a;; are the
components of a tensor; in particular, if a;,-lflf = 0, then a;; +a;; = 0.
(vii) If a;jA'A/ = 0 for all vectors A’ such that Afu; = 0, where y; is a given
covariant vector, if v' is defined [c.f. (i})] by ajjAe)'v/ =0, =1,...,n—1and
piv' # 0, and by definition

a;ju‘1=cr,- U"p'.f=1',

then (az; — %;.L;crj]&‘f&j = 0 is satisfied by every vector field &', and consequently

aij + aji = 'TI?(ILEU} + 1joi).

(viit) If a,s are the components of a tensor and b and ¢ are invariants, show
that if ba,s + cas, =0, then either b = —¢ and a,; is symmetric, or b = ¢ and
dyrs is skew-symmetric,

(ix) By definition the rank of a tensor of the second order a;; is the rank of
the matrix (az;). 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;b;, where g; and b;
are the components of two vectors, is one; show that for the symmetric tensor
Hjbj + ﬂjbj the rank is two.
(xi) Show that the tensor equation a‘;A; = a);, where @ 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 A;.
(xii) If a‘}i.,: = ai; holds for all vectors A; such that A =0, where u' is a
given vector, then

ﬂi_; = &’Sij = r:rj,u,".

(xin) If
0 if jo = jpforsomea # f ori, =ig for some a # B
ajI,,,_jp_ or if {jli"'!jﬂ}?é{il‘}"'tiﬁ}
fhelp 1 if ji1,...,Jjp 1s an even permutation of ij,...,i,

=1 if j1,...,jp 1s an odd permutation of iy,...,ip

then &/} 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 vice versa.

(m) Given w [with w(p) # 0 for all p], there are everywhere linearly indepen-
dent vector fields Xi,..., Xy—1 which span kerw at each point. (This is true
only locally. For example, on $* x R there is an w such that ker w(p, ) consists
of vectors tangent to S? x {t}.)

(vi)yForT: VxV — R, let T(v,w) = T(w,v). Then T + T’ is determined by
S(v)=T(v,v). For, Tw+w,v+w) = T(v,v)+ T(v,w)+T(w,v)+ T (w,w).
Similarly, T'(v, v) = 0 for all v implies that T+ T/ = 0.

(vil) Given @ [with w(p) # 0 for all p], choose ¥ complementary to kerw at
all points. If 0(Z) = T(Y, Z), then T(Z,Z) = w(Z)o(Z)/w(Y) for all vector
fields Z.

(ix) T: V x V = R corresponds to T2 V — V* [where T (v)(w) = T(v,w)].
The rank of 7 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 p € V* and T(v) = av for all v € ker 1,
there is a y complementary to ker & such that

T(v) =av+ u(v)y forallwv.

(Begin by clioosing yy complementary to ker ;1 and writing v uniquely as vg+¢ o
for vg € ker w.)
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(x111) Define
$: Vx-.-x V_xl’"‘x---x Vz—>ﬂ

L b

p times p times

by

S(Uh--'!vﬁ:llr---:lﬁ) = dEt(Af{Uj])'
6. (a) Letip: 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: .
vV Ly Pre

f| | o

W *-:H’ T/ **
b} Show that there do not exist isomorphisms iy: ¥V — V* such that the fol-
lowing diagram always commutes.

V—-LV‘

1

W 4 w*
Hint: There does not even exist an isomorphism i: R — R* which makes the
diagram commute for all lincar /: R — R.

7. A covariant funclor 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) = 1wy and F(go f) = 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) = Tx(V) = T*(V*),

F[f)[T)U"'h---slk): T(ll ‘:’fr---ylkﬂf}

is a functor.
(d) If F is any functor and f: V — W is an isomorphism, then F(f) is an
isomorphism.

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.
(f) 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 ¥ 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(z~'(p)), and such that
to every trivialization

t:a M (U)—> U xR"

corresponds a trivialization
t': 7'~ WU) - U x FR").

(c) The functor T3(V) = T (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 7;% (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 4: 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 #(4): R* — RX. Show that
h: GL(n,R) - GL(k,R) is a homomorphism.

(b) How does the homomorphism # depend on the initial choice of the isomor-
phism F(R") — RX?

(c) Let v = (vy,...,v,) 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

RH‘ eE— Vv V

pas

Rﬂ
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where A = (a;;) is defined by

n
w; = Z ajivy.

j=1
After identifying F(R") with R¥, this means that

R~ MF(V}

h[A)J %ﬁ_} "

Rk

also commutes. This suggests a way of proving the following.

THEOREM. If A: GL(n,R) — GL(k,R) is any homomorphism,
there is a functor Fj,: V" — V¥ such that the homomorphism defined
in part {a) is equal to /4.

(d) For¢,q" € R¥, define
(v.q) ~ (w.q')

if ¢ = h(A)g' where w; = 3_7_, 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,g) by [v,q].

(¢) Show that the operations

[v.q1] + [v.q2] = [v.q1 + ¢2]
a- [T} "?] = ["F a?]

are well-defined operations making the set of all equivalence classes into a
k-dimensional vector space Fj (V).

() If VW € V" and f: V — W, choose ordered bases v,w, define A by
flv;) = z:.-;] ajiwj, and define

Fp(/)v.q] = [w,h(A)(q)].

Show that this is a well-defined linear transformation, that F is a functor, and
that Fj,(A4) = h(A) when we identify F,(R") with R* by [e,¢] — ¢.

(g) Let a: R — R be a non-continuous homomorphism {compare page 380),
and let i: GL(n,R) - GL(I,R) = R be #{A) = 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

dx
A" = A operated on by A (B.x‘”ﬂ)

For example, assignments of a single function a to each coordinate system x
such that the function a’ assigned to x’ satisfies

i
a’:det(ax.)~a
axu’

are called (even) scalar densities; assignments for which

dx!
del( )

dax’/
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(I,R) take A into multiplication by det A. Let Fj,
be the functor given by the Theorem, and consider the 1-dimensional bundle
Fy(TM) obtained by replacing each fibre M, with F(M,). If (x,U) is a

coordinate system, then
) , I} € Fp(Mp)
»

d
ﬂ'x(P) — [(ax|
Iy

1s non-zero, so every section on U can be expressed as a - @x for a unique
function a. If x’ is another coordinate system and @ - @y = a’ - ¢y, show that

a —d'::t(ajﬂr ) -d.
axt/

(b) If, instead, & takes A into multiplication by |det A|, show that the corre-
sponding equation is
(57)
= |det
dx'

(c) For this /1, 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.

4

d

- .
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e

(d) We can identify 7% (R") with R by taking

e’ ® e, ®e;, @+ ®ej, > (i1,...5iky J1,. .. ,j,a)'h basis vector of R™ |

Recall that if /: V — V, we define T*(1): 7%(V) = TX(V) by
TEND @1, VAo M) = T, S Ao fr. ki ).

Given A € GL(n,R), we can consider it as a map A: R" — R”. Then

TX(A4): T (R") — TX(R") determines an element 7,%(4) of GL(**,R).
Let £: GL(n,R) = GL(n**!,R) be defined by

h(A) = (det A)*T*(A)  w an integer.

The bundle F(TM) is called the bundle of (even) relative tensors of type (f:)
and weight w. For kK =7 = 0 we obtain the bundle of {even) relative scalars of
weight w [the (even) scalar densities are the (even) relative scalars of weight I7.
If (det A)¥ is replaced by | det A" (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

Ar.ﬂl---ﬂj _lq axi u A.fln-.h i Dx ik axrﬂl axrﬁr
- PPN S el ax;j ‘ E{ iy.ndy ax;tq e ax;ﬁk ale T axﬁ
HEREY S
J.'I:m:j.f

(or the same formula with det(dx'/ ax/) replaced by | det(dx?/ ax"/ ).
{¢) Define

+1 if iy,...,i, is an even permutation of 1,...,n
€iy.in = 3 —1 M d1,...,in is an odd permutation of 1,...,n
0 if iy =igfor somea # B.

Show that there is a covariant relative tensor of weight —1 with these compo-
nents in every coordinate system. Also show that &1+ = g; ; are the com-
ponents in every coordinate system of a certain contravariant 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

Wt‘ 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: (—¢,¢) - M
through p whose tangent vectors coincide with X, that is, a curve p with

— —
p(0) = p _//"" e T
d _dp| _ p
n(@l) - e T RS

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,
a4 X does not make sense for C* functions ¢ M — N. However, if @ is a
diffeomorphism, then we define

(s X)g = "I*(Xa'"{q}} fe, = ”w—'{q}{X&—'(q})]-

It is not hard to check (Problem 1) that a4 X is C* on «(M). In particular, we
have a vector field x. X on x(U) C R". There is a function f/: x(U) — R”
with

(XeX)g = f(g)q L= Rﬂq:

1.€., (xs+X )4 has “components” f1(g),..., f/™(g). Consider the curve ¢ = x o p.
The condition

dp
i X(p(t))
means that
d
pe (E ) — X(p());

135
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hence

de
dt

d
= Xa P4 ( E‘ ) = X (X(p(1))) = (%0 X) x(pte))
{ {
= (XX )c(r)-

If we use ¢’(t) to denote the ordinary derivative of the R"-valued function c,
then this equation finally becomes simply

(1) = f(c@)).

This is a simple example of a differential equation for a function ¢: R — R”,
which may also be considered as a system of » differential equations for the

functions ¢?,

c‘”(:}:ff(c'ir),...,c”{rj) i=1,...,n.
We also want the “initial conditions”
¢! (0) = x'(p).

Solving a differential equation used to be described as “integrating” the
equation (the process is integration when the equation has the special form
c'(t) = f(t) for /: R — R, a form to which our particular equations never
reduce); solutions were consequently called “integrals” of the equation. Part of
this terminology is still preserved. A curve p: (—¢,&) — M with

p(0)=p
dp
prie 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
introducing a coordinate system. For quite some tiime, 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(D) =X xeU
c'(t) = f(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,

Cr“) — _[E[I)]z:l
which would be written classically in terms of a function y: R — R as

dy
a'_x'_m.]":

is the special case f(a) = —a?. The standard method of solving this equation
is to write

dy =dx
f yz /dx
l =x+C
¥
|
= x+C
Thus the curves ]
i) = ——
ct) 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' = f oy, so
(I y) yi=1
—oy)-y =1
J

(Foy) =1
Fly(x))=x+C
for some C.) To obtain the initial conditions ¢(0) = a, we must take

|
[+1/a

hence, if F' =1//, then

c(t) =

This works in all cases except a = 0. In this case, the correct solution is

c(t)=0 for all ¢
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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) = —a*—.
(a) oy
< — - -0t -
-1 1 0 1 1
2 4 q 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(t) = 1/(t + 1/a) is defined for all Jarge ¢, and as t — o0 it approaches,
but never reaches, 0. On the other hand, as ¢t — —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

c'(1) = c(0)*/,

written classically as

LY

dx )
There are two different solutions with the initial condition ¢(0) = 0, namely
)] c(t) =0 for all ¢,
(2) c(t) = %13 for all z.

In this case, the function f, given by f(a) = a®?, is nat 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(x) = S = K|x—y| for all x,y € U.
Notice that f(a) = a*/3 is not Lipschitz; in fact, there is no K with
| /(x)— f(0)] = K|x|

for x near 0, since

213
— =x"V 5 400 as x — 0%,
X
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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 is, 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.

. 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), £(»)) = Cp(x,y) forall x,y e M.

Then there is a unique x € M such that f(x) = x (the function f has a unique
“fixed point”).

PROOF. Notice that f is clearly continuous. Let xq € M and define a sequence
{x»} inductively by
Xnpl = f[xn_}.i
Le.
Xabt = ["(X0) = f 0 f0-++0 [ (o).

n times

Then an easy induction argument shows that
P(Xu, Xn41) < C"p(x0, X1).
Thus

P(Xp, xn+k) < P(Xns Xpga) + -+ + P(xufl-k—hxﬂd-k}
< (C" 4 -+ C" Ny p(xo, X1).

Since C < 1, the sum Y oo C" converges, so C" - -+ C"H~1 5 0 asn — o0,
Thus the sequence {x,} is Cauchy, so there is some x with

x = Hm Xx,.
n—*co

Continuity of f then shows that

f(x)= lim f(x,)= Hm Xpy =x. %
n—*0oo =+ 00



140 Chapter 5

We are going to apply the Contraction Lemma to certain spaces of functions,
Recall that if (M, p) is a metric space and X is compact, then the set of all
continuous functions f: X — M is a metric space if we define the metric o by

o(/,8) = sup p(f(x),&(x)).

xeX

If M is bounded, then we do not even need X to be compact. Moreover, if M
is complete, then the new metric space is also complete; this is basically just the
theorem that the uniform limit of continuous functions is continuous, plus the
fact that each xlingo Ja(x) exists since M is complete. In particular, if M is a

compact subset of R”, then the set of all continuous functions f: X — M is
complete with the metric

o(f,g)=I/~¢gl, where || /|| = sup |/ (x)].

xelX

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 a: (=b,b) — U,
defined on some interval around 0, clearly satisfies

a'(r) = fle(r)

2 af(0) =x

if it satisfies the integral equation

@ a) =x+ [ faw)d,

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

af) —x=a()—a(0) = f: a'(u)du = -[ fla)) 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

f:f{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 himits on [a, &]
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 a > 0 be a number such that the closed ball Bag(xq), of
radius 2a and center xp, is contained in U. Suppose that
(1) 1/ = L on Baa(xo)
(2) 1/(x) = f(»)| = K|x = y| for x, y € Baa(xa).
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) = flax(t))
2 (0) = x.
PROOF. Choose x € Ba(xo), which will be fixed for the remainder of the proof.

Let
M = {continuaus a: (=b,b) = By, (In}}o

Then M is a complete metric space. For each « € M, define a curve Sa on

(—b,b) by |
Sa(t) = x + fﬂ Sle(u))du

(the integral exists since f is continuous on Ba,(xo)). The curve S« is clearly
continuous. Moreover, for any ¢ € (—b, b) we have

H
1Sa@)=x1= [ e du
<bL  by()
<a by (3) .
Since |x — xg| < a, it follows that |Sa (1) — xo| < 2a, for all t € (—b,b), so
(%) Sa(t) € Ba(xo) C Baa(xo) fort € (=b,b).

Thus §: M — M.
Now suppose a, § € M. Then

ISa ~ SBI = sup L f@@) — (B W) du
< bK Sup | (u) ~ ()| by (2)

= bK|la ~ Bl
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Since we chose bK < 1 (by (4)), this shows that S: M — M is a contraction.
Hence S has a unique fixed point:

There is a unique @: (—=b,b) = Bag(Xo) with

aff) =x +f S(a(u))du.
0

This, alas, is not quite what the theorem states. Having used the elegant Con-
traction Lemma, we pay for it by finishing ofT with a finicky detail:

The map « is the unique g: (=b,b) — U satisfying
f
pl)=x +L J(Bu))du.

Reason: We claim that any such 8 actually Hes in Ba,(xo), in fact, in Byg(xo).
Consider first numbers 1 > 0. We have already seen (statement (%)) that for
eacht with 0 <1 < b,

() B(t) =x +L S(Bw))du isin Byg(xo) [the gpen ball]

provided that

B(u) € Baa(xo) forall u with 0 < u <1,

so certainly if

B(u) € Bau(xq) for all u with0 < w <.

We can now use a simple least upper bound argument. Let
A={1:0=<1t <band f(u) € Byg(xo) for0 <= u <1}.

Let @ = sup A. Suppose & < b. We clearly have f(u) € Bag(xo) for 0 < u < c.
So f(a) € Baa(xo), by (#+). This clearly implies that f(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 ~b <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
a'(1) = flaq))
remain solutions under additive changes of parameter; that is, if
Bt) =allo+1),

then
Bi(t) =a'(to+1) = fla(ta +1))= f(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 &, 3 be two maps
on some open interval [ with & (f),a2(/) C U and

ai'(t) = f(ai(t)) .
i=1,2.
(0 =x
Thena; = o, on 1,
PROOF. Suppose a;(tg) = az(tg) for some 1y € I. If we define
Bi(t) = ai(to +1),

then the functions §; satisfy the same differential equaton, 8;/(t) = f(B:i (7)),
and have the same initial condition §;(0) = @ (fo) = aa(fe) € U. Hence (1) =
Ba(t) for sufficiently small 7, by Theorem 1. Thus the set

tel:a)=a))
is open. Itis clearly also closed and non-empty, so it equals 7. +

We now revert to the situation in Theorem 2. We will write a, (f) as «(z, x),
so that we have a map

a: (=b,b) x Bg(xg) > U
satisfying

a(0,x) =x

g;ﬂf(h x) = f(a(,x))

[i.e, Dia(t,x) = f(a( x)), but we will frequently use d/dt or d/dt in this
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discussion]. This map « is called a local flow for f in (—b,b) x B,(xg). To
picture this map «, the best we can do 1s to draw the images of the integral

Baa(xop)

N

curves ax. If y = @y (tp), then the integral curve a, with the initial condition
wx(0) = x differs from the integral curve @, with initial condition @, (0) = y
only by a change of parameter, so the two images overlap. For each fixed x, the
map { = a(t,x) for —b <1 < b hes along part of the curve through x. On the
other hand, if we fix ¢, then the map

X afl,x)

gives the result of pushing each x along the integral curve through it, for a time
interval of f. To focus attention on this map, we denote it by ¢,:

¢;[XJ=Q{I,I} [=axu}].
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

o: (=b,b) x Ba(xg) > U

given by Theorem 2 i1s continuous.

PROOF. Let us denote the map S defined in the proof of Theorem 2 by S,,
to indicate explicitly the role of x. Then

lax — Syex| = || Sxox — Syax| = |x — y|.
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Recall that
|Sa ~ SB| < bK|lee — B].

If ST denotes the n-fold iterate of Sy, then

2 -1
lox = Syaxll < lloe — Sycxll + | Syee — Syl + -+ + 1Sy ax — Shay|

< +bK4-+ GBK)x—yl < 1x — y|.

1—-bK
Recall also that in Theorem 1 the fixed point ay of S is the imit of SYe for

any a. Hence o) = nﬂ:lgﬂ Syex, so we obtain

L x—y
T—sk " Tk

lox — eyl <

Since |lay —ay| = sup |a(t, x)—a(t, y)|, this certainly proves continuity of «. «
{

If additional conditions are placed upon the map [, then further smoothness
conditions can be proved for «. In fact,

If f:U— R"is CK, then the flow a: (—b, b) x Ba(xo) — U s also CX.

Unfortunately, this is a very hard theorem. A clean exposition of the clas-
sical proof is given in Lang’s Infroduction 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—-365), but this is
probably easier than reading the classical proof (and, besides, when you’re fin-
ished you’ll also know about Banach spaces, and differential calculus in Banach
spaces).

We will just accept this fact. Notice that the maps ¢, are consequently C*°
if fisC®,

Since the map

a: (~b,b) x Ba(xg) > U

satisfies & (0, x) = x, we have

a: {0} x Baja(xa) = Baj2(¥0) C Ba(xa).
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Continuity of @ and compactness of {0} X Bg2(xo) imply that there is some
g > 0 such that

@ (—& &) X Bgja(xo) = Ba(xa).

Bia [Iﬂ} - U Bﬂ' ':xﬂ)

[If x € Baja2(x0), then the integral curve with initial condition x stays in Bg(x0)
for 7] <e&.]
So if |s| < &, and x € Baya(xo), then the point a(s, x) € Bs(Xg), s0 we can
also define
y(t) = aft, a(s, x)) 7] < e.

This satisfies ‘

Y'e) = fly@)

y(0) = a(s,x).
We have also noted that

B(t) = a(s +1,x), defined for |s + 1| < &,

satisfies

B'(t)= f(B())

B(0) = a(s, x).
Consequently, B(r) = a(t,a(s,x)) for |¢| < e. In other words,

if |s|,|tl,|s+1) <& then aff,a(s,x))=a(s+1,x).
If we now let ¢,: Baja(xo) = R" be ¢, (x) = a(, x) for x € Baja(x0), we can
say:
if |s],]t],]s + 1] < & and x,¢;(x) € Basa(xo), then
Ps (e (X)) = Pspr (X).

Roughly speaking, @45 = @ o ¢s = ¢ o ¢,. This shows, in particular, that for
|s| < & each ¢ is a diffeomorphism, with inverse ¢;~1 = ¢_;. Everything we
have said, since it is Jocal, can be resaid, without requiring any more proof, on
a manifold.
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5. THEOREM. Let X bea C® vector field on M, and let p € M. Then there
15 an open set V' containing p and an &€ > 0, such that there is a unique col-
lection of diffeomorphisms ¢, : V — ¢, (V) C M for |t| < ¢ with the following
properues:

() ¢: (—&,8) x V - M, defined by ¢ (¢, p) = ¢:(p), is C*.
(2) If |s|,|¢],|s +¢] <&, and ¢, ¢, (g) € V, then

Ps41(g) = bs o P1(q)-
(3) If g € V, then Xj is the tangent vector at = 0 of the curve £ > ¢(q).

The examples given previously show that we cannot expect ¢, to be defined
for all 7, 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 {I),

(2), (3)-

PROOF. Cover support X by a finite number of open sets V4, ..., ¥y given by
Theorem 5 with corresponding gy, ...,&, and diffeomorphisms ¢;. Let £ =

min(e1,...,&,). Notice that by uniqueness, ¢/ (¢) = ¢f (g) for g € ViN V. So
we can define

_[¢i@) HgeV
ola) = {q if ¢ ¢ support X.

Clearly ¢: (—&,8) x M — M 15 C®, and ¢;..; = ¢y o @ if |1],[s],]f + 5| < &,
and each ¢, is a diffeomorphism.
To define ¢, for |t| > &, write
1 =k(e/2)+T with k& an integer, and |r| < g/2.

Let

4 = Pej20 0 Pe20 Py [¢e/2 iterated k times] for k >0
IL Pogj20---0Pgpo0@, [P_gsa iterated ~k times] for k <0,

It 1s easy to check that this is the desired {¢,}. %*
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The unique collection {¢} given by Theorem 6, or more precisely, the map
t > ¢ 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 Jocal 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 5 can be rephrased in terms of the action of X,
on a C* function f: M — R. Recall that

de _df(ew)) ,
SN === = (o) ).
Thus, to say that X, is the tangent vector at 1 = 0 of the curve 1 = ¢,(gq)

amounts to saying that
X))@ = X,/ = Jim f(*ﬁ’h{?); — /@)

This equation will be used very frequently. The first use is to derive a corollary
of Theorem 5 which allows us to simplify 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

X = % on U.
PROOF. Itis 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) = 9/9r'|,. The idea of the proof is that in a neighborhood of 0 there is a
unique integral curve through each point (0,a?,...,a"); if ¢ lies on the integral

—
—

e

:W%

R —"
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curve through this point, we will use a%,...,a" as the Jast # — 1 coordinates of g
and the time nterval it takes the curve to get to g as the first coordinate. To
do this, Jet X generate ¢; and consider the map x defined on a neighborhood
of 0 in R” by

x(@',...,a") = ¢, 0,a%...,a").

We compute that for a = {al N )

(3?‘ ){f art|,

= lim -[ftx(a' +h,a?,...,a") ~ [(x(a)))]

(S ox)

= Jim - [ [ (a1 44 (0,2%,...,a") — f(x(a))]

= lim E[f (¢n(x(@))) — S(x(@))]
= (X/)(x(a)).

Moreover, for i > 1 we can at least compute

w (3] ) = 3

(fox)

= Jim 2SO, s l,0)) = /0)]

o]
=}I]f,nn;[f[{},..-gh,v--mﬂ)_—f[ﬂj]

L
=3,

Since X(0) = 9/dt'|, by assumption, this shows that x40 = / 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»(8/3:") = X o x, which we have just proved, is equivalent to X = d/dx'. «»

The second use of the equation

o
(X )p) = Jim E[f (@u(p)) — S(p)]

is more comprehensive. The fact that Xf 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

Ly f for X/.

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 (Lx f/)(p) = Lx f(p) = (XS)(p) =
Xp(f). Now if w 1s a C* covariant vector field, we define a new covariant
vector field, the Lie derivative of @ with respect to X, by

.
(Lxw)(p) = lim - [(¢5*®)(p) — @(p)].
This is the limit of certain members of Mp*. Recall that if X, € M, then

(" w)(P)(Xp) = W(Pr(P)) (Phs 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 exphicitly in a coordinate system, and these facts will
then be obvious.

If Y 1s another vector field, we can define the Lie derivative of ¥ with respect
to X,

.
(LxY)(p) = Jim ~[¥, = (4sY )]

The vector field ¢4.Y appearing here is a special case of the vector field a,Y
defined at the beginning of the chapter, for @ : M — N adiffeomorphism and Y
a vector field on M. Thus (@Y )p = dse(Yp_,(p)) 1s obtained by evaluating ¥

at ¢~ (p) = ¢—u(p), and then moving it back to p by ¢,.

integral curve /

L= ¢(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 in 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 = @ e (Ya(p)-
Of course, a*(Y) is just (@™'),Y. Now notice that

P Y, — (@Y ] .
i, Z @17 )p — Yp] = lim =2 {_:f . = ik e~ @-k7Y)p]

.
= lim Z[¥, = (& Y)y] = (LxY)(P).

Nevertheless, we will stick to the original {(equivalent) definition.
We now wish to compute Lyw 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
() Ly (Y1 + Y2) = LxY; + Ly Y,
(2) Ly (w1 +wz) = Lyw; + Lx ws.
If LyY and Ly w exist, then
(3) Lx /Y =X[ Y + [ - Lx¥,
4) Ly fro=Xf w+ f-Lyw.

Finally, if w(Y) denotes the function p = w(p)(¥,) and Lyw and LyY exist,
then

(5) Ly (w(Y)) = (Lxw)(Y) +w(LyY).

PROOF. () 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 fY)p = lim 2 [(/Y)p = @hs /Y )p]
1
= lim E[f[p)l*},-, ~ Gua (S Y Yp_1(p)]
= lim fl![f(pﬂ"p —~ S (@-n(P) D1 Yo _1(p)]
) 1
= lim f (P)5 Yo = Yo _s ()]

[f (p) - J; (P—h (p}}] Yo, ()

+ lm
fi—0
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The first limit is clearly f(p)-LxY (p). In the second Jimit, the term in brackets
approaches

- S) ~ [@(p)

k—0 —k

= Xf(p),

while an easy argument shows that ¢4 Yg_, (p) = Yp. %

We are now ready to compute Ly in terms of a coordinate system (x, U)
on M. Suppose X = Y I_ a'd/9x’. We first compute Ly (dx’). Recall (Prob-
lem 4-1) that if /: M — N and y is a coordinate system on N, then

We can apply this to ¢;*, where y is x. Then

X | ) i
Lx(dx")(p) = Jim E[(‘?h*)d-’f'(!’) —dx'(p)]

n

T 9(x" o pp) Fomy o And
= lim ~ [Z——-—axj (p)dx?(p) — dx {p)]-

J=l
Now the coefficient of dx/ (p) is

N i g i o
fim 1 {—3“‘ ) -a;i] = fim {__H__a(x ) (- 3 2 %o) {p}]

-0 h dx/ =0 1 dxJ oxJ

Jim gl o) ~ ' o o)

{this step will be justified in a moment}
X(x')= fi{p)-

» dx/

9
dx/

To justify () we note that the map A(h,q) = x*(¢n(g)) is C®° from R x M
to R; thus 824/0hdx’ = 32A/3x7dh, which is what the interchange of limits
amounts to.

It now follows that
"0
Ly dx' = —dx’,

L gxJ
Jj=l

We could now use (2) and (4) of Proposition 8 to compute Ly w in general, but
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we are really interested in computing LyY. To compute Ly (3/dx") we could
imitate the calculations of Ly dx’; but there would be a complication, because
¢Pns on vector fields involves one more composition than ¢* 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 (5) to get the answer
immediately:

=Ly & =L,r[dx (aaf)]= Lxdx)( 9 )+a’x (Lx-é%)

Sﬂ d da’
. al
d g L _— = ——l
* ( XEIJ:J) ax/’
thus,
d ~. da" 9
Lagei =~ L5l in

Using (3) we obtain
Ly (bfi.) = Lyb/ - i. + b/ Ly (i)
dx/ X 1
—_ Z - J__+
8.1‘ ﬂxi oxJ oxi

Summing over j and then interchanging 7 and j in the second double sum we
obtain

; 0a’ - ; 0
ey = 3L G0 )i ¥~ V=T
I=

i=1

This somewhat complicated expression immediately leads to a much simpler
coordinate-free expression for Ly Y. If /: M — N is a C* function, then Y/
is a function, so XY/ = X(Yf) makes sense. Clearly

A s P
bi i
X‘Yf)“‘z af(z Bxi) Z oxi oxd T axTan

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],(f) = Xp,(Y)) - Yp (X /).
A straightforward verification shows that

[X. Y], (/&) = [(P)X.Y]p(2) + &(P)X,Y]p(]),

so that [X, Y], isa derivation at p, and can therefore be considered as a member
of M,.

We are now in a very strange situation. Two vector fields LxY and [X, Y]
have both been defined independently of any coordinate system, but they have
been 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: (—&,&) = R with f(0) = 0 can be written

S) =1g(@)

for a C* function g: (—¢,&) — R with g(0) = f'(0), namely

1
g0 = [ ronds

This has an immediate generalization.

9. LEMMA. If f: (~&g,e) x M - Ri1s C® and f(0,p) =0forall p e M,
then there is a C* function g: (—&,&) x M — R with

S, p)=1g(@ p)

af

aT(U, p) =g, p).

PROOF. Define
1
d
g[f,p)zf 'a_'f{SI,p)dS- *:'
g o038
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10. THEOREM. If X and Y are C® vector fields, then
LyY =[X,Y].

PROOF. Let f: M — R be C*. Let X generate ¢y, |7| < &. By Lemma 9
there is a family of C* functions g; on M such that

Sod = S +1g
go= X/.
Then
(s Y )p () = Bha (Yo_ (o)) = Yo_,(p) (S © ¥4)
e Y¢—r‘:[F] (f + hgﬁ):
S0

. .
lim 21Y, = ($4aY)p)(/) = Jim 21X/)(P) = (VS (G-4(P))]
- Jim (Y1) (6-1(P))
= (LxY/)(p) ~ (Ygo)(P)
=Xp(Y)) =Y, (X[). #
The equality LyY = [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,
LXY = —LyX, so LyX =0,

Since we obviously have Ly (aY; + bY2) = aLyY; 4+ bLx Y5, it follows imme-
diately that L is also linear with respect to X

Lax,+6x,Y =aLx,Y +bLy,Y.
Finally, a straightforward calculation proves the “Jacobi identity’:
(X, [, Z)) + [Z.[X, Y]} + [¥,[Z, X)) = 0.
This equation is capable of two interpretations in terms of Lie derivatives:
(@) Ly[Y,Z]) =[LxY,Z]+[Y,LxZ],

(b) as operators on C* functions, we have
Lix,y1= Ly oLy — Ly o Ly (which might be written as [Lx, Ly]).
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Finally, note that Ly Y is linear over constants only, not over the C® functions F.
In fact, Proposition 8, or a simple calculation using the defimtion of [X,Y],

shows that
[fX,egY]= felX,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 is 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(Y) = Yp(X])

the first term X, (Yf) is zero, but the second may not be, for X/ may have a
non-zero derivative in the ¥, direction even though (Xf)(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].

() LxyX =0.
If X generates ¢, it certainly suffices to show that (¢, X), = X, for all A,
Recall that (@4 X )p = GhaXp_,(p). Now Xg_, (p) 15 Just the tangent vector at

time ¢ = —/ to the curve t = ¢;(p), and thus the tangent vector, at time = 0,
to the curve

y(t) = ¢ri(P).

Thus ¢, Xp_,.(p) 1s the tangent vector, at time ¢ = 0, to the curve

Pnoy(t) = du(P-n(p) = ¢ (p).

But this tangent vector is just X,.
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(2) If X, and Y, are both 0, then LxyY (p) = 0.

Since X, = 0, the unique integral curve ¢ with ¢(0) = p and dc/dt = X (c(1))
1s simply ¢(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).
Then Y, =0 and

(¢ﬁ*Y)p = Pha Yd:_.;,(p] = Pha Yp = P00 =0,

so LyY(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 a, X generates {& o ¢y ox™'}.

PROOF. We have

(s X)g () = [ Xy=1(y] ()
= Xa-*]{q](f oar)

= Jim }I[[f o a)du(@™' (@) - (f s) (@' (@))]

= Jim ~[f@o¢poa” @)~ f(@). &

12. COROLLARY. Ifa: M — M,thena,X = X ifand only if ¢;0a = azogy
for all .

13. LEMMA. Let X generate {¢,} and Y generate {¢;}. Then [X,Y] =0if
and only if ¢, o Y = Y5 o ¢y for all s,1.

PROOF. If ¢y o s = g o ¢, for all 5, then ¢,,Y =Y by Corollary 12. If this
is true for all 7, then clearly LyY =0.
Conversely, suppose that [X, Y] = 0, so that

: |
{*] 0= ,"EEEJ E[Yq — (Pt Y)q] for all ¢.

Given p € M, consider the curve ¢: (—¢, &) — M, given by

c(t) = (‘f’:*y)p-
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For the derivative, ¢’(t), of this map into the vector space M, we have

]
@) = fl;ﬂ E[c{r + h) — (1))
o
= Jim —[(@r1me¥)p = (@re¥ )]
1
B ﬁ’ff’u E[¢’*(¢**Y)¢-r (p) ~ PraYo_.(p)]

o
= Prae {;1,1_13‘3 E[(t;im..l’}m{p} - Y¢_,(p}]}

= ¢ (0) using (x) with ¢ = ¢_((p)
=0,

Consequently ¢(t) = ¢(0), so ¢, Y =Y. By Corollary 12, ¢; o ¥y = 5 o ¢ for
all 5,1,

We have already shown that if X'(p) # 0, then there is a coordinate system x
with X = 3/dx'. If Y is another vector field, everywhere linearly independent
of X, then we might expect to find a coordinate system with

d d
) =5 Y=oz

However, a short calculation immediately gives the result

d 0
{a_ww]ﬂ*

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.

14. THEOREM. If Xj,..., X are linearly independent C% vector fields in
a neighborhood of p, and [Xq4, Xg] = 0 for 1 < @,8 < k, then there is a
coordinate system (x,U) around p such that

Xa=7—— on U a=1,...,k.
o axu ¥

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[ﬂ)-':a; &=]!"'1k'
0
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If X, generates {¢}'}, define x by

x(@',...,a") = ¢ (@oal . . (P (0,...,0,a**, .. .a")...)).

As in the proof of Theorem 7, we can compute that

d
0) = — =1,...,k
AT d k
a{_ﬂﬂ = +1,...,H.

Thus x = x™! can be used as a coordinate system in a neighborhood of p = 0.
Moreover, just as before we see that

9

T ax!

Nothing said so far uses the hypothesis [ Xy, Xg] = 0. To make use of it, we

appeal to Lemma |3; it shows that for each @ between 1 and k, the map x can
also be written

x@',...,a") = ¢l (@li (... 0,...,0,a**, ... ,a") ...},

Xi

and our previous argument then shows that

3
Xo = 7.

&

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

(I) follow the integral curve of X
through p for time A;

(2) starting from that point, follow the
integral curve of Y for time A;

(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
Y=5mm Y= 52

then these steps take us to points with coordinates

1) (1,0,0,...,0)

(2) (h,h,0,...,0)

(3) (0, 1,0,...,0)

@) (0,0,0,.. .,0),
so that this “parallelogram” is 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 07, which means that ¢'(0) = y’(0)] is the following.
Let c(/#) be the point which step (4) ends up at,

c(h) = Y- n(@-n(Va(Pa(0))).

Then the curve ¢ is the constant curve p up to first order, that is,

15. PROPOSITION. ¢/(0) = 0.
PROOF. If we define

oy (2, h) = Vi (dn(p)
aa(t, h) = ¢t (Ya(Pa(P)))
a3(t, ) = Yt (P (Vi (P (D)),

then

c(f) = as(L,1).
Moreover,
{a} Hz[ﬂ,f) = (I: I}

l:b} a3(0,1) = aa(t,1)
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and for any C* function f: M — R,

a(f o)

© —2 = Yo

(d) W =—Xfoa

e) @ =-Yfoas
while

0 8T 021 0, hy = X7 (@1 (0,)).

dh

Consequently, repeated use of the chain rule gives

(fec)(0) = Di(Sf oa3)(0,0) + Dy (S o 3)(0,0)
= Di(f ca3)(0,0)
+ [Di(f 0 @2)(0,0) 4+ Da(f o 2)(0,0)] using (b)
= Dy(f 0@3)(0,0) + Dy (f o @2)(0,0)
+ [Di(f 0 @1)(0,0) + Da(f 0)(0,0)] using (a),

Thus, {c), {d), {e), and {f) give
(S o) @) =~-Yf(p)~Xf(P)+Y/(P)+ XS (p)=0. %

Whenever we have a curve c: (—¢,6) = M with ¢(0) = pand ¢'(0) =0 €
M), we can define a new vector ¢(0) or d*c/dr?|, by

c"(0)(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. Until 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 Jater, 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 (foc) (1) = (foa3)(t, 1)
we have

(#) (S 2€)"(0) = D1,1(f e @1)(0,0) + 2D2,1(f oa3)(0,0) + D22(f o @3)(0,0).

Now
1) Dy (f 0@3)(0,0) = Dy (=Y c3)(0,0) by (e)
=YY/(p) by (e).
\We also have
(2) 2D2,1(f o @3)(0,0)
= 2Dy [-*on(x;} b}-’ (E:l
= 2[Di(Y [ ¢ 2)(0,0)
+ Do(Y f o @2)(0,0)] by (b) and the chain rule
=2XY[(p) — 2D2(Yf o @2)(0,0) by (d)
=2XY/f(p) —2[Di(Y/ o 1)(0,0)
+ Dao(Y [ o0)(0,0)] by (a) and the chain rule

=2XY[(p) - 2YY[(p) ~2XYS(p) by (c)and ()
Since (b) gives
D2[f° &'3){{},3} = Dy (f QHZ)(S!S) + DZ{IG"IZ){S!S):

we have

(3) D2,2(f © @3)(0,0) = Dy,1(S 0 @2)(0,0) +2D2,1(f © 22)(0,0)
+ Daa(f 02)(0,0)
= Dy(—~ X[ 02)(0,0) + 2D2(— X 0 a3)(0,0)
+ D3 2(f o @2)(0,0) by (d)
= XX[(p) = 2[Dy(X [ o a1)(0,0) + Do( XS oax1)(0,0)]
+ Da 2(f o a2)(0,0) by (d) and the chain rule
= XXf(p) - 2YX[(p) - 2XX[(p)
+ Dy a(f o 2)(0,0) by (c) and {f).
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Finally, from
Da(f 02)(0,5) = Dy(f ca1)(s,5) + Da(f ocz)(s,5) [from (a)]
we have

(4)  D2a(f e@2)(0,0) = Dy (f oe1)(0,0)
+2D21(f 2 1)(0,0) 4+ Da,2(f 0 1)(0,0)
=YY (p)+2XY[(p)+ XX[(p)
by {c) and {f).

&

Substituting ()~(4) in () yields the theorem. <

163
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ADDENDUM 1
DIFFERENTIAL EQUATIONS

Although we have always solved differential equations
d
5,20 X) = fla@,x))

with the initial condition
a0, x) = x,

we could just as well have required, for some 7o, that
o (fp,x) = Xx.

To prove this, one can replace 0 by fo everywhere in the proof of Theorem 2,
or else just replace & by ¢ > a(t —1o, X).

Another omission in our treatment of differential equations is more glaring:
the differential equations «'() = f(x(f)) do not even include simple equations
of the form a'(t) = g(t), let alone equations like a’(f) = ta(f). In general, we
would hke to solve equations

d
2o ,x) = [(t,a(,x)
a(0,x) =x,

where f: (—c,¢) x U — R”". One way to do this is to replace f(a(Z,x)) by
S (t,a(, x)) wherever it occurs in the proof. There is also a clever trick. Define

fi(—e,0) x U — R™

by )
J(s,x) = (1, f(s,x)).
Then there is a flow (@', &%) = &: (—b,b) x W — R x R” with

3%&(:, s,x) = f(@(,s,x))

@ (0,5, x) = (5, X).

For the first component function &' this means that

9,
—a (I,5,x)=1

ot
&'(ﬂ,s,x} == 5
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thus
al(t,s,x) =s+1.

2

For the second component @ we have

%&2 (t,s,x) = f(@,s,x))

= f(@'@,s,x),&%(,s,x))

= f(s+1,&%(t, s, x)).

Then
B, x) =a*(@,0,x)

is the desired flow with

d
-B_Iﬁ(I’X} . f{fsﬁ{f:x}}
B(0,%) =x.

Of course, we could also have arranged for B(z0,x) = x (by first finding @
with @ (to, 5, x) = (s, x), not by considering the curve = (1 ~ 1o, x)).
Finally, consider the special case of a linear differental equation

o (1) =g()-a(),
where g is an 7 X 7 matrix-valued function on (a, b). In this case
S, x)=g() x.
If ¢ is any n x # (constant) matrix, then
(c-a)(t)=c-a'(t) =g(t) c-a(r)

so ¢+« 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 differennal equations a’(f) = f(7,a(t)), 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 n matrix-valued function on
(a,b), then the solutions of the equation
a'(l) = g@) - a(r)

can all be defined on (a, b).
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PROOF. Notice that continuity of g imphes that f(f,x) = g(f) - x is locally
Lipschitz. So for any #q € (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 t with g <t < b, let #; be the least upper bound
of the set of ¢’s for which it is defined. Pick § with

B'(t) =g(t)- Bt} fort near
B(t1) # 0.

Then f(t*) # 0 for t* < 11 close enough to ;. Hence there is ¢ with
(c-B)*) = a@™).

By uniqueness, ¢ - § coincides with @ on the interval where they are defined.
t llus @ may be extended past #; as ¢ - §, a contradiction. Similarly, @ must be
defined for all 1 witha <1 <1g. %
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ADDENDUM 2
PARAMETER CURVES IN TWO DIMENSIONS

If /:U — M jis an immersion from an open set U C R" into an n-dimen-
sional mamfold M, the curve t — f(ai,...,8;-1,0,8141,...,0,) is called a
parameter curve in the i™ direction. Given n vector fields X, ..., X, defincd
in a neighborhood of p € M and linearly independent at p, we know that there
1s usually no immersion f: U — M with p € f(U), whose parameter curves
in the i™ direction are the integral curves of the X;—for we might not have
[Xi, Xj] = 0. However, we might hope to find an immersion f for which the
parameter curves in the i 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 X;, X3 be linearly independent vector fields in a
neighborhood of a point p in a 2-dimensional manifold M. Then there 1s
an imbedding /: U — M, where U C R? is open and p € f(U), whose i
parameter lines lie along the integral curves of Xj.

PROOF. We can assume that p = 0 € R? and that X;(0) = (e;)o. Every
point ¢ in a sufficiently small neighborhood of 0 is 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).

x%(q)

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 sufficienty small
neighborhood of 0, is the required diffeomorphism. s
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We can always compose f with a map of the form (x, y) = (a(x), B(»))
for diffeomorphisms « and 8 of R, which gives us considerable flexibility. 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. Morecover, for any particular
parameterization ¢ = (¢j,¢3): R = R? of C, we can further arrange that ¢(r)
maps to (¢(1),c(r)), by composing with (x, y) = (¢;7'(x), »). 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 ¢(r) never a multiple of X; or X>. Then there
is an imbedding f: U — M, where U ¢ R? is open and p € f(U), whose i*®
parameter lines lie along the integral curves of Xj, and for which f(z,1) = ¢(1).
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PROBLEMS

1. (@) Ifa: M — N is C®°, thena,: TM — TN is C%,

(b) If @: M — N 15 a diffeomorphism, and X is a C® vector field on M, then
oy X 15 a C vector field on M.

© If @: R— Risa() =, then there is a C* vector field X on R such that
ey X 15 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,e) x U xV — 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¢, yo) and a num-
ber b > 0such that for each (x, y) € W there is aunique @ = Q(x,,): (—=b,b) —
U with ¢'(t) € V for t € (—b,b) and

a"(t) = [, at).a' (1))
a(0) = x
a'(0) = y.

Moreover, if we write ey () = a(t,x, y), then a: (=b,b) x W — U is C*.
Hinl: Consider the system of equations

a'(r) = B1)
Bt) = f@t,at), (1))

5. We sometimes have (o solve equations “depending on parameters”,
d
(*) 3,20, x) =1, y,a(t, X))
a(0, y, x) = x,

where f: (—c,¢) x V x U — R", for open U C R" and V C R™, and we are
solving for @y x): (—b,b) — U for each inital condition x and “parameter” y.
For example, the equation

a'(t) = ya(r)
a(0) = x,
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with solution
I
a(t) = xe?’,

is such a case.

{a) Define
fi(=c,c) x VxU—>R"xR"

by )

f{fr.}':x) = (0, f(r, y, x)).
If (@,@%) =a: (=b,b)x W = R™ x R" is a flow for f ina neighborhood of
(0, X0), so that

d _ —
5,862 0) = [ (6.6 %)
&{ﬂs _}",I) = (y‘ x)’

show that we can write

a(t, y,x) = (y,a(l, y,x))

for some @, and conclude that « satisfies ().
{(b) Show that equatons of the form

d
() 5,0 X) = f(t,x,a(,x))
a0, x) = x

can be reduced to equations of the form (*) (and thus to equations
d
5,2 (6%) = J(@@, 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 f is C', then « is
differentiable with respect to the arguments in W, and that if the derivative with
respect to these arguments is denoted by Daw, then

(k) D) Dre(t, x) = Da f(e(t, x)) - Dace(t, X)
(a result which follows directly from the original equation
Dya(t, x) = f(a(t,x))

il [ is C?, since Dy Dy = DyDy). Since (##+) is an equation for Dy of the
form (x#), it follows that Dy is differentiable if Dy f is C!, i, if f is C2.
Differentiability of class C* is then proved similarly, by induction.]
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6. {a) Consider a linear differenval equation

a'(r) = gt)a(r),

where g: R — R, so that we are solving for a real-valued function @. Show
that all solutions are muldples of

afr) = NELLS

where [ g(r) dr denotes some function G with G'(r) = g {one can obtain all
positive multiples simply by changing G). The remainder of this problem inves-
tigates the extent to which similar results hold for a system of linear differendial
equations,

(b) Let A = (ai;) be an n x n matrix, and let |A| denote the maximum of all
la;;]. Show that

|4+ Bl <14] + 8|
1A B| < nlA}-|BI.

(c) Conclude that the infinite series of 7 x n matrices
4 A2 AP 4t
expA =e =f+:‘1+2—!+¥+-£i-+'“
converges absolutely [in the sense that the (i, /) enwry 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).

Hint: Write N N N
(A + B)? AP BP
> = Zg ) —r ) TR
p=0 p=0 p=0 )

and show that |[Ry] = 0as N — oc.
() (exp A)(exp—A) = I, so exp A is always inveruble.
(@ 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 |A], the usual norm of A4 € R”E, we have |A]| < |A]| < n|A|)
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(h) Use the limit established in part (g) to show that exp’(4)(B) = exp(A4) - B
if AB = BA.
(i) Let A: R — R" be diflerentiable, and let

B(t) = exp(A(r)).

If B'(r) denotes the matrix whose entries are the derivatuves of the entries of B,
show that
B'(t) = A'(t) - exp(A (1)),

provided that A(1)A'(t) = A'(1)A(2). (This is clearly true if’ A(s)A(r) = A(t)A(s)
for all 5,1.)
{jj Show that the linear differential equation

a'(r) =g(t) - alr)

aft) =exp (L g(s) ds)

promded that g(s)g (1) = g(t)g(s) for all 5,1. (This certainly happens when g(r)
is a constant matrix A, so every system of linear equations with constant co-
efficients can be solved explicilly—the exponential of f; g(s) ds = 1A can be
found by putting A in Jordan canonical form.)

has the solution

7. Check that if the coordinate system x is x = x~, for x: R? — M, then
X = 8/0x" is equivalent to x,(9/3r") = X o x.

8. (a) Let M and N be C® manifolds. For a C* function f/: M x N = R
and ¢ € N, let f(-,¢) denote the function from M o R defined by

p f(p.q).

If (x,U) is a coordinate system on M, show that the function d//3x’, defined

by
E?{P:Q) = T(P},

is a C functionon M x N.
b) If ¢: (—&,€8) x M — M is a |-parameter group of diffeomorphisms, show
that for every C* function f: M — R, the mit

1
;11_'3}3 ;;;[f (Pn(p)) — f(P)]
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exists, and defines a C* function on M.
(c) If ¢u: (—&,6) x TM — TM is defined by

¢'*(I! U} = 4,1’3:*[13),

show that ¢, is C°°, and conclude that for every C* vector field X and covari-
ant vector field @ on M, the hmit

}.’m [({ﬁ;, w)(Xp) — w(Xp)]

exists and defines a C® function on M.
(d) Treat Ly Y similarly.

9. Give the argument to show that ¢4.Yy_, (py — Y, In the proof of Proposi-
tion 8.

10. (a) Prove that

Ly(f-w)=Xf - w+ [ -Lyw
Lylw(Y)]=(Lyw)(Y)+w(LyY).

(b) How would Proposition 8 have to be changed if we had defined (LxY)(p)
ds

hm I(¢ﬁ*y)p P]?

11. {a) Show that
¢ df)Y)=Y([ ).

(b) Using (a), show directly from the definition of Ly that for ¥ € M),
[Lx df (p))(Yp) =Yp(Lx /),

and conclude that
Lydf =d(Lxf).

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 — R a C* functon. If X
generates {¢,}, define

a(th) = Yy_,(p)(f o dn).
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Show that

Dya(0,0) = — p{yf}
Dy (0,0) = Y,(X/[).

Conclude that for ¢(h) = a(h, h) we have
—~¢'(0) = Ly Y(p)(f) = [X, Y ],( ).

12. Check the Jacobi identity.
13. On R? let X, ¥, Z be the vector fields

d d
X_ZE_'V@E
d a
Y-—-—-a +.1—z
a d
Z=y— —x—.
yﬂx xay

(a) Show that the map
aX +bY +¢Z v~ (a,b,c) e R

is an isomorphism (from a certain set of vector fields to RB?) 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 is a diffeomorphism,
we define ¢*4 on M as follows. If vy,...,vp € Mp, and A4,..., 4 € Mp*, then

[@* AP (W1, .oy ks Aty ey A1)
= A(@(P))( DVt ., BuVk, (™) Aty -, (@) N0).

(a) Check that under the identification of a vector field [or covariant vector
field) with a tensor field of type () [or type (3)] 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 =[(#* A)(p) - A(p))
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Show that
Ly(A+ B)=LyA+ LxB
Ly(A@B)=(LyA)@ B+ A®@LyB
(so that
Lx(fA) = X(/)A+ fLxA),
in particular).
(c) Show that
Lyi+x;A=Lyy A+ Ly, A
Hint: We already know that 1t is true for A of type (g), (?), (é)
(d) Let
C: 74 (V)— 757 (v)
be any contraction
(CTHY oo Vet Agy e ey Ag_y)
= contraction of
(VA = T Va1, Vs Vgt e s Uk s Ao s AR A A B s e e ay At ).
Show that
Lx(CA)=C(LxA).
() Noting that A(X),..., Xk, w,...,w;) can be obtlained by applying contrac-
tions repeatedly to A@ X @+ @ Xy Q| @ - -+ @ wy, use (d) to show that
LI(A{XI,...,Xk,wh”.,m_.t))
= {LXA){JH,.. X w1, ..., @p)

+ZA(X1, s Ky Wl vy )

fw=l

!
+ A, X0,y Ly @iy 01).

I=|

(f) If A has components A“ “ in a coordinate system x and X = Z a'd/ax’,

fe=l

show that the coordinates of L XA are g]w:n by

" QAP da’=

frehr u u: Fedoe—t Hagr i 55
(LxA i f_;r_z ZZAH Ay a_xf

=l o=l j=I

da’

e dy
+22A‘| JR—I“R+| Ay ath

o=l =l
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15. Let D be an operator taking 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 (‘?) to themselves, such that

(1) D is hinear over R
(2) D(IA@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 tensor 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, D4X = 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 — Dygay.

Hint: Check this for functions and vector fields first.
(€) If T is of type (%), show that

H n n
(DaT)] =) TP AL+ Tial - > T A3
o=l o=l o=l

Generalize 1o tensors of type (¥).

16. (a) Let f: R — R satisfy f/(0) = 0. Define g(t) = f (/1) for ¢ > 0. Show
that the right-hand derivative

/ . E(h) —£(0) f"(ﬂ)
£+0) = .f:]-ﬂi+ h B

(Use Taylor’s Theorem.)

(b) Given c: R — M with ¢'(0) = 0 € Mp, define (1) = ¢(+/1) for t > 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. (a) Let f: M — R have p as a critical pomt, so that f,p, = 0. Given
vectors Xp, Yp € Mp, choose vector fields )?, ¥ with fp = X, and ﬁ, = Yp.
Define o

L:'[Xps Yp) = Xp{yf]-

Using the fact that [X,Y]p(f) = 0, show that fi.(X,,Y,) is symmetric, and
conclude that it 15 well-defined.
(b) Show that

i (Z a 5|,

f=I

n o azf
L - —_
z — ) 3 bl o

(¢) The rank of (82f/dx'dx/(p)) is independent of the coordinate system.
(d) Let f: M — N have p as a critical pomt, For Xp,Yp, e M andg: N = R
define

Sl X, Y)E) = Xp(Y (g o [)).

Show that
Jex: Mp x Mp = Npp)

is a well-defined bilinear map.
(€) If ¢: R — M has 0 as a critical pomt, show that

Ct#[ﬂ): Rﬂ bt Rﬂ - MC{G]

takes (lg, 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 coordmnate system
around p with x(p) =0, and

Y], =

X, Y], Za Bx‘

show that _ _
x'(e(0)) = d'1* + o(r?),

where 0(1%) denotes a function such that
lim o(t?)/1* = 0.
=0

19. (a) If M 1s compact and 0 1s a regular value of f: M — R, then there is
a neighborhood U of 0 € R such that f~"(U) is diffeomorphic to f~'(0) x U,
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by a diffcomorphism ¢: f~1(0) x U — f~H(U) with f(¢(p,1)) = t. Hint:
Use Theorem 7 and a partition of unity to construct a vector field X on a
neighborhood of f~!(0) such that £, X = d/dt.

(b) More generally, if M 1s compact and ¢ € N 1s a regular value of f: M —
N, then there is a neighborhood U of ¢ and a diffeomorphism ¢: f~1(g)xU —
S7HU) with f(¢(p.q)) =q"

(c) It follows from (b) that if all points of N are regular values, then f~'(g;)
and f ~!(g,) are diffeomorphic for ¢;, g2 sufficiently close. If f is onto N, does
it follow that M is diffeomorphic to f~'(g) x N?

20. In R?, 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
15 the x-axis, while certam 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

\ J.




CHAPTER 6
INTEGRAL MANIFOLDS

PROLOGUE
A mathematician’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.S. Besicovilch,
quoted i J. E. Littlewood, G. H. Hardy,
A Mathematician’s Miscellany A Malhemancian’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 I-dimensional subspace A, C M,. The
function A is called a 1-dimensional distribution (this kind of distribution has
nothing whatsoever to do with the distributions of analysis, which mclude such
things as the “6-function”). Then A is spanned by a vector field locally; that 1s,
we can choose (in many possible ways) a vector field X such that 0 # X, € A,
for all ¢ in 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 (I-dimensional) submanifold N of M to be an integral
manifold of A if for every p € N we have

i+(Np) = Ap where i: N— M isthe mclusion map.

For a given p € M, we can always find an integral 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(1)}. This argument actually shows that for every p € M there is a coordinate
system (x, U) such that for each fixed set of numbers a¢?,...,a", the set

{geU:x*g)=a>...,x"(q) =a"}
17%
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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 manifold M can be written as a
clisjoint union of connected integral submanifolds of A, which locally look like

(rather than like

or something even more complicated). For example, there is a distribution
on the torus whose integral manifolds all look like the densc 1-cimensional

submanifold pictured in Chapter 2. On the other hand, there is a distribution
on thie 1rus which has one compact connected integral manifold, and all other

ntegral manifolds non-compact. It happens that the integral manifolds of these
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 investigate higher dimensional cases only
locally.

A k-dimensional distribution on M is a function p > Ap, where A, C M,
is a k-dimensional subspace of Mj,. For any p € M there is a neighborhood U
and & vector fields X,..., X} such that Xy(g),..., Xx(g) are a basis for A,,
for each ¢ € U. We call A a C® distribution if it is possible to choose C*
vector fields X7,..., Xy with this property, in a neighborhood of each point p.
A (k-dimensional) submanifold N of M is called an integral manifold of A if
for every p € N we have

is(Np) = Ap where i: N — M is the inclusion map.

Although the definitions given so far all look the same as the I-dimensional
case, the results will look very different. In general, integral manifolds do not
exisl, even locally.

As the simplest example, consider the 2-dimensional distribution A in R? for
which Ap = A p ) is spanned by

d d
o~ + b—_ and e
ax |p az |, a) |,
Thus
Ap = {1—3- _|_3_‘?_ + bri :r,:.‘EIR}.
ax |, ay|, dz [,

If we identify TR? with B? x R?, then A, consists of all (r,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,b,0). The plane Ag ,¢) through
(a, b, c) is just parallel to the one through (a, 5,0).

If vou can picturc this distribution, you can probably see that it has no integral
manifolds; a proof can be 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 (¥, z)-plane through 0 whose tangent vectors would have to lie
in the intersection of A, ,. ;) and the (y, z)-plane. The only such vectors have
third component 0, so ¥ must be the y-axis. Now consider, for each fixed yy,
the mtersection N N {(x, ¥, z)}. This will be a curve in the plane {(x, yo,2)}
through (0, »0,0), with all tangent vectors having slope yg, so it must be the
linc {(x, yo, yox)}. Our integral manifold would have to look like the following
picture. But this submanifold does not work. For example, its tangent space at
(1,0,0) contains vectors with third component non-zero.
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To see in greater detail what is happening here, consider the somewhat more
general case where A pc) = Ap 1S

apm%;. + IS (@, b) + 580, b)]
*lp

crselRp;
0z |, }
geometrically, A, is the plane with the equation

c—c= fla,b)(x —a)+gla,b)(y - b).

+Sa
ayp

As in the first example, the plane Ag,5.¢) through (a, b, ¢) will be parallel 1o
the one through (a, b,0), since f and g depend only on @ and .

We now ask when the distribution A has an integral manifold N through each
point. Since A, is never perpendicular to the (x, y)-plane, the submanifold is

given locally as the graph of a function:
N={(x,y,2): z = a(x,y)}. /

/

Now the tangent space at p = (a,b,a(a, b)) is spanned by

0 do d
E‘;P_I-B_x(a’bjgp’
d ﬂ { py L d
—_— G’ .
3_}»‘ .P 3..-. P

These tangent vectors are in Ap if and only if

f@b) = 52 @b)

g(a,b) = g—j(a,by.

So we need to find a function a: B2 — R with

oo do
[*J - = 1 rvnkel-L
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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:

3f o
(**) 3 = ax

In our previous example,

f[fIJb}::b: "_"“=]:

gla,b) =0, — =,

so this necessary condition is not satished. It is also well-known that the neces-
sary condition (=) is sufficient for the existence of the function o satisfying () in
a neighborhood of any point.

0. PROPOSITION, If f,g: R? — R satisfy
af _ og

(3] Lo

dy  dx

in a neighborhood of 0, and zp € R, then there is a function &, defined in a
neighborhood of 0 € R2, such that

a(0,0) = zq
do
(%) ax /
o _
ay =

PROOF. We first define «(x,0) so that «(0,0) = = and

a(x,0)

(1) g-g:[x,{}] = f(x.0);

namely, we define

a(x,0) = :n+f f(t,0)dr.
0
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il
e

Then, for each x, we define a(x, y) so that

(2) Fre (x, ¥) = g(x,y); “ “

namely, we define

¥
alx,y) =a(:~:,ﬂl'+f g(x,1)dt
0

X ¥
=30+f f(t.0) dr+[ glx,1)dt.
0 0

This construction does not use (x#), and always provide us with an « satisfy-
ing (2), da/dy = g. We claim that if () holds, then also da/dx = f. To prove
this, consider, for each fixed x, the function

9
y -——aa (x,y)— f(x,p).
X

This 1s 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 p is

92 d a [a 9
: (x,y)—*a—j-:(x,y)=5;( u)(x,y)—%:(xay)

dydx dy
_9g . of
=0 by (s%). %

We are now ready to look at essenually the most general case of a 2-dimen-
sional distribution in R3:
o X - IR} ;
p

d
A, =dr 2
N {r ox

where f,g: R* — R. Suppose that

d
i + [rf(p) + sg(p)) P

L0
Say

P

N = {(x, y,2) : z = 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)) 1s
spanned, once again, by

= +§3{a,b)§: :
ax I X ‘P

9
ay |,

da d
+ @{ﬂsb) E‘:
These tangent vectors are in A, if and only if

da
f(a1 b?a[a! b}) = a_x{ﬂ:b}:

(*)
da
gla,b,a(a, b)) = @(a,b).

In order (o obtain neccssary conditions for the existence of such a function a,
we again use the equality of mixed partial derivatives. Thus (¥) and the chain
rule imply that
2
%;;{a,b) = %[a,b,u[ﬂ,b)) + %{a,b, ala, b)) - g—j(ﬂ,b}
Il
0%a
oxdy

@) = & (a,b,aa,6)) + 2 a,b,aa,b)) - 2 a, b).
dx dz ay

This condition is not very useful, since it sull involves the unknown function a,
but we can substitute from (*) 10 obtain

%[a, b,ala, b)) + %{[ﬁ,b,a{a, b)) - gla,b,u(a,b))

= g%(ﬂ,b,a{a, b)) + %f_(a,b}ﬂ[ﬂ':b]) - f(a,b,a(a,b)).

Now we are looking for conditions which will be satisfied by f/ and g when
there is an integral manifold of A through every point, which means that for each
pair (a,b) these equations must hold no matter what «(a, b) is. Thus we obtain
finally the necessary condition

af of dg  dg
() 3y+3_z'g_3x+az'f
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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 B"). In the following theorem, we will use 7 to denote points in B” and x
for points in R"; so for a function f: R" x R" — R we use

of

o for D;f,
d
a—i:. for Dm+,‘f.

1. THEOREM. Let U x V C R™ x R" be open, where U 1s a neighborhood
of 0 € R™, and let f;: U x V — R”" be C* functions, for i = 1,...,m. Then
for every x € V, there is at most one function

a: W—=V,
defined in a neighborhood W of 0 in R™, satisfying

a(0) = x
(%)
@(f) = fi(t,a(t)) forallre W,
(More precisely, any two such funcuons ¢ and a3, defined on Wy and W, agree
on the component of Wy N W which contains 0.) Moreover, such a function
exists (and is automatically C®) in some neighborhood W if and only if there

1s a neighborhood of (0,x) € U x V on which

PROOF. Uniqueness will be obvious from the proof of existence. Necessity of
the conditions (s#) is left 1o 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 «(t,0,...,0) so that

@(0,0,...,0) =x

I
l:) aa%(f’ﬂ,__+,lj)=ﬁ{f,ﬂ.,..-,G,H(Igﬂ,---yﬂJ)*
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To do this, we consider the ordinary differential equation

B1(0) = x
-Blﬂ(f] = fl(faﬂs---.ﬂ:ﬁl(f])-

This equation has a unique solution, defined for || < &;. Define
a(1,0,...,0) = By(1) 1] < ey,

Then (1) holds for || < ¢;.
Now for each fixed ! with |t'| < &1, consider the equation

p2(0) = a(t!,0,...,0)
Ba' (1) = fa(t',1,0,...,0, Ba(1)).

This has a unique solution for sufficiently small 7. At this point the reader must
refer back 1o Theorem 5-2, and verify the following assertion: If we choose ¢
sufficiently small, then for |f!] < g the solutions of the equations for B, with
the initial conditions B2(0) = «(r',0,...,0) will each be defined for || < &, for
some &2 > 0. We then define

a(t!,1,0,...,0) = Ba(1) '] < ey, 11l < &3
Then
(0,0,0,...,0) = x
9
(2) a—;(r',r,n,.._,[}) = £, 1,0,...,0,a(',1,0,...,0)

if]i < £y, h'f < E3.
We claim that for each fixed ¢! with J¢t'] < &, we also have, for all 7 with 7] < &3,
da 1 1
[3J D=g“):ﬁu :f:ﬂ:-'-aﬁ}_flu ,I,ﬂ,...,ﬂ,ﬂ'{f,f,ﬂ,.._,ﬂ)).
Note first that

(4) g(0) =0 by (.

We now derive an equaton for g'(z). In the following, all expressions invol-
ing a are to be evaluated at (1',£,0,...,0) and all expressions involving f; are
to be evaluated at (11,1,0,...,0,a(¢!,1,0,...,0)). We have

a Z afy dak

912011 3:1 axk 92’

g =



and thus

(5) &)=

¥ YL
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art (%)‘% ; i 1
L
-+ Y [0 ]
gﬂ—gaﬁfz

Z =224 ()
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by (2)

by (2) again

by definition, (3)

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(r) = 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 (—&;,&;) x -

- X (—&n, £,) and satisfies (%),

Theorem | essentially solves 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 diflferential 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 certamn 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 suffi-
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 /: M — NisaC® function, and X and Y are C* vector fields on M
and N, respectively, we say that X and Y are f-related if fi,(Xp) = Yy(p) for
cach pe M. If g: N — R is a C* function, then

Yrp)(8) = fepXp(8)
= Xp(g © f):

>0 (Yg)o f = X(fog).
Conversely, if this is true for all C* functions g: N — R, then X and Y are
S-related.

Of course, a given vector field X may not be f-related to any vector field ¥,
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 1s an
immersion. If ¥ 1s a C% vector field on N with

Yip) € Sfox(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
Yrip)y = fps Xp. To prove that X is C°°, we use Theorem 2-10(2): there are
coordinate systems (x, U) around p € M and (y, V) around f(p) € N such
that

yo fexNal,...,a™) = (d',...,a",0,...,0).

This is easily seen to imply that

Thus if E

where o' are C* functions, then )
X = F—:
: 16 BII 1
I=i
where o' o f = B'. This implics that the functions ' 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;, X3] and
[Y1,Y3] are f-related.
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PROOF. Il g: N — R is C®, then
() (Yig)e f=Xi(go f) i=12
So

(N, Yagte f =h(Yag)ie f —{Y2(Yig)}o f
= Xi([Y2g] o f) — Xa([Yig] 0 f)
by (1), with g replaced by Y>g and Y; g, respectively

= X (Xa(go ) — Xa(Xi(go f)) by(l)
=[X1, Xo)(g o /). %

Now consider a k-dimensional distribution A. We will say that a vector
field X belongs to A if X, € Ap for all p. Suppose that N is an integral
manifold of A,and i: 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 X, Y, € Np such
that

b R R PR
In other words, X and X are i-related, and ¥ and ¥ are i-related. Proposition 2
shows that X and ¥ 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], € N,; 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

0 d d
ﬂ.p— {} EEP—I_ Sg}-p—f- [ff(ﬂ)—l-&‘g[ﬁ)]—zp. F,5 € R}.
The vector fields b 9
=ut/n
d d
V=5 1¢5

belong to A. Using the formula on page 156, we see that

_{dg of og Hf) d
w’”‘(ﬂ‘@*’ PR

This belongs to A only when the expression in parentheses is 0, which is precisely
the condition 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 ¥
belong to A. This condition can be checked fairly easily:

4. PROPOSITION. IfX,,..., Xt 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;}.

PROOF. Such functions clearly exist if A is integrable, since [X;, Xj]; € Ag,
hich is spanned by the Xy (g). Conversely, suppose such functions exist. If X
and Y belong to A we can clearly write

k
X=> fiXi

i=l1

Y = Zg,

To prove [X, Y] belongs to A, it nbw::-usly suffices to treat each [f; X;, g; X}]
separately. Since we have

[/X.gY])= fglX. 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) = (—e,€) x - x (~¢,8),
such that for each g%*' ..., a" with all [¢’| < e, the set

tgeU: -1"'”{@) =a**!, ., 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” 15 spanned by

Let 7: R" — RX be projection onto the first k factors. Then 7, : Ay — RXg is
an isomorphism. By continuity, 7, is one-one on A4 for g near 0. So near 0,
we can choose unique

X1(q),.... Xie(g) € Aq

so that

d
H*Xl‘[q} —

i i=1,...,k.

n(q)

Then the vector fields X; (on a neighborhood of 0 € R”) and /8¢ (on R¥) are
n-related. By Proposition 3,

e[ Xis Xilg

Il

[ }.ﬂ q
[}.

But, [X;, X;]; € Ay 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

d

axt

Xi

The sets {g € U: xk+'(g) = a*+,...,x"(¢) = a"} are clearly integral man-
ifolds of A, since their tangent spaces are spanned by the d/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 Ny we have

d(x™ 0 i)(Xy) = Xp(x™ 0i) = iy Xp(x™)
=0,

since iy X, € Ag, which is spanned by the 3/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) k-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)=(~&¢€) x -+ x(—¢8),

such that the components of N NU are the sets of the form

ﬁc-H( k"",..,,x"(q) Z(Jn} Iail < e

lgelU: x*"(g)=a

Each component of N is called a folium or leaf of the foliation N. Notice that
two distinct components of N NU might belong to the same leaf of the foliation.

6. THEOREM. Let A be a C* k-dimensional integrable distribution on M.
Then M is fohiated by an integral manifold of A {each component 1s called a
maximal integral manifold of A).

PROOF. Using Theorem 1-2, we see that we can cover M by a sequence of
coordinate systems (x;, U;) satisfying the conditions of Theorem 5. For such a
coordinate systemn (x, U), let us call each set

geU: x*(@g)y=d"t, ..., x"(g) =a"}

a slice of U.
It is possible for a single slice § of U; 1o 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 Uj.

Given p € M, choose a coordinate system (xp, Up) with p € U, and let S
be the slice of Up containing p. A slice § of some U; will be called joined to p
if there is a sequence

0=ig,iyy...,01 =1

and corresponding shces

So = Sigs Siyser sy =8

with
Sfﬂ.nS[a_'_l?éﬂ ﬂ':ﬂ,.-.,!r—].

Since there are at most countably many such sequences of slices for each se-
quence lgp, ..., #, 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 g # p, the corresponding union
is either equal to, or totally disjoint from, the first union. Consequently, M
1s fohated 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 connected 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 infinitely many slices of U may belong to the same fohum.

o
£
| "

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— M a 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

g e U: xkH(g) = a*¥, ..., x"(g) = a"}

are integral manifolds of A. Now [ is continuous as a map into M, so f takes

M,
f(P}' My

M
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some neighborhood W of p into U; we can choose W to be connected. For
k+1<i<n,ifwehad x'(f(p’)) # a’ for any p' € W, then x'o f would take
on all values between a’ and x'(f(p")), by continuity. This would mean that
/(W) contained points of uncountably many slices, contradicting the fact that
J(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 f
is continuous as a map into M. #
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PROBLEMS

1. (@) Let £ = m: E — B be an n-plane bundle, and & = #’': E' - B a
k-plane bundle such that E ¢ E. If i: E' — E is the inclusion map, and
15: B — B the identity map, we say that £’ is a subbundle of £ if (i,1p) is a
bundie map. Show that a k-dimensional distribution on M is just a subbundle
of TM.

(b) For the case of C* bundles § 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% subbundle.

2. (a) In the proof of Theorem I, 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

d d
((E)-

(b) Complete the proof of Proposition 2 by showing that if

f(p)

F=l
so that
" d
X = e
;ﬁ doxi’

with @' o f = B7, then the functions A7 are C*.
4. In the proof of Proposition 4, show that the functions Cf; actually are C*°.

5. Let Ay,..., Ay be integrable distributions on M, of dimensions dj,...,d,.
Suppose that for each p € M,

MP == (ﬂ]}p QP (ﬂ'h]p»

Show that there is a coordinate system (x, U) around each point, such that A,
is spanned by a/dx’,..., 3/ax, 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
cre R’"} :
P

m a n m ) a
o= {3 |+ Do) 52

P k=1 =1
Notice that even when the f; do not depend on x, so that the equations are of
the form

do
) = f; (1),
with the integrability conditions

ofy _ 9fi
ati 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 lines through the
origin. A similar technique will be very important in Chapter II.7.

(a) If we want a(ut) = B(u,t) for some function 8: [0,&) x W — V, show
that § must satisfy the equation

a m )
ﬁ(u,;} = er - Jilut, Bu, 1))
j=1

B(0,1) = x.

We know that we can solve such equations (we need Problem 5-5, since the
equation depends on the “parameter” ¢ € R™). One has to check that one ¢
can be picked which works for all r € W.

(b) Show that

Bu,vt) = Bluv,1).

(Show that both functions satisfy the same diflerential equation as functions
of u, with the same mitial condition.) By shrinking W, we can consequently
assume that ¢ = 1.
(c) Conclude that
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(d) Use the integrability condition on f to show that

9P w1y and v fj(ut B(.1)

ot/
satisfy the same differential equation, as functions of v. Use (c) to conclude that
the two functions are equal.
(e) Define a(r) = f(1,1). Noting that e (vt) = B(v,1), show that o satisfies the
desired equation.

8. This problem is for those who know something about complex analysis. Let
f:C xC — C be complex analytic. If we denote the coordinate functions in
C x C by 21,22 = x1, Y1, X3, V2, then f = u+ iv satisfies the Cauchy-Riemann
equations

u v
ax;  ow;
i Yi i=1.2.
du _ av
ay;  0x;
Use Theorem 1 to prove that we can solve the equations

aﬂ!'l —- - 1s.. 2 ]) _ 8&*2
e u(x, y,a' (x,p),a%(x,y)) = 5
dar? 3o
";? = vu(x, p,a'(x,),0%(x, y) = — %

in a neighborhood of 0 € C (or of any point zo € C), and conclude that the
differenual equation

@'(z) = f(z,9(2)

(in which * denotes the complex derivative) has a solution in a neighborhood
of zp, with any given niual condition ¢(zp) = wo.



CHAPTER 7
DIFFERENTIAL FORMS

e 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 preliimnaries.
Let V be an n-dimensional vector space over R, An element T € TX(V) is
called alternating if

T, s Uiy Vs ) =0 30 v = (P # ).
If T is alternating, then for any v,,..., v, we have

O0=T(v1s...,Vi+Vj,... U +Vfy..., Ug)
=T (U, s Vi s Uiy V) +T(01, 0 Uy ey Uy ey Vi)
+ T (Vs ¥y Vi s V) T (0,0 Ve Uy Vi)
=04+T(vy ey Uiye oy Uy s V) + T (U0 Vs Uy k) + 0

Therefore, T is skew-symmetric:
T(n,eo s Uisee s Uy Uk) = =T (V1,00 Vs oy Uiy, Uk,

Of course, if T is 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 2%(V) the set of all alternating T € T5(V). It is clear
that K(V) c 78(V) is a subspace of 7k(V). Moreover,if [V — Wisa
linear transformation, then f*: 7%(W) — 7% (V) preserves these subspaces—
*: QK(W) = QK(V). Notice that Q'(V) = T (V) = V* so Q!(V) has
dimension n. It is also convenient to set Q%(V) = 7%V) = R. At the moment
it is not clear what the dimension of Q¥(V) equals for k > 1, but one case is
well-known. The most familiar example of an alternating T is the determinant
function det € 7"(R"), considered as a function of the n rows of a matrix—
wc shall soon see that this function is, in a certain sense, the most general
alternating function. Most discussions of the determinant begin by showing
that of any two alternating n-linear functions on R”, one is a multiple of the

201
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other; in other words, dim 2"(R") < 1. Then one proves dim Q"(R") = |
by actually constructing the non-zero function det (it follows, of course, that
dim "(V) = 1 if V is 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 Sy denote the set of all permutations of {1,...,k}; an element 0 € S is
a function i - o(i). If (v),...,v) 1s a k-tuple (of any objects) we set

a- (UI:---:U&'} L (Ucr{l}s-n,va{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 1s o(1). The simplest way to figure out something
like g -(v3, v2. v1,...) Isto rename things: v3 = wy,v2 = W2, V) = w3,.... Thus
warned, we compute

O (P (Vs s U)) =0 - (Vp1)s - - - » Up(k))

by setting
Up(1) = W, ..., Up(ky = W,
50 that
o '{ﬂ-[U],...,Uk)]=-:‘}' '[wlj-“:wk)
= (Wa(1)s -+ - Wo(k))

Thus

[*) f—"(ﬂ‘[U],---,'Uk]]={PU)*[U],+.-,U,&}.

Now for any T € TX(V) we definc the “alternation of T

I
AltT = T Z seng - T o0,
aESk
ie.,
1
Al T(U1=-~—,Uk]=ﬁ SEN O - T(Ug(1)s- - -5 Valk)),
" oeS,

where sgno is +1 if ¢ is an even permutation and -1 if o is odd.
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1. PROPOSITION.

() If T € T%(V), then Al(T) € (V).
(2) If @ € ¥(V), then Altw = .
(3) If T € Tk(V), then Alt(Al(T)) = Al(T).

PROOF. Left to the reader (or see pp. 78—79 of Calculus on Manifolds). ¥

We now define, for w € Q¥(V) and n € Q/(V), anelement wAn € ﬂk'”{l-’),
the wedge product of w and n, by

(k+)!
wAn= P Alt(w @ n).

The funny coefficient is not essential, but it makes some things work out more
nicely, as we shall soon see. It is clear that

(1) A is bilinear:
(i +an)Ang=w) An+ar AN

woA(m+m)=eAn+eAn
awAn=wAan=a(wAn)
) Mo nn)=S*on [
Moreover, it is easy to see that
(3) A is “anti-commutative”™ @ A n = (-D)*n A w.
In particular, if k 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 Ali(S) = 0, then

At(S@T)=All(T @ S)=0.
(2) Alt(Altllw @ ) ®@8) = Altllw @ n®@ 8) = Alt(w @ Alt(n ® 8)).
(3) If w € Q¥(V), n € QU(V), 8 € Q™(V), then

(k +1+m)!
k! m!

(@Amr8=wAn(nnf)= Alllw @ 1@ 8).
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PROOF. (1) We have
(kK +IDTAR(S @ T)(vy,y. .., Vget)

= Y sgno-(S@T)-(0-(vr,..., V%))
EES;;_H

= Z SgN o - S(Vg1)s o> Vo)) * T (Vg tkd1)s - - - s Vo (kD))
ﬂ'ESk+;
Now let G C Sj4; consist of all o which leave k +1,...,k +{ fixed. Then

Z sgno - S(Vo()s- -1 Vo)) - T (Vo tk41)s - - - » Vo (k)
ocl

= [Z Sgnﬂr'S{Ua*(l}w--ava’{ﬂ)jl s T(Ugtts e+ o Uet)
o’ eS;
=0
Suppose now that g ¢ G. Let 0oG = {og0’: ¢’ € G}. Then
Z sgnao - (S @ T)[G ’ [Uli-- . :WL"-I'-:']]

oceoy s
=sgnaoo- »_ sgno’ - (S@T)(0' - (0o~ (v1,...,Uks))) by ().
o'eG
We have just shown that this is 0 (since 0p - (vy,..., Uk4s) is just some other
(k + {)-tuple of vectors). Notice that G NoeG = @, for if 0 € G NoeG, then
o = ooo’ for some ¢’ € G, 50 6o = o(0’')”' € G, a contradiction. We can then
contnuc in this way, breaking Sg4; up into disjoint subsets, the sum over each
being 0. The relaton AlW(T @ S) = 0 is proved similarly.

(2) Clearly
AlA(n @0) —n @ 8) = Altn® ) ~ Alt(n @ 8) = 0,
so (1) nmplies that
0=Al(w @ [Alln@8) -n @8]
=Altlw @ AN ®8)) - Allw @ N @ 8);
the other equality is proved similarly.

(3) We have

(k +{+m)!
kDt M@ An@6)

_(k+ 14+ m) (k+I)
ok +Dtm! k!
The other equality is proved similarly. <

(wAan A8 =

Altlw @ n @ 8).



Differentid Forms 205

Notice that (2) just states that A is associative even if we had omitted the
factor (k + 1)1/ k!{!in the defnition. On the other hand, the factor 1/k! in the
definition of Alt 1s essential—without it, we would not have Alt(Alt T) = Alt T,
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= ﬁ.&lliw @ n).
This makes sense, even over a field of finile characleristic, because each term in the
sum Alt{w @ n)(v1,. .., Ugys) occurs k1! times (since w and n 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 reason. If vy,...,u, is a basis of V, and ¢,..., ¢, is the dual
basis, then

(44 1)
I IS

= sgno- (@ - @¢n) 0.

geSy,

DA A Py Alt(h @ - - - @ @)

In particular,

(r A Adp)(vr, .. tn) =1

(So if vy,..., vy 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
Piy A Ay l<h<--<ip<h

is a basis for 2% (V), which therefore has dimension

ﬂr) B !
(k Tkl -k

(In particular, Q¥(V) = {0} for k > n)
PROOF. If w e QK(V) c T*(V), we can write

w= Z iy...ip ¢’i‘[ @"*@"i’f‘k«

[ P
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So
w = Alt{w) = Z diy..ip Alt(gs, @ --- @ ¢, ).

il geeeyli

Each Alt(¢;, ® - @ ¢;,) is either 0 or = £(1/k!) ¢;, A --- A ¢;, for some
J1 < -+ < Jjk, so the elements ¢j, A --- A gy, for j1 < --- < ji span Qk(v). 1If

0= Z Aiy.nie iy N0 A Py,

|"| ":“--l:fk

then applying both sides to (vi,,..., v, ) gives aj;..j, = 0. %

4. COROLLARY. If @,...,wx € 2'(V), then @,,...,w; are linearly inde-
pendent if and only if
an A A # 0

PROOF. If an,...,wy are linearly independent, thereis a basis vy, ..., Vg,...,vp
of V such that the dual basis vectors ¢,..., @k, ..., ¢, satisly ¢ = w; for
1<i<k. Thenw) A .-+ Ay is a basis element of 2¥(V), so it is not 0.

On the other hand, if

@h =a2w1+"++ﬂk&.-‘rk,
then

i Aw A Awp =+ Fapwp) Awa A Ay =0, &

To abbreviate formulas, it is convenient to let / denote a typical “multi-index™
(ir,....ik), and let ¢; denote ¢, A -+ A ¢j,. Then cvery element of QK is

uniquely expressible as
Z ar ¢r.
!

Notice that Theorem 3 implies that every w € ¥(R™) is a linear combination
of the functions
U
(v1,...,U;) = determmant of a k x k minor of

Uk

One more simple theorem is in order, before we proceed to apply our con-
struction to manifolds.
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5. THEOREM. Let v;,...,v, be a basis for V, let w € 2"(V), and let

n
w,-=Za'j,-vj i=1...,n
J=1

Then
w(wy, ..., wp) = det(a;j)} - @(vr,...,vn).

PROOF. Define n € T"(R") by

n({a“,...,am}, ey [a,.,q,...,a,mj) = M(Zﬂjlﬂf,...,Zﬂjnt).

J=1 =1
Then clearly n € 2"(R"), so n = ¢ - det for some ¢ € R, and

c=n(e;,....en) = @(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,...,up] =p ifandonlyif w(w,...,v,) > 0.

With our new algebraic construction at hand, we are ready to apply it to
vector bundles. If § = n: E — B is a vector bundle, we obtain a new bundle
QK (&) by replacing each fibre 77! (p) with Q¥(z~'(p)). A section w of QX (&)
is a function with w( p) € Q¥ (=" (p)) for each p € B. If n is a section of Q/(£),
then we can define a section @ A i of Q2%+ (&) by (w A n)(p) = w(p) An(p) €
QkH (m=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 2%(TM) can obviously be made into a C* vector bundle, we can
speak of C* forms; all 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 @ is a k-form on N, then [*w is a
k-form on M. We can also define w; + w3 and w A n. The following properties
of k-forms are obvious from the corresponding properties for 2% (V):

(ar+w)An=wi An+wr An

wAMm+m)=wAm+toAn
Jorn=wA fn=f(oAn)
wAn:[—I)HnAm

[loan)= oA .
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If (x,U) is a coordinate system, then the dx’(p) are a basis for Mp*, so the
dx"(p) A --- Adx'R(p) (h < -+- < i) are a basis for Qk(p). Thus every
k-form w can be written uniquely as

w = Z Wiy gy AX"V A A dx'E

i <<y

or, if we denote dxi' A -+ A dx'% by dx?! for the multi-index I = (i1,..., i),
W = Z wy dx?.
I

The problem of finding the relationship between the w; and the functions w’;
when
w = Z wr dx! = Em’; dy’
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 (y, V) a coordinate system around

q = f(p) € N, then
fegdy A Andy")=(go [)- det (%) dx' A Adx".
PROQF. It suffices to show that
S*dy' Ao Ady™) = det (M) dx' Ao A dX".

ax/
)

Now, by Problem 4-1,

d

. . d
SXdy' Ao A dy™)(p) (*&—_.

1\--”.:_‘_”
= ax

d d
= Jv! coe A dyt — N G
dy (@) n---Ady"(q) (ﬁ el RS s i o P)
Ao f) 0
=dy () A A ch’”(fﬂ( (p) :
; ax? ay' |,

~d(y'of), .8
D B (P57

)

f=1

Iy o )
= det (T(p]) , by Theorem 5. #
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8. COROLLARY. If (x,U) and (y, V) are two coordinate systems on M and

gdy' Ao ndY" =hdx' A A dxT,

ay'
= g.d — .
h=g Et(ﬂxi)

PROOE. Apply the theorem with f = identity map. 4

then

[This corollary shows that n-forms are the geometric objects corresponding to
the “even scalar densities” defined in Problem 4-10.]

If § =n: E — B isan n-plane bundle, then a nowhere zero section w of Q27 (£)
has a special significance: For each p € B, the non-zero w(p) € Q"(x~'(p))
determines an orientation u, of mw~'(p) by Corollary 6. It is easy to see that
the collection of orientations {p } satisfy the “compatability condition” set forth
in Chapter 3, so that p = {44} is an orientation of £. In particular, if there is
a nowhere zero n-form w on an n-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 1s 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 p be an orientation of M. For each (x, U) choose an n-form wy

on U such that for vy,...,v, € Mp, p € U we have
wy(v,...,un) >0 ifand only if [u,..., U] = pp.
Now let
W = Zﬁﬁvmu-
e®

Then w 1s a C* p-form. Moreover, for every p, if v,...,uv, € M, satisfy
[v1,...,un] = pp, then each

(pv wu)(p)(vrs...,vn) 20,

and strict inequality holds for at least one U. Thus w(p) # 0. 4
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Notice that the bundle 7(TM) is 1-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 Qk{&’} 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 Q9% V) has been introduced as another name for E, a 0-form on M
will just mean a function f on M (and f A @ will just mean f - w). For
every 0-form f we have the I-form df (recall that df(X) = X(f)), which in a

coordinate system (x, U) is given by
" 3f
df =Y ——dx/.
/ E ox/ *

If w 15 a k-form
w = Zw; dxf,
!

then each dw; 1s a I-form, and we can define a (k +1)-form dw, the differential

of w, by
dw =Y dwy dx'

!
rn
dw
= ZZ—I dx® A dx!.
dx“
! e=]
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 = Zm'; 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.

() d{wy + w2) = dun + dws.
(2) If an 1s a k-form, then
d(an A an) = dwy) A wr + {—I)kan A dan.

(3) d(dw) = 0. Briefly, d* = 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!
wy = gdx’.
Then wy A wy = fg dx! Adx? and
d(wy A wy) =d(fg)Adx! Adx?
=gdf ndx! ndx? + fdg ndx! Adx?
= dwy, Awy +{(~D*fdx! Adgndx’
= dwy A Wy +(~l)kw, A dwy.
(3) It clearly suffices to consider only k-forms of the form
w= fdx'.
Then i
dw = ;% dx® A dx!

50
n n

32
d(dw) = Z( Bxﬁé{r“ dxB A dx® A d.xf),

a=:1 *fe=I

In this sum, the terms

2f
dxP A dx® A dx!
dxB9xe

and

*f B !
PRvE: ax® a dx® A dx

cancel in pairs, +

We next note that these properties characterize d on U.

1. PROPOSITION. Suppose d' takes k-forms on U to (k + 1)-forms on U,
for all k, and satisfies

() d'(wn + w2) = d'wy + d'ws.

(2) d'(tn A wr) = d'wny A w3 + (—1)¥w) A d'wy.

(3) d'(d'f)=0.

(4) d'f = (the old) df.

Then d' =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(fdx"y=d'fndx' + fand'(dx!)
=df ndx! + f nd'(dx') by 4.

So it suffices to show that d'(dx!) = 0, where

dx! = dx"" A A dx'®
=d'x"A--Ad'x* by(4).

We will use induction on k. Assuming it for k — 1 we have

d'(dx")y = d'(d'x" A ... A d'x'k)
=d(d'x"YAd XA Ad'x*
—d'x"Ad @ XA Ad'XR) by (2)
=0—-0, by (3) and the inductive hypothesis. #

12. COROLLARY. There is a unique operator d from the k-forms on M to
the (k + 1)-forms on M, for all k, satisfying

d{w) + wy) = dw, + dw,
d{w A wr) = day A wy + {—I}kml A dan
d* =0,

and agreeing with the old d 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
coorchinate system is to give an invariant definition.
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3. THEOREM. If w 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{XI;-'ka-HJ

k41 .
= Z{_l.}!-'_lﬁ,f(w(xl: .. -1XI'1-- ':thl-l})
i=l
+ z (‘-“]J'F.-'.‘IM{IXHXI],X],,..,FE,.,,,E,...,XE.J.])
l<f<jzk4)

[::" EI + EE, Sa}-"]

where ~ over X; indicates that it is omitted. This (k + 1)-form agrees with dw
as defined previously.

PROOF. The operator which takes (X),..., Xz41) to , + 2> is clearly linear
over R. Moreover, it is actually linear over the C* functions ¥. In fact, if X, is
replaced by fJXj,, then I, becomes

[+ ) )X No, ..o X, X)),
i#iy

and using the formulas

/X.Y]=fIX,Y]-Y[ - X
(X, [Y]=fIX.Y]+ X/ Y.

it is casily seen that £y becomes

SE2+ 3 (DG MoKy Xy oy Xy iy Xewr)
i=in
= Y (=0 oK X, Kigsos X Xien);

ip=<j

a brief inspection then shows that £, + £; becomes /T, + fI,.
Theorem 4-2 shows that there is a unique covariant tensor field dw satisfy-
ing (x). It is easy to check that dw is alternating, so that it is a (k + 1)-form,
To compute dw i a coordinate system (x, U) 1t clearly suffices to compute
d( f dx'). Moreover, by renumbering, we might as well assume

w=fdx" A Adxk.
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For dw, as for any form, we have

do = z dw(dfox™,...,3/dxT + ) dx® A oo A dxRH1,

oy <oy
It is clear from () that dw(d/dx*',...,d/0x%+1) =0
unless some (&, ..., &,..., Q4 ) 18 a permutation of (1,...,k).
Since the @’s are increasing, this happens only if
(o, ..s0pm) =(1,...,k, j) j >k,

in which case

k0

dw(8/0x™, .., 8/9x", 8/9x7) = (=) ==,

30

of .
dw = D A" A A dX A dxd
w gf }ax*‘-’ x' A X X

=Za—f.dxfndx‘ Ao Adxk
j:-kax}

n
=Z£ x) Adx' Ao A dxk,
= dx/

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,...,Vg41) directly,
but first find dw(X,..., Xp41), 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, ..., Xg41. 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(X},..., Xi.41)(p) does not depend on the values
of X; except at p, it does depend on the values of @ at points other than p—
this must enter into our formula somehow. One other feature of our definition
1s 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



Differential Forms 215

linear over the C™ functions, but it disappears in computations in a coordinate
system,

In the particular case where @ is a 1-form, Theorem 13 gives the following
formula,

do(X,Y) = X(@(Y)) - Y(e(X)) - o([X,Y])

This enables us to state a second version of Theorem 6-5 (The Frobenius Inte-
grability Theorem) in termis 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 4(A) c (M) will denote the subring generated by
the set of all forms @ with the property that (if @ has degree /)

w(X,..., X)) =0 whenever X),..., X; belong 10 A.

It 1s clear that @y + w2 € d(A) if wy,w2 € d(A), and that n A @ € L(A) if
w € 4(A) [thus, (A) is an ideal in the ring 2(M)]. Locally, the ideal 4(A)
is generated by n — k independent 1-forms w**+!, ... w". In fact, around any
point p € M we can choose a coordinate system (x, U) so that

d

axT

d
ser s TR span Ap.
axk |,

P

Then
dx'(py A+ A dxk{p) is non-zero on Ap.

By continuity, the same s 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 g such that

k
dx®“(q) = Z fﬁ'[q) dxﬂ(q} restricied lo Dg a=k+1,...,n.
f=1

We can therefore let K
w® = dx% - Z[ﬂ“ dx?.
=1

14, PROPOSITION (THE FROBENIUS INTEGRABILITY THEOREM;
SECOND VERSION). A distribution A on M is integrable if and only if
d(4(A)) c 4(A).
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PROOF. Locally we can choose 1-forms @', ..., ®@" which span M,* for each ¢
such that w**! . " generate d(A). Let Xj,..., X, be the vector fields with

w'(X)) = §.

Then X,..., Xg span A. So A isintegrable if and only if there are functions C}f
with
k
(X X1=Y Clxs i j=1,.. .k

A=i

Now
do®(X;, Xj) = Xi(@0% (X)) = X;j (0% (X0)) — " ([ X4, X;)).

For I <i,j < k and @ > k, the first two terms on the right vanish. So
dw®(X;, X;) = 0if and only if w®([Xi, X;]) = 0. But each w®*([X};, X;]) =0
if and only if each [X;, X;] belongs to A (ie., if A is integrable), while each
dw®(X;, X;) = 0if and only if dw® € 4(A). 4

Notice that since the w* Aw’ (i < j) span 22(My) for each g, we can always
write
dw®™ = Zc @' A w
i<j
=) 6f Aw’/ for certain forms 6.
J

If @ > k, and iy, jo < k are distinct, we have

0 = dw® (Xiy, Xjy) = Dﬁ“ A @? ) Xig, Xjo)
= 8']“[2’"]}!
so we can write the condition d({(A)) C 4(A) as
dw” = Z ﬁg A b,
Bk
Once we have introduced a coordinate system (x, U) such that the shces
lgeU: x*(g) =d**, .. x"(g) = a"}

are 1ntegral submanifolds of A, the forms dx**!, ..., dx™ are a basis for 4(A),

so w**! ... w" must be linear combinations of them. We therefore have the

follnwmg.
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15. COROLLARY. If w**! . " are linearly independent I-forms in a
neighborhood of p € M, then there are 1-forms 9; (@, B > k) with

dw® = Z 65 A wP
B
if and only if there are functions fﬁ",‘g'JH (a, B > k) with
o= frdgP.
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
S (dw) = d([*w).

PROOF. For p € M, let (x,U) be a coordinate system around f(p). We can
assume _ _
w=gdx" n---Ndxk,

We will use induction on k. For k = 0 we have, tracing through some defini-
tions,

g X) =dg(fo X) =[fpX](g) = X(go [)
=d(g o f)(X)

(and, of course, f*g is to be interpreted as g © f). Assuming the formula for
k — 1, we have

d(f*w) =d((f*gdx" n--- Adx*=1) A f*dx'¥)
=d(f*(gdx' A--- AdXH-1)) A frdx' 40
since df*dx’* =dd(x'* o f) =0
= f*(d(gdx"V A --- Adxk=1)) A frdxik
by the inductive hyposthesis
= f*(dg Adx"" A--- Adx*k=1) A frdx'
= [*(dg Adx" A - Adxk=) A dxk)

— f"{dm). ‘3
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One property of d qualifies, by the criterion of the previous chapter, as a
basic theorem of differential geometry. The relation d2 = 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 @ is called closed if dw =0
and exact if @ = dn for some form n. (The terminology “exact” is classical—
diflerential forms used to be called simply “differentials”; 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 @ is a 1-form

n
w = E w; dx',
i=l!

then the condition dw = 0, i.c.,

af.u; _ awj
ax/ ~ dxi
is necessary for solving w = df, i.e.,
of
E = .

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 R?,

w=Adyndz - Bdx ndz+ Cdx ndy,

then
w=d(Pdx+ Qdy+ Rdz)

if and only if

9R 99 _
ay z
P 9
i L
z  ox
dQ 9P
ox dy
The necessary condition, dw = 0, is
dA 9B aC
+ =0

dx b dy
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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 w 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 @ on R?:
| o _ o
w=fdx+gd with — = —.
/ g dy, 3y = ax

We know how to find a function @ on all of R? with @ = da, namely

] y
a(x,y) = S, yo)dt + f g(x,1)dt.

X0 Fiy

On the other hand, the situation is very different if w is defined only on R? —{0}.
Recall that if L ¢ R? is [0,00) x {0}, then

g: R - L R, —€> L
:

defined in Chapter 2, is C®; in fact,
(,0): R2 — L = {r: r >0} x (0,2n)

is the inverse of the map
(a,b) — (acosb,asinb),

whose derivative at (¢, b) has determinant equal to ¢ # 0. By deleting a different
ray L; we can define a different function 6. Then 8, = 8 in the region A; and
8y = @+42x in the region A;. Consequently 48 and d@; agree on their common

A] B
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domain, so that together they define a I1-form w on R? — {0}. A computation
(Problem 20) shows that

w —dx dy.
ta Y

The 1-form w is usually denoted by d8, but this is an abuse of notation, since
w = d8 onlyon R?2— L. In fact, w is not df for any C! function f: R?—{0} — R,
Indeed, if @ = df, then

df =d8 on R?-L,

sod(f —8) =0 on R? — L, which implies that 9f/dx = 86/dx and df/dy =
if)/dy and hence f = 0+ constant on R? — L, which is impossible. Nevertheless,
dw = 0 [the two relations

d(df) =0 on R*-1L

d(d6)=0 on R’-L,
clearly imply that this is so]. So w is closed, but not exact. (It is still exact in a
neighborhood of any point of R? — {0}.)

Clearly @ is 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 calicd (smoothly) contractible to a point pp € M if there is
a C® function

H: Mx[0,1]] = M

such that

Hip,h=rp for pe M.
H(p,0) = po
For example, R" is smoothly contractible to 0 € R"; we can define
H:R"x[0,1] - R"
by
H(p,t) =1p.

More generally, U C R" is contractible to pg € U if U has the property that



Differential Torms 221

p € U implies po+1(p — po) € U for 0 <t <1 (such a region U is called
star-shaped with respect to po).

AN

Of course, many other regions are also contractible to a point. If we think

=
¢

of [0, 1] as representing time, then for each time ¢ we have a map p+— H(p,1)
of M nto 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 ¢ € [0,1] we define

7‘\\/

.i";:M—} MX[[},I]

by
i (p)=(p,1).

We claim that if @ is a form on M x [0, 1] with dw = 0, then

I*w — ig'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, 1] (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' omtpg,...,x" o mpg, 1)

is a coordinate system on U x [0,1]. We will denote xtompy by X, for conve-
nience. It is easy to check (or should be) that

" n
fa*(z.’.u,- dxt +fd.r) = Zm;{*,&']dx",
i=] i==)

where
wi(-,a) denotes the funcion p+— w;i(p,a).

Now for @ = ) i, w; dxX' + f dt we have

n n
dw = [terms not involving dt] — ; % Az A dt + iz=]: % dxt A dt.
So dw = 0 implies that
dw;  df
ot axi’
Consequently,
! aw"
wrlp 1) = an(p,0) = [ S p.0yar
0 1
1 3f
= e dt
50
n _ n ‘ n 1 af .
) w;i(p, Ddxt — wi(p,0)dx' = (f —(p,t dr) dax’,
(1 ; (P, 1) ; i(P0) ; 3 (P

If we define g: M — R by

1
g(p) =fn Sf(p.1)dt,
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then

dg . ['af
(2) 3;m—£afmﬂﬁ

Equations (1) and (2) show that
iV‘w —ig'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, I])(p,ny = ker m, @ ker mas,.
L ]
kﬁrﬂ'M:} M x [Dsl]
[0, 1] i3 —— i;;:l-uer:nt,,‘
]
E

If a vector space V is a direct sum V = V; @ V3 of two subspaces, then any
w € Q'(V) can be written
w = w + w;

where

wy (V) + v2) = w(vy)
w(v) + v2) = w(v2).

Applying this to the decomposition (), we write the I-form @ on M x [0, 1] as
w) + wy; there is then a unique f with w; = [ dt.
In general, for a k-form w, it is easy to see (Problem 22) that we can write @
uniquely as
w = + (dl A7)

where w(vy,...,v) = 0 if some v; € ker mps,, and nisa (k — I)-form with the
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analogous property. Define a (k — I)-form Jw on M as follows:

1
O T f NP iraV1s - iraVkms) dL.
0

We claim that dw = 0 implies that {j*@ — io*w = d(Jw). Actually, it is easier
to find a formula for i1*w — ip*@ that holds even when dw # 0.

17. THEOREM. For any k-form @ on M x [0, 1] we have
i*o - ig'w = d(lw) + I{dw).
(Consequently, i1*w — ip*w = d(Jw) if dw =0.)
PROOF. Since Iw is already invariantly defined, we can just as well work in

a coordinate system (X!,...,%",1). The operator / is clearly linear, so we just

have to consider two cases.
() w=fdf" A---Adx* = fdx!. Then

d
dw = _.+B—{drndf'r;

it is easy to see that

]
I(dw)(p) = (ﬁ %;—r(%-’)df) dx'(p)

=[/(p,)) = [(p,0]dx"(p)
=i*w(p) — " w(p).
Since Jw = 0, this proves the result in this case.
2) @ = fdt AdZN Ao AdER-1 = fdt AdRT, Then i1*e = ig*w = 0.

Now

I[dw)[p):f( Zh—-drnd:u A dx )[p}

=]

= — Z (f p,f}d!) dx® A dx!

1
d{Jw) =d (f fip.t) d:) dx!

= zaxa (f f(p,r)df) dx* ndx?!,

=]

Clearly I{dw) 4+ d(Iw) =

and
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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)=
P D=p  rall pem.
H(p:ﬂ} = Jo
Thus
Hoij: M — M is the identity
Hoig: M — M is the constant map po.
So
w=(H o))" (w) =i,*(H*w)
0= (Hoip)*(w) = ig*"(H*w).
But
d(H*w) = H*(dw) = 0,
)

w-—-0= f,*[H*w} - iu*(H*w}
= d(I(H"w)) by the Theorem. #+

Corollary 18 is called the Poincaré Lemma by most geometers, while d% = 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 @ = dn explicitly in
terms of integrals. There are classical theorems about vector fields in R? which
can be derived from 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 patlern for basic theorems about diflerential geometry, it has always
been something of a mystery to me just why 4 turns out to be so important.
An answer Lo 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 evéry C® map f: M — N [it actually suffices to assume that
the diagram commutes only for diffecomorphisms f7].

*
k-forms on M «———— k-forms on N

Dl jp
*
/-forms on M +———/-forms on M

Palais’ theorem says that, with few exceptions, D = 0. Roughly, these excep-
tional cases are the following. If & =/, 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 4% 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

o (V1. V%) = (Vgm1(1)s oo+, Vg=i(h))s
then

gepe(Vr,..., V) =0pe(V1,...,V).

2. Let Alt be Alt without the factor 1/k!, and define w7 n = Alt(w @ ). Show
that 7 is nof associative. (Try w,n € Q'(V) and 8 € Q¥(V).)

3. Let 8’ C Sgys be the subgroup of all o which leave both sets {I,..., k} and
{k+1,...,k+1}invariant. A cross seclion of S’ is a subset K C Sg,; containing
exactly one element from each left coset of S§’.

(a) Show that for any cross section K we have
ar M i‘}[m, 'aeg Uk-l-f) = Z sgncr (e} @ I][UU(”, “sny Ucr[.k-}-a’])-
oe K

This definition may be used even in a field of finite characteristic.

(b) Show from this definition that @ An is alternating, and w A = (~1)¥n Aw.
(Proving associativity is quite messy.)

(c) A permutation o € Sy is called a shuffle permutation if 0(1) <o(2) <--- <
olk)and o(k+1) <o(k+2) <--. <o(k+!). Show that the set of all shuffle
permutations is a cross section of S’.

4. Forv e V and w € 2%(V), we define the contraction v Jw € Q¥~1(V) by
(v G-'){'U],. . ,Uﬁ;_]) = w(v, vy, .. -3“-*—])'

This is sometime also called the inner product and the notation iyw is also used.

(a) Show that
vd(wdw)=—w_Jl(vdw).

(b) Show that if vy,..., v, is a basis of V with dual basis ¢,..., ¢n, then

" j # any ia
vi (i ANy ) = {(_I)a'-"{mln...nﬁ;n-..ntﬁjk if j=ig.

(c) Show that for @y € Q¥(V) and w; € Q! (V) we have
vd(w) Awz) = (vdwy) Awr + {—I)‘Ew] A (vd wy).

(Use (b) and hnearnity of everything.)
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(d) Formula (c) can be used to give a definition of w; Aw, by induction on k +/
(which works for vector spaces over any field): If A is defined for forms of degree
adding up to < k +/, we define
w1 A @2(Vgs .., Vi) = [(Vi J 1) A@2](v, .., Vkgr)
+ (=1 [@1 A (01 @) (V2 ..., V)
Show that with this definition @) A w; is skew-symmetric (it is only necessary to
check that interchanging v; and v, changes the sign of the right side).
(e) Prove by induction that A is biinear and that w; A w; = (-=D*wy A wy.
(f) If X is a vector field on M and w a k-form on M we define a (k — I)-form
X Jw by
(X Jw)(p) = X(p)Jw(p).
Show that if @y is a k-form, then
X 1wy Awsy) = (X dw) Awr + (—I)kwl A(X Jwz).

5. Show that n functions fj,..., fu: M — R form a coordinate system in a
neighborhood of p € M ifand only if dfj A--- A dfu(p) # 0.

6. Anelement w € Q%(V) is called decomposable if @ = ¢ A - - - Ay for some
gi € V* =QU(V).

(@) If dim V < 3, then every w € Q2(V) is decomposable.
(b) If ¢;, i = 1,...,4 are independent, then w = (¢ A ¢2) + ($1 A ¢4) is not
decomposable. Hint: Look at w A w.

7. For any w € Q‘E{V], we define the annihilator of @ to be
Am(w)={¢p € V*: ¢ Aw = 0}.

(a) Show that
dim Ann(w) < k,

and that equality holds if and only if @ is decomposable.

(b) Every subspace of V* is Ann(w) for some decomposable w, which is unique
up to a multiplicative constant.

(c) If wy and w; are decomposable, then Ann(w;) C Ann(wz) if and only if
wy = wy A i for some 1.

(d) If w; are decomposable, then Ann(w;) N Amn(w;) = {0} if and only if
wy A wy # 0. In this case,

Ann(wy) 4+ Ann(wa) = Ann(w) A wa).
(€) If V has dimension n, then any w € "71(V) is decomposable.

(f) Since v; € V can be regarded as elements of V** we can consider vy A ---A
v € 2K(V*). Reformulate parts (a)—(d) in terms of this A product.



Differential Forms 229

8. (a) Let w € %(V). Show that there is a basis ¢, ..., ¢, of V* such that

@ = () Ag2)+ -+ (P2r—1 A P2s).

Hint: 1If
w =Y ay¥i A¥j,

i<}

choose ¢ ivolving ¥, ¥3,..., ¥, and ¢ involving va,. .., ¥, so that
w =@ A ¢+,

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 + I)-fold wedge product is 0. Thus r is well-determined;
it is called the rank of w.

(€) If @ = 3 ;_;aij¥i AV, show that the rank of w is the rank of the ma-
irix [-f-l':jl

9. If vy,...,vy is a basis for V and w; = Zj.;l @jivj, show that
det(a;;)w*y A - AWy = v A AV,

10. Let A = (a;;) be an n xn matrix. Let 1 < p <nbefixed, andletg =n—p.
For H=hy <. <hpand K =k; <+ < kg, let

almkl = allhﬂ I HP‘H 'rkl e a,P'l'] |kl]'
B¥ =det| : ], CK=de
aﬁ,ﬂ] LI ap,kp al‘l,kl e 'aﬂ,kq

(a) If v;,...,vn is a basis of V and

n
Wy = Zaﬁuj,
j=1
show that

wy A Awp =Y By
H

Wppq A=+ AWy = ZCKUK.
K
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(b) Let H' ={1,...,n} — H (arranged in increasing order). Show that

0 K#H

Vg NYUg =
{EH,Hruln---Av,; K=H

where ey g+ is the sign of the permutation

(¢) Prove “Laplace’s expansion”

det 4 = ZEH’H: BHCH’.
H

11. (Cartan’s Lemma) Let ¢, ...,¢x € V* be independent and suppose that
Yy,..., ¥k € V* sadsfy

(or AYn) + -+ (P A Yr) = 0.

Then
k

¥ = E ajigi, where aj; = 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 £ =w: E — B is a vector
bundle, we can consider Qk{-‘;‘*), the bundle whose fibre at p is Qk{[n"" ( P)*).
Since we can regard

3o asanclementof (M,)™,

any section of Q"(T*M) can be written locally as

d d
"ot N N
(a) Show thay if
d N d P 0 N 0
£y ay"  ax! axn’

then
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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["']{V} denote the vector space of all multilinear functions

VxoooxVxV*x...xV* = Q7(V).

W W

k 1imes { times

Show that sections of ?]kf“](TM) correspond to (even) relative tensors of type
(f) and weight 1. (Notice that if vy,...,v, is a basis for V, then elements of
$2"7(V') can be represented by real numbers [times the element v*; A« -+ AV¥,].)
(c) If J”m](V) is defined similarly, except that Q2™ (V) is replaced by Q™(V*),
show that sections of ?}[,]{TM} correspond to (even) relative tensors of type (‘:f)
and weight —1.

(d) Show that the covariant relative tensor of type (%) and weight 1 defined in
Problem 4-10, with components g1+ corresponds to the map

Vix...x V* = Q"(V)

n hl‘l'lES

given by (¢y,...,¢n) = ¢ A --+ A ¢y. Interpret the relative tensor with com-
ponents &;, ., similarly,
(¢) Suppose Q"*¥(V) denotes all functions n: ¥V x -« x V — R which are of
the form

(v, ..., vn) = [w(v,...,v5)]" w an integer

for some w € R"(V). Let ‘J}Hmw][V) be defined like ’.T:,ki“], except that 2"(V) is
replaced by "% (V). Show that sections of ?}k[mw]{TM} correspond to (even)
relative tensors of type (¥) and weight w. Similarly for j}ﬁ:,w]

(f) For those who know about tensor procducts ¥V @ W and exterior algebras

hk{V}, these results can all be restated. We can identify ’J‘}“"{V} with

®k V'®®IV:E"*®"'® V*i@ji@.:.@n V.

k times { times

Since "(V) = A™(V*) = [A™(V)]*, we can identify

k !
7wy with @ V*e@ Ve ()
Titm (V) with @ V*® @ Ve A™(V*).
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Consider, more generally,
. k ! w
k { w
ﬁﬁ,,;wﬂl’) = @ V'@ ® Ve @ AT(V).

Noting that A" (V)®--- @ A"(V) is always 1-dimensional, show that sections of
g}k[n;wliTM ) and ?";';‘me(TM} .cnrrf:spnnd to (even) relative tensors of type (';‘)
and weight w and —w, respectively.

13. (a) If V has dimension n and A: V — V is a linear 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 A B = (det A)(det B).

14. Recall that the characteristic polynomial of A: V — V is

X(A) = det(A] — A)
= A" — (trace A)A™ ' 4 ... 1 (=1)"det 4
=2 — A" A (= 1) e

(a) Show that cx = trace of A*: QK(V) — Qk(V).
(b) Conclude that cx(AB) = cx(BA).
(c) Let 87'"% be as defined in Problem 4-5(xiii). If A: V — V has a ma-

i dL
trix {af} (with respect to some basis), show that

_ 1,02 ._J'k eeedg
ck(A) = Xl E : i Ay * - ap, 8, die”
-
s Jie

Thus, if § is as defined on page 130, and A is a tensor of type (;), then the
function p — ¢k (A(p)) can be defined as a (2k)-fold contracuon of

A@--- @ ARS.
— —

k times

15. Let P(X;;) be a polynomial in n? variables. For every nxn matrix 4 = (a;;)
we then have a number P(g;;). 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 ¢j,...,c, defined in Problem 14. We will
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need the algebraic result that any symmetric polynomial Q(yy,...,¥n) in the n
variables yi,..., y, can be written as a polynomial in oy,...,0,, where o; is
the ith elementary symmetric polynomial of yy,..., y,. Recall that the g; can
be defined by the equation

"
[Jo=y)=y" -0y + +(-1)'on.

fm=]

Thus, they are the coefficients, up to sign, of the polynomial with roots y,...,
Vn. Since the eigenvalues Aq,..., A, of a matrix A are, by definition, the roots
of the polynomial x(1), it follows that

ci(A) = 0i(hi1,..., 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

(59)

Then there is a polynomial R such that

Q5. ym)=RlE1(Vis-- o ¥n)s o 0n(Vise s Yu)).

The polynomial R has real coeflicients if P does.
(b) P(A) = R(c)(A),...,cn(A)) for all diagonalizable A.
(¢) The discriminant D(A) is defined as H,-#j(l,- — 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(ci(A),...,ca(A)) whenever D(A) # 0. Conclude, by
continuity, that the equation holds for all matrices 4 over C. (This last conclu-
sion follows even if C is replaced by some other field, since the set where D # 0
is Zariski-dense; this is “the principal of irrelevance of algebraic inequalities”,
compare pg. V.375.)

Now suppose that the coefficients of P are real and that P(4) = P(BAB™')
for all real A and real invertible B.
(¢) The same equation holds for complex A 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,..., wx € V be given by

n
uy = Zﬂjf‘lﬂj,

Jj=1
For @ € X(V) show that

m[w1,..+,wk)= Z ufw[vfl‘!*-*sufkh

f=i) <=y,
where a; is the determinant of the k x k submatrix of (a;;) obtained by selecting
rows f], R
(b) Generalize Theorem 7 and Corollary 8 to k-forms,

(c) Check directly from (b) that the definition of d does not depend on the
coordinate system,

17. Show that d()_; . ; a;j dx! A dx?) =0 if and only if

al‘;‘t’;j ok aﬂ'jk . .
ok 3%l + 55 =0 foralli <j<k.
18. In Problem 5-14 we defined Ly A for any tensor field A,
(a) Show that if @ is a k-form, then so is Ly w.
(b) Show that

Ly(winw)=Lyw Awy + g A Lyws.
(c) Using 5-14(e), show that

X{Cﬂ{X“...,Xk_}.} = LX{M{XI:'“:XE))
= LXM{X]:«-‘:Xk)
k
+ Z('_ljiq-]w{[xixi]a Xl:---:z,--»:}i’k)-

=1
(d) Deduce the following two expressions:

do(Xy;. .., Xiwr)
k+1
= Z{_}}H-ILX.-W(X],“.1X;,...,Xk+]}

f=1

+ D D O, XG0, XL XL K Xier)

{=j
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dw(X1,. .., Xiegr)

k41
I .
=3 ) (DM {Xi(X,... X\, Xiegn)
je=1

+ Ly (X1, ., X5y ..., X))

(€) Show that
Xddw=Lyw - d(X Jw),

1e.,
do(X1,..., Xeq1) = (Lyyw)(Xa, ..., Xe1) —d(X1 dw)(Xa, . .0, Xieg).

(This may be used to give an inductive definition of d.)
(f) Using (e), show that d(Ly w) = Lx(dw).

19. Let a;; be #n* functions on R” with aij = aji. Show that in order for there
to be functions uy, ..., u, in a neighborhood of any point in R” with

10wy oy
“W=3\a7 T ox

it is necessary and sufficient that
Bzaﬂ Bza;k . azﬂ” Bza;;c
axkax!  dxiax! — xkgxi  9xJoxi
Hint: First set up partial differential equations for the functions fj = du; /ax*—
duy /dx’, and use Theorem 6-1.

for all i, j,k,I.

20. Compute that
xdy — ydx

(At most places @ = 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 — R?—{0} be the inclusion, and let ¢’ = i*(d8). If ¢: [0,1] — S
i

¢(x) = (cos2mx,sin 2w x),

show that
c*(c') = 2m 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 @ € Q¥(V; @ V2) can be written as a sum of forms
w; N @y where @; has degree @ and w; has degree § = k —a and

wi(V1,...,0%) =0 ifsome v; € V2
wa(vy,...,vg) =0 if some v; € V.

(b) If dm V¥, =1, and 0 # A € V3*, then w can be written uniquely as w; +
(wz A L), where w is a k-form and w; is a (k — 1)-form such that

wi(vy,...,vk) =0 ifsomev; € Vy
EHZ(UI,+-+3U,|E_[} =0 ifscrme U € Vz.

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,t) =tp. If

w = Z Wy g X" Ao N dxE

i']{uﬂ:fk
on U, show that
I(H*w)
k l " - ——
=2 Z{_l)a_’(f fk_'wf]...:k(fx}df)x‘“ dx"" A ondxie pendx®
iy <o iy = 0

24. (a) Let U ¢ R%be abounded open set such that R2—U is connected. Show
that U is diffeomorphic to R?, 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 k*® set being a finite union of squares containing the set of points in U
whose distance from boundary U is < 1/k.

|| | | |
ik b
..-'L ’j‘f al =
el — L P
T 110 11 7 AN A
l‘f T 4 h "'li
\ A | !
__.“-.L - r“‘h-..
1IN ) a1/
i L~ ~1 P
\\j _'__.f -— —
EnuEi
T ‘|

(b) Find a bounded open set U C R? such that R® — U is connected, but U is
not contractible to a point.



Differential Forms 237

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.)
AR

26. Let { , } be the usual inner product on R”,

(a,b) = iafb".

im]

(@) If vy,...,Un-1 € R", show that there is 2 unique vector vy X -+ + X U] € R”
with
w
Uy 2t
(Vg X« X Uy, W) = det _ for all we R".
Up~1

(b) Show that x -..x € Q" 1(R"), and express it in terms of the e*;, using the
expansion of a matrix by minors.
(c) For R? show that

vx w= (v'w® - v¥w?, viw —v'wd, v w? - v ).

(First find all &; x e;.)

27. (a) Il f: R" — R, define a vector field grad f, the gradient of f, on R”
by

"

grad f = Zﬁx' axi ‘.Z Dif- ax‘

f=1

Introducing the formal symbolism

il 3
v=ZD,-Q,

i=1
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we can write grad /' = V/. If (grad f)(p) = wp, show that
va(p) = {Ua w):

where D, f(p) denotes the directional derivative in the direction v at p (or
simply v, (), if we regard v, € R",). Conclude that V/(p) 1s the direction in
which f 1s changing fastest at p.

) If X = Y% ,a'3/0x' is a vector field on R”, we define the divergence

of X as )
" da’

(Symbolically, we can write div X = (V, X').) We also define, for n = 3,

curl X (=V x X)
B (8&3 aaz) 3 + (aa' da’ ) ) N daz  Ba'\ @
T \ax?  ax3 ) ax! ax3  ax'/ ax? ax'  9x% /) ax3’

Define forms

wy =a'dx+a’dy+a’dz
nw =a'dyndz+a*dzandx+a dx ndy.

Show that

(ff = Wegrad f
dlwy) = Neurl ¥
dny) = (divX)dx ndy nd:z.

{c) Conclude that

curlgrad f =0
divecurl X = 0.

(d) If X is a vector field on a star-shaped open set U C R” and curl X = 0,
then X = grad f 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 @ = f dx + gdy is a I-form on R? {where
/-g: R? = R, and x and y denote the coordinate functions on R?). If we
choose a partition 0 = £y < --- < #, = 1 of [0, 1], then we can divide the curve ¢
into n pieces, the jth piece going from ¢(ti—1) to ¢(4;). When the differences
li — ti~1 are small, each such piece is approximately a straight segment, with

e(l)

c(0)

\c'm} — ' (i)

horizontal projection ¢! (;) — ¢'(ti—1) and vertical projection ¢%(t;) — ¢(ti-1).
We can choose pomnts ¢(&;) on each piece by choosing points & € [t;—,;]. For
each partition P and each such choice & = (&,...,&,), consider the sum

S(P,&) =Y flcE)e"(t) = ' (timn)] + gleEN W) = c(ti-1)).

i=1

If thesc sums approach a limit as the “mesh” || Pj| of P approaches 0, that is,
as the maximum of ¢ — t;-) approaches 0, then the limit is denoted by

ffdx+ga’y.

(This is a complicated limit. To be precise, if || P|} = max{t; ~ t;_,}, then the
equation '

lim S(P,§) = dx +gdy
szunlﬂ(,!f} fcf x+gdy

239
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means: for all £ > 0, thereis a § > 0 such that for all partitions P with || P| < é.
we have

< £

‘S{P,EJ-ffdx+gdP

for all choices & for P.)

The hmit 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

d d

0, 0 /1 P
/55 183y y //'/

then S(P, &) is the “work™ involved in moving a unit mass along the curve ¢ in
the case where ¢ is actually a straight line between ¢;_; and #; and f and g are
constant along these straight line segments; the limit is 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-
(nitely small” displacement with components dx, dy; the integral is the “sum™
of these infinitely small displacements.)

Before worrying about how to compute this limit, consider the special case
where

c(t) = (1, yo).

In this case, ¢'(t;) — ¢'(ti—1) = t; = tj—y, while ¢2(t;) = c2(tj—1) = 0, so

S(P,&) =Y fGi,yo)ti = ti1).
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These sums approach

fcfdx+gdy=f0] f0x, yo) dx.

On the other hand, if

Yo #=/—7——»

c(t) = (b + (1 —1)a, yo),

then ¢! (1) = ' (tj~1) = (b ~ a)(li — ti-1), 50

S(P.&)=(b~a)- Y [&b+(1~Ea,yo)ti — ti-).

i=1

‘These sums approach

1 b
{b-—a)fﬁ f(xb-i-{l—.r}a,yu)dx=f f(x, yo)dx.

In general, for any curve ¢, we have, by the mean value theorem,

M) = ' (ti-1) = V@)t = ti1) @i € [ti-1,t]
(i) = 2(tim) = X (Bi)ti = ti-r) Bi € [ti-1,ti].

So

n

S(P.&) =) {/cENne" @)+ gleE)e* B} (i — ti-p).

=]
A somewhat messy argument (Problem 1) shows that these sums approach what
it Jooks like they should approach, namely

|
f“[f{f(i’))f“(r)+g(c{:])c2"(:)]d:.

Physicists’ notation {or abuse thereof) makes it easy to remember this result.
The components ¢',c? of ¢ are denoted simply by x and y [i.e., x denotes
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x oc¢ and y denotes y o ¢; this 1s indicated classically by saying “let x = x(¢),
¥y = y(1)"]. The above integral is then written

T, .dx dy
fcfdx+gdy=fﬂ [f(l.yJEr +g{x’y)d_:] dt .

In preference to this physical interpretation of “line integrals”, we can in-
troduce a more geometrical interpretation. Recall that dec/dt(§;) denotes the

tangent vector of ¢ at uime &;. Then the sums

() > wlcE:) (%i&)) (ty = ti-1)

i=1

=Y " [f(cE)c"E) + e ED] - (i ~ tir)

f=1

clearly also approach

1
£ LFe()e™0) + gle@)e? ()] dr.

Consider the special case where ¢ goes with constant velocity on each (f;-1, ).
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If we choose any & € (f;-1,1;), then

length of %{E;J = the constant speed on (fi—j, ;)

_length of the segment from c(t;—1) to ()

lf ~ lj)
S0

[leng[h of %{E,—)] - (ti = ti—1) = length of segment from c(ti1) to c(#).

In this case,
H

de
Z [Itngth of —(E;‘)] (ti = ti-1)
i=l dt
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

fm = limit of the sums ()

4

can be thought of as the “length” of ¢, when our ruler is changing contin-
vously i1 a way specified by @: Notice that the restriction of w(c(f)) to the
1-dimensional subspace of R?.(,) spanned by dc/d! is a constant times “signed
length”. The natural way to specify a contmuously changing length along ¢
is to specify a length on its tangent vectors; this is the modern counterpart of
the classical conception, whereby the curve ¢ is divided into infimitely small
parts, the infinitely small piece at ¢(r), with components dx, dy, having length
Sle()) dx + g(e(t)) dy.

Before pushing this geometrical interpretation too far, we should note that
there is no 1-form @ on R? such that

fm = length of ¢ for all curves c.

c
It is true that for a given one-one curve ¢ we can produce a form @ which works
for ¢; we choose w(c(t)) € Q'(R% () so that

m{c(m(%) —1,

t kernel w(c(r))

*
(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'(R2.(,;) which has the value 1 on all three vectors.
In general, given any @ on R? which is everywhere non-zero, the subspaces
Ap = kerw(p) form a I-dimensional distribution on RZ; any curve contained
in an itegral 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 @ is a 1-form on M, so we can define f, w
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 ¢ e p, and conversely, so it is clear from
our first definition that for a curve ¢: [0, 1] = R? we have

c cop

(“the integral of @ over ¢ 1s mdependent of the parameterization™). This is no
longer 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 mtegral these sums approach, namely

1
fﬂ [/ e))e" () + gle))e® ()] dt.
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The result then follows from a calculation: the substitution t+ = p(u) gives
1
ﬂ [Se@))e" (1) + gle(@))c* (1)) dt

p(1)
— f [f(e(p@)))e" (p(u)) + 3(C(P(HJ)JCI’(P{H)}]P’{M) du
r

=1(0)
1
= j; [f(c o pa))(c o p)" () + g(c o p))(c o p)¥' ()] du.

For a curve in R”, and a I-form @ = /_, 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]) lies in one coordinate system, or break ¢ up into several
pieces otherwise. We are being a bit sloppy about all this because we are about
to introduce vet a third definition, which will eventually become our formal
choice. Consider once again the case of a 1-form on R2, where

1
f w = fo [S(e@)e' (1) + gle(r))e¥ (1)) dt.

Notice that if ¢ is the standard coordinate system on R, then for the map
¢: [0,1] = R? we have

c*(fdx+gdy) = (foc)e*(dx) + (g oc)e*(dy)
=(foc)d(xec)+(goc)d(yoc)
=(foc)c"dt+ (goc)?dl,

so that formally we just integrate ¢*(f dx + g dy); to be precise, we write
*(fdx + 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]> = R”. If x and y are the coordinate functions on R?, let

?_‘f_ de
de (0 1 dy ax
ax "\ ax
o ( 3 ) y
— =Cx|— .
dy ay

For a pan of partitions so < --- < 5, and fop < --- < 1, of [0, 1], if we choose
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Eij € [si—1,5i] X [tj—1.1;] and @ is a 2-form on R”, then

Che e ‘3;0
|

g g
w(cE))) (i(&ﬂ, a—;(&;)) (st — Si—1)(tj = tj-1)

is a “generalized area” of the parallelogram spanned by
de dc
E(Efj)s a—y{E;‘j)-

The Jimit 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 c: [0,1]¥ — M is called a singular k-cube in M (the word
“singular” indicates that ¢ is not necessarily one-one). We will Jet [0,1]° = R? =
0 € R, so that a singular 0-cube ¢ is determined by the one point ¢(0) € M.
The inclusion map of [0, 1]¥ 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

o= fdx" A ndx*.
We define
= f . xkyda . dxk
[0,11%
f w tobe f f in classical notation, which modern

notation attempts to mimic as far

[0,1]* [0.11% . :
as logic permits

If wis a k-form on M, and ¢ is a singular k-cube in M, we define

fon [ oo

(o,11%
where the right hand side has just been defined. For k = 0, we have a special
definition: a O-form is a function f, and for a singular 0-cube ¢ we define

fcf=f(£'(ﬂ}}-
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1. PROPOSITION. Let ¢: [0,1]" — R" be a one-one singular n-cube with
dete¢’ > 0 on [0,1]". Let @ be the n-form
1 w=fdx' A Adx".

Then

o s ] =

c(f0,1}1") ]/L/

PROOF. By definition,
fcu = f c*w)
[

[u,|]ﬂ'

= f (foc)(deteYdx" A---Adx"™ by Theorem 7-7
'[0.]]'"

= oc)|dete’|dx’ A Adx assumption

[ (rendeciant a o ndst by assomp

[.D“I]”

= f by the change of variable formula. «
e([o,17")

2. 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

f o f o
€ cop
PROOF, We have

f W = f{fap}*w: f p(c*w)
cop

[0,11% [o,11%

= f ¢*(w) by the Proposition, since p is onto

[0,17%

:fm,*}
c
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The map 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); 1t 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

ffm:.

[0,1]*

For example, if ¢: [0,1] = M then

1 1
f fe(t))dt s generally f fle(p())) dr.
0 0

From a formal point of view, differential forms are the things we integrate be-
cause they transform correctly (l.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 dxk),

Our definmtion 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.

ley — 2¢2 + 3c1.

The k-chain 1¢; = 1 ¢; will also be denoted simply by ¢;. We add k-chains,
and multiply them by integers, purely formally, e.g.,

2y + 3ea) + (—=2)(¢y +¢3 +¢2) = =209 — 203 + 6¢a.

Morcover, we define the integral of w over a k-chain ¢ = ) _; a;¢; in the obvious

way:
fza;q 0= a fc,-w'

i
i
The reason for introducing k-chains is that to every k-chain ¢ (which may be

just a singular k-cube) we wish to associate a (k — 1)-chain d¢, which is called
the boundary of ¢, and which is 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,

-
}
—

L
-+
L A
+
i

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 1-form over d72.) For each i
with 1 < i < n we first define two singular (7 — 1)-cubes 77; o, and J7 | (the
(7,0)-face and (i, 1)-face of 7”) as follows: If x € [0, 1]""", then

E:‘ﬁ}{XJ = Iﬂ(.xl,---;xi_lmﬂrx.'-:“'ixn_l)
= (x',...,x"7N0,x, ..., x"N,
}E:.-I}{XJ — J’ﬂ(xlg---:xl_l:]ﬁxl‘:“ ':xn_l)

=L Lx L x o ah,

2
I{Z,l)
2 2
] | 16,0 Thy
1,0 Ih.
- . 5 >
13,0
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The (i,a)-face of a singular n-cube ¢ is defined by

Cli,a) = co (ff}_a}}.

€(1,0)
L) @)
C
c@,0

(0) cwn

Now we define

de = z Z (—IJIHC{,’I“}.

i=1 @=0,1
Finally, the boundary of an n-chain }; a;c; is defined by
H(Z ﬂ','l:'i) = z ﬂ';a({‘f}.
i i

These definitions all make sense only for » > 1. For the case of a 0-cube
c: [0,11° = M, which we will usually simply identify with the point P = ¢(0),
we define dc to be the number 1 € R, and for a 0-chain }; a;¢; we define

a(zafc,-) = aidlc) =) _aj.
i i i
Notice that for a I-cube ¢: [0,1] = M we have

de = ¢q1,1) — €(1,0):

S0
ddey=1-1=0.

We also have, for a singular 2-cube ¢: [0,1]*> = M,

de = cq,1y = €@,1y = €(1,0) + €2,0), 0.9

3(dc)=(R— Q) — (R—S) P
—~(S-P)+(Q-P)
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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, 82 = 0.

PROOF. Leti < j < n—1, and consider (f{; a}JU 8y For x € [0,1]"2, we
have, from the definition

TGay) Gy X) = 16 oy U 3y (X))

N i—1 ) =2
=!{f.,ﬂ'}(l .,...,}.'} ,ﬁ,lj,...,ln J
=70, ) e XX T B X X,

Similarly,

TG41,8 6.0 = TG+1,8 UGy )
= ‘FUH.,B)(‘T e X e xt L X"
= 1", e x L x AT Boxd L xTY,
Thus I[Jf{JI u}){f,ﬂ} = Uﬂ‘ﬂ,ﬁ})ﬁ,a} for i < j <n—1. It follows easily for any
singular n-cube ¢ that (¢¢.ay) (.8 = (€G+1,8) 6, for i < j <n—1. Now

3(dc) = a(z > (—U"*“r:u.a;)

f=1 a=0,1

n =1
=3 3 33 0 )8y

i=1 a=0,1 j=1 f=0,1

In this sum, (¢ a)) (j,8y and (¢(j+1,8)) (i,a) Occur with opposite signs. Therefore
all terms cancel in pairs, and d(dc) = 0. Since the theorem is true for singular
n-cubes, it 1s clearly also true for singular n-chains. «

Notice that for some n-chains ¢ we have not only 3(dc¢) = 0, but even d¢ = 0.
For example, this is the case if ¢ = ¢; — ¢3, where ¢; and ¢; are two 1-cubes
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with ¢;(0) = ¢2(0) and ¢;(1) = ¢3(1). If ¢ is just a singular 1-cube itself, then

€

dc = 0 precisely when ¢(0) = ¢(1), 1.e., when ¢ 15 a “closed” curve. In general,

any k-chain ¢ is called closed if d¢ = 0.

Recall that a differential form @ with dw = 0 is also called “closed™; tlus
terminology has been purposely chosen to parallel the terminology for chains
{on the other hand, a chain of the form dc is not described, reciprocally, by
the classical term of “exact”, but is simply called “a boundary”). This parallel
terminology was not chosen mcrely because of the formal similarities between d
and 8, expressed by the relations d? = 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 1-form “d6” which is closed but not exact. There is also a
I-chain ¢ which is closed but not a boundary, namely, a closed curve encircling
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the point 0 once. Although it is intuitively clear that ¢ is 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, THEOREM (STOKES’ THEOREM). If wisa (k—1)-formon M and ¢ is

a k-chain in M, then
fdcu =f .
¢ dc

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

fdx' Ao ndxi A Adxt,

and it suffices to prove the theorem for each of these. We now compute. First,
a little notation translation shows that

ji.n k-1 !ff.a}*{fdxl Ac--Adxt A Adx®)

0 R

- [ f(xI;'--,a,-..,Ik}dxl...d,‘l.'k ifj:f_

Therefore

——
fax* Accondxt A A dxk
ark

k
= Z (—l}-’""“[ . I;‘_,- a}*(fdx' A Adxt A adx®)
fo,1pk=1

= (-1)'* f Fe 1 xR d L dxt
fo,n*

+(~1)f f f{x‘,...,ﬁ,...,xk)dx' .odxk
fo,1]%
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On the other hand,
f A(fdx" Ao A dxd A A dxR)
Ik

= f Dif dx Adx" Ao A dxtAveo Adxk

[0,11%

= (=1)*-! f D; f.

{o,1]%

By Fubini’s theorem and the fundamental theorem of calculus we have
f d(f dx' A ---A@A---Adx“]
[k

1 1 —
=(—|J"'[ (f fo(x',...,x*)dxf) dx'...dxi.. . dx*
0

0
= (—IJE_IL]...fﬁ] [f(x‘,...,l,...,x")

—f(.rl,...,l],..._.,xk}] dx'... dxi... dx*

= (-1)'"! f Fx xR dxt L dxt

(o,1*

+ (—1)" f JGN 0, xR yd L dxk
[o,17%

Thus

fdm:f @.
1k ark

Tor an arbitrary singular k-cube, chasing through the definitions shows that

fm:f c'w.

dc ak

fdcu =f c‘*(dm):/ d{c*m):f c*w =f w.
c A L5 apk e

The theorem clearly follows for k-chains also. «

Therefore
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Notice that Stokes’ Theorem not only uses the fundamental theorem of cal-
culus, but actually becomes that theorem when ¢ = /' and w = /.

As an application of Stokes’ Theorem, we show that the curve c¢: [0,1] —
R? — {0} defined by

¢
c(t) = (cos 2mt,sin 2m¢), C

although closed, is not de? for any 2-chain ¢?. If we did have ¢ = 8¢?, then we

would have
fdﬂ:f dﬂ:f d(d&'):f 0=0.
c dc2 2 c2

But a straightforward computation {which will be good for the soul) shows that

a9 = | —2
[c ) £x2+y1dx+.ﬂ+ zdy

[There is also a non-computational argument, using the fact that “d8” really
is d@ for 8: R? = ([0,00) x {0}) = R: We have

f 46 = 0(1 — €) — 6(e).

c|le,1-¢]

and 8(1 —¢) —0(g) = 2 as ¢ = 0]

Although we used this calculation to show that ¢ is not a boundary, we could
just as well have used it 1o show that @ = “d8” is not exact. For, if we had
@ = df for some C* function f: R? — {0} — R, then we would have

m=[o=[ar=[r=[r=0

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 R* — {0},

xdyndz—ydxndz+zdx ndy
(x2+ y2 + z2)32

)y =
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which 1s closed but not exact. For the moment we are keeping the origin of @ a
secret, but a straightforward calculation shows that dw = 0. To prove that w is
not exact we will want to integrate it over a 2-chain which “fills up” the 2-sphere
§% C 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 when M is orientable; the reason will
be clear from the next result, which is basic for our definition.

5. THEOREM. Let M be ann n-manifold witl1 an orientation g, and let ¢y, ¢

[0,1]" — M be two singular n-cubes which can be extended to be diffeomor-
phisms inn a neigliborliood of [0, 1]7. Assume that ¢; and ¢; are both orienlation
preserving (with respect to the orientation g on M, and tlie usual orientation
on R"). If @ 1s an n-form on M such that

support @ C ¢; ([0, 1]™) Ne2([0, 1]7),

[o=Le

PROOF. We want to use Corollary 2, and write

f © = [ o f ®.
ca c;u{-‘.‘z‘] ocy) €]

The only problem is that ¢! o ¢} is not defined on all of [0, 1" (it does satisfy
det{c2™' ocy)’ = 0, since ¢; and ¢; are both 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]") N ¢2([0, 1]*).

tlien

The common number fw, for singular n-cubes ¢: [0,1]" — M with sup-
c
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 O of M by open sets U.
eacli contained in some ([0, 1]"), wlhere ¢ is a singular n-cube of this sort; if &
is a partition of unity subordinate to this cover, tlien

het
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is defined for each ¢ € ®. We wish to define

wa:EfM¢-m.

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 ¥ (subordinate to a cover '), then

S[ow=-X[ Tvs0=-XF [ vsw
ped’M ped M yew pedyep M
these sums are all finite, and the last sum can clearly also be written as
:EE:]¢“WW=§:I¢LQ
el ped M weW M

so that our definition does not depend on the partition. {We really should denote

f ;

for the orientation —u of M we clearly have

[ e=-f
(M, -p) (M,u)

However, we usually omit explicit mention of )

With minor modifications we can define [, @ even if M is an n-manifold-
with-boundary. If M C R” is an #-dimensional manifold-with-boundary and
f: M — R has compact support, then

Lfdxlh---ﬂdx" :j{j‘.

wherc the right hand side denotes the ordinary integral. This is a simple conse-
quence of Proposition |. Likewise, if f: M" — N”" is a diffeomorphism onto,
and w 1s an n-form with compact support on N, then

f w if f is orientation preserving
N

fo*m= "f,“’

if f 1s 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 @ is
a function on M such that for each p € M we have

w(p) = |npl for some 1, € Q"{(M,),
i.e., for any n vectors vy,..., v, € M, we have
@(p)(V1,s .-y V) = |Mp(V1,-- ., U)| = 0.

Such a function @ is called a volume element—on each vector space it deter-
mines a way of measuring n-dimensional volume {not signed volume). If (x,U)
is a coordinate system, then on U we can write

a.l:f]dxln---ﬂdx"l for f = 0;

we call w a C* volume element if f is C*°. One way of obtaining a volume
element is to begin with an n-form 5 and then define w{p) = |[n(p)[. However,
not every volume element arises in this way—the form 7, may not vary con-
tinuously with p. For example, consider the Mébius strip M, imbedded in R?.
Since M, can be considered as a subspace of R?,, we can define

w{p){vp,wp) = area of parallelogram spanned by v and w.

It is not hard to see that @ is a volume element; locally, @ is of the form w = |n|
for an n-form 5. But this cannot be true on all of M, since there is no n-form n
on M which is everywhere non-zero.

Theorem 7-7 has an obvious maodification for volume elements:

7-7. THEOREM. If f: 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

fﬂ
det (8{)*_}_,*‘))‘ dxt Ao A dxT).

* 1 Sy — - .
/r(gldyt n-e-ndy) = (g f) =

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' Aco-ndy® = hldx" A--- A dx" g.h=0

ay'
det (3}(,'_-’)

[This corollary shows that volume elements are the geometric objects corre-
sponding to the “odd scalar densities” defined in Problem 4-10.]

then

h=g.

It is now an easy matter to integrate a volume element @ over any manifold.
First we define

f w= f f foro=fldx'A---Adx"], f>0.
{D!II”

fo,1y"

Then for an n-chain ¢: [0,1]" = M we define

fcu:[ ctw.
¢ [0,1]"

Theorem 7-7' shows that Proposition | holds for a volume element @ = [ |dx! A
-+ Adx"| even if detc¢’ is not = 0. Thus Corollary 2 holds for volume elements
even if det p’ is not = 0. From this we conclude that Theorem 5 holds for
volume elements @ on any manifold M, without assuming ¢, ¢z 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 n on M, and consequently any volume element w
can be written

w=fInl, f=0.

If we choose an orientation i for M such that @(vy,....v) > 0 for vy,..., vy
positively oriented, then we can define

fM “= -{[.M,;.L] /a

Volume clements will be important later, but for the remainder of this chapter
we are concerned 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] € (), if and only if [w,v1,...,vp-1] € wp for every outward
pointing w € M. If u is the usual orientation of H”, then for p = (a,0) € H”
we have

Hp = [{fl]p, T (fn]p] = [“])ﬂrl[(fn]p, (El}pa ceuy {En-l]p]
= (~1)"[(~en)p, (e1)p, ..., (€n1)p])-

Since (—en), is an outward pointing vector, this shows that the induced orien-
tation on R x {0} = H" 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 4M N ¢([0,1]") = ¢tn,0y([0,11"'). Then c(n,09: [0,11" —

C(n,0)

(0M,du) is orientation preserving for even n, and orientation reversing for
odd n. If w is an (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 ¢, o)), it follows

that
[ w = (-—1)"[ w.
Crrany oM
But ¢(n,0y appears with coefficient (~1)" in dc. So

() fmnf m-—-(-])"f w=[ w.
de (~1Y'egn,m Cen ) aM

If it were not for this choice of du 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 M is given the induced orientation, and w is an
(1 — 1)-form on M with compact support, then

f dr.u=f w.
M aM

PROOF. Suppose first that there is an orientation preserving singular n-cube ¢
in M — dM such that support @ C interior of image ¢. Then

f a’m:fdw=f @ by Theorem 4
M € de
=0

since support @ C interior of image c,

f w = 0.
aM

Suppose next that there 1s an ortentation preserving singular n-cube ¢ in M
such that aM Ne([0, 11") = ¢(n,0)([0, 1]"~"), and support @ C interior of image c.
Then once again

fMdm=j;dm=j;Cm=j;Mm by (k).

while we clearly have
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In general, there is an open cover O of M and a partition of unity @ sub-
ordinate to @ such that for each ¢ € @ the form ¢ - @ 15 one of the two sorts
already considered. We have

0=d(1) = d(qu) =D _dp,
ped dped

50

zdti’f\wzo.

ded
Since w has compact support, this is really a finite sum, and we conclude that

ZfM d¢p nw=0.

ped
Therefore
c!w:Zf ¢ do = Z/ dp nw+¢-dw
fM sep M sep M
=y d(¢-m)=Z‘f ¢-m:f W, &
¢E¢fm bed JIM oM

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 = @. In this case, if 5 is any (n — 1)-form, then

f dr;.l:f n=~0.
M M

Therefore we can find an n-form @ on M which 1s nof exact {even though it
must be closed, because all (n + 1)-forms on M are 0), simply by finding an @

with
f w 3# 0.
M

Such a form @ always exists. Indeed we have seen that there 15 a form @ such
that for vy, ..., v, € M, we have

[*} w(v;,.,_,u,,}}ﬂ if[uln"'!uiI]=“P'

I ¢:[0,1]" — (M, i) 1s orientation preserving, then the form ¢*w on [0, 117 is

clearly

1 ]

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 w with (%) holding everywhere—we can allow the > sign to be replaced
by =. Thus we can even obtain a non-exact n-form on M which has support
contained 1n a coordinate neighborhood.

This seemingly minor result already proves a theorem: a compact oriented
mamfold 1s not smoothly contractible to 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
like to ask just how many non-exact n-forms there are on a compact oriented
n-manifold M. Naturally, i’ @ 1s not exact, then the same is true for @ + dn for
any (n — 1)-form g, so we really want to consider @ and @ + dn as equivalent.
There 1s, of course, a standard way of doing this, by considering quotient spaces.
We will 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 vector 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 coel-
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 [@] of a closed k-form w, two
closed & -forms w; and w; being equivalent if and only if their difference 1s exact.
In terms of these vector spaces, the Poincaré Lemma says that H¥(R") = 0 (the
vector space containing only 0) if' & > 0, or more generally, H*(M) = 0if M
is contractible and k& > 0.

To compute H%(M) we note first that B%(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. Il' 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
HY(M)—i M is 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™1 ¢ R" — {0} there is a natural choice of an (n — 1)-form ¢’ with
fs,,-g o' > 0: for (0)p,..., (Up=1)p € "), we define

P

L4

J’(P}((Ul)p, SO (vn—llp) = det

Up—]

Clearly this 1s > 0if (v1)p,...,(vs=1), Is a positively oriented basis. In fact,
we defined the orientation of $”~! 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 orientation. Using the expansion of a
dcterminant by minors along the top row we see that ¢’ is the restriction to
§7=1 of the form ¢ on R” defined by

fn
g = Z(—I]""’:\"’dx’ Ao AdxEA - Adx™
=l

The form ¢’ on $™! will now be used to find an (n — 1)-form on R” — {0}
which is closed but not exact {thus showing that H"~1(R” —{0}) s 0). Consider
the map r: R" — {0} — S"1 defined by

P _ P
lpl  v(p)

r(p) =

Clearly r(p) = pif p € §" 1. otherwise saxd, if i: S™ 1 — R" — {0} 15 the
inclusion, then
roi = identity of $"77.

(In general, if A C X and r: X — A satisfies r(a) = a for a € A4, then r is
called a retraction of X onto A4.)
Clearly, r*o’ is closed:
d(r*e’) =r*de’ = 0.
Howevecr, it is not exact, for i r*¢’ = dn, then

U_Jf = jn,_*gr = df*??,

It we know that ¢’ 15 not exact.
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It is a worthwhile exercise to compute by brute force that

forn=2, r*e’' = xdy—ydx _ xdy—ydx
j x% + y? g

=dg

_xdyndz—ydx Andz+zdxndy
- (x2 + y2 + z2)3/2

forn=3, r*o’

|

Since we will actually need to know r*o”’ in general, we evaluate it in another
way:

7. LEMMA. If o is the form on R" defined by

n
o= Z{—I)f"le dx' Ao Adxi Ao Adx”,
j=1
and o' is the restriction i*g of ¢ to $"~!, then
a(p)
|pl"

(*) r*o’(p) =
So

n
r*a’ = ;:]_" Z(—]]f'ix" dx' A AdXT Ao AdX"

i=l
PROOF. At any pomnt p € R" — {0}, the tangent space R", is spanned by p,
and the vectors v, in the tangent space of the sphere $"~1(| p|) of radius | p|.
So 1t suffices to check that both sides of () give the same result when applied
to n — 1 vectors each of which is one of these two sorts. Now p, is the tangent
vector of a curve y lying along the straight line through 0 and p; this curve is
taken to the single point r(p) by r, so ry(pp) = 0. On the other hand,

P
P

a(P)(Pp,(01)p,s. .., (Un=2)p) = det | Ui =0,

Uy

So it suffices to apply both sides of () to vectors in the tangent space of
S"=1(|p]). Thus (Problem 15), it suffices to show that for such vectors v, we

have ]
ra(vp) = ] e
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But this is almost obvious, since the vector v, is the tangent vector of a circle y
lying in $7~(| p|), and the curve r o y lies in "~ and goes 1/| p| as far in the
same time, <

8. COROLLARY (INTEGRATION IN “POLAR COORDINATES”). Let
f: B —= R, where
B={peR":|p| <1],

and define g: $""1 > R bv

1
glp) = L u" 7 f(u - p)du.

fsfzﬁfdx’hmﬂdx"=[g"_iga’.

PROOF. Consider S"! x [0, 1] and the two projections

Then

2
m: 8" x[0,1] = §*!
- S™ 1 % [0,1 0,1].
73 x [0,1] = [0,1] [0.1]
Let us use the abbreviation lﬂt
=1

S

o' Adt = m*o’ Am*di. ©

If (y,U) is a coordinate system on "', with a corresponding coordinate sys-
tem (§,¢) = (y o m,m2) on "1 x [0,1], and ¢’ = ady’ A--- A dy™!, then
clearly

o' Adt=omdi' A AdF" T Adt.

From this it is easy to see that if we define h: S™1 x [0,1] = R by
h(p,u) =u""" f(u - p),

then

f go' = (=1)"! f hao' Adt.
S| Sr=tx[0,1]

Now we can define a diffeomorphism ¢: B — {0} — S™1 x (0,1] by

¢(p) = (r(p),v(p)) = (p/lpl,|pl).
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Then

¢ (o' Adt) = ¢*(m*o’ ATt dl)
= ¢*m o’ A pFmr*d!
=(myod)a’ A(mog)*d:
=r*c’ Avtde

n o LI |
=;I;(Z[— Y=IxTdx! A Adx"x\-undx”)n %—d.x'
5 =l

i L -] N
_ErT Y (x)dx' Ave Adx"

n+i
i=]

_ui}:— dx' Ao Adx"
Hence
@*(ha' Adt) = (ho)p™(c" Adr)
=v"f. —_Hﬂi—jd,x Ao Adx"
= (=1)"1fdx' A AdX".
So,

f fdx' A AdX" = {-—I)""If ¢ (ha' Adt)
B B~{0)

= (—])"! f hao' A dt
5=t (0,1]

= f ga".
Srl—l

(This last step requires some justification, which should be supplied by the
reader, since the forms involved do not have compact support on the mani-
folds B — {0} and S™! 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
another collection of vector spaces, which are mteresting in their own right.



268 Chapter 8

The de Rham cohomology vector spaces with compact supports HX (M) are

defined as
HE (M) = ZZ(M)/BE (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 n is a (k — 1)-form with
compact support. Of course, if M is compact, then HX(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 / > 0 is a function with compact support, and f > 0
al some point, then
w=fdx" A Adx"

1s exact (every closed form on R” is) and has compact support, but w Is not dn
for any form 7 with compact support. Indeed, if @ = dn where n has compact
support, then by Stokes’ Theorem

f&]:f drp:f n=0.
i M anﬂ

This example shows that HZ(R") s 0, and a similar argument shows that
il M is any orientable manifold, then H}'(M) 5 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 w with [, w 3 0, then for any n-form o’

with compact support there is a real number @ such that @” —aw is exact. The
number a can be described easily: if

o' —aw = dn,

ot Lo s
v M M
a:f m'/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 1somorplusm of HT (M) with R, 1.e., to the assertion that a closed form w
with compact support is the differential of another form with compact support
if f,;@=0.

then

50
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9. THEOREM. If M isa connected orientable n-manifold, then H} (M) ~ R.
PROOF, We will establish the theorem in three steps:
(I) The theorem is true for M = R.

(2) If the theorem is true for (n — 1)-manifolds, in particular for $7~!, then
it 1s true for R”.

(3) If the theorem i1s true for R”, then it 1s true for any connected oriented
n-manifold.

Step 1. Let w be a 1-form on R with compact support such that f @ = 0. There
1s some function f {not necessarily with compact support) such that @ = df.
Since support @ is compact, df = 0 outside some interval [-N, N],s0 f s a

S

PN/

—N N

constant ¢; on (—00, —N) and a constant ¢; on (N, 00). Moreover,

G=Lm=Ldf=Lf’(f)dr= 2= 0.

Therefore ¢; = ¢ = ¢ and we have
w=d(f—c)

where [ — ¢ has compact support.

Step 2. Letw = fdx' A -« Adx" 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 5 on R” such that @ = dn. In fact, from
Problem 7-23, we have an explicit formula for g,

n 1 .
10y = S ([ pd) s dx nen G A A,
0

i=1
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Using the substitution u = |p|/ this becomes

Lpl
— n=1 PN gl
4 (fu ‘ f(u Ipl) H) Lpl”

n
X Z(—l]""]xf dx' Ao AdXT A A dXT

i=l

Ipl p
= f u"lf (u . _) dul -r*e’(p) by Lemma 7.
0 | pl

Define g: "' — R by

1
g(p) = fo u" f(u - p)du.

Ontheset A={peR":|p| > 1} we have f =0, so on 4 we have

i
n(p) = (L u"' f (u - J_El) du) r*a'(p),

n=(gor)-r*e =r*(go’).

or

Moreover, by Corollary 8 we have for the (n — 1)-form go’ on S"~1,

f ga’=ffdx';\-+-ndx” :
IS"H—] B

.-.:f w = .
1

Thus, by the hypothesis for Stefr 2,
go’' = dA for some (n —2)-form A on S"L.

Hence
n=r*dA) =d@*Xr).

Let £#: R" — [0,1] be any C* function with & = 1 on A and &# = 0in a
neighborhood of 0. Then r*) is a C* form on R” and

w=dn=dn—dhr*l)):
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the form n — d(&r*A) has compact support, since on A we have

n—dr*l)=n—dr*L) =0.

Step 3. Choose an n-form @ such that [, @ # 0 and w has compact support
contamed m an open set U C M, with U diffeomorphic to R". If @’ is any
other n-form with compact support, we want to show that there 1s a number ¢
and a form 5 with compact support such that

o' = cw + dn.
Using a partition of unity, we can write
' r Fi
w =g+ +PQw

where each ¢;w’ has compact support contained m some open set U; C M
with U; diffeomorphic to R”. It obviously suffices to find ¢; and n; with ¢’ =
ciw + dn;, Jor each 7. In other words, we can assume @’ has support contained
m some open V C M which is diffeormorphic to R".
Usmg the connectedness of M, 1t 1s easy (o see that there 1s a sequence of
open sets
U=W,...,.V, =V

diffecomorphic to R", with V; N V4, £ 8. Choose forms w; with support @; C

Vi N V4 and fl,f w; # 0. Sice we are assuming the theorem for R” we have

W) — qw = diy

wp — a0 = dna

r_ . —
w' — crwp—y = dny,

where all n; have compact support (C V;). From this we clearly obtain the
desired result. +»



272 Chapter §
The method used in the last step can be used to derive another result.

10. THEOREM. Iff M is any connected non-orientable n-manifold, then
HINM)=0.

PROOF. Choose an n-form  with compact support contained in an open set U
diffeomorphic to R", such that f;, @ # 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=y1:~'-:VF=V

of coordinate systems (V;, x;) where each x;j o x;4)~" is orientation preserving,
Choose the forms w; in Step 3 so that, using the orientation of V; which makes
xi: Vi = R”" orientation preserving, we have fl,,_ w; > 0; then also fVH.: w; > 0.
Consequently, the numbers

¢ :f w; /f wi—) 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 resersing. Taking o' = —w, we have

—w =cw+dn forc >0

50 *
(—e—=Nw=dnp for —c—150.

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
is an infinite sequence

ol = U],Uz,Uj;,Uq,,...
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of such coordinate neighborhoods such that U; N Ui4; # @, and such that the
sequence 1s eventually in the complement of any compact set.

support @

U=

Now choose n-forms w; with compact support contained in U; N Uiy, such
that fo w; $ 0. There are constants ¢; and forms n; with compact support
C U; such that

w = aw +dm
Wi = CipWip1 +dnip 21
Then
w=dm + ay
=dm +c1dn; + acaw;
—] dm + ¢ d.r]z + C;Czdr;; + €1 €303

Since any point p € M 15 eventually in the complement of the U;’s, we have
w=dm+adn +aadnp +acedna + -,

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 fimte. Let {¢y} be a partition
of unity subordinate to @. If @ is an #-form on M, then for each U; we have
seen that

dy;w = dn; where 5; has support contained in U; U U4, UUpp2U --- .

Hence

W= qu;y!w: de: d(Zq;). <

=] =1 =1
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SUMMARY OF RESULTS

(1) For R" we have

R k=0
Hk Rﬂ 2
(R") {ﬂ k > 0.
(2) IT M is a connected n-manifold, then
H'M)~R
R if M 1s orientable
HI (M) ~ { /M s orienl
0 i M is non-orientable

H" (M) = { e
0  if M is not compact.

i M is 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. Il @ 1s a closed k-form on N, then f*w is also
closed {(df*w = f*dw = 0), so [* takes Z¥(N) to Z¥(M). On the other hand,
J* also takes BX(N) to B*X(M), since f*(dn) = d(f*n). This shows that f*
induces a map

ZK(Ny/BHK(N) - Z¥(M)/ B* (M),

also denoted by j/™:
f*: HY(N) > H*(M).

For example, consider the case k = 0. If N is connected, then H%(N) is just
the collection of constant functions ¢: N — R. Then f*(¢) = co [ is also a
constant function. I M is connected, then f*: HO(N) = H%(M) is just the
identity map under the natural identification of H%(N) and HO(M) with R.
Il M is disconnected, with components My, @ € A, then H(M) is isomorphic
to the direct sum

@ Rg, where each R, = R;

oaeA

the map f* takes ¢ € R into the element of R, with «® component equal
to c. Il N is also disconnected, with components Ng, f € B, then

/*: PR - PR
BeB oweA

takes the element {cg} of Pgep Rp to {cy}, where ¢, = cg when f(My) 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
f*: H"(N) - H"(M)

when M and N are both compact connected oriented n-manifolds. There is
no natural way to make H"(M) isomorphic to R, so we really want to compare

fo*m and Lw

for @ an n-form on N. Choose one wg with [, wg # 0. Then there is some

number a such that
[ f*mn=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

fo*mza-Lm.

The number a = deg f, which depends only on f, is called the degree of .
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

[, ro=tes [ 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 is 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 g € N be a regular value of [.
For each p € f~(g), let

1 A fup: M, — N, is orientation preserving

signp = (using the orientations pp for My and v, Jor Ng)

—1 il fip is orientation reversing.
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Then
degf= ) sign,/ (=0if /7(p)=9)
ref—tg)

PROOF. Notice first that regular values exist, by Sard’s Theorem. Moreover,
1 ~1(g) is finite, since it is compact and consists of isolated points, so the sum
above is a finite sum. 1

Let f~(g) = {p1,-.., px}. 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' C M be the compact set
W= Y (W)—(UhU.--Ulj).
Then f(W’) is a closed set which does not contain g. We can therefore choose
V ¢ W— f(W’). This ensures that f~1(V) C U,U---UUy. Finally, redefine U;
to be Uy N S~ (V).
Now clioose w on N to be w = gdy' A--- A dy™ where g > 0 has compact
support contained in V. Then support [*w C Uy U... U U. So

[M [rw= iL e

i=l

Since f is a diffeomorphism from each U; to V we have

f“w:[ w if f s orientation preserving
Ui v

= - [ w if f Is orientation reversing.
v

Smce f is orientation preserving or reversing] precisely when sign, /=1 [or
—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 n is odd or even. Since A~'(p) consists of just one point, we conclude
that

deg A = (—1)""".

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,]] - N
ith
v 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 pg € M 1 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 (kK — 1)-form Jw on M such that

i"w — e = d(Jw) + I(dw).

for all 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
I*: HY (V) = H* (M)
g*: HY(N) = H*(M)
are equal, [* = g*.
PROOF. By assumption, there is a smooth map H: M x [0,]1] = N with
f=Hoi
g=Hoi.
Any element of H¥(N) is the equivalence class [w] of some closed k-form w
on N. Then
go-To=(Hooh) e - (Hoiy)*w
-~ h‘{H*m) — f.:.*(H*w)
= d(/H w) + I(dH"w)
= d(JH*w) + 0.
But this means that g*([@]) = /*([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 S”.

PROOF. We have already seen that the degree of the antipodal map 4: §" —
S" is (=1)""'. Since the identity map has degree 1, 4 is not homotopic to
the identity for # 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 1s a multiple of X(p). Define

H(p, 1) =yp(t). %

For n odd we can explicitly construct a nowhere zero vector field on S”. For
p= (.X], wa ,In+i) e Sn we C]EFII'IE

X(P} L (_I], Xg, —X3, X2,..., _xﬂ+h xﬂ);

this is perpendicular to p = (x),X2,..., Xp41), and therefore in $”,. (On S’
this gives the standard picture.) The vector field on §” can then be used to give

"\\

dy

~

N

a homotopy between A and the identity map.
For another application of Theorem 13, consider the retraction

r:R" — {0} - §™! r(p) = p/\pl.
If i: $"~' — R” — {0} is the inclusion, then

roi: S"™1 — §") is the identity 1 of "',
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The map
for:R"—{0} - R" - {0} ior(p)= p/lp|

15, of course, not the identity, but 1t &5 homotopic to the identity; we can define
the homotopy H by

;r{-p[rﬂ:”

¥

. ;’j.{p)
rig) (r=1) . {r=0)
H(p,t) =tp+ (1 =)r(p) € R" — {0} (e=0) . [/

A retraction with this property is called a deformation retraction. Whenever r
15 2 deformation retraction, the maps (r of)* and (i er)* are the identity. Thus,
for the case of $"~! C R" — {0}, we have

w1 D HER - (o))

L

I

H*XR" — {0}) — H*(S"")
and

r*oi* = (i or)* = identity of H*(R" — {0})

i* or* = (r oi)* = identity of H*¥(S""").
So i* and r* are inverses of each other. Thus
H*(S"')y ~ H*(R" — {0}) for all k.

In particular, we have H"=!(R" — {0}) &~ R. A generator of H™ Y (R" —{0}) is
the closed form r*o’,

We are now going to compute H*(R” — {0}) for all k. We need one further
observation. The manifold

Mx{0ycMxR

is 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¥(S"") = 0.

PROOF. Induction on n. The first case where there is anything to prove is
n = 3. We claim H'(R? - {0}) = 0.
Let w be a closed 1-form on R?. Let 4 and B be the open sets

$(0,0,1)

A =R -{(0,0) x (—o0,0]}
B =R* —{(0,0) x [0,00)}.

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 f4 and fp on A and B with

w=dfy onA
w=dfg on B.
Now
d(f4 — /B)=0 on AN B,
and

AN B =[R?-{0}] x R,

so clearly f4 — fp is a constant ¢ on A N B. Thus w is exact, for
w=d(f4—c) on A
w=d(/B) on B

and f4y —¢= fpon AN B.
If w is a closed I1-form on R*, there is a similar argument, using

A=R*—-{(0,0,0) x (—o0,0]}
B =R*—{(0,0,0) x [0, 00)}.

If w is a closed 2-form on R*, then we obtain I-forms n4 and ng with

w=dns onA
w=dng on B,
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Now
ding—ng) =0 onANBA

and
HY(AN B) = HY([R? - {0}] x R) = H'(R® - {0}) = 0.

So n4 — ng = dA for some O-form A on 4 N B. Unlike the previous case, we
cannot simply consider ng4 — d A, since this is not defined on 4. To ¢circumvent
this difficulty, note that there is a partition of unity {¢4, ¢} for the cover {4, B}
of R? — {0}

¢4+ =1
dés +dep =0
support¢4 C A
support¢g C B.

Now, if
¢l onANBAB

A denot
¢54  denotes {n on A— (AN B),

and similarly for ¢ 44, then

¢ph i1sa C® formon A4
¢4h isa C* form on B.

On AN B we have

n4s —dggr) =n4s —dpdh — dg A A
=n4+(@a—1dr +des AL
= N4 — dA + d(P4r)
= ng + d(¢41).

So we can define a C* form on R" — {0} = A U B by letting it be n4 — d(¢pA)
on A, and ng + d(¢4A) on B. Clearly,

w=dng =d(ng —d(@¢pr)) on A
= dng = d(ng + d(¢4A)) on B,

s0 w s exact.
The general inductive step is 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 < n we have HX¥(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 < k < n. We know that
w = dn for some (kK — 1)-form n on R". Let B be a closed ball containing
support @. Then on 4 = R" — B we have dn = 0. Since 4 is diffeomorphic to

U:w:dr‘,‘
B

o\

kjfiﬂﬂjm:/

R" — {0} and k — 1 < n — ] we have from Theorem 16 that

n=dAi forsome (k —2)-form A on A.

Let f: R" — [0,1] be a C* function with /" = 0 in a neighborhood of B and
f =1o0onR" — 2B, where 2B denotes the ball of twice the radius of B. Then
d(fA) 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 integral versus the Darboux integral. Let [ [a,b] — R be bounded.
For a partition P = {tg < -+ < 1} of [a,b], let m; = m;(f) be the inf of f
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

L(f,P)= ) _mi([)- (ti —ti-y)

i=[

U(f,P) = Mi(f) (ti —tiy)
i=l

S(f,P.&) =Y fE)u—ti~y).

i=]

Clearly L(f, P) < S(/, P,&) < U(/f, P). We call f Darboux integrable if the
sup of all L(f, P) equals the inf of all U(/f, P); this sup or nf is called the
Darboux integral of f on [a,b]. We call / Riemann integrable if

Hll‘llr—lrﬂsif’ P,&) exists;

the limit 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
!}’ilm ﬁS{f, P,&) cannot exist if f i1s unbounded.

{b) If f is continuous on [a, b], then f is Riemann and Darboux integrable on
[a,b], and the two mtegrals are equal. (Use uniform continuity of f on [a, b].)
(¢) If f is Riemann mtegrable on [a, b], then f 1s Darboux integrable on [a, &]
and the two mtegrals are equal.

{d) Letm< f <Mona,b]. Let P={so <--- <sptand Q@ ={fp < -+- <
tn} be two partitions of [a,b]. For each i = 1,...,n, let

e; = length of [t;—y, t;]
—sum of lengths of all [sq—;, 5¢] which are contained in [t;—3,#].

b1 ]
L et . . | t el

[Se—1, Se]’s contained in [fi—1, 1]
shaded lengths = add up to ¢
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Show that, if M; denotes the sup of f on [t/—, 4], then

U(f, P)<U(Sf, Q) + D (M — Me,

i=l

SUW, Q) +(M—m)) e

i=]

There is a similar result for lower sums.
{e) Show that 3°/_;e; — 0 as || P|| — 0, and deduce Darboux’s Theorem:

u}iﬁl—lu U(f, P) =mf{U(/f,Q): Q a partition of [a, b]}
IU!‘iII!m uL(f, P) = sup{L(f, Q) : Q a partition of [a,b]}.

(f) If f 1s Darboux integrable on [a, ], then f is Riemann integrable on [a, b].
() (Osgood’s Theorem). Let f/ and g be integrable on [a,b]. Show that for
choices &, &' for P,

n b
lim ﬂgf{&-)g(f Dt = tiot) = f fe.

Hint: 1f |g] < M on [a,b), then |/ (§':)g(&"r)— [ (&) g(§'D)] < M| [ (&) — S (&)l
(h) Show that f, / dx + gdy, defined as a limit of sums, equals

b
f [S(c())e” 1) + gle (@) (1)) dt.

a
2. Compute [, df = f[D,II c*df, where ¢(t) = (cos 2m¢,sin 27t) on [0, 1].

3. For n aninteger, and R > 0, let cg n: [0,1] = R? — {0} be defined by

CRn(t) = (Rcos2nmt, Rsin2nmt).

(a) Show that there is a singular 2-cube ¢: [0,1]> — R? — {0} such that ¢g,,» —
CRyn = OC.

(b) If ¢: [0,1] = R? — {0} is any curve with ¢(0) = ¢(1), show that there is
some n such that ¢ — ¢; , is a boundary in R? — {0}.

(¢) Show that # is unique. It is called the winding number of ¢ around 0.
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4. Let f: C — C be apolynomial, f(z) = z" +ayz" "' 4. -+a,, where n > 1.
Define cg r: [0,1] > C by cg, s = focg,.

{a) Show thatif R islarge enough, then cg s ~ cg,n is the boundary of a chain
in C — {0}. Hint: Note that cgn »(t) = [cg,1(£)]", and write

a a
f(z)=2"(l+:}++--+-£§).

(b) Show that f(z) = 0 for some z € C (“Fundamental Theorem of Algebra®).
Hint: If f(z) # 0 for all z with |z| < R, then ¢cg, s — cg, s is 2 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 Ay C R" be the set of all x € R" such that

H
0<x' <1, Zx’ﬁl.

=1

Ag Ay

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 7”: A, — R" be the
inclusion map. Define 8;: A,y — A, by

do(x) = ([] - Z:-'__'_'ll xf],x',...,x"")

3;‘(.?()={J:I,...,x't'"',ﬂ,x‘-,...,x”"') 0<i<n,

and for singular rz-simplexes ¢, define d;c = c ¢ 3;. Then we define

de = i(—nfa.-c.

i=0

(a) Describe geometrically the images 9;(A,-1) In A,,.
(b) Show that 3% = 0.
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(c) Show thatifm::fdx'n---,-\c??"n--*hdx” is an (n — 1)-form on R",

then
dw =f w.
n arn
(Imitate the proof for cubes.)
(d) Define [ @ for any k-chain ¢ in M and k-form @ on M, and prove that

f dw = f w
€ de
for any (k — 1)-form w.

6. Every x € A4y can be written as tx/, for 0 < ¢t < 1, and x’ € dp(Ag).

Morcover, x’ is unique except when ¢ = 0. For any singular k-simplex ¢: Ax —
R”, define ¢: Agyy — R” by

c(x) =1 -e(x').

We then define ¢ for chains ¢ in the obvious way.

(a) Show that dc¢ = 0 implies that ¢ = ac.

(b) Let ¢: [0,1] — R? be a closed curve. Show that ¢ is not the boundary of
any sum o of singular 2-cubes. Hint: If do = Z; aici, what can be said about
Y iai’?

{c) Show that we do have ¢ = 90 + ¢’ where ¢ is degenerate, that is, ¢'([0, 1]) is
a point.

{d) If ¢1(0) = ¢2(0) and ¢;(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 [, @ = 0 for every closed
curve ¢ in M. Show that @ 1s exact. Hint: If we do have @ = df, then for any
curve ¢ we have

[ =rcan~ seon.

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: S' — 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 is smoothly contractible to a point, then M is simply-connected.

(b) S! is not simply-connected.

(c) S" is simply-connected for n > 1. Hint: Show that a smooth f: S — S*
is not onto.

(d) If M is simply-connected and p € M, then any smooth map f: S' - M
is smoothly contractible to p.

(e) 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: §' — 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 1o a point. {(Converse of

Problem 7-24.) Hint: If p is in a bounded component of R? — U, show that
there 1s 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 1s simply-connected.

{c) This is false for open subsets of R3,
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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

Z[qu-lmI{DQ.

ped

(2) This implies that 3~ g f3; ¢ - @ converges absolutely.

(b) Show that
>[o0=2F [ vsw

ped deP YyreW
and show the same result with @ replaced by |w|. (Note that for each ¢, there
are only finitely many ¥ which are non-zero on support ¢.)
(c) Show that ¥ ey [y ¥ - l@| < 00, and that

R

ped we¥
We define this common sum to be [, w.
{d) Let Ay C (n,n+ 1) be closed sets. Let f: R — R be a C* function with
fAn f = {=1)"/n and support /' C |, 4Ay. Find two partitions of unity &

and ¥ such that 3 ,cq fp¢- fdxand 3y [g ¥ - f dx converge absolutely
to different values.

11. Following Problem 7-12, define geometric objects corresponding to odd
relative tensors of type (f) 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

fM dm;éLM “

cven though both sides make sense, using Problem 10. (No computatuons
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 w is a 0-form whose support is not compact.

(c) Examine a partition of unity for (0, 1) by functions with compact support 1o
see just why the proof of Stokes” Theorem breaks down in this case.
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13. Suppose M is a compact orientable 7-manifold (with no boundary), and 6
is an (n — 1)-form on M. Show that d6 is 0 at some point.

14. Let M, M; C R”" be compact n-dimensional manifolds-with-boundary
with My C M; — aM,. Show that for any closed (7 — 1)-form w on M,

dMy

f e f o
dM dM 2

15. Account for the factor 1/|pl" in Lemma 7 (we have r,(vp) = (1/] pD)vr(p),
but this only accounts for a factor of 1/|p|""!, since there are n — ] vectors

Uty ooy Upa1)

16. Use the formula for r*dx’ (Problem 4-1) to compute r*g’. (Note that
r*c’ =r*i*c = (ior)*o;

the mapior: 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 1 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,..., W is positively oriented in
(M x N)pgy = Mp@® Ngif v,...,v, and wy,...,w, are positively oriented
in M, and N, respectively. If m;: M x N — M or N is projection on the i*h

factor, show that
f Jn*mx\n'z*nzf w-f 1.
M xN M N

(b) If h: M x N - Ris C*®, then

f hm*w A m*n --:f gw,
MxN M

where

E(P}=LJT(P=)?}‘, ‘f?(p:‘)=th{p!qJ

{(c) Every (m + n)-form on M x N is hm*@ A m*p for some @ and 7.
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18. (a) Let p e R" —{0}. Let wy,...,wn-2 € R", and let v € R", be (Ap), for
some A € R. Show that

r*o’(w,w,...,wp-2) = 0.

(b) Let M C R" — {0} be a compact (# — 1)-manifold-with-boundary which is
the union of segments of rays through 0. Show that f,,r*c’ = 0.

(c) Let M C R"—{0} be a compact (n~1)-manifold-with-boundary which inter-
sects every ray through 0 at most once, and let C(M) = {Ap: p € M, = 0}.

>“‘
.

=
~
~

C(M)

C(M)NnS?

Show that

[ r‘“cr":[ r*a’.
M C(M)INS?

The latter integral is the measure of the solid angle subtended by M. For this
reason we often denote r*a’ 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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(*,9,2)

(x, »)

(@) ¢(x,y,z) = arctan(V x? 4 yzfz) (with appropriate conventions).

(b) If v(p) = |pl, and @ is considered as a function on R3, 6(x,y,z) =
arctan y/x, then (v,0, ¢) is 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 € (—00,0],
{c) If v is a longitudinal unit tangent vector on the sphere S?(r) of radius 7,
then d¢(v) = 1. If w points along a meridian through p = (x, y,z) € S%(r),

then

’}x2+_}f2'

df(wp) =

(d) If @ and ¢ are taken to mean the restrictions of 8 and ¢ to [certain portions
of] §2, then
o' =hdd Andg,

where : S? - R is
h(x,y,z) = =Vx*+ y? (the minus sign comes from the orientation).

(e) Conclude that
o' = d(—cos ¢ d@).



292 Chapter §

(1) Let rz: R*—{0} = S' be the retraction, so that df = r;*i*o, for the form ¢

on R%. Show that
r*dl = do.

If 7: R? — R? s the projection, then the form d@ on [part of ] R? is just 7*d8,
for the form d@ on [part of] R?. Use this to show that

r*dg = dg.

(g) Also prove this directly by using the result in part {c), and the fact that
re(vp) = vp(py/| pl for v tangent to S2(| pl).
(h) Conclude that

d®; = r*a’ = d(— cos(¢ or)db)
— d(—cus¢d9},

(i) Similarly, express d®, 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 — Np(,) is orientation preserving whenever p is a regular point.
Show that if N is connected, then either f is onto N, or else all points are
critical points of f.

22. (a) Show that a polynomial map f: C — C, givenby f(z) = z"+a:2""' +
co 4 ap, 1s proper (n = 1).

(b) Let f'(z) = nz"" 1+ —1a1z""%?+- .-+ ap-;. Show that we have f'(z) =
lLiLnﬂ[f(: +w) — f(2)]/w, where w vanes over complex numbers,

{c) Wnite f(x+iy) = u(x, y)+iv(x, y) for real-valued functions ¥ and v. Show
that

, . du _dv
f{x+f_}’,] - E(xsy)+fa(x3y)

av du

= 5(«\7.)*) —ra(x,y)-

Hint: Choose w to be a real A, and then to be ih.
(d) Conclude that

|/ (x 4 iy)|? = det Df (x, y),
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where [ is defined in part (b), while Df is the linear transformation defined
for any differentiable f/: R? - R,

{e) Using Problem 21, give another proof of the Fundamental Theorem of Al-
gebra.

(f) There is a still simpler argument, not using Problem 21 (which relies on many
theorems of this chapter). Show directly thatif /': M — N is proper, then the
number of points in /~a) is a locally constant function on the set of regular
values of f. Show that this set is connected for a polynomial /: € — C, and
conclude 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 T 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 .

(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 A of an (2 —1)-plane. Let p and g be points




294 Chapter &

close to this plane, but on opposite sides. Show that w(g) = w(p) = 1. (Show
that r4|M is homotopic to a map which equals 75| M on M — A and which does
not take any point of A4 onto the point x in the figure.)

{e) Show that, in general, if M is 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 ¢ € N be a regular value of H. Let # /() denote the (finite) number
of points in /~!(g). Show that
#/71(q)=#g™'(g) (mod2).

Hint: H™'(g) is a compact }-manifold-with-boundary. The number of points
m its 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 f and g.

25. For two maps f,g: M — N we will write / =~ g to indicate that [ is
smoothly homotopic to g.

(a) If f = g, then there is a smooth homotopy H': M x [0,1] = N such that

H'{p,t) = f(p) fort in aneighborhood of 0,
H'(p,t) = g(p) fortin a neighborhood 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 diffeomorplusm for each ¢, we say that f is smoothly isotopic to g.

(a) Being smoothly isotopic is an equivalence relation.
(b) Let ¢: R" — R be a C* function which is positive on the interior of the
unit ball, and 0 elsewhere. For p € S*! let H: R x R" — R” satisfy

dH (1,
;i 9 - ¢(H(t,x))- p

H(0,x) = x.

(Each solution is defined for all ¢, by Theorem 5-6.) Show that each x - H{t, x)
15 a diflecomorphism, 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,g € M, then there is a diffeomorphism f/: M —
M such that f(p) = ¢ and f 1s smoothly isotopic to the identity.

(e) Use part {d) to give an alternate proof of Step 3 of Theorem 9.

(f) If M and N are compact n-manifolds, and f: M — N, then for regular
values ¢q,92 € N we have

#1 g1) =#/""(g2) (mod 2)

(where #/~'(¢) is defined in Problem 24). This number is called the mod 2
degree of f.

(g) By replacing “degree” with “mod 2 degree” m Problem 23, show that if
M C R" 1s a compact (n — 1)-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 mpr, X(p,¢).) From the addendum to Chapter 5, 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 ¢o =
identity, which is generated by {X'}, i.e., for any C* functon /: M — R we

have f }
{Xff)(p) = &ij’nu f[¢!+h{P)Jh (‘I’I(p J.

For a family w, of k-forms on M we define the k-form

. . Wy hp —
@y = hm ——~ 7
h—0 h

{a) Show that for n{t) = ¢ *@, we have
= ¢ (Lyrwy + ay).

{(b) Let wp and w; be nowhere zero n-forms on a compact oriented n-mani-
fold M, and define
oy = (] —)wo + .

Show that the family ¢, of diffeomorphisms generated by { X'} satisfies
Oty = wp for all ¢

if and only if
Lxr y = Wy — wy.
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(c) Using Problem 7-18, show that this holds if and only if

d(X'r_fﬂJ,J = wy — Wy.
(d) Suppose that f,, wg = [}, w1, so that wg — @y = dA for some A. Show that
there is a diffecomorphism fi: M — M such that wp = fi*w.

28. Let f: M*¥ > R" and g: N' = R” be C* maps, where M and N are
compact oriented manifolds, n = k +1 + 1, and f(M) N g(N) = @. Define

arg: M x N— S™1 cR"- {0}

by
g(g) — /(p)
lgdg) = f(p)I

We define the linking number of f/ and g to be

areglp.q)=r(glg)— f(p) =

'E(f‘g) = dﬂgaf’g,

where M x N is oriented as in Problem 8.

@) £(/.8) = (=D)**+'e(g. /).
(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(g,0) = g(q)
Hp,)=f(p)  Kg,1) =g

such that
{H(p,t): pe M}N{K(g,t):ge N} =0 for every .

Show that
8fhe) =8/, 8).

) For f,g: S' — R3 show that

A{u u)
£<fg}"”[ f TP
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where

r(u,v) = lg(v) — f(u)l
(/1Y () (/3 (u) (/) ()
A(u,v) = det (&' (v) &»'w) (g*) ()
g'w) - flw) g*w) - fPw) g - )

(the factor 1 /4 comes from the fact that [, 0" = 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 £(f, g) without
calculating.

29. (a) For (a,b,c) € R? define

(x —a)dyndz—(y~b)dxndz+ (z—-c)dxady
[(x —a)?+(y = b+ (z = )2 ‘

d@(a.b.c} =

For a compact oriented 2-manifold-with-boundary M C R? and (a,b,¢) ¢ M,
let

Q(a,b,c) :f dOa,b,c).
M

Let (a,b,¢) and (a’, ', ¢') 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

triple wp, (V1) p, (V2), is positively oriented in R3, when (v1)p, (v2), is positively
oriented in M,. Show that

lim Q(a,b,c) - Q@b c') = —4n.
{(a,b,c)—=p
{“rtbr+cr}_".ﬂ

Hint: First show that if M = dN, then Q(a,b,¢) = —4n for (a,b,c) e N - M
and Q(a,b,¢) =0 for (a,b,c) ¢ N.
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(b) Let f: 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' — R? and suppose

The figure on the left shows a non-orientable
surface whose boundary is the “trefoil” knot,

%,

but the surface on the right—including the
hemisphere behind the plane of the paper—
15 orientable.

that when g(1) = 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 7~ the number of other intersections. Show that

n=nt—-n" = ‘:—] 2% (d2).
T Js

(c) Show that

a2 N y—=b)dz:—(z—c)dy
a{a,b,c} Llf ( )

[(x, 5 2) 12
3_.‘.'2 _ . {z—c}dx—(x—a)d:)
b (@.5,¢) "j:s-- 4 ( 1(x, y52) 1P
e, (x—a)dy—(y—b)dx)
3-:: (a’b":)_Llf ( I(X,J’,ZH] N

(d) Show that n = £(f, g). Compute £( f, g) for the pairs shown below.

, \
&) & (&
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30. {a) Let p,g € R" be distinct. Choose open sets 4,B C R" — {p,q} so
that A and B are diffeomorphic to R” — {0}, and AN B is diffeomorphic to R”.
Using an argument similar to that in the proof of Theorem 16, show that

pe *q

HYR" — {p,q}) = 0 for 0 < k < n—1, and that H" I(R" — {p,g¢}) 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**I(M) by

[@] v [n] = [@ A 7).

{a) Show that v is well-defined, i.e., @ A 1 is exact if w is exact and n is closed.
{(b) Show that v is bilinear.
() If @« € H¥(M)and B € H' (M), thenau B = (- B ua.
(d) If /: M — N,and @ € H*(N), 8 € H'(N), then
SHavp)= Tav [7B.
(¢) The cross-product x: H¥(M) x H/(N) — H**{M x N) is defined by
[w] x [n] = [Tp*w A TN n).

Show that x is well-defined, and that

axpB =napytaunn*p.
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() If A: M — M x M is the “diagonal map”, given by A(p) = (p, p), show
that
avf = A%(a x B).

32. On the n-dimensional torus

T"=Slx---x5i

L -

e

n times

let d6" denote m;*d6, where m;: T" — S is projection on the /' factor.

(a) Show that all d8" A --- A d8'% represent different elements of H*(T™), by
finding submanifolds of T" 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: S” — T" has degree 0. Hint: 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,

v, w) = (w, v},
and non-degenerate: if v # 0, then there is some w 7 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

L

(a,b), = ia'*b" - Z a'b’;

=1 i=r+41

this is non-degenerate because if @ # 0, then

n

(@,...,a",@,...,a",~a"™",...,—a"), = ) @) >0.

In particular, for » = » we obtain the “usual inner product”, { , ) on R”,

For this inner product we have {a,a) > 0 for any @ # 0. In general, a symmetric
bilinear function ( , } is called positive definite if

(v,v) >0 for all v £ 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 T%(V), so if
f: W — V is a linear transformation, then f*( , } is a symmetric bilinear
function on W. This symmetric bilinear function may be degenerate even if f
is one-one, e.g., if ( , ) is defined on R? by

(a,b) = a'b' —a®b?,

and /: R — R?is
Sa) = (a,a).

However, f*( , }is clearly non-degenerate if f is an isomorphism ente V. Also,
if ( , ) is positive definite, then f*( , ) is positive definite if and only if [ is
one-one.

For any basis vy,...,v, of V, with corresponding dual basis v*,...,v*;, we
can write )

()= Y gijv*i®v*.
fj=1
In this expression.
gij = (Vi,vj),
so symmetry of ( , } implies that the matrix (g;;) is symmetric,
8ij = 8ji-
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
¢U{W} = (v, w).
Since ( , } is linear in the first argument, the map v > ¢, is a linear transfor-
mation from V 10 V*. Non-degeneracy of ( , ) implies that ¢, 3 01f v 3 0.
Thus, if V is iniie dimensional, 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 cquivalen!
to the condition that

{gij) is non-singular. det(g:;) # 0.

Positive dehniteness of ( , ) corresponds to the more complicated condition
that the matrix (g;;) be “positive definite”, meaning that

N
Zg,jaia-" > 0 for all ay,...,a, with at least one a’ s 0.

i=1
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Given any positwe defizte inner product ( , ) on V¥V we define the associated
norm | || by

lvll = +/{v,v) (the positive square root is to be taken).

In R" we denote the norm corresponding to { , ) simply by

lal = /{a,a) =

The principal properties of || || are the following.

I. THEOREM. For all v,w € V we have
() Navll = lal - fjvll.

(2) {v,w)| < vl - lw]l, with equality if and only if v and w are linearly
dependent (Schwarz inequality).

(3) lv + wll < lIvll + llwll (Triangle inequality).

PROOF. (1) is trivial.
(2) If v and w are linearly dependent, equality clearly holds. If not, then 0 #
Av—wforall A e R, so

0<|lAv—w|?= (Av —w,Av —w)
= A2|[vl? = 2A (v, w) + w]>

So the right side is a quadratic equation in A with no real solution, and its
discriminant must be negative. Thus

a(v, w)? — afv|*|w)? <o.
(3) o+ wl* = (v+w, v+ w)
= ol + lwl? +2(v, w)
< ol +lwl? + 2wl - lwl by (2)
= ([lvll + llwl)?. <

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 112, 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,
’ H 2 H
Y dv'| =) gijddl.
i=I

i,ji=1]
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More succinctly,
n
2
I12= D) v -v'.
iyj=I

An invariant definition of a quadratic function can be obtained (Problem 1) from
the following observation.

2. THEOREM (POLARIZATION IDENTITY). If || || is the norm associ-

ated to an inner product { , ) on V, then
) (vow) = 3[lv+wi? = PI? - lwl?]

2) (v, w) = $[llv+wi? = llv— wl?].
PROOF. Compute, %

Theorem 2 shows that two inner products which induce the same norm are
themselves equal. Similarly, if f: V — V is norm preserving, that is, || f(v)|| =
llv] for all v € V, then f is also inner product preserving, that is, { £ (v), f(w)) =
(vow) forall v,we V.

We will now see that, “up to isomorphism”, there is only one positive definite
inner product.

3. THEOREM. If (, ) is a positive definite mner product on an n-dimen-
stonal vector space V, then there is a basis vy,..., v, for ¥V such that (v;,v;) =
8ij. (Such a basis is called orthonormal with respect to { , ).) Consequently;
there is an 1somorphism f: R" — V such that

{a,b) = (f(a), f(b)), a,b e R".
In other words,
S“(.)=(,)

PROOF. Let wy,...,wy be any basis for V. We obtain the desired basis by
applymg the “Gram-Schmidt orthonormalization process™ to this basis:
Since w, # 0, we can define

yy = —
] —
lwnl’
and clearly lu || = 1. Suppose that we have constructed vy, ..., vx so that

(vi, v;) = &;; 1<i,j<k
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and
spanvy, ..., U =span i, ..., W;.

Then wg4) 1s linearly independent of vy,...,vg. Let
wi...; = W41 — (V1 Vg1 )V1 — =+~ (U, Vk41) Uk # 0.

It is easy to see that

(U.JE._FI,U;‘}:{) le,,..,k.
So we can define ,
w
_ k41
k41

and continue inductively. ¥

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 “wiangle 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 isomorphism ¢: ¥V — V* with

a(v)(w) = (v, w).
Using the natural isomorphism i: V — V** defined by
i(w)(A) = Av),

we obtain an isomorphism

-1

o i
g.v* > V — (V).

We can now use B to define a bilinear function { , )* on V* by
(ki) = BA)(w) = ia 7' (R) (1) = (@™ ).
Now, the symmetry of ( , ) can be expressed by the equaton

a(v)(w) = a(w) ().
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Letting
a(v) =A, alw)=u,

this can be written
A" w) = ule™' (),

which shows that { , )* is also symmetric,
(e, 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

n
(,)= Z gijvti @v*;.
i, =1

Then

(gi;) is the matrix of  «: V — V*  with respect to {v;} and {v*;)

$0
(g;;)“] is the matrix of @~ ': V* > ¥V  with respect to {v*;} and {v;)

S0
-0 : * . - ok - * %
(gi;)”" isthe 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
M
" :
> gk gr; =8,
k=
then

n
L ij_ h% *
{ y ) = 2::3111 i@v i
i, j=1
N
o Z g"’v; ®@v;, if we consider v; € V**,

£ j=1

One can check directly {Problem 9), without the invariant definition, that this
equation defines ( , )* independently of the choice of basis.
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Notice that if { , ) is positive definite, so that
a(v)(v) >0 forv 0,
then, letting a(v) = A, we have

Ao ' (A) = BA)A) >0  forA £0,

so { , )* 1s also positive definite. This can also be checked directly from the

definition in terms of a basis. In the positive definite case, the simplest way to
describe ( , )* is as follows: The basis v*,...,v*, of V* is orthonormal with
respect to { , )* if and only if vy,..., v, is orthonormal with respect to { , ).

Similar tricks can be used {(Problem 4) to produce an inner product on all
the vector spaces TK(V), Tu(V) = T5(V*), and QK(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,...,Uy and wy,...,w, be two bases of V which are orthonormal with
respect to ( , ). If we write

"
wiy = Z ajivy,
j=1
then

L H n
bij = (wi, wy) = {Z ﬁrkrvk,zltfuw) = z gy (U, V1)
k=1

I=1 k=1
I
= Z Q.
k=1

So the transpose matrix A" of A4 = (a;;) satisfies A - A' = I, which implies that
det A = 1. It follows from Theorem 7-5 that for any w € Q" (V) we have

w(v, ..., ) = Tw(wy, ..., wy).
It clearly follows that
®

vhA--A,,=Fwh A oA wY,.

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,...,vn)
with [vi,...,s] = &; 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, ..., w,,
we choose an orthonormal basis vy, ..., v, and write

n
w; = Z Oy,
j=1

Problem 7-9 implies that

dﬂt({.‘f,‘j] w*] Horer A w*,, = U*] Horee A U*n.

If we write
n
{ 3 } — Z gfjw*fgw*fi
I, f=1

then

H L
gij = (Wi, wj) = (Z ﬂkfﬂmzﬂ’fj”r)
k=1 1=1

n
=Y kit
k=1

soif A = (a;;). then
det(gi;) = det(A" - A) = (det 4)%.

In particular, det(g;;) is always positive. Consequently, the elements of norm 1
in Q"(V) are

+ ~det(gij)why Ao A WY, gij = (wi, w;).

We now apply our new tool to vector bundles. If § = m: E — B 1s 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 w~'(p), and which
is continuous in the sense that for any two continuous sections sy,52: B — E,
the function

(51,82) = p = (s1(p), 52(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 7 ~'(p) by Euc(m = (p)),
and let

Eue(€) = | ) Ee(n™ (p)),

preB

then a Riemannian metric on £ can be defined to be a section of Euc(£). The
only problem is that Evc(V') is 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 bundle.]

4. THEOREM. Let§ =n: E — 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
ty: a N (U) > U x R*.
On U x R¥, there is an obvious Riemannian metric,
((p,a),(p,b)), = {a,b).
For v,w € m~'(p), define
(v, w), = (1w (v), v (w))p.

Then { , )Y is a [C*)] Riemannian metric for £|U. Let {¢y} be a partition of
unity subordinate 1o @. We define { , ) by

U -1
(v, whp =Y du(p)(v,w); v,w e (p).
UVeo
Then ( , ) is continuous [C*°] and each ( , ), is a symmetric bilinear function
on ' (p). To show that it is positive definite, note that

(v, v)p =Y dul(p)iv,v)Y;
Ue®
each ¢y (p)(v, u}f;r > 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 ( , )U. In fact (Problem 7), there is no
( , ) on TS? which gives a symmetric bilinear function on each %, which is
not positive definite or negative definite but is still non-degenerate,
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As an application of Theorem 4, we settle some questions which have till now
remained unanswered.

2. COROLLARY. If ¢ =m: E — M is a k-plane bundle, then § ~ £*.

PROOF. Let { , ) be a Riemannian metric for £&. Then for each p € M, we
have an isomorphism

ap: w7 (p) =[x ()]

defined by
ap (V) (w) = (v, W), v,wen(p).

Continuity of { , ) implies that the union of all @, is 2 homeomorphism from E
0 E' = Upeps [t (p)]*. %

6. COROLLARY. If § =m: E - M is a 1-plane bundle, then £ is trivial if
and only if § is orientable.

PROOF. The “only if” part is trivial. If £ has an oriemation g and ( , ) 15 a
Riemannian metric on M then there is a unique

s(p)yen(p)

with
(s(p)s(p)p =1, [s(p)] = wp.

Clearly 5 is a section; we then define an equivalence f: E — M x R by
S(&s(p)) = (p,A).

ALTERNATIVE PROOF. We know (see the discussion after Theorem 7-9) that
if & is orientable, then there 1s a nowhere 0 section of

Q') =&,
so that £* is trivial. But £ = &%, +

All these considerations take on special significance when our bundle is 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

(,)= ) gijdx ®dx/,

i,j=1

where the C® functions g;; sausfy g;; = gj;, since { , ) is symmetric, and
det(gs;) > O since ( , ) is positive definite. A Riemannian metric ( , ) on M
is, of course, a covariant tensor of order 2. So for every C® map f: N - M
there is a covariant tensor f*( , ) on N, which is clearly symmetric; it is a
Riemannian metric on N if and only if f is an immersion (f,, is one-one for
all p € N).

The Riemannian metric { , )*, which ( , ) induces on the dual bundle T*M,
1s a contravariant tensor of order 2, and we can write it as

Our discussion of inner products induced on V* shows that for each p, the
matrix (g% (p)) is the inverse of the matrix (g;; (p)); thus

r
> eug® =4
k=1

Similarly, for each p € M the Riemannian metric { , ) on M determines
two clements of Q7(Mp), the elements of norm 1. We have seen that they can
be written

+ Vdet(gij (p)) dx'(p) A--- Adx"(p).

If M has an orientation u, then w, allows us to pick out the positive element of
norm 1, and we obtain an »-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

Vdet(gij) ldx' A -+ 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 n-form),
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and is called the volume element determined by ( , ). We can then define the

volume of M as
f 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 metric” .,
(,)= de‘_de'-,
i=1
then gij = 5,‘;, S0
dV = |ldx" A .- Adx",

and “volume” becomes ordinary volume.

There is an evenn more important construction associated with a Riemannian
metric on M, which will occupy us for the rest of the chapter. For every C®°
curve ¥ [a,b] — M, we have tangent vectors

d
y(t) = d_f € My,

and can therefore use { , ) 1o define their length

dy dy dy dy .
ZE) (- EE] . )

We can then define the length of y from « to b,

b
dr (:f]W%Mm)

If y is merely puecewnse smooth, meaning that there 1s a partitiona =75 < -+ <
tn = b of [a,b] such that y is smooth on each [t;-1,1;] (with possibly different

dy
dt

Li(y) =
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lefi- and right-hand derivatives at 11, ..., 1,—), we can define the length of y by
Loy) =) L{_ (y|[ti-1,5]).
i=l

Whenever there is no possibility of misunderstanding we will denote L2 simply
by L. A little argument shows (Problem 15) that for piecewise smooth curves in
R", with the usual Riemannian metric

n I3 a
Z dx' @ dx',
i=1

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: [a, 8] — R, the “arclength function of y”

by ;
Y
77 “ dt.

i

s(1) = LL(y) =f

a

Naturally,
(%) s'(1) = “‘;—TH .

Consequently dy/di has constant length 1 precisely when s(r) = ¢ + constant,
thus precisely when s(f) = 1 — a. Then

b—a=sb)=Lly).
We can reparameterize y to be a curve on [0, — a] by defining
y(t) =yt —a).
For the new curve ¥ we have

new s(t) = Lo(7) = Ly (y) = old s(t + a) — old s(a)
=1.

If y satisfies s(f) = ¢ we say that y is parameterized by arclength (and then
often use s instead of 7 to denote the argument in the domain of ).
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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 §: [¢,b0] = R we have

lds| = y*Ul 1)

on [a,b].) Consequently, in classical books one usually sees the equation

n
dni'z = Z gij dxidx"',
i, j=1

Nowadays, this is sometimes interpreted as being the equivalent of the modern
equation ( , ) = 27, gijdx' @ dx’, but what it always actually meant was

n
I 1% = Z gijdx‘dx’.

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)(v) -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
Y giydx'6x’  where dx and 8x are independent infinitesimals.
f,j=1

(Classically, the Riemannian metric was not a function on tangent vectors, but
the inner product of two “infinitely small displacements” dx and dx.)
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 g (there is even a smooth curve from p to g). Define

d(p,q) = nf{L(y): y a piecewise smooth curve from p to ¢}.

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

Wila,b] > M from pto g with L(y;) —d(p,q) <¢
Voi [b;¢] > M from g tor with L(y,) —d(g,r) <=.
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If we define y: [a,c] = M to be y, on [a,b] and y, on [b,c], then y is a
piecewise smooth curve from p to r and
L(y) = L(y;) + 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) +dlg.r).

[If we did not allow piecewise smooth curves, there would be difficulties in fitting
together y; and y,, 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 3 g. This is made clear in the {ollowing

7. THEOREM. The function d: M x M — R is a metric on M, and if
p: M x M — R is 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 € R" :
Ipl <1}, et { , )e be the “Eucdlidean™ or usual Riemannian metric on U,

(,)e=) dx' @adx',

i=1

and let { , ) be any other Riemannian metric. Let | | = || le and | || be the
corresponding norms. Then there are numbers m, M > 0 such that
m-l{<ffl<M-|| onbB,

and consequently for any curve y: [a,b] — B we have
mLe(y) < L(y) = M Le(y).
PROOF. Define G: B x S" ' - R by
G(p,a) = llapllp.

Then G is continuous and positive. Since B x $"~ is compact there are num-
bers m, M > 0 such that

m<G<M  onBxS"
Nowif pe Band 0% b, € R",, leta € S™! be a = b/|b|. Then
mlb| < |bIG(p,a) < M|b|;
since
16|G(p,a) = bl - llapl, = 1(bla)pllp = 161,
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 ¢. For example, the manifold M might
be R? — {0}, and ¢ might be —p. Of course, if d(p,q) = L(y) for some y,

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 question of shortest curves more thoroughly, we
have to employ techniques from the “calculus of variations”. As an introduction
to such techniques, we consider first a simple problem of this sort. Suppose we
are given a (suitably differentiable) function

F:RxRxR-—= R,

We seek, among all functions f: [a,b] = R with f(a) = ¢’ and f(b) = &' one

b1

atd

which will maximize {or minimize) the quantity

b
f F@, f(), f'(1))dt.

For example, il

F(t,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)) between (a,a’) and (b, b’) of shortest length

fbm +LOP .

As a second example, 1f
F(t.x,y) = 2nxV 1+ )7,

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

b
Mf FOJ1+ 10 dr. \/\U

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 f,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 difler-
entiable. Similarly, for a function f: R? — R we consider points (x, y) € R?
for which

()  Dif(x,y)=Daf(x,y)=0. 5
e(x, )

This is the same as saying that the curves

I f(x+1,y)
t= f(x,y+1)
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have derivative 0 at 0. We might try to get more information by considering
the condition

0=(foc)()

for every curve c: (—¢,¢) — R? with ¢(0) = (x, »), but it turns out that these
conditions follow from (%), because of the chain rule.

To find maxima and minima for

b
J(f) = f Fi, (1), £'()) de

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

! (—¢&8) x [a,0] > R

such that

a(0,7) = f(2).
The functions ¢ — «(u,?) are then a family of functions on (—&,&) which
pass through f for u = 0. We will denote this function by @(u). Thus & 1s a

function from (—e¢, &) to the set of functions [ : [a,b] — R. If each &(u) satisfies
a(u)a) = o, &(u)(d) = b, in other words if

b1

a(u,a) =d' /]
a(u,b) = b’

for all u € (—¢,¢€), then we call & a variation of [ keeping endpoints fixed.
For a variation @ we now compute

dIGEw)|  _ d fb | ( .
du H'=['I-_ dlf u=0Ja F I’a(uﬂr)! 3{ (H,f)) df
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br d dor
:L [a; . F(!,a(u,t),ﬁ(u,t))] dt

b T dex
=f [-—{ﬂ ) (ef S, @)

0a :
W(G f) (f S, f(-f))]

Since d%a/dudt = 3%« /01du, we can apply integration by parts to the second
term in the integrand, thus obtaining

*) dJ(@(u))
du

by
(ﬂ )[ & f(), f(1))

d ,
-2 (E;(:,f{:),f (:)))] di

da  OF N
+ 5005 10, £'©)]

n=0 a

For variations & keeping endpoints fixed, the second term is 0, and we obtain

dJ(a
() (::u])

b
-f a—“~<o )[ O 1@, £'0))
u=0 a

d ’
— d_l' (‘_a'_}_’[{: f{f}, f U)))] dr

In classical treatments of the calculus of variations, the variations & were taken
to be of the special form

a(u,t) = f(t) + un(r),
for some n: [a,b] = R with n(a) = n(b) = 0. Then we obtain

dJ(a(u))
du

oF !
o f (f)[—(f f@), f[@)— =+ (a—y[r,f(a),f (:]))] dt

The final result is, of course, essentially the same. The derivative %| 0 J(@(u))
=
is called the “first variation” of J and is denoted classically by

b roF doF
(SJ"—"/; H[E—Eﬁ;}df
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As is 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 1 and (7, f(¢), f'(r)) omitted (resulting in the disappearance of the
function f for which we are solving), but the dependence of éJ on « is not
indicated (which can make things pretty confusing).

If f isto maximize or minimize J, then J (&) must be 0 for every variation o
of f keeping endpoints fixed. As in the case of I-dimensional calculus, there is
no reason to expect that the condition éJ(a) = 0 for all @ will imply that f s
even a Jocal 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(a) =0
for all variations & of f keeping endpoints fixed. The particular form (#*) 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 satishes

aF , d (0F , B
E;(r,f(f],f () - o (g;(f, @),/ (f])) =0.

PROOF. Clearly f must make the integral in (+*) vanish for every
do
H(f} . a_{ﬁi")
u

which vanishes at ¢ and . So the theorem is a consequence of the following
simple

8. LEMMA. If a continuous function g: [a, ] — R satisfies

b
fmwmm=o

for every C* function 7 on [a,b] with n(a) = n(b) = 0, then g = 0.
PROOF. Choose ntobe ¢g where ¢ is positive on (a, b) and ¢(a) = ¢(b) = 0. &

As an example, consider the case where F(1,x,y) = VI + yz. The Euler
cquation 1s

gzi( /') )
A\Vi+1r0r)
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$0 s
f1+f!2 _fff_f.f_
. V14 [
(—) ’
hence

0= (] +frz)fﬁ _frf.u — {1 _ f"+‘ frz)fﬂ’
which implies that /" = 0, so f is linear.

Notice that we would have obtained the same result if we had considered the
case F(t,x,y) = 1+ y2, for then the Euler equation is simply

d . o
0=—@/ ).

This is analogous to the situation in 1-dimensional calculus, where the critical
points of / f are the same as those of [, since

WFY ==

For the case of the surface of revolution, where F(t,x,y) = xvV 1+ y?, the
Euler equation is

0= 1+ /0P - i( UAOTKO, );
A\ J1+1r0p

this leads to the equation

1+ f;z _ ff” — 0,

whicl we will also write in the classical form

dy\  d%y
1+ (2} — 22
+(dx) dx? 0

To solve this, we use one of the Rp standard tricks (leaving justification of the
details to the reader). We let

_y 9

Then
d*y dp _dp dy _ dp

dx2=a_@'dx_pa:
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so our equation becomes
dp
1 a_ l Y
tp yp d}‘ ]

p 1
dp = - dy,
1+, P=59

1
Eiﬂg(l + p*) = log y + constant
y = constant - V1 + p?
dv
p= —J = -Jc-pz —1

dx

& =dx

Vey? —1

and thus (see Problem 20 for the definition and properties of the “hyperbolic
cosine” function cosh and its inverse)

cosh™ ¢
_D__'P = X 4 k_
¢
Replacing ¢ by 1/¢, we write this as
-k
() y=ccosh(l-: )

The graph of
e* +e™*
coshxy = ———

is shown below; it is symmetric about the y-axis, decreasing for x < 0, and
increasing for x > 0.

coslt
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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 k& and ¢ which will make the graph

of () pass through (a,a’) and (b,4"). Problem 21 investigates the special case
where o' = &',

It 1s easy to generalize these considerations to the case where f: [a,b] — R”

and

b
J(f)=f F(, f(@0), /(D) de for F:RxR"xR"— R.

In this case we consider a: (—¢,¢) x [a,b] - R" with @(0) = f, and compute

that
o) o) _ f —(o f)[ 4 S, 1)
d (dF ’
- E (W{I: f{r)af {I)})] df

b
+ Z _(ﬂ f) [r, J@, @)

a
Thus, any critical point f of J must satisfy the n equations

oOF ,
010,70 - 5 (57650, 7@n) =0,

We are now going to apply these results to the problem of finding shortest
paths in a manifold M. If y: [a,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

o: (—g,8) X [a,b] > M
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for some £ > 0, such that

() @(0,2) = y (1),
(2) there is a partitiona =19 <) <--- <ty = b of [a,b] so that a is C*®
on each strip (—¢, &) x [ti-1,4].

We call @ a variation of y keeping endpoints fixed if

(3) a(u,a) = p
o(u,b) =g

for all u € (~¢,¢).

As before, we let @(u) be the path 1 — «(u,!). We would like to find which
paths y satisfy
dL(a(u))
du

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”

1 [t 2 1 % 1dy dy
E» =3 =3[ (%)

which has a much nicer integrand; afterwards we will consider the relation
between the two integrals.

We can assumc that cach y|[ti-), ] lies in some coordinate system (x, U)
(otherwise we just refine the partition). If (u, ) is the standard coordinate system
in (—¢&,&) x [a, b] we write

d
(u,1)

da
E(H,f) = ¥, (3_H
(u.l}) ‘

Ba( ) =a d
ARl Y

=0

u=0

dy
dt
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Then da/0t(u,1) is the tangent vector at time ¢ to the curve @(u). If we adopt
the abbreviations

o' (u,0) = x(@(u, 1)), ¥ =x"(y@) =a'0,),

then

a H 3 i
S =) ). 2

i=1 o'

dy d
E(y|ltio,5]) = f (df df)d:

”‘* :E: gij(y {))

h-]fj 1

ale.) 1 — t  ox!

So

If we use the coordinate system x to identify U with R”, and consider the g;;
as functions on R", then we are considering

| Foa.yod

where )
F(x,y) = %wzﬁ] gij(x)-y'y’
Then
= (0. %)= —”Z 8 yandr 4
and
g—; (r{r], %) = 2 ;; ,
50 ]

dgtr dy’ dy"
Z 3] PO — ==

4 (2 (0, 22)) =3
dt (ayf v ), df)

r=l] rj=I
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In order to obtain a symmetrical looking result, we note that a little index
juggling gives

dgt, dy’ dy” <~ dgudy'dy! -~ gy dy’ dy’
,Ox7 dt dt "U=I ox/ di di T L= oxi di di

nJ=

50

dgi, dy’ dy” _ Z dgu dy'dy! | 1 <~ dgjrdy' dy’
Ryl ax/ drt dt et ax/ dr di 2fi=l oxi dt dr’
From (##*) we now obtain

dE (@) [ti-1,4])
du

u=0

=~ Z—w f)l:zgrr

=1 1

a* i d dy’
+Z (gffy{m g*”'(r())— g’(rt))) 4 ;]dt

i,f=I

!‘-fr

+ Z —(ﬂ ) ngr{r( n< =

r=l rr-—!

Remember that y is only piecewise C*°. Let

. d
y(ti-1) —Y{r;‘}

d
T::(f,-*'} = right hand tangent vector of y at #;
‘

dy, _ AP
E(fi ) = left hand tangent vector of y at 4. dt )

Notice that the final sum in the above formula is simpl*_r

( [0 E:L {"r ]} - < (U f:—l} (fr— +))

To abbreviate the integral somewhat we introduce the symbols

.1 (dgy | dguy  ogi
17,11 = 2 (Bxi Toxi " axt )
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These depend on the coordinate system, but the integral

I n
f Za (ﬂf)[zg;r d;] 1,

=l I=1 ij=1

which appears in our result, clearly cannot. Consequently, we will use the exact
same expression for each [f;_;, ;], 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 4+ _dv, - .

rr'd = d! I } dr{"r } !_*11»--,N 1
d d

rﬂdy d_}’(u]

d d

fnr%= YUN)

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(a(u))
du 4=0
- [ %00 Z (v S 022 | g
) & —( gir(y L dl +U I[u, 1r @) dr i

- Z{—(o 1), B, ‘:,Y)

(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 [ij, /] are
not the components of a tensor. Nevertheless, later on we will have an invariant
interpretation of the first variation fornwla. For the time being we present,
with apologies, this coordinate dependent approach. From the first variation
formula 1t 15, of course, simple to obtain conditions for critical points of E.
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J0. COROLLARY. If y: [a,b] = M isa C* path, then y is a critical point
of E? if and only if for every coordinate system (x,U) we have

y' dy’

r = for y(t) e U.

" dz r H
Y ey () d:}; + > [,y

r=I i, /=1

PROOF. Suppose y is a critical point. Given 1 with y(¢) € U, choose a partition
of [a,b] with ¢ € (ti-1,¢) for some i, and such that y|[t;—,#] is 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 & is 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 is 0 outside of (#j—1, %), but a positive function times the term in brackets
on {f;‘_I,f,i')+ *:‘

In order to put the equations of Corollary 10 in a standard form we introduce
another set of symbols

H

ki k11 (9gu 33;1_33.1‘;)
Zg 7,11 ‘Z 2 (axf T T )

I=1 =1

Our equations can now be written

d2 k n };.f

We know from the standard theorem about systems of second order differential
equations (Problem 5-4), that for each p € M and cach v € M,, there is a
unique y: (—&,8) — M, for some £ > 0, such that y satishes
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Moreover, this y is C* on (—&,¢). This Jast fact shows that if y,: [0,¢) = M
and y;: (—¢,0] = M are C functions satisfying this equation, and if moreover

¥1(0) = »,(0)
% ooy _ 40 -
d{(ﬂ)-d{(ﬂ ),

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,

11. COROLLARY. A piecewise C* path y: [a,b] — M is a critical point
for E% if and only if y is actually C* on [a, b] and for every coordinate system
(x, U) satisfies

d?.},k 0 . d}f’. d}f-‘r
di2 + E rf;'[}’(f]]d—f-a—=0 for y(n) e U.

i Jj=1

PROOF. Let y be a critical point. Choosing the same o' as before (all o are 0
outside of (fi—1,%)), we see that y|[f, ] satisfies the equation, because the
final term in the first variation formula still vanishes, Now choose « so that

do dy :
ﬁfﬁ,ff)—ﬂ.ﬁg, f—l,...,N—l.

We already know that the integral in the first variation formula vanishes. So

we obtain Mo
—~ [, dy . dy
0=-— A, —— A, =),
;( LV TR T )
which implies that all A, ‘:,—f 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”,

R
(,)=) dx'@dx'"
i=l
Here gi; = 4§, so all ﬁgfjjﬂxk = 0, and Tff = (. The critical points y for the
energy function satisfy
dzyk

a0
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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 — (1, f(1)).
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. Ohbserve first, from the definitions, that

0gij ... . .
%=[N,J]+[ﬂ,r]-

Now we have

d |dy|? _d dy dy’
= Z Z g”( cn‘”’ dyidy! | 5 y" dy’
=l dt dt di iyt !ﬁ dt

},f dl},r
+ Z grr(}’{ )) d! dfz *

i,r=1

Replacing dg;;/dx! by the value given above, this can be written as

d}r‘ H d}f d};!
d dr _g (Zg”(y() dr? d; dr)
dy’ dy'

+Z (Eg"[yw drr " i “di !r)

Since y is a critical point for £, both terms in parentheses are 0 (Corollary 10).
Thus the length ||dy /dt] is constant. 4
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The formula

ng

(*) Ik

= [ik, j]1+ [jk,1]

occurring in this proof will be used on several occasions later on. It will also be
useful to know a formula for dg”/ /dx*. To derive one, we first differentiate

D gimg™ =8
m=1

to obtain .

Bg j - agh’ﬂ' mi
Z gima == 8"
ok~ =y

Thus we have

—k=23” rm___z i1 gmj O81m agfm

- _ Z g g™ ([tk,m] + [mk,1]) by (¥)

— _ Zgr."rv..! ng;rn:ﬂk’
m
or

3g's ;
(%) i = Dg"r 81T,

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 y|[ti—1,4] of ¥ contained in a coordinate system (x,U), we have

L(}’l [If‘uhe'i]) --f J Z gij(y( )

/ i f=1

Considering our coordinate system as R”, we are now dealing with the case

Y g (x)yiyl.
i,f=1

F(x,y) =

\
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We introduce the arclength function

s(2) = Ly(y)-

Then
a=lal=r(o%)
So we have
0g; dy' dy/
> 2824y
aF @ d}f)_lf,jzl !
a.a.( har) T2 as
dt
" dv'
Zgrr(}’(f])?-
£ dy) r=i !
ﬂy’( ), dt ds
dt

After a little more calculation we finally obtain the equations for a critical point
of L:

d?s

d“ . yidyl  dyk 42
.;Z—: [(Ddf dr_?r?_;=

dt

It is clear from this that critical points of E are also critical points of L (since
they satisfy d?s/dt*> = 0). Conversely, given a critical point y for L with
dy/dt # 0 everywhere, the function

5: [a,6] = [0, Lg(¥)]
is a diffeomorphism, and we can consider the reparameterized curve
yos~': [0, LE(y)] - M.

This reparameterized curve is automatically also a critical point for L, so it
must satisfy the same diflerential 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 unsetiled. 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 arclengtli. 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 with 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,

oy Z": prdridrl

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 ¢ € U and every tangent vector v € M, with
vl < & there is a unique geodesic

Yo: (—2,2) > M

satisfying
dyv .. _
77 (0) = v.

PROOF. The fundamental existence and uniqueness theorem says that there
is a neighborhood U of p and &;,€3 > 0 so that for ¢ € U and v € M, with
vl < & there is a unique geodesic

¥(0) = g,

Vo (—262,260) > M
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with the required initial conditions.
Clhoose € < g162: Then if Jv| < € and |t| < 2 we have

Hv/eall < &1 and |eat] < 2es.
So we can define y,(f) 10 be yyje,(621). %

If v € My is a vector for which there is a geodesic
y:[0,1]—= M
satisfying
dy
y(0) =g, E(U} =,
then we define the exponential of v 1o be
exp(v) = expg(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) = expg(rv).

Since M, is an n-dimensional vector space, there is a natural way 1o give it
a C% spucture. I @ € My is the set of all veciors v € M, for which expg(v)
is defined, then the map

expg: @ - M

is €%, since the solutions of 1he differential equations for geodesics have a C*°
flow. Identifying the tangent space (My)y at v € My with M, itself, we have an
induced map

(expg)us: Mg — Mexp,(v)-

In paricular, we claim that the map
(expglos: My — M, s the identity.

In fact, 1o obtain a curve ¢ in the manifold My with de/dt(0) = v € M, =
(My)o, we can let ¢(r) = rv. Then expy o c(7) = expy(7v), the geodesic with
tangent vector v at time 0, so

d
(exPglox (V) = — Dequ[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

d
oxt

M
= Zai
i=1
We will denote o' by X%/ (v), so that
n 1 3
- ef () —
V= ;.r (v) oy

where m: TM — M is the projection. Then
]

q

wiy) ‘

(xlom ..., x"omx', ..., x") = (... 2% ..,x"

is a coordinate system on n~1(U). For v € My, g € U we therefore have
tangent vectors

™

the veciors 3ja.i'f|u are all in the tangent space of the submanifold M, C TM,

while the vectors d/ 35:"|v span a complimentary subspace.

14, THEOREM. For 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
<.

(2) Let v(g,q") denote the unique vector v € My of length < & such that
expq(v) = ¢'. Then (9,4") — v(g,4’) is a C* function from W x W —
™.

(3) For each g € W, the map exp,; maps the open g-ball in M, diffeomor-
phically onto an open set Ug O W,
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PROOF. Theorem 13 says that the vector 0 € M} has a neighborhood V in the
manifold 7M such that exp is defined on V. Define the C* function F: V —
M x M by
F(v) = (7(v), exp(v)).
Let (x,U) be a coordinate system around p. We will use the coordinate
system

_1 o .
(2', ..., %0 %, . %,

described above, for 7~'(U). If m;: M x M — M is projection on the i™
factor, then

(.x‘lu?rl,...,.x‘"uﬂg,xloﬂg,...,x”ojﬁ) =(xll,..,,xl”,le,...,.xg")
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

( d ) 0 d
Fel=—=| )= + —
A% |g 0x1* |(p,py  Ox2

R, (-i )=3a| -
ox! 0 ﬁxg' (p.p)
Consequently, F, is one-one at 0 € Mp, 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 € My with ¢ in some neighborhood U’
of p and |lvl} < e. Choose W to be a smaller neighborhood of p for which
F(V)D W x W &

{p.P)

Given a W as in the theorem, and g € W, consider the geodesics through ¢
of the form 7 = expy(7v) for jlvfl < e. These fill out U;. The close analysis of
geodesics depends on the following,

o) =)
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15. LEMMA (GAUSS’ LEMMA). In Uy, the geodesics through g are perpen-
dicular to the hypersurfaces
{expg(v) : llv]l = constant < g},

FIRST PROOF. Let v: R — M, be a smooth curve with JJu()[l = a constant
k < e for all 1, and define

o(u, 1) = expg(u - v(r)) -l<u<l

We are claiming that for every such & we have
dor
—{u I] Y (u,a‘] = ) for all (u,1).

A calculation precisely like that in the proof of Theorem 12 proves the following
equation, in which the arguments (u, 7) and a(w, 1) are omitted, for convenience:

d oo Oa oo’ do’ do
O Bu(ﬂu a:) Z (Zg’*'al+z[1f“’]a Bu)

il =1

+Za“ (Zgn“ + Zu:: a‘f a"‘)

The first term on the right is 0 since each curve u — «(u,r) is a geodesic.
Similarly, we obtain

d |da du "L e [w e’ o dat da
® g loea) =25 (;g"aua; + 2“*’*‘]@3}“)*

which 1s just twice the second term on the right of (). But da/0u(u, ?) is just the
tangent vector at time u to the geodesic ¥ — expg(u - v(1)), where Ju()|| = k;
so Jldee/oul] = k. Thus the second term on the right of (2) is also 0. So

(i 2
du’ ot

) is independent of u.

But a(0,1) = expy(0) = ¢, so d/81(0,7) = 0. It follows that

(3or) =0 forall (o).
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SECOND PROOF. Let v: R — M, be any smooth curve with Jju(7)}] = a constant
k < g for all ¢, and define

Bu,1) = expg( - v(u)) (note carefully the roles played by ¢ and u).

Then B is a variation of the geodesic y(7) = expg (7 - v(0)), defined on [0, 1]. By

the first variation formula, we have

d.E- d d
dEBW) | _ (’3[0 1), [i)} (a—ﬁ(u,o),d—};{ﬁ))

du
a
=—( ﬂ[U 1), =~ [i)}

the integral vanishing since y is a geodesic. But each curve ﬁ_(u) has energy

U=

i o 2 i
E(ﬁ(u]):L dﬁ[;]“) d =L kdt = k2,
50 .
0= FEBW) { % 0,1), %Y (1))
du -

16. COROLLARY. Letc: [a,b] = U, — {g} be a piecewise smooth curve,

c(1) = expq(u(r) - v(1)), ®
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for 0 < u(t) < e and Juv(?)]l = 1. Then
Lge > lu(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,1) = expg(u - v(1)), then ¢(r) = a(u(f),!) and

de aau,m 4 dor
dt ~ du o’
Since
3_& dor =0 dex .
du’ ot oul
we have ,
de|* ., o 19«
Gl =wor+ )5 = wor

with equality if and only if da/dt = 0, and hence v'() = 0. Thus

[

with equality if and only if’ # is monotonic and v is constant. «

b
dr > f W' ()l di > [u(b) — u(a)l,
dt 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(¢),

with equality holding if and only if ¢ is a reparameterization of y.

PROOF. We can assume that ¢’ = expg(rv) € Uz — {¢} (otherwise break ¢ up
into smaller pieces). For § > 0, the path ¢ must contain a segment which joins
the spherical shell of radius § 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 E2 € R™! is an isometry /: S" — S". Itis clear thatif ¢: [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 I : §" — S" mentioned above, the fixed point set is the great
circle C = §" N E2. Let p,g € C be two points with a unique geodesic C’
of minimal length between them. Then 7(C") is a geodesic of the same length
as C’ between I(p) = p and I(g) = q. 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 §" in any given direction, these are all the geodesics.

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

)
S

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.

path of smaller length
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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

1 g 1
L
. ~

under /=" 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) =nf{L(y) : ¥ a piecewise smooth curve from p to g}.

Notice that on both the sphere and the infinite cylinder every geodesic y defined
on an interval [a, ] 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, 2 manifold M with a Riemannian metric ( , ) is called geodesically
complete if every geodesic y @ [a,b] — 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,g € M with d(p, q) =
r > 0, choose U, as in Theorem 14. Let § € Up, be the spherical shell of radius
d < e. There is a point

po =exppdy, vl =1
on S such that d(po,q) < d(s,q) for all s € §. We claim that
(*) Expp(*‘l’) =g,

this will show that the geodesic y(f) = exp,(7v) is a geodesic of minimal length
between p and g. To prove this result, we will prove that

(%) dy(),q)=r—1 15 r].
First of all, since every curve from p to ¢ must intersect S, we clearly have

d(p,q) = min(d(p,s) + d(s,9)) = & +d(po,9)-

So d(po,q) = r —é. This proves that (*) holds for 1 = 4.
Now let 75 € [8, r] be the least upper bound of all 7 for which (%) holds. Then
(+x) holds for 7 also, by continuity. Suppose fy < r. Let S’ be a spherical shell

q‘.

of radius 8’ around y (%) and let py’ € S’ be a point closest to g. Then

d(y(t0).9) = min(d(y(%),s) + d(s,9)) = & +d(po’, 9),
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50
(k) d(po’,q) = (r —1) - 4.

Hence

d(p, po') = d(p,q) —d(pd,q) =10+ 6.

But the path ¢ obtained by following ¥ from p to y (%) and then the minimal
geodesic from y(#) to po’ has length precisely % 4+ 8’. So c is a path of minimal
length, and must therefore be a geodesic, which means that it coincides with y.
Hence

y(to + 8 = po’.

Hence (%) gives
dy(to+8"),9) =r — (1o +8),

showing that (#%) holds for 7p + &’. This contradicts the choice of 7, so it must
be that 7y = r. In other words, (**) liolds for r = r, which proves ().

From this result, it follows easily that M is complete with the metric 4. In
fact, if A € M has diameter D, and p € A, then the map expp: M, - M
maps the closed disc of radius D in M, onto a compact set containing 4. 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 () is a Cauchly 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 b. Consequently, by aleast upper bound argument,
any geodesic can be extended to R. «*

As a particular consequeuce 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"*¥ 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 Mt C N, as

Mpl = {ve Np:(v,i,w)=0foral we Mpj.

Let
E= U Mpy* and @w:E—> M take Myt w0 p.
peM

It is not hard to see that v = w: £ — M is a k-plane bundle over M, the
normal bundle of M in V.

For example, the normal bundle v of $"~! © R" is the trivial 1-plane bundle,
for v has a section consisting of unit outward normal vectors. On the other hand

N

if M is the Mébius strip and S' € M is a circle around the center, then it is
not hard 10 see that the normal bundle v will be isomorplic to the (non-uivial)
bundle M — S'. If we consider S' € M < P2, then the normal bundle

of SV in P? is exactly the same as the normal bundle of S' in M, so it too is
non-trivial.
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Our aim is to prove that for compact M the normal bundle of M in N is
always equivalent to abundle 7 : 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 §' ¢ 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) &~ H¥(M); thus M has the same
de Rham cohomology as an open neighborhood. Moreover, if we choose a
Riemannian metric ( , Jform: U — M and define D ={e e U : (e,e) < 1},
then D is a submanifold-with-boundary of U, and the map n|D: D — M is
also a deformaton 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 alocal homeomorphism such that f|Xj is one-one. Then
there is a neighborhood U of Xg such that f|U is one-one.
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PROOF. LetC C X x X be
{(x,y)e X x X :x # yand f(x) = f(y)}.

Then C is closed, for if (X, y,) is a sequence in C with x, = x and y, — ¥,
then f(x) = lim f(x,) = im f(yn) = f(»), and also x % y since f is locally
one-one,

If g:C — Ris g(x,y) = d(x,Xp) + d(y,Xo), 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 7: 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 || J|, and metricd: N x N — R. Let

E={viveN, andUEMFl,fﬂrSOmEpEM}
Ec={ve E: v <¢}
Us=1{ge N:dg, M) <el.

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 1s a diffeomorphism from E; onto Ue. 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 e
the map exp is a diffeomorphism on E;.

It is clear also that exp(E,) C U,. To prove that exp is onto Ug, choose any
g € Ug, and a point p € M closest to g. If y: [0,1] — N is the geodesic of
length < & with y¥(0) = p and y(1) = g, it is easy to see that y is perpendicular
to M at p (compare the second proof of Gauss’ Lemma). This means that
q = exppdy/di(0) where dy/di(0) € Eg. <

One of the mieresting 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.

(a) Define g: V — F by g(v) = h(v,v). Show that if ¢,..., ¢, is 2 basis
for V*, then

n

g = Z aijv*i - V7
i,f=1

for some a;;.

(b) Show that
g(—v) =q(v)
h(u,v) = 5[q(u + v) — g() — g(v)].

(c) 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)—qu) —q(v) —gu+w) —g @) —g(w).
Conclude that ¢(0) = 0, and ¢(2u) = 4g(«). Then show that g(v) = h(v, v).

2. Let ( , ) be a Euclidean metric for V*. Suppose ¢, ¥; € V* satisfy ¢ A
e A = Y A AY #£ 0, and let Wy and Wy be the subspaces of V*
spanned by the ¢; and ;.

(a) Show that w € Wy if and only if @ A ¢y A--- Agg = 0. Conclude that
W¢ = Ww.

(b) Let 0y,...,04 be an orthonormal basis of Wy = Wy. If ¢; = Zj ajioj,
show that the signed k-dimensional volume of the parallelepiped spanned by
@1 .. 0k is det(aij). (The sign is + if ¢1,..., ¢ has the same orientation as
01y ...,0k, and — otherwise.)

(c) Using Problem 7-9, show that this volume is the same for ¥,..., V.

(d) Conversely, if Wy = W,,, and the signed volumes of the parallelepipeds are
the same, show that ¢y A -« Adyp =Yy A - A Y.

If we identify ¥V with V**, so that we have a wedge product vy A- - - A, of vectors
v;i € V, then we have a geometric condition for equality with w; A -+ A wy.
In Legons sur la Géoméirie 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 vy,...,v, for V is called
orthonormal if (v;, v;) = £4;;.
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(a) If V $ {0}, then there is a vector v € V with (v,v) % 0.

(b) For W C V,let Wt = {ve V: (v,w) = 0forall w € W}. Prove that
dim W+ > n — dim W. Hint: 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 @ W, and (, ) is also
non-degenerate on wt.

(d) V has an orthonormal basis. Thus, there is an isomorphism f: R" —
V with f*(,) = (, )r for some r (the inner product ( , ), is defined on
page 301).

(€) The index of ( , ) is the Jargest dimension of a subspace W C V such that
( , )IW 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 V, and let
Ui, ..., Un be an orthonormal basis (see Problem 3). Define an inner product
(. )* on Q¥(V) by requiring that

v A AT, l<ij<-.+<ix<n
be an orthonormal basis, with

(v"‘,~, Aver AV V% A A v*jk}k = det((Vig, Vig) )-

(a) Show that ( , )* is independent of the basis vy, ..., vx. (Use Problem 7-16.)
(b) Show that

(D1 Ao Adr, Py Avee A w}“ = det( (¢, ¥;)*) = det((¢i, Wf}').
(¢) If (, ) bhasindex i, then
(V¥ A AV U A AU = (=)

(d) For those who know about & and A¥. Using the isomorphisms @‘E’V* A2
(@k V)* and A¥(V*) = (A¥V)*, define inner products on @kV and A¥V 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.

(@) Show that {v; x -+- X vy—;,v;) =0.
(b) Show that jvy x «-- x v | = Vdet(gi;), where g;; = (vi,vj). 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
~!(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 S?,
for each p € S%. (Consider the space consisting of the two unit vectors in each

subspace.)
(b) There is no Riemannian metric of index 1 on S2.

8. Let ( ,) and ( , )’ be two Riemannian metrics on a vector bundle £ =
m: E — B. Let S be the set of e € E with (e,e) = 1, and define S’ similarly.
Show that S is homeomorphic to §”'. If & is a smooth bundle over a manifold M,
show that § is diffeomorphic to §’.

9. Show by a computation that if the functions g;; and g';; are related by
dx' dx/
!
b = 280 o 5B
iJ
with det(g;;) # 0, and the functions g", g’/ are defined by

n i
Zglkgkj o 5;, Zg“k.g!k; — 5;-
k=1 =

then

-'E!ﬂ - Zgur axjﬂ ax!ﬁ
oxi ox/

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 (:), S0
that A(p): Mp — Mp. Define a tensor B of type (7) by

B[F](Uhu'-’] (A{F}{ullsvi}

If the expression for A in a coordinate system is

]
A= ZAfde'@E;;}

i,j=I
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show that B =}, ; Bik dx! @ dx*, where

n
Bik =) A gjk-

j=i
(b) Similarly, define a tensor C of type (3) by
C(p) (A, A2) = (A(p)*(A1);A2).
Show that if C has components C¥/| then

n
ki _ ki 4
CcM = Z gt A;.
f=I
The tensors B and C are said to be obtained from A4 by “raising and lowering
indices™.

11. (a) Let Xj,..., X, be linearly independent vector fields on a manifold M
with a Riemannian metric ( , ). Show that the Gram-Schmidt process can be
applied to the vector fields all at once, so that we obtain n everywhere orthonor-
mal vector fields Yy,..., Y.

(b) For the case of a non-positive definite metric, find ¥3,..., ¥, with (Y3, ¥)) =
+4;; in a neighborhood of any point.

12. (a) If f: [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
f 2nf 14 (12,

(b) Compute the area of S2.

13. Let M C R" be an (7 — 1)-dimensional submanifold with orientation gu.
The outward unit normal v(p) at p € M is defined to be that vector in R,
of length 1 such that v(p), (v1)p, ..., (Vn—1)p is positively oriented in R", when
(M)ps -+ s (Un—1)p 18 positively oriented in M.

(@) If M = 9N 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)

v
an—I(P]((UI}p:“'1(UII—I}F) = det l

Up—y
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Conclude that dV,—(p) is the restriction to My, of

i

Z(—l)f_'uf[p}dx'(p} Ao Am A Adx"(p).

=l
(¢} Note that vy x -+ X Up—y = @ V(p) for some o« € R (by Problem 5). Show
that for w € R" we have

(w,v(p)) - (V1 X -+~ X Up—1,V(P)) = (W, 01 X ==+ X Up—y).
Conclude that

v (p) - dVpo1(p) = restriction to M, of

(-n'"dx"(p) A Am A ndx(p).
(d) Let M C R" be a compact n-dimensional manifold-with-boundary, with v
the outward unit normal on M. Denote the volume element of M by dV,,
and that of M by dV,.,. Let X = 3, a'3/8x" be a vector field on M. Prove

the Duvergence Theorem:
f div X dV, =f (X, V) dVa-i
M aM

(the function div X is dchined in Problem 7-27). Hint: Consider the form w
on M defined by

"
w = Z(ml]f'laf dx" Ao A dXT A - A dx",

i=l
(¢) Let M c R? be a compact 2-dimensional manifold-with-boundary, with
orientation g, and outward unit normal v. Let T be the vector field on M
consisting of positively oriented unit vectors. Denote the volume element of M
by dA, and that of 0M by ds. Let X be a vector field on M. Prove (the original)
Stokes’ Theorenm:

f (Vx X,v)dA =f (X,T)ds
M am
(V x X is defined in Problem 7-27).

14. (a) Let ¥, be the volume of the unit ball in R”. Show that

1
V, :f (1= xH=D2y | dx.
-1
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I
by If I, = f (1~ x3)"=D2 gx show that
-1

-1
!”: !ﬂ—li
n

(¢} Using Vi = 2, V3 = 7, show that

.'.IT"‘Q
n even
(n/2)! )
H =
2n+1)j2, (n—1)/2
n odd.
1-3:5..-n ©
Hnﬂ
(In terms of the I' function, this can be written ———)
T(+n/2)

(d) Let Ay— be the (n — 1)-volume of S$™'. Using the method of proof in
Corollary 8-8, but reversing the order of integration, show that

|
Vi = f VA dr = —I-A,,_|.
0 n
(e} Obtain this same result by applying the Divergence Theorem (Problem 13),

15. (a) Let c: [0,1] — R” be a diflerentiable curve, where R” has the usual
Riemannian metric ( , } = Y_; dx' @ dx’. Show that

1 " _
L(c) = fo Z[(f‘}’{rllz dr.

=1

(b) For the special case ¢: [0, 1] = R? given by ¢(r) = (1, £ (1)), show that this

length,
|
L Y1+ L0 di,

is the least upper bound of the lengths of inscribed polygonal curves.

Hint: If the inscribed polygonal curve is determined by the points (#;, ¢(#;)) for
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a partition 0 =19 < --+ < f = 1 of [0, 1], then we have

le(tr) = c(ti-))| = v,/(-':‘ ~ tim)* + (S (&) - f(h‘-l])z

= (= 1) + L1E) W = 1m1)?

for some &; € [ti-y, #].
(c} 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 lcast 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 Mamemamuuecxuit Ananus na Muozoobpasuax, written by someone
called M. Cniusax,

Top view

To increase the number of triangles, we maintain the hexagonal arrangement,
but move the planes of the hexagons closer together, so that the triangles are more
nearly in a plane 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 surlace area for non-differentable 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 2 manifold M with a Riemannian metric
(,). 1 p:[0,1] = [0,1] is 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 off 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. (a) 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 — S are disjoint open subsets of

M-S

(b) If p € B~ S and ¢ € M — B, show that d(p,q) = migd(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 noi have to be disconnected, and Theorem 7 is false.)

19. (a) By applying integration by parts to the equation on pages 318-319,
show that

dj@w)| _ [° % aF .

F)a , _
--fa a(r,f(rhf(r))dr] dr;

this result makes sense even if f is only C'.
(b) Du Bois Reyinond’s Lemvma. If a continuous function g on [a, b] satisfies

b
f n'(gt)dt =0

for all C* functions n on [a,b] with n(a) = n(b) = 0, then g is a constant.
Hint: The constant ¢ must be
1 b

“b—ala

C g(u)du.

We clearly have
b
f n'(1)[g(r) ~ eldr =0,
a

so we need to find a suitable n with (1) = g(r) - c.
(c) Conclude thatif the C' function f is a critical point of J, then f still satisfies
the Euler equations (which are not a priori meaningful if £ is not C?).
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20. The hyperbolic sine, hyperbolic cosine, and hyperbolic tangent functions
sinh, cosh, and tanh are defined by

. eX —e 7 s sinh x
sinhx = ——, coshx = ———, tanhx = .
2 2 cosh x

(a) Graph sinh, cosh, and tanh.
(b} Show that
cosh® =~ sinh? = |
tanh® +1/ cosh? = |
sinh(x + ) = sinh x cosh y + cosh x sinh y
cosh(x + y) = cosh x cosh y + sinh x sinh y
sinh” = cosh
cosh’ = sinh.
(c) For those who know about complex power series:
sinix

sinhx = — coshx = cosix.

(d) The inverse functions of sinh and tanh are denoted by sinh™' and tanh™',
respectively, while cosh™ denotes the inverse of cosh | [0, 00). Show that

inh(cosh™ x) = v x* - i
sinh(cos x) X 1 [sinh-'}’(x} _ 2
cosh(sinh™ x) = v 1 4 x? I+x
1
- ] (cosh™)(x) = —.
1 —
cosh(tanh™ x) = > 2 1

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

Fa
LI
L}

] Al
i

i
b
DI T gy R,
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of the form ¥
f(x} = Cﬂsh ?

where ¢ 15 supposed to satisfy

ccosh%:l (c > 0).

(@) There is a unique yo > 0 with tanh yo = 1/¥o. Examine the sign of 1/y —
tanh y for y > 0.
(b) Examine the sign of cosh y — ysinh y for y > 0.
(c) Let
Agq(¢) = c cosh g c>0.

Show that A, has a minimum at «/yg, find the value of A, there, and sketch
the graph,

(d) There exists ¢ with ¢ cosha/c = 1 if and only if @ < yg/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 ¢; < a/yg < ¢;. It turns out
that the surface for ¢z has smaller area.

~yo/cosh yg —a ' a yo/ cosh yo

() Using Problem 20(d), show that

Jo =ﬁ,r"_]-’n2—-1.

cosh Yo

[¥o ~ 12,50 Vyo* = | ~ .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. 176, The envelope of the 1-parameter family

of curves .
fe(x) = ¢ cosh —
c

is determined by solving the equations

dfc(x X X .. Xx
0= Je(x) = cosh — — = sinh —.
dc c ¢ ¢

We obtain

X X

- = =+ yo, ¥y = ¢ cosh == ¢ cosh yo,
so the envelope consists of the straight lines

cosh
y== yﬂx,
Yo

The unique member of the family through (yo/ cosh yo, 1) is tangent to the
envelope at that point. TFor ¢ < yo/cosh yg, the graph of f, is tangent to

e a wf cosh

coshye /™ Yo/ Yo
X, .
Yo |

L

the envelope at pomts P, @ € (—a,a), but the graph of f, is tangent to the
envelope at points outside [—a,«]. The point Q is called conjugate to P along
the extremal fe,, and it is shown m 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 ffxfl + (/M)?*. (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 1, so that the Euler equations are actually

OF o e (OF N
L s ro-4 ( S0, nn) 0.

(a) Show that for any / and F: R? — R we have

d OF J[0F daF
a(F- 1) a%)

and conclude that the extremals for our problem satisfy

d
F—f’a—F =1{.
Y

(b) Apply this to F(x, y) = xV1 + y* to obtain directly the equation dy/dx =
Vey? — 1 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

3g'ap i: dgyy dx* ax' ax/
ax’v dxk 9x'Y gx'e §x'B

i ) daxt 9%x/ ax!  9%x!
+Ij=| 81 dx'e gx'Bax'y + axB gx'egxy |-

y) For the corresponding [if, k] and [o ! show that
(b) p g [i/,k] [wB, ¥,

n ; N K l i 2y
axi ax/ o ax 0°x
' ..
["TJB- }"] - E : [U’k] i a_x-*.ﬂ dx’y + Z ax’y ax”"ﬂx‘ﬁj

i, jok= i, j=1

so that [ij, k] are not the components of a tensor.

(c}) Also show that

ry 2o g oxfoaxd ax'r S 3R ax'

af = Zk: T axre gxtB gxk +! l dx'®ax'f gx! -’
iJ, =] =nE

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 (, ) = ¥.;dx’ ® dx' be the usual Riemannian metric on R", and
let Z;Ijg”du" ® 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 E:‘.jgf} du' @ du’ = f*( , ). How can we
go about finding f?

(a) Let 3f/0u’ = e;: R" — R". If we consider ¢; as a vector field on R”", show
that f,(8/0u’) = e;.

(b) Show that g;; = (ei, ej).

(c) To solve for f it is, in theory at least, sufficient to solve for the e;, and to
solve for these we want to find differential equations

dei
du) Z Ajyer
r=]
satisfied by the ¢;’s. Show that we must have

L 2rl ]
def a“f"  af
Birwe = Zg‘” ”"'Zaufauf Uk

rexl]

(d) Show that

ﬂgij z": 32ff Bf" aZf." Bf':
duk ™ £ ulouk dul t 3w ouk 3u

n
= Zg)rAF;c + &ir
r=|

= Bik,j + Bk),i-
(e} By cyclically permuting i, j, k, deduce that
Bijk = [ij, k],

so that Af; = T7,. In Legons sur la Géométrie des Espaces de Riemann, E. Cartan uses
this approach to motivate the introduction of the I‘,{‘,.
() Deduce the result A}, = I, directly from our equations for a geodesic.
(Note that the curves obtained by setting all but one /7 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 ( , ) on V = V'@ V" by

(UJ‘ $ U”, w! $ wh‘} - (uf= w!}! + (Uﬂ} w"}i’f.

(@) Show that ( , ) is an inner product.

(b) Given Riemannian metrics on M and N, it follows that there is a natural
way to put a Riemannian metric on M x N. Describe the geodesics on M x N
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

d1 g detdel  dek p(1

Z rf () dr di ~ di P’{{:}}'
i, J=1 P
(by Conversely, if ¢ satishes this equation, then y is a geodesic.
(c} If ¢ satisfies

d“‘ ol ded  dek
E rJ(c(r}) C: = ;f w(  for u:R— R,

i,j=1

then ¢ is a reparameterization of a geodesic. (The equation p"(1) = p'(1)u(r)
can be solved explicitly: p(r) = [ eM©) ds, where M'(s) = u(s).)

28. Let ¢ be a curve in M with de/dr # 0 everywhere, and consider the hy-
persurfaces

{expeqnv @ |v|l = constant, where v € M) with (v,dc/dt) = 0}.

Show that for v € M) with (v,dc/dr) = 0, the geodesic u > expe(l + U
is perpendicular to these hypersurfaces. (Gauss’ Lemma is the “special case”
where ¢ is constant.)




362 Chapter 9

29. Let y: [a,b] — M be a geodesic with y(a) = p, and suppose that exp, 1s
a diffeomorphism on a neighborhood @ € M, of {ty'(0) : 0 < ¢ < 1}. Show
that y is a curve of minimal length between p and g = y(b), among all curves
in exp(@). (Gauss’ Lemma still works on exp(©).)

30. If (, ) isa Riemanman metricon M and d: M x M — R 1s the corre-
sponding metric, then a curve y: [a,b] = M with d(y(a),y(d)) = L(y) is a
geodesic.

31. Schwarz’s inequality for continuous functions states that

() (L) (L)

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

LE)? < (b ~a) EE(y),

with equality if and only if y is parameterized proportionally to arclength,
(c) Let y: [a,b] — M be a geodesic with Lﬁ(y) = d(y(a),y(d)). If cla) =
y(a) and ¢(b) = y(b), show that

2 2
_ Lo _L@?

E) b—a = b-a~

E(c).

Conclude that E(y) < E(c) unless ¢ is also a geodesic with
Li(c) = d(c(a),c ().

In particular, sufficiently small pieces of a geodesic minimize energy.

32. Let p be a point of 2 manifold M with a Riemannian metric ( , ). Choosc
a basis vy,...,vs of Mp, so that we have a “rectangular” coordinate system y
on My givenby ). a'vi— (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";.‘} (p) = 0. Hint: Recall
the equations for a geodesic. and note that a geodesic y through p is just exp
composed with a straight Jine through 0 in M, so that each y* is linear.
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(b) Let r: U — Rbe r(g) = d(p,q), so that ro y = _, (¥*)%. Show that

d*((r o y)?) dy*\’ 2 dY* dy?
B L =) - kRZF 2T
dr? [Zk:( dt ) Ty dr di ]

iJ.k

(c) Note that
dy'dy! _ (drk ’
——t — ).
; dr dr — ; dt )

Using part (a), conclude that if [|y/(0)| is sufficiently small, then

2 2
d (roy) -

dr? 0,

so that d(r o y)?/d1 is strictly increasing in a neighborhood of 0.

(d) Let B; = {v e Mp : |lvl < ¢} and S = {v e Mp : [lv]l = £}. 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(B;) for 0 5 ¢ € (~6,8). Hint: If y'(0) is

tangent to exp(Se), then d(r o y) /dr = 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 o ¥ occurs at either ¢ or ¢’'.

() Aset U C M is geodesically convex if every pair g,¢' € U has a unique
geodesic of minimum length between them, and this geodesic lies completely
in U. Show that exp({v € Mp : ||lu|| < ¢}) 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 e, the image of the open e-ball s
convex.
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33. (a) There is an everywhere differentiable curve ¢(7) = (1, f(r)) in R? such

that
length of ¢| [0, A]

1.
o 1e(h—cO)
Hint: Make ¢ look something like the following picture.

length from
(4,0) 10 (1,0) is 1

length from
(4,0 to (3,0)is §

(b) Consider the situation in Corollary 15, except that ¢(r) = ¢ if and only if
t = a, and suppose ¥’(1) > 0 for ¢ near 0. If ¢ is C', then v(r) approaches a
limit as 7 — 0 (even though v(0) is undefined). Show that if ¢ is C', then there
is some K > 0 such that for all 1 near 0 we have

Haa—f(u,r} < Ku g—f(l,r)‘ 0<u=<l
Hint: In My we clearly have
‘ d(u -u{r)}n = 1ul- ‘ du(r) “
di dr

Since expq is locally a diffeomorphism there are 0 < K; < K3 such that
Killvll = llexpgavll < Ka2flv]

for all tangent vectors v at points near q.
(c) Conclude that

Lel0,h]) f ~/” 0 +

Koo dpcth) — i u(h)

_(u(‘f)s da’
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(d) If ¢ is C', show that L(¢) 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 € Mp, then

im Llexped)
v,w—0  L(c)
(b) Similarly, if’ yy, is the unique geodesic joining exp(v) and exp(w), and
Yo,w = €XP © Cy,u, then
lim Zow) _
v.w=0 L(¢y,w)

(c) Conclude that

. d(expuv,expw
him (exp v, expw) =
vw—=0  [lv—w]|
35. Let f: M — N be an isometry. 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, — Mj(p as follows: For y a geodesic with y(0) = p, let
daf(y(©)

di I"=l].

Show that || //(X)[| = | X1|, and that f'(cX) = ¢f'(X).
() Given X,Y € M), use Problem 34 to show that
2X,Y)  IXPP+IY? _ leX — Y|
ixe-uyn — 1x0-1Yl leX1 - 1eY 0

_IXPP 4y . [dexpiX,expiY)]®
ConXn-nyn e MeXi-fe¥n

S y'0) =
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Conclude that (X,Y), = (f'(X), f'(Y))s(p), and then that [(X + Y) =

S'(X) + /1(Y).
(d) Part(c) shows that f': M, — Myp) is a diffeomorphism. Use this to show
that f is itself a difeomorphism, and hence an isometry.

37. (a) For v,w € R" with w # 0, show that

i Mool —lol @, w)
1m = .
1—0 ! vl

The same result then holds in any vector space with a Euclidean metric ( , ).
Hint: If v: R" — R is the norm, then the limit is Dv(v)(w). Alternately, one
can use the equation (u, v) = full - flv]] - cos@ where 8 is the angle between u
and v.

(b) Conclude that if w is linearly independent of v, then

lm v+ twll — Jvll — lrwll +

r—0 H

0. v

(c) Let y: [0,1] = M be a piecewise C! eritical point for length, and suppose
that ¥'(t0%) # y'(to™) for some 1o € (0,1). Choose 11 < fo and consider the
variation & for which @(w) is obtained by following y up to 11, then the unique
geodesic from y (1) to y(fo + u), and finally the rest of y. Show that if 7 is

y (0)

close enough to fo, then dL(&(u))/du|,_, # 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 R,

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).

(a) Show that there is a unique Riemannian metric ( , )} on P” such that
g*(( , )) is the usual Riemannian metric on S” (thc one that makes the inclusion
of §™ into R"*! an isometry).

(b} Show that every geodesic y: R — P is closed (that is, there is a number a
such that y (r +a) = y () for all 1), and that every two geodesics intersect exactly
once.

(¢} 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
()= LEAI0
b
(a) Compute that
2 1 1 ! 2 1 k
]—‘ﬂ = I‘Iz = Fz] = - ?, F" = ';', ali ﬂthﬂr FU = 0.
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(b) Let C be a semi-circle in #¢? with center at (0, ¢) and radius R. Considering
it as a curve ¢ > (¢, (1)), show that

d’y@) _ =y'() _ y'@)?
di? t—c v(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.

(e) Show that if y is a geodesic and p ¢ ¥, then there are infinitely many
geodesics through p which do not intersect y.

() For those who know a little about conformal mapping (compare with Prob-
lem IV.7-6). Consider the upper half-plane as a subset of the complex num-
bers €. Show that the maps

+ b
+d

a
LA

L

f(z) = a,b,c,d eR, ad —bc >0

Ly

are isometries, and that we can take any tangent vector at one point to any
tangent vector at any other point by some f;. 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 §’
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

¥ B
A = C"Q \
‘.V AJ‘

upper half-plane is 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 iniual value
y(a) = p can be extended to all of R. Show that the Riemannian manifold M
1s geodesically complete.

44. Let p be a point in a complete non-compaci Riemannian manifold M. Prove
that there is a geodesic y: [0,00) — M with the initial value ¥(0) = p, having
the property that y 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. (a) If M" C N"™K is a submanifold of N, show that the normal bundle v
is indeed a k-plane bundle.
(b) Using the notion of Whitney sum @ introduced in Problem 3-52, show that

v TM ~ (TN)|M.

48. (a) Show that the normal bundles v;, v, of M" C N7t 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 bundle of M C E is equivalent to &.

49. (a) Given an exact sequence of bundle maps

00— Ey,— E,— E35—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; >~ E| @ Es.

(b) If ¢ = m: E - M is a smooth bundle, conclude that TE ~ x*(£) &
a*(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 S' 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 a,b € G being denoted by ab) such that the maps

(a,b) > ab fromGxGtoG
arsa”l from G to G

are continuous. It clearly sufhces 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 1s also a manifold with a
C® structure such that

(x,p) > xy

x> x7!

are C™ functions. It clearly suffices to assume that the map (x, ) > xyp~
15 C°°. As a matter of fact (Problem 1), it even suffices to assume that the map
(x, 1)~ xyis C*™,

The simplest example of a Lie group is R”, with the operation +. The
circle §' 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 map '

(x,) = xX=) > Xy~
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) =cos2axcos2my + sin 2w x sin 2wy
(x, ) > sin2x(x — y) =sin2wxcos2mwy — cos2mwx sin 2wy,
is C*°: consequently the map (x, y) ~ xp~! from ST x S' 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 ST is a Lie group. The torus may also be described
as the quotient group

R x R/Z x Z);

the pairs (a,b) and (', b’) represent the same element of S x ST if and only
ifa'-aeZand b’ —beZ.

Many mportiant Lie groups are matix groups. The general linear group
GL(n, R) is the group of all non-singular real n x n matrices, considered as a
subset of R”". Since the function det: R” — R is continuous (it is a polynomial
map), the set GL(n,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:

(A™")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(n,R) with A4 - 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
is an “isometry”, l.e., is norm preserving, and thus inner product preserving
Problem 2-33 presents a proof that O(#) is a closed submanifold of GL(n, R),
of dimension n(n — 1)/2. To show that O(n) is a Lie group we must show that
the map (x, ») > x13~1 which is C% on GL(1, R), is also C* as a map from
O(n) x O(n) to O(n). By Proposition 2-11, it suffices to show that it is continuous;
but this 1s true because the inclusion of O(n) = 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 H is a Lie group. (This gives
another proof that S' isa Lie group, for S' ¢ R? can be considered as the group
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of complex numbers of norm 1. Similarly, $* 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 is asubgroup consisting of all (x,cx) for ¢ irrational, then the

/

Y

/

image of Lin §' 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 mclusion mapi: H - G an
immersion. As we have seen, a subgroup which 1s an (imbedded) submanifold
is always a Lie subgroup. It even turns out, after some work (Problem 18}, that
a subgroup which is an immersed submamifold 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(n)
with det A = +1 and det A = —1, respectively. Clearly SO(n) = {4 € O(n) :
det A = 1}, the component containing the identity /, is a subgroup. This is not
accidental.

I. PROPOSITION. If G is a topological group, then the component K con-
taining the identity ¢ € G is a closed normal subgroup of G. If G is a Lie
group, then K is an open Lie subgroup.

PROOF. 1f a € K, then ¢~V K is connected, since b > a~'b is a homeomor-
phism of K to itself. Since ¢ = a~'a € a™' K, we have a~'K C K. Since this
s 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 5K6~" is connected. Since e € bKb™',
we have bKb~! 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
is a submanifold and a subgroup of G. Hence K is a Lie subgroup. «

The group SO(2) is just §', 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, i.¢., isometries of R”. A hittle argument shows (Problem 5) that every
element of E(n) can be written uniquely as A . T where 4 C O(n), and 7 15 a
translation.

T(x) =14(x) = x +a.

We can give E(n) the C* structure which makes it diffeomorphic to O(n) x R".
Now E(#) is not the direct product O(n) x R" as a group, since translations and
orthogonal transformations do not generally commute. In fact,

At A7 (x) = A(A7 ' x +a) =x + A(a) = Ta(a) (X),

50
AT A = 140),  ATa = Ta(a)A.

Consequently,
Ata(Btp) ' = Atatp BT = Ara._th'
= AB 1044y,

which shows that E(n) 1s a Lic group. Clearly the component of ¢ € E(i) s
the subgroup of all At with A € SO(n).

For any Lie group G, if a € G we define the left and right translations.
La:G— Gand Rg: G — G, by

La(b) = ab
Ra(b) = ba.

Notice that L, and R, are both diffeomorphisms, with mverses L -1 and Rg—1.
respectivelv. Consequently, the maps

Law: Gp = Gap
Rae: Gp = Gpg

are isomorphisms. A vector field X’ on G is called left invariant if
Lo X=X forallu € G.
Recall this means that
Lo Xy = Xap foralla,b e G.
It is easy to see that this is true if we merely have
Lo Xe = X, foralla € G.

Consequently, given X, € G,. there s a unique left invariant vector field X
on G which has the value X, at ¢.
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2. PROPOSITION. Every left invariant vector field X on a Lie group G
s C,

PROOF. Tt sufhces to prove that X" is C* in a neighborhood of e, since the
diffeomorphism L, then takes X to the C* vector field Lgy 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 a,b € V implies ab™" € U. Then for a € V we have

Xx'(a) = Lax Xe(x%)
= Xe{xll Ls] Lan

Since the map (a,b) v ab is C® on V x V we can write
xiab) = x'La(®) = f'(x"(a),...,x"(a),x"(b),...,x" (b))
for some C® function /7 on x(V) x x(V). Then

Xx'(a) = Xo(x' o Lg)

h i n
0(x' o Lg) ;0
— § [ el = J
= jE-_] ¢ ™ where X, = _,-E I ¢ a7 |,

e

= Zﬂj.Dn.Fjlfi(x(a)t x(f)}-

j=1

which shows that X x’ is C®. This implies that X is C®.

3. COROLLARY. A Lie group G always has a trivial tangent bundle (and 1s
consequently orientable).

PROOF. Choose a basis Xj,..., Xye for Ge. Let X,..., Xy be the left invari-
ant vector fields with these values at e. Then X,..., X}, are clearly everywhere
linearly independent, so we can define an equivalence

[:TG -G xR"

f(Zc"X;(a)) = (a,c',...,c"). &

j=
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A left invariant vector field X is just one that is Lg-related (o 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 ji’", ?, etc., 10
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,Y]).

The vector space G, together with this [ , ] operation, is called the Lie algebra
of G, and will be denoted by £L(G). (Sometimes the Lie algebra of G is defined
instead to be the set of left invanant vector fields.) We will also use the more
customary notation g (a German Fraktur g) for £L(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]1+[[Y,Z),X]1+[[Z,X],Y]=0  “Jacobi identity”

forall XY, Z e 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 [d/dx",8/dx/] = 0.
The Lie algebra £(S') of $' 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 [ , ] on the directsum V=V @ V; (= V| x V5 as
a set) by

[(X1, X2), (Y1, Y2)] = ([X1, Y111, [ X2, Y2)2).

It is easy to check that this makes V into a Lie algebra, and that £(G x H)
is isomorphic to L(G) x L(H) with this bracket operation. Consequently, the
Lie algebra £(S' x --- x S') is also abelian.

The structure of gi(n,R) is more complicated. Since GL(n,R) is an open
submanifold of R”, 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 ]R":, thenann xn
(possibly singutar) matrix M = (M;;) can be identified with

d
My = My 55
L

.
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 4 € GL(n, R),

ﬂ?x“(ﬂ} = J'ﬁrA (XH} s LA*MI(IHJ = Mj(.l'“ o LA).

Now the function x¥ o L4: GL(n,R) = GL(n, R) is the linear function
n
(¥ o La)(B) = XX (AB) = AyaBai,
a=I

with (constant) partial derivatives

A, =1
O Mop) = { e
dx" 0 j#L
So
~ d
Mx*(A)y = MyM oLy =" My, a?j(x’“’ o Ly)
iJ
H n
= Z My Api = E Myt Apg .
i=l] a=]
Thus,

d ~ My k=i
*Mxki = d :
dx'/ 0 k #1i.
So if N 15 another n x n matrix, we have

o~ Jd ~
Np(#xK) = 3 S Ny or (W)
iJ

n
=Y NiyMy = (NM)p.

J=I
From this we see that

d

[M,N); =) (MN - NM)y 55,

k.l
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thus, if we identify gl(n, R) with R™, the bracket operation is just

Notice that in any ring, if we define [a,b] = ab — ba, then [ , ] satisfies the
Jacobi identitv.

Since O(n) is a submanifold of GL(n, R) we can consider O(n); as a subspace
of GL(n,R);, and thus identify o(n) with a certain subspace of R". This
subspace may be determined as follows. If A: (—¢,&) = O(n) is a curve with
A(0) = /1, and we denote (A(2));; by A;; (1), then

Y A0 A () = 8ij;
k=1

differentiating gives
Ai' (0)8 + ik Aji' (0) = 0,

which shows that
Ai;'(0) = — A (0).

Thus O(n); C R™ can contain only matrices M which are skew-symmetric,
0 My Mz ... My,
—Miz2 0
M= —M; 0
—M, 0
This subspace has dimension n(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(n), we could use the following line of reasoning. For each
i, j withi < j, we can define a curve A: R — O(n) by

/ J

cos/  sinf i
Alt) = (rotation in the (i, j)-plane)

—sint cost J
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with sin¢ and —sin¢ at (7, j) and (J,7), I's on the diagonal except at (i,i) and
(/,J), and 0s elsewhere. Then the set of all A'(0) span the skew-symmetric ma-
trices. Hence O(#7); 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(n). In fact, consider a Lie subgroup H of any Lie group G, andleti: H —
G be the inclusion. Since i,: H, = G, is 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

L,: H— H, Li,:G—> G
and
Laoi=iolL,.
So
1+ X(a) = ixLax X = Lax(in X) = X (a).

In_other words, X and X are i-related. Consequently, if ¥ € H,, then [i’", ?]
and [X,Y] are 7-related, which means that

(X, 7€) = i, (X, ¥(e)).

Thus, H, C Ge = g 1s a subalgebra of g, that is, H, is a subspace of g which is
closed under the [ , ] operation; moreover, He 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 [j a subalgebra of g. Then there
15 a unique connected Lie subgroup H of G whose Lie algebra is .

PROOF. TFor a € G, let Ay be the subspace of G, consisting of all X (a) for
X € . The fact that ) is a subalgebra of g implies that A is an integrable
distribution. Let A be the maximal integral manifold of A containing e. If
b € G, then clearly Lp,(Aq) = Apa, 50 Lp, leaves the distribution A invariant.
It follows immediately that L, permutes the various maximal integral manifolds
of A among themselves. In particular, if & € H, then Ly~ takes H to the
maximal mtegral manifold containing Ly-1(b) = e, so Ly~ (H) = H. This
imphies that A is a subgroup of G. To prove that 1t is a Lie subgroup we just
need to show that (, b) — ab™! is C%. Now this map is clearly C* as a map
into 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 is 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 15 isomorphic to 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

$ols= Ly o9:

so if X € G,, and X = Pee X 15 the left invanant vector field on H with
value ¢,.X at e, then

¢*a/i;(ﬂ5) = @ualas X = L¢n{a}*¢*ex
= X(¢(a)).

Thus X and X are ¢-related. Consequently, the map ¢4e: g — 0 is a Lie
algebra homomorphism, that 1s,

Pre(@X + bY) = apye X + bpyeY
‘F"*E[X: Y] = [¢*EX:¢HY]-

Usually, we will denote ¢, simply by ¢,: g — 1.

For example, suppose that G = H = R. There are an enormous number
of homomorphisms ¢: R — R, because R is a vector space of uncountable
dimension over @, and every linear transformation is a group homomorphism.
But if ¢ is C®°, then the condition

$s +1) =¢(s) + 1)

implies that
dp(t +5)  do(s)
ds ds °
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 «£(R) with R. Clearly the map ¢,: R = R
15 just multiplicauon by c.

Now suppose that G = R, but H = 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 — §'
are clearly of the form

X ¢
R > R — R/Z;

once again, ¢, : R — R is multiplication by c.

Notice that the only continuous homomorphism ¢: S' — R is the 0 map
(since {0} is the only compact subgroup of R). Consequently, a Lie algebra ho-
momorphism g — 0} 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 — b a Lie algebra
homomorphism. Then there is a neighborhood U of ¢ € G and a C* map

¢: U — H such that
p(ab) = p(a)p(b)  whena,b,ab e U,
and such that for every X € g we have
Pre X = D(X).

Moreover, if there are two C* homomorphisms ¢,y : G — H with ¢,, =
Y+e = P, and G is connected, then ¢ = .

PROOF. Let! (German Iraktur k) be the subset f € g x § of all (X, #(X)), for
X € a. Since P is a homomorphism, f is a subalgebra of gx§ = £L(G x H). By
Theorem 4, there 1s a unique connected Lie subgroup K of G x H whose Lie
algebrais f. If m;: G x H — G is projection on the first factor, and w = ;| K,
then w: K — G is a C* homomorphism. For X € g we have

ws(X,P(X)) = X,

S0 ws: K(e e} = Ge Is an 1somorphism. Consequently, there is an open neigh-
borhood V of (e¢,¢) € K such that w takes V diffeomorphically onto an open
neighborhood U of ¢ € G. If n3: G x H — H is projection on the second
factor, we can define

¢ =mow™ on U.
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The first condition on ¢ is obvious. As for the second, if X € g, then
(X, P(X)) = X,

S0

¢ X = m2. (X, P(X)) = (X).
Given ¢,¥: G = H, define the one-one map 6: G - G x H by

f(a) = (a,y(a)).
The image G’ of @ is a Lie subgroup of G x H and for X € q we clearly have
0o X = (X, 9(X)),

so L(G') = 1. Thus G' = K, which implies that ¥ (¢) = ¢(a) for all a € G.

6. COROLLARY. If two Lie groups G and H have isomorphic Lie algebras,
then they are locally isomorphic.

PROOF. Given an isomorphism $: q — [, let ¢ be the map given by Theo-
rem 5, Since ¢, = P is an isomorphism, ¢ is a diffecomorphism in a neighbor-
hood of ¢ € G.

Remark: For those who know about simply-connected spaces it is fairly easv
(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
itsell abelian.

PROOF. By Corollary 6, G is locally 1somorphic 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 is a unique C* homomorphism
¢: R — G such that
d¢

Er=ﬂ=;{'
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FIRST PROOF. Define ®: R — £L(G) by
dla) =aX.

Clearly @ is a Lie algebra homomorphism. By Theorem 5, on some neighbor-
hood (—¢,¢) of 0 € R there isa map ¢: (—¢,&) - G with

p(s+1) = @(s)p(1) Isl, |e],|s +1] <&

d
dr =0 - ¢* (E I=ﬂ) - Xi

To extend ¢ to R we write every ¢ with |¢t| > € uniquely as

and

d¢

t =k(e/2)+r k an integer, |r| < &/2

and define

(1) = {4#(5,’2) e p(ef2) - () [¢(e/2) appears k times) k>0

¢(—e/2) - Pp(—¢€/2) - d(r) [Pp(—¢&/2) appears —k times] k < O.
Uniqueness also follows from Theorem 5.

SECOND (DIRECT) PROOF. If /: G - RisC®, and¢: R — G is a C*®
homomorphism, then

d¢ e J@G+ ) - f@@))
E("r) '_f]nl—ra.nu h

- lim S(@@)p(n) — f((1))
h—0 h

d
= — L
T u:ﬂfﬂ ()P
d¢
= L) T

(/)
u=0
= L!ﬂ-’]*X(f) = f{¢(”}(f)

Thus ¢ must be an integral curve of X, which proves uniqueness. Conversely,
il ¢: R — G is 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

1> @(s +1),
so ¢ 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

(s +1) = d(s)p1),

must satisfy

') = " (0 (1)
$(0) = 1.

The solutions of this equation are
$(1) = e .

Notice that R — {0} 1s just GL(1, R). All C* homomorphisms ¢: R — GL(#n, R)
must satisfy the analogous differential equation

¢'(t) =¢'(0) - 9(1),

¢(0) = 1,

where + now denotes matrix multiplication. The solutions of these equations
can be written formally in the same way

(¥)

() $(t) = exp(t¢'(0)),
where exponentation of matrices is defined by
A A* A
exp(Ad) =1+ — Gttt

This follows from the facts in Problem 5-6, some of which will be briefly reca-
pitulated here.
If A= (ui;) and |A| = max |aj;|, then clearly

|IA + Bl <1A| + |BI
[AB| <n|A|-|B]:

hence |Al* < n*~" A < n¥| A)~. Consequently:

AN ANTE 1 m1Ap” (| AN+

F TR Y 311 A Ry 0 o B R A
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so the series for exp(A) converges (the (i, /) entry of the partial sums converge),
and convergence is 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 ¢ (1) 1s defined by (xx), then
exp(te’(0) + he'(0)) — exp(1¢’(0))

$0 = fi, ;,
, (he' (0)) — I ,
r Y 2
| r@l:{n) N h 4;0} .o |
= ;1_13}] p exp(1¢(0))
= ¢'(0)¢ (1),

so ¢ does satisfy (x).
For any Lie group G, we now define the “exponential map”

exp:gq— 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(ty +12)X = (exp i X )(exp 12 X)
exp(—tX) = (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, diffcomorphically onto a neighborhood of e € G. If ¥: G — H is
any C° homomorphism, then

GELH}

exp o Y = Y o exp. Epr lcxp
W

G———H
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PROOF. The tangent space (G. 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
Ge x G by

el & \
Yix.a) =08 X(a). () O ! "i !r
" (SNex S

Then Y has a flowe: R x (Ge x G) = G, x G, which we know is C*°. Since

exp X = projection on G of (1,0 X),

it follows that exp 1s C*°,
If we idenufy a vector v € (G¢)o with G, then the curve ¢(t) = tv in G, has
tangent vector v at 0. So

d {
exp.olv) = E—XI;M exp(tv)

=0

(=0 dt

= .

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¢

arl =%

=0

Then ¢y o¢p: R — H is a homomorphism with

d(y o )

= Y. X.
dt 4

=0

Consequently,
exp(Vs X) = ¢ o @¢(1) = Yr(exp X). &

10. COROLLARY. Every one-one C* homomorphism ¢: G — H is an
immersion (so ¢(G) is a Lie subgroup of H).

PROOF. If ¢, ,(X(p)) = 0 for some non-zero X € g, then also ¢,e(X) = 0.
But then
€ = exp ¢*£ (IX] = t,i?(EXP(fXD:

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,M)]z: expX /4 € EXP(%U).
So @ has a square root in exp(3U). Moreover, if a = b? for b € exp(3U), then
b=exp(Y/2) for Y e U, so
exp(X/2) = a = b* = [exp(Y/2)]* = exp Y.

Since X/2,Y € U it follows that X/2 = Y, so X/4 = Y/2. This shows that
every a € exp(3U) has a unique square root in the set exp(3U).

Now choose € > 0 so that ¢(1) € exp(3U) for |t] < . Let ¢(e) = exp X,
X € exp(3U). Since

[#(e/21* = ¢(e) = [exp X /2P,
it follows from the above that ¢(¢/2) = exp(X/2). By induction we have
¢ (e/2") = exp(X/2).
Hence
d(m/2" - &) = P(e/2")" = [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 is ¥; € H, such that
PlexprXi) = exptY;.

Thus,
(%) p((exptiXy) - - (exp 1a X)) = (exp Y1) -+ - (exp tn¥n).
Now the map ¥ : R" — G given by

Vi, ....tn) = (expf Xj) - - - (exp tp Xn)

15 C° and clearly
d
Vs (ﬁ ﬂ) = Xi,

so ¥ is a diffeomorphism of a neighborhood U of 0 € R” onto a neighbor-
hood V of e € G. Then on V.

p=(poy)oy,
and (%) shows that ¢ o ¥ 1s C°. So ¢ 15 C™ at e, and thus everywhere. <
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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 1s, there 15 a difleo-
morphism between them which is also a group isomorphism.

PROOF. Apply Corollary 11 to the continuous isomorphism and its inverse.

The properties of the particular exponential map
exp: R (= gl(n,R)) — GL(1,R)
may now be used to show that O(n) is a Lie group. It is easy to see that
exp(M") = (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,

i.e, expM € O(n). Conversely, any A € O(n) sufficiently close to /I can be
written A = exp M for some M. Let A" = expN. Then /1 = A- A' =
(cxp M)(exp N), so 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 ¥ holds whenever
[X,Y] = 0 (Problem 13). In general, [X, Y] measures, up to first order, the
extent to which this equation fails to hold. In the following Theorem, and in
its proof; to indicate that a function ¢: R — G, has the property that c(r)/13 is
bounded for small 1, we will denote it by O(s*). Thus O(r3) will denote different
funcdons at different times.

I4. THEOREM. If G is a Lie group and X,Y € G, then

2
(1) exprX ExprZExp{f(X+Y)+%[X1 Y]+O(1'3)}

(2) exp(—1X)exp(—t1Y)exptX exptY = exp{t*[X,Y] 4 O(?))}
(3) exptX exptY exp(—1X) = exp{tY +1*[X,Y] + 0{13)}.
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PROOF. We have

O X @=Fal)=LaX(N=X( oL = 2| f(a-expu).
u=0

Similarly,

) o d
(ir) Yfla)=—

fla-expuY).
u=>0

For fixed s, let
¢(1) = f(expsX exprY).

Then

ey d B d
(i) ¢'() = —f(expsX exptY) = —

— (Ff)(expsX expr¥) by (ii).

u=_

Applying (iii) to ¥ instead of [ gives
(iv) ¢" (1) = [Y (Y ))(exp sX exp1Y).

Now Taylor’s Theorem says that

¢(1) = ¢(0) +¢"(0)t + @F + O(?).
Suppose that f(e) = 0. Then we have
() flexpsX exptY) = f(expsX)+ 1(Yf)(expsX)

2 oo
+ E[Y{Yﬂ]{exps)(} + O(3).
Similarly, for any F.

%F(cxps)() — (fF](EXPSXJ

2

d ~ ~
d—st{exp sX) = [X (X F)](exp sX)

P 2 A~ P
F(expsX) = F(e) + s(XF)(e) + %[X(XF]](E) + O(s%).

S(expsX exptY expul)

389
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Substituting in (V) for F = f, F =Y/, and F = Y (Y /) gives
(vi) flexpsX exptY) = s(Xf)(e)+ t(Y/)(e)
+ i;[i"(i’fme) + gl?(?f}](ﬂ +stX(¥f)e)
+ O(s®) + 0(®) + 0(s%) + O(st?).
In particular,
(i) f(exptX exptY)=1[(X +¥)[)(e)

X oo
+:1[(-X—+X}f+

3
5 T)f](€)+ ot”).

Now for small f we can write
exptX exptY =exp Z(1)

for some C function Z with values in G.. Applying Taylor’s formula to Z
gives
Z)=1Zy + 1222+ O(t?),

for some Zy,Zy € G,. If f(¢) =0, then clearly f(A(t) + O(3)) = f(A\)) +
O(r*), so by (vi) we have

(viii) Slexp Z(0)) = [(exptZy +122Z3)) + O(13)
=U(Z; f)e) +1:(Zy.f )e)

2 P P
+ SIZUZNe) + 06,

Since we can take the /s to be coordinate functions, comparison of (vii) and
(viii) gives

X+7Y=2
22 n KX oo TV
— tas= AT+

which gives

1
Li=X+7Y, ZZ:E[X,Y]:

thus proving (1).
Equation (2) follows immediately from (1).
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To prove (3), again choose f with f(¢) = 0. Then similar calculations give

(ix) [f(exptX exptY exp(—tX))

=:[()?+?-f)ﬂ(e)+:2[( +— 4 +i"?-fi"-—?f)] (¢)
+ 0(3).
If we write
exptX exptY exp(—tX) = exp(tS; + 1257 + O(£%)),
then we also have
() SlexptX exp1Y exp(—tX)) = [ (exp(tS) +1°83)) + O(1%)
=1(5 f)(€) + 2(S2/)(e)
+§&ﬁﬂmﬂ+mm.

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 1s a Lie subgroup of G. More precisely,
there is a C* structurc 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 foltows. Let ) C G,
be the set of all X' € G, such that exptX € H for all 1.

Assertion 1. Let X; € G, with X; = X and let 4 — 0 with each 4 # 0. Suppose
expt;X; € H foralti. Then X € [1.
Progf. We can assume ¢; > 0, since exp(—£; X;) = (exp#; X;)~' € H. For t > 0,
let
ki (1) = largest integer < i.
i
Then
i !
— =1 < ki) < -,

I 'rl
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50
tik; (1) — 1.

Now

Exp(k;[!]!,*x;) = [ﬂxp{f,i X,‘)]k"{r] =

ki)t X; = tX.

H,

Thus exptX € H, since H is closed and exp is continuous. We clearly also have
exptX € H fort <0,s50 X € ). QE.D.

We now claim that ) C G, is a vector subspace. Clearly X € [) implies
sX ehforaltseR. If X,Y € [j, we can write by (1) of Theorem 14

exptX exptY =exp{t(X +Y)+12(1)}

where Z(1) —» 0ast — 0. Choose positive t; > Oandlet X; = X +Y 4+ Z(;).
Then Assertion 1 implies that X' +Y € §). Alternatively, we can write, for fixed 1.

n 2
(ExpﬁX{txng) = exp {r(X +Y)+ w;;[)(, Y]+ 0(|/n1)} :

taking hmits as n — oo gives exp (X +Y) € H.

[Similarly, using (2) of Theorem 14 we see that [X,Y] € 1), 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 diffeomoi-
phism. Then exp(h N U) is a submanifold of G. It clearly suffices to show that
if U is small enough, then

H Nexp(U) =exp(hnU).
Choose a subspace )’ € G, complementary to fj, so that G. = @ y'.
Assertion 2. The map ¢: G, — G defined by
X +X')=expXexp X' Xeh Xelf

is a diffeomorphism in some neighborhood of 0.

Progf. Choose a basis Xj,..., Xg,..., Xy of Ge with Xj,..., X} a basis for 0.
Then ¢ is given by

¢(fZ:]:aj.X,-) =cxp(ia;.¥,~) Cxp( Z": a,-X,—).
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Since the map ) ;_, @i X; = (a1,...,ay) is a diffeomorphism of G, onto R”.
it sufhices to show thai
N

k
vi’[a:,..-,ﬂn}=cxp(zanf)cxp( > a:X.-)

i=l f=k41

is a diffeomorphism in a neighborhood of 0 € R". This is clear, since

d
Vs (ﬂx*'

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 [y be the compact set of all
X' e ) with | < |X’| < 2. Il the assertion were false, there would be X' € i
with X;" — 0 and exp X;" € H. Choose integers n; with

) = X;. Q.E.D.
0

niXi'e K.
Choosing a subsequence if necessary, we can assume X;' — X' € K. Since
I/n; = 0, exp(1/n;)(ni 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 diffeomorphism, with

W a neighborhood of 0 € [
W' a neighborhood of 0 € Iy

such that W' 1s contained in V' of Assertion 3, and ¢ of Assertion 2 is a diffeomor-
phism on W x W', Clearh

exp(hNU) C HNexp(U).
To prove the reverse inclusion, let a € H Nexp(U). Then
a=expXexpX XeW X' eW.

Since a,exp X € H we obtain exp X' € H,s500= X’ and a € exp(h NU).
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Up to now, we have concentrated on the left invariant vector fields, but mam
properties of Lie groups are better expressed in terms of forms. A form w is
called left invariant if Ly*w = w for all @ € G. This means that

w(b) = Ly"[w(ab)].

Clearly, a left invariant k-form w 1s determined by its value w(e) € Q*(G,).
Hence, if @',...,®" are left invariant I-forms such that w’(e), ..., ®"(¢) span
G.*. then every left invariant k-form is

Z Qi .y @' ff.---nw“‘ = ZA;w"
i

f-l {...{,i'k

for certain constants a;. If @'(¢),..., @"(¢) is the dual basis to X,,..., X, € G..
then any C* vector field X can be written

n
X = foi’} for C* functions /7.

J=l

Then
' (X)= [,

so @' is C%. It follows that any lefl invariant form is C*.
If w is left invariant, then for a € G we have

L*dw = d(L,'w) = dw.

so dw is also left invariant. The formula on page 215 implies that for a lefi
invariant I1-form @ and left invariant vector fields X and ¥ we have

do(X,7) = X(o(¥)) = V(X)) - o([X, 7))
= —w([X,Y)).

() dw(e)(X,Y) = —w(e)([X, Y)]),

the bracket being the operation in q.
Thce interplay between left invariant and right invariant vector fields is the
subject of Problem 11. Here we consider the case of forms.
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16. PROPOSITION. Let¥: G — G be yr(a) =a'.

(1) A form o is left invariant if and only if ¥*w is right invariant.
(2) If we € Q*(G,), then Y*we = (—1)*w,.

(3) If @ is left and right invariant, then dw = 0.

(4) If G is abelian, then g is abelian (converse of Corollary 7).

PROOF. (1) Clearly
'lil')' Ls] R.b -] Lb—] Off:

50

Rb*w* = w*Lb-l*-
If w 1s left invariant, then
Ry*'(Y'w) =y Ly—"w =y .
so Y¥*w 1s right invariant. The converse is similar.

(2) It clearly suffices to prove this for k¥ = 1. So it is enough to show that
Vae(X) = —X for X € G,. Now X is the tangent vector at ¢ = 0 of the curve
t > exptX. So ¥.X is the tangent vector at 1 = 0 of 1 1 (exptX)™! =
exp(—1X); this tangent vector is just — X,

(3) If @ is a left and right invariant k-form, then
¥ (@e) = (=1 we.
Since ¥*w and w are both left invariant, we have
Vo = (-1)o.
The form dw is also left and right invanant, so
Y*(dw) = (—1)dw.

But
Y (dw) = d(¥*w) = d(—1)fw) = (-1 *dw.

So dw = 0.

(4) If G 1s abelian, then all left invariant 1-forms @ are also right invariant. So
dw = 0 for all teft invariant 1-forms. It follows from (%) that [X, Y] = 0 for all
X, Y €q.
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Aliernate proof of (4). By Theorem 14, if G is abelian, then for X,Y € G, we
have .
ZIX Y]+ 0() = —[‘Y X]+ 0(%).

Hence
1X, Y]+ O)/1? = §[Y, X] + O(%) /12,

Letting t — 0, we obtain [X,Y] = [V, X]. ¢

Since dw is left invariant for any left invariant w, it follows that for a basis w’,
., ®" of mvariant 1-forms we can express each dw* in terms of the ' A /.
First choose X;,..., X, € G, dual to w'(¢), ..., w"(¢). There are constants C;ﬁ

such that .y
X, X1 =) _Chx,
k=1

clearly we also have
n
[Xi, Xj1=) _ChiXu
k=1

The numbers C}; are called the constants of structure of G (with respect to the
basis X1, ..., Xy of q). Irom skew-symmetry of [ , ] and the Jacobi identity we
obtain

(1) Ck = -},
Z(C" Ch + ChCli + ChCL) = 0.
fr=1

[rom (%) on page 394 we obtain

dw*=—2(?*m Aw*‘-———ZC-’f;w'ﬁw"‘.

i<j

It turns out that (2) is exactly what we obtain fiom the relation d?w* = 0. Con-
dition (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 evervwhere

] -

linearly independent I-forms @’,...,®" in a neighborhood of 0 € R” such that

| . .
dw* =—§ZC5 w' Aw’.
i
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Moreover, the existence of such @’ implies (Problem 29) that we can define a
multiplication (a, b) +» ab in a neighborhood of 0 which 15 a group as far as
it can be and which has the @' as left invariant |-forms. From this latter fact
and (a suitable local version of) Theorem 5 we could immediately deduce the
following Theorem, for which we supply an independent proof.

17. THEOREM. Let G be a Lie group with a basis of left invariant 1-forms
', ...,w" and constants of structure C%. Let M" be a differentiable manifold
and tet 6',...,0" be everywhere linearly independent 1-forms on M satisfying

P
—ZC,.jafnei.
i<j

Then for every p € M there is a neighborhood U and a diffeomorphism
f: U — G such that

= o'
PROOF. letm: M xG — M and m: M x G — G be the projections. Let
ék — Hl*ﬂk, cak — :r;*m"
Then
d(e* —a*) = CL(0" A 6/] - [0 A &)
f=j
=— Y CAI6' A6/ @) + (6" - ') A ).
f=j

By Proposition 7-14, M x G is foliated by n-dimensional manifolds whose
tangent spaces at each point are annihilated by all ¥ — @*. Choose a € G
and let I" be the folium through (p,a). Now 8',...,0",&',...,&" are linearly
independent evervwhere; so on I'(, 4, which is the set of vectors in (M x G)(p,a)
where 8% — @% = 0, the sets 8',...,6" and &',...,®" are each linearly inde-
pendent. Hence my: ' - M and m2: I' — G are each diflcomorphisms
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 f: U —» M x G be the map
f@)=(gfg)cT.

Since 8k — @* =0 on T, we have

0= ‘f:k{ék _ E.J'k] - j:#JTI*gA‘ _ f'#nztmk
= (m o [)*0* ~ (w20 f)*!

= ek _ f“fﬂk. .}

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

() = frf(w)

for all left invariant 1-forms @. Then f; and f2 differ by a left translation, that
i1s, there is a (unique) @ € G such that

fa=Lao fi.

PEDESTRIAN PROOF. Case 1. M = R and the lwo maps y;,¥,: R — G satisfi
¥1(0) = »(0). We must show that y; = y,. For every left invariant 1-form w

we have
(4"}’2 R d ) e ( d )

d
= w(y,(2)) (%)

* d
= [(eriflrll[r]'l) w(yzf;))] (%)

d
= w(y,(?)) ([erlf}rrfﬂ“' * d_}?) '

It follows thar

dy dy
1 =[LY3{F]'Y1U]"]* dr
If we regard y, as given, and write this equation out in a coordinate system,
then 1t becomes an ordinary diflerential equation for y, (of the type considered
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in the Addendum to Chapter 3), so it has a unique solution 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 - y,(0).
If @ is a left invariant I1-form, then
(Laoy)"(w) = }’[*{La*w] =y (@) =p"().
Since L, o ¥ (0) = y5(0), it follows from Case I that L, oy = ;.

Case 3. General case. Let pg € M. Choose a € G so that

f2(po) =a- [i(po).

For any p € M there isa C® curve ¢: R — M with ¢(0) = pg and ¢(1) = p.
Let y; = fioc. Then

o' (@) =" i (w) =c* i'(w) =y ().

By Case 2, we have
yalt) = a -y (1) for all 1.
m particular for ¢ = 1,50 fa(p) =a- fi(p).

ELEGANT PROOF. Letm;: GxG — G be projection on the i*" factor. Choose
a basis @, ..., " for the left invariant I-forms. For (a,b) € G x G, let

M
&{ﬂ‘&} = m ]{"EI’[J’H*WI o Hj*wil,

=]

Then A is an integrable distribution on G x G. In fact, if A(G) C G x G is the
diagonal subgroup {(a,a) : a € G}, then the maximal integral manifolds of A
arc the left cosets of A(G). Now define h: M — G x G by

h(p) = (/i(p), f2(P)).
By assumption,
."1*(31'1*&)‘; - Jrg*wi] = f,"‘wf - fz*wf = (.

Since M 1s connected, it follows that (M) is contained in some left coset
of A(G). In other words, there are a,b € G with

afi(p) = bfa(p) forall pe M. ¢
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19. COROLLARY. If G is a connected Lie group and /: G - G isa C*
map preserving left invariant forms, then f = L, for aunique a € G.

While left invariant |-forms play a fundamental role in the study of G, the
left mvariant n-forms are also very important. Clearly, all left invariant n-forms
arc a constant multiple 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

[ 10

Since ¢” is usually kept fixed in any discussion, this is often abbreviated to

fa f or fa f(a)da.

The latter notation has advantages in certain cases. For example, left invariance

of ¢" implhies that
fﬂa} da::f f(ba)da.
G G

in other words.
f fo" = f go”, where g(a) = f(ba);
N N

|note that L is an orientation preserving diffeomorphism, so

j;_fﬂﬂ = fa Ly*(fo") = L[foLb)Lg,*a” - fa[fg Ly)o.

which proves the formula]. We can, of course, also consider right imvariant
n-forms. These generally turn out to be quite different from the left invariant
n-forms (see the cxample in Problem 25). But in one case they coincide.

20. PROPOSITION. If G is compact and connected and w is a left invariant
n-form, then w is also right mvariant.

PROOF. Suppose w # 0. For each 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 R,* o Rp* = (Rap)*, we have
Sflab) = f(ba) = [f(a)- f(b).
So f(G) C R is acompact connected subgroup of R—{0}. Hence f(G) = {1}. <



Lie Groups 401

We can also consider Riemannian metrics on G. In the case of a compact
group G there i1s alwavs 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 #-form ¢" and define a bi-invariant (( , ) on G by

v, W) = f (Las R (V). Las Rps(W)) da db.
OGxG

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 @ € G, the map I,: G — G given by 1,(b) = ab™'a is an isometry
which reverses geodesics through a, i.e., if y is a geodesic and y(0) = a, then
Io(y (1)) = y(=t).

(2) The geodesics ¥y with y(0) = e are precisely the I-parameter subgroups
of G, i.e, the maps 1 = exp(tX) for some X € q.

PROOF. (1) Since
It" {b] = b_I:

the map J..: Ge = G, is just multiplication by ~1 (see the proof of Proposi-
tion 16(2)), so it is an isometry on Ge. Since

Ie = Rp1 T L -

for any a € G, the map /..: G4 — G- 1s also an isometry. Clearly I, reverses
geodesics through e.
Since
Io=RI.R,~’,

it is clear that I, is an isometry reversing geodesic through a.

(2) Let y: R - G be a geodesic with y(0) = ¢. TFor fixed ¢, let
Y(u) =y +u)
Then ¥ is a geodesic and §(0) = y(1). So

Iyiyle(¥ (u)) = Ly (y(—u)) = Ly (Y (—u —1))
=yt + u) = ylu + 2).

But also
Lyinle(b) = y()by(t),
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50
v vy () =y(u+2).

It follows by induction that

n

y(nt) = y(t) for any integer n.

If ' = n't and t" = n"t for integers n’ and n”, then
{ "
y(t' +1") =y(@)" T = y(t")y ("),

so y is a homomorphism on Q. By continuity, y is a I-parameter subgroup.

These are the only geodesics, since there are 1-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 formatism which atlows
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 w such that each w(p) 1s an alternating
map

w(p): Mpx---x M, >V,

k times

1 d

If vi,...,vq is a basis for V, then there are ordinary k-forms such

that for Xy,..., X € M, we have

yrees @

d
o(P) (X, .., Xe) = )0 (P)(Xn, .., Xi)ui:

i=l

we will write simply
d
w = Zﬁd* * Uj.
i=1

For any V-valued k-form w we define a V-valued (k + 1)-form dw by

d
dw "-—dei BT

i=1

a simple calculation shows that this definition does not depend on the choice of
basis vy,...vq for V.
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Similarty, suppose p: U x V — W is a bilinear map, where U and V have
bases uy,...,u, and v;,..., vy, respectively. If @ 1s a U-valued k-form

(4
w =Zw'-u,~
i=1

and 7 1s a V-valued /-form

d
n=)_n -y,

i=1

then

< d . .

Z Zw’ An’ - plui,vy)

i=1 j=I1
1s a W-valued (k 41)-form; a calculation shows that this does not depend on the
choice of bases uy,...,uc or vy,...,vgs. We will denote this W-valued (k +/)-
form by p(w A n).

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 «
a natural g-valued 1-form on G, namely the form @ defined by

(%) w(a)(X(a)) = X €q.

Using the bilinear map [ , ]: @ x ¢ — ¢, we have, for any g-valued k-form 7

and any g-valued /-form A on G, a new q-valued (k + [)-form [n A A] on G.
Now suppose that X,..., X, € G, = q is a basis, and that ®’,...,0" is a

dual basis of left invariant 1-forms. The form w defined by (%) can clearly be

written
n
o = ka - Xi.
k=1
Then
n
(1) do =) _do* - X;

k=1

H
— Z(ZC;‘E&)I M wf) " X;,.
k=1

f=j



404 Chapler 10

On the other hand,
[Xi, X;] = }E: l},

S0

(2) [0 Aw] = Z(ZZ o' A o X,{)

Comparing (1) and (2), we obtain the equations of structure of G:

Fm =—%[wncu].

The equations of structure of a Lie group will play an important role in
Volume III. For the present we merely wish to point out that the terms dw and
[ A @] appearing in this equation can also be defined in an invariant way. For
the term dw we just modify the formula in Theorem 7-13: If U is a vector field
on G and f 15 a g-vatlued function on G, then (Problem 20) we can define a
a-valued function U(f) on G. On the other hand, @(U) is a g-valued function
on G. For vector fields U and V we can then define

dw(U,V) = Uw(V)) - V(o(U)) —o([U, V]).

Recall that the value at @ € G of the right side dr:pcnds only on the values U,
and V, of U and V at a. If we choose U = X V =Y for some X.,Y € G,
then

dw(a)(X,, Vo) =0~ 0 - w(a)([X, ¥1a)

= —w(e)([X,¥].) since [X, Y] is left invariant
= —w(e)([X,Y]) by definition of [ , ] in G,
~[X, Y]

_ ~ } by definition of w.
= ~[w(a)(Xa), w(@)(Yy,)]

It foliows that for any vector fields U and V we have

dw(U,V) = -[w(U),w(V)].

Problem 20 gives an invariant definition of p(wAn) and shows that this equation
is 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!1! in the definition
of A. This makes their A A 7 equal to 3 of ours for 1-forms A and 5. Then the
definition of d(}_ w; dx') as Y dw; A dx' makes their dw equal to % 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) - x¥
is O

(a) Find f~' when f: G x G = G x G is f(x,y) = (x,xy).

(b) Show that (e, ¢) is a regular point of /.

(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 topological group and H C G a subgroup.

(a) If H is open, then so is every coset gH.
(b) If H is open, then H 1s closed.

4. Let G be a connected topological group, and U a neighborhood of ¢ € G.
Let U” denote ali products a; - - - ay 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 f: 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 E(2) can be written A-7 for A € O(n) and 7 a
transiation.

6. Show that the tangent bundie TG ofa Lie group G can always be made into
a Lie group.

7. We have computed that for M € gl(n, R) we have
n
M= Mx*. 9 where MxK(A) =) " My Age.

&l
k.l aA o=}

(a) Show that this means that
M(A)=A-M e R™ = GL(n,R),.

(It is actually clear a priori that M defined in this way 1s left invariant, for L4, =
L, since Ly is linear)
(b) Find the right mnvariant vector field with value M at J.



Lie Groups 407

8. Let G and H be topological groups and ¢: U — H a map on a connected
open neighborhood U of ¢ € G such that ¢(ab) = ¢(a)¢(d) when a,b,ab € U.

(a) For each ¢ € G, consider pairs (V, ¥), where ¥V C G is an open neighbor-
hood of ¢ with ¥V . V=1 ¢ U, and where ¥: V — H satisfies ¥(a) - ¥(b)~" =
¢lab™") for a,b € V. Define (Vi,¥n) ~ (Va, ¥2) il ¥, = Y2 on some smaller
neighborhood of ¢. Show that the set of all - equivalence classes, forall c € G,
can be made into a covering space of G.

(b) Conclude that if G is simply-connected, then ¢ can be extended uniqueh
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 is false if G is not assumed connected.

11. If G is a group, we define the opposite group G° to be the same set with
the multiplication + defined by a+b = b-a. If g is a Lie algebra, with operation
[ , ], we define the opposite Lie algebra g° to be the same set with the operation
[X,Y]° = ~[X,Y].

(a) G° 15 a group, and if ¥: G — G is @ = a~!, then V¥ is an isomorphism
from G to G°.

(b) @° is a Lie algebra, and X > —X is an isomorphism of g onto g°.

(c) L(G®) is isomorphic to [£L(G)]° = a°.

(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 ¢°.

(e) Use this to give another proof that q i1s abelian when G is abelian.

12. (a) Show that
ox 0 a)_{ cosa smna
P ~a 0/ \~sina cosa/’

(b) Use the matrices 4 and B below to show that exp(A + B) is not generally
equal to (exp A)(exp B).

0 1 0 0
=(o o) 2= o)
13. Let X,Y € Ge with [X,Y] =0.

(a) Use Lemma 5-13 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 +VY) =
(exp X )(expY).
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14. Problem 13 implies that exp (X +Y) = (exptX )(exptY) il [X, Y] =0. A
more general result holds. Let X and ¥ be vector fields on a C* manifold M
with corresponding local 1-parameter families of local diffeomorphisms {¢},
{s}. Suppose that [X,Y] =0, and let 5, = ¢; o ¥, = Y, 0 ¢.
(a) Show that
dn:(p)
dt

(b) Using Corollary 5-12, show that

= X{?};[F}] + ¢rt(yt¢'r[F])-

dni(p)

dr = X(n:(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 all diagonalizable M with complex
entries.

(¢) Conclude that it holds for all M with complex entries. (The diagonalizable
maltrices are dense; compare Problem 7-15.)

(d) Using Proposition 9, show that for the homomorphism det: GL(n,R) —
R —~ {0}, the map det,: al(n,R) —» L(R — {0}) =R is just M - trace M.

() Use this fact to give a fancy proof that trace MN = trace NM. (Look at
trace(MN — NM) = trace[M, N].)

(N Prove the result in part (d) directly, without using (c). (Since det, and tracc
are homomorphisms, it suffices to look at matrices with only one non-zero entry.)
(g) Now usc 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 smalt 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 is a neighborhood U of ¢ € G such that
every element in U has a unique n'™ root in U.

() For G = S', show that there is no neighborhood U which has this property
for ali n.

17. (a) Let (x, V) be a coordinate system around e € G with x'(e) = 0. Let

x(ab) = [i(x'(a),...,x"(a),x" (b),...,x" (b))
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for C* functions f*. Show that
D; ['(0) = Duy; f1(0) = 8.
(b) If a, B: (—e,€) = G are differentiable, show that
(- B)'(0) = a'(0) + B'(0).

() Also deduce this result from Theorem 14(l). (Not even the full strength of (1)
15 needed; it suffices to know that exptX exptY = exp{t(X +Y) + O(1)}. 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 all C* paths lying in H.

(a) Show that [ is a subalgebra of G,. (Use Theorem 14.)

(b) Let K C G be the connected Lie subgroup of G with Lie algebra ). Show
that # ¢ K. Hint: Join any a € H 10 ¢ by a C* curve ¢, and show that the
tangent vectors of ¢ lie in the distribution constructed in the proof of Theorem 4.
(c) Let ¢y,...,cx be curves in H with {¢;'(0)} a basis for §. By considering
the map f(r',...,t5%) = ¢;(¢") -+ - 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 H 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: 06— g

is denoted by Ad(a); usually Ad(a)(X') is denoted simply by Ad(a)X.

(a) Ad(ab) = Ad(a)oAd(b). Thus we have a homomorphism Ad: G — Aut(g),
where Aul(q), the automorphism group of g, is the set of all non-singular linear
transformations of the vector space g onto itself (thus, isomorphic to GL(n, R)
il g has dimension n). 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(A)M = AMA™,

(It suffices to show this for M in a neighborhood of 0.)
(d) Show that
Ad(exptX)Y =Y +([X, Y]+ O(:?).

(e) Since Ad: G — g, we have the map

tangent space of Aui(g) at the

Adee: q (= Ge) — identity map lq of g to itself.

This tangent space is isomorphic to End(q), where End(g) is the vector space of
all linear transformations of ¢ into itselft If ¢ is a curve in Aut(q) with ¢(0) = 14,
then to regard ¢'(0) as an element of Aut(q), we let it operate on ¥ € q by

d
¢(0)(Y) = o c(Y).

=0

(Compare with the case q = R", Aut(q) = GL(n,R), End(q) = n x n matrices.)

Use (d) to show that
Ad.(X)(Y) = [X,Y].

(A proof may also be given using the fact that [J?, ?] = Lf?.) The map
Y +» [X,Y] s denoted by ad X € End(g).
(1) Conclude that

d X)?
(a } + ...,

Ad(exp X) =exp(ad X) = lg +ad X + 2

(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) i1s an ideal of g = JL(G),
that is, ifand only if [X,Y]e bhforal X €q, Y € ).

20. (a) Let f: M — V, where V is a finite dimensional vector space, with basis
Vi,...,Uq. For X, € M,, define X,(f) € V by
d .
XN =YX,/ v
i=]

where [ = Z?:] fi-vjfor f': M — R. Show that this definition is indepen-
dent of the choice of basis vy, ...,vq for V.
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(b) If w is a 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

plwAan) Xy, ..., X, Xegry ooy X))
1

=i Z sgn o - p(@(Xo)s oy Xotr))s M Xohka1)s -+ - » Xotk41)))-

UES;,—+J
Conclude, in particular, that
[w A 0)(X,Y) =2[w(X), w(Y)].

(d) Deduce the structure equations from (b) and (c).

21. (a) If @ isa U-valued k-form and nisa V-valued /-form,and p: Ux V —
W, then
d(p(@ A ) = pldw An) + (=1)*p(w A dy).

(b) For a g-valued k-form @ and /-form 7 we have
[wAn =D Aw).
(€) Moreover, if A is a g-valued m-form, then
(=¥ A AN+ (=D I AR AT+ (=1)"A A [0 A @]] =0.

22. Let G C GL(n, R) be a Lie subgroup. The inclusion map G — GL(n,R) —
R"* will 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 d P 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~ . d P, where - denotes matrix multiplication,
and P~ denotes the map A - A~ on G.

(a) P~1.dP = p(P~'AdP), where p: R™ x R" — R"" is matrix multiplication.
(b) Ly*dP =A.dP. (Use f*d =df*)
(c) P~ .dP is left invariant; and (dP)- P~ is right invariant.
(d) P71 .dP is the natural g-valued I-form @ on G. (It suffices to check that
Pl dP=watI)
(¢) 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+w -w=0.
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If w is the matrix of I-forms w = (w"/), this says that

do'" = — Zm”‘ Nl

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 C GL(2,R) consist of all matrices (E ?) with ¢ # 0. For conve-
nience, denote the coordinates x!! and x'2 on GL(2, R) by x and y.

(a) Show that for the natural g-valued form @ on G we have

I {dx dy
o=:(5 7)
so that dx/x and dy/x are left mvariant 1-forms on G, and a left invariant
2-form is (dx A dy)/x2.

(b) Find the structure constants for these forms.
(c) Show that

1 -
(dP) . P! =;(“"‘ de*’“’y)

0 0
and find the right invariant 2-forms.

24. (a) Show that the natural gl(n, R)-valued 1-form w on GL(n, R) is given by

. 1 " % s ki
wu = det[xqﬁ) Zy: d.!f j}
k=1

where
(y*f) = det(x*F) . (x*A)~".

() Show that both the left and right invariant n?-forms are multiptes of

1

e (dX TV A AAXTY A A dXM A A AR,
(det(x>#)) “ ) ( =

25. The special linear group SL(1, R) C GL(n, R) is the set of alt matrices of
determinant 1.

(a) Using Problem 15, show that its Lie algebra sl(1, R) consists of all matrices
with trace = 0.



Lie Groups 413
(b) For the case of SL(2,R), show that

P"-dP-—-( vdx — ydu udy—ydv)

—udx +xdu —udy+ xdv

. x12 x8 x22. Check that the trace is 0 by

3

where we use x, y, u, v for x
differentiating the equation xv — yu = 1.
(c) Show that a left invariant 3-form is

vdx ndundy — ydx ndundv.
26. For M_ N € o(n) = L{OWN)) = {M : M = —M"}, define

(N, M) =—trace M - N*.

(@) { , ) is a positive definite inner product on o(n).
(b) If A € O(n), then

(AA(A)M ,Ad(A)N) = (M, N).

(Ad(A) is defined in Problem 19.)
(c) The left invariant metric on O(n) with value ( , ) at O(n); is also right
invariant.

27. {a) If G is a compact Lie group, then exp: @ — G s onto. Hini: 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 A2 > —2.

(c) Show that the following element of SL(2, R) is not 42 for any A. Conclude
that it is not in the image of exp.

-2 0
s

(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 system around (e, ¢) given
by ' = x! omy, 2! = x' omy. Define ¢': G x G - R by

-;bf{a, b) = x'(ab),
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and let X; be the left mvariant vector field on G with

d
Xile) = o,
(a) Show that
i = Z ‘f‘, 3.11
j=1
where .
¢’

¥/ (a) = —-[ﬂ e).
(b) Using LgLy = Lap, show that
[Lax Xi(0))(x") = [X;i(ab))(x").
Deduce that
X;(0)(x' o Lg) = ¥! (ab).
and then that
Z w’{b) 0,6) = vi(ab).
j=1
Letting ¢ = [1}}] be the inverse matrix of ¥ = (1,&5], we can write
gi_,(a =Y ¥i(ab) - Yib).

=]

This equation (or any of numerous things equivalent to it) is known as Lie’s first
Jfundamental thesrem. The associativity of G is implicitly contained in it, since we
used the fact that L,Ly = L,

(c) Prove the converse of Lie’s first fundamental thesrem, which states the following
Let ¢ = (¢, ...,¢") be a differentiable function in a neighborhood of 0 € R
[with standard coordinate system y',..., ¥",=',...,z"] such that

¢(a,0) =a for a € R".

Suppose there are differentiable functions ! in a neighborhood of 0 € R" [with

standard coordinate system x', ..., x"] such that

¥i(0) =

afi’f for (a, #) in a neighborhood
() (@b = Z‘w, ($(a,b) - Yj(p) (D) nancs
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Then (a, b) ~ ¢(a, b) is a local Lie group structure on a neighborhood of 0 € R”
(it 1s associative and has inverses for points close enough to 0, which serves as
the identity); the corresponding left invariant vector fields are

Xi = ZW; BJ.J'

[To prove associativity, note that

3¢  (@la,b),2)
dz/

= Y V@@, Pl by )

i=l
and then show that ¢(a, ¢(b, z)) satisfies the same equation.]

29, Lie’s second fundamenial theorem states that the left invariant vector fields X; of
a Lie group G satisfy

n
=3 b
k=l

for certain constanis Cf —in other words, the bracket of two left invariant vector
fields is left mvanant. 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 s of dimension n over R and contains a
basis for R"g, 1s the set of left mvariant 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) = 8/3x'|y and set

Z Vi 57 Bx-'

j=t
1f
n
o' = Z yjdx’,
J=1
then the @’ are the dual forms, and consequently
k_ koo J k i
dw® = ZCUw Aw C;; constants.
i<j

(b) Let m;: R" x R" — R” be the projections. Then

mtw) = ') = Z(;h orz)[dh °73) — Z(% omy) - it w ]

I=1 i=]
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Consequently, the ideal generated by the forms d(x! emp)— 3 7_ | (Y] oma) - w1* e’
is the same as the ideal J generated by the forms n2*w/ —;*@/. Using the faci
that the Cj, are constants, show that d(4) C 4. Hence R” x R” is foliated by
n-dimensional manifolds on which the forms d(x! om2)— Y1 (¥ o my) - 71* 0
all vanish,

(c) Conclude, as in the proof of Theorem 17, that for fixed a, there is a function
Pq: R" — R” satisfying $,(0) = a and

"
doL(b) =Y yl(Pa(b)) - (),
i=1
or equivalently;
th"

Zw,{fba(b}) Y

i=1
Now set ¢(a, b) = g b}, and use the converse of Lie's first fundamental theo-
rem.

30. Lie’s third fundamenial theorem states that the C;k satisfy equations (1) and (2)
on page 396, i.e., that the left invariant vector fields form a Lie algebra under
[ . ]. The aim of this problem is to prove the converse of Lie’s third fundamental
fecorem, which states that any n-dimensional Lie algebra is the Lie algebra for
some local Lie group in a neighborhood of 0 € R*,

Let C'é. be constants satisfying equations (1} and (2) on page 396. We would
like to find vector fields Xy,..., Xy on a neighborhood of 0 € R” such that
[Xi. X;] = > k= CS Xk. Equivalently, we want to find forms o' with

do* = -—ZC;’} o' Ao’
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
ah* "
=0, Z xthd

hk0,x) = 0.

These are equations “depending on the parameters x” (see Problem 5-5(b)).
Note that &% (1,0) = 8%+, so that h(1,0) = 8%. Let o* be the 1-form on R x R”

defined by
= waf dx”.
;




Lie Group:

and write
do* = 3 4 (di n o).

where A¥ and o* do not involve dt. Show that

ok k
Uy ( dhh

L\ 9xt "~ ox/
i<}

k _ gk _ ki j
ok =dx* -3 "¢l xlal.

) dx! A dx’

(b) Show that

de( ZCUd,x Aol ~ ch}t‘kh")

(c) Let
=¥ 4 z C{ﬁ- o' nal,
Show that
kK =di A ( ZCUJ. ZZC5§Cj$l'rﬂs Aﬂj)
i
+ terms not involving ‘:.ff.
Using

Y Y ckGiot nat =2 33 (GG, - Ch G of Ao

I,J I A ons

l . "
== > (ckch + ckcyot adl,

l'.,l‘ r,a
and equation (2) on page 396, show that

T | - -
= d! A( Zcr‘j- XM 42 ) ) chchxat AJ")

f1j F,5

+ terms not involving dr.
Finally deduce that

do* =dt n ~ Z C'k x/9! + terms not involving d.
Jal
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(d) We can write
k kg ]
6" = E gi; dx' ndx?.

i=zf

where g;’} (0. x) = 0 (Why?). Using (c), show that

dgh
j 3 Ck x
=2 G el
ra

Conclude that 8% = 0.
() We now have

; | .
ko ki
A _nEE:CHo‘ Ao,
Lj
| . 3
Ao k J k
do ——EE Cijo' nol +(dt Ana”).
ihJ

Show that the lorms w* (x) = o* (1, x) satisfy

1 | v -
dot =~ Cjo' no'.

i,J



CHAPTER 11

EXCURSION IN THE REALM
OF ALGEBRAIC TOPOLOGY

his chapter explores further properties of the de Rham cohomology vector
spaces ol a manifold. Our main results will be restatements, 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 significantlv 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 n-manifolds
in Rrtl
Lect M be a manifold with M = U U V for open sets U,V C M. Before
examining the cohomology of M we will simply look at the vector space CK(M )
of k-forms on M. Let

iy:U-> M fy: V> M
jurunV s U Jjy:UnvV sV

be the inclusions. Then we have two linear maps & and f.

o =iy*@hH? = ju* =i
ck (M) 2L, chuye ckvy d » ckunv)
defined by
a(w) = (iy*(w), iv*(w)) Blar, A2) = Jju* (A1) = jr*(R2).

Here iy*(w) 1s just the restriction of w to U. etc. Clearly foa = 0: In other
words, imagea C ker f. Morcover, the converse holds: ker f C imagea. For,
if B(Ai,A2) =0, then Ay = A2 on U N V., so we can define w on M to be A
on U and A; on V. and then a(w) = (A1, A2). The equation imagea = ker f is
expressed by saving that the above diagram 1s exact at the middle vector space.
We can extend this diagram by putting the vector space containing 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 sequencc

B
0 Ch(M) 2 Ckwye ckvy 5 ckunvy = 0
is exact at all places.

PROOF. 1t is clear that & is one-one. This is equivalent to exactness at C* (M).
since the image of the first map is {0} € Ck(M). Simlarly, exactness at ckwn
V) is equivalent to B being onto. To prove that f is onto, let {¢y, ¢y} be a
partition of unity subordinate to {U, V}. Then w € CX(U N V) is

o = f(pvw, ~Puw).
where ¢y w denotes the form equal to ¢yw on U NV, and equal to 0 on

U—-(UNV). %

By putting in the maps d. we can expand our diagram as follows,

0—— kM) —&—~ chwye ckv) B ckUNV)——0

d d&®d ¢l

0 s CKH (M) 2 K (U) @ CHH (V) P R (U A V) —a0

so that the rows are all exact. It is easy to check that this diagram commutes.
that is, any two compositions [rom one vector space (o another are equal:

o
(d@®d)oa=aod jd@d = d} .

doB=po(ddd) . ded}
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Our first main theorem depends only on the simple algebraic structure mn-
herent in tlus diagram. To isolate this purelv 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

d*: ck —» ck¥!

satisfving d**1 o d* = 0, or briefly, d> = 0. A map a: C; — C» between
complexes is a sequence of linear maps

&’ki ka — Cjk

such that the following diagram commutes for all &.

k
Ck —a ok

d,"‘ PE

k+1

Cl.fc+f o Cjk+!

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. Anothes
example, implicit in our discussion, is the direct sum C = G @ G of two
complexes, defined by

C"k:clkﬁ}cik_ dﬁ;:d]kﬂ}dzka
For any complex C we can define the cohomology vector spaces of C by

ker d*

k _
) = age 1

Naturally, i C = {C*(M)}, then H*¥(C) is just H¥(M). If a: C; —» C; is a
map between complexes, then we have a map. also denoted by .

a: H(C) » H¥(C).

To define @ we note that every clement of H*(() is determined by some
x € GF with di*(x) = 0. Communativity of the above diagram shows that
dof (@* (x)) = a1k (x) = 0, so a¥(x) determines an element of H*(Cz],
which we define to be a{the class determined by x). This map is well-defined.
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for if we change x to x + di* ' (y) for some y € C*~', then o* (x) is changed
to
o (x + "7 () = o () + K ()
= a¥(x) + dF M@ ().

which determines the same element of H*(G). When Ci* = CK(M), GF =
CH¥(N).and a: CK(M) — CY¥(N)is f* for f: N — M, then this map is just
[*: HY(M) — HY(N).

Now suppose that we have an exact sequence of complexes

0->Ci— G — (G =0

which really means a vast commutative diagram in which all rows are exact.

j k=1 " k=1
0 C]R-l o C}k-l ﬁ C“,k-i—_-——l'ﬂ
dlk-ul dzk-l d_;ﬁ:-l
L , k
(* 0 — C]A @ G _, Gt —m—— 0
t‘f]j‘ dz‘k c'fg'k
) k+1 ) k+1 N
0 Ctﬁ:+1 o , Czk—i_i 13 C3k+l 0
|
- - 4

What does this imply about the maps a: H¥(Cy) - H¥(Cy)and B: H¥(C2) —
H*(C3)? The nicest thing that could happen would be for the following dia-
gram to be exact:

0 HYG) — H*(Cy) —'Bs» HYG) — 0.

This is #ot true. For example, if U and V are overlapping portions of S for
which there is a deformation retraction of UNV into S, then we have an exaci
sequence

0 Cct(sYH - ckiyeckvy- ctiunvy - o.
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but not an exact sequence

0 H(S5?) HYU)a H' (V) HYWUNV)y——0.
2 2 2
0 0 R

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

5% HY(C3) = H*YV(Cy)

so that the following infinitelv long sequence is exact (everywhere):

) — HYG) — HYG3) — H'(C) — -+
B 5
e Hﬁ(Cl] = H*(Cﬂ — HNG) — H* NG — ---

PROOF, Throughout the proof, diagram (x) should be kept at hand. Let x €
Cy* with ds*(x) = 0. Bv exactness of the middle row of (%), there is y € C-X
with X (y) = x. Then

0= dif(x) = ds* B* () = B*H' k().

So do* (y) € ker B¥*! = imagea*+'; thus do* () = ak*!(2) for some (unique)
- € Ci**!. Moreover,

a* gkt o) = @k ok () = Pk () = o.

Since a**? is one-one, this implies that d;**1(z) = 0, so z determines an ele-
ment of H¥T1(C): this element is defined to be 8% of the element of H¥(C3)
determined by x.

In order to prove that 6% is well-defined, we must check that the result does
not depend on the choice of x € C3* representing the element of H*(C3). So
we have to show that we obtain 0 € H¥*t1((y) i we start with an element of
the form da*~1(x") for x' € C:*~'. In this case, let x* = BX~1(3"). Then

X = dj,ﬁ'—-l{xr} - dj.ﬁ'—‘Iﬁk—d (_}‘1} _— ﬁkd}k—'l(yf)’

so we choose da¥~1(3") as 1. This means that d5* () = 0, and hence = = 0.
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It is also necessarv to check that our definition 1s independent of the choice
of ¥ 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 kera C imaged. Let x € G satisfy di*(x) = 0, and
suppose that o (x) € G* represcnts 0 € H*¥(C;). This means that a*(x) =
d>*=1(y) lor some y € G*~'. Now

So B*='(1) represents an element of H¥~!(C;). Moreover. the definition of §
immediately shows that the image of this element under § is precisely the class
represented by x. <

1t is a worthwhile exercise to check that the main step in the proof of Theo-
rem 8-16 is preciselv the proof that kera C imaged, together with the first part
of the proof that § is well-defined. All of Theorem 8-16 can be derived directly
from the following corollary of Lemma | 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 0s}:

0~ HUM) — - = HN(M) = B U)Y @ HY (V) » BXU n V) S BA*T (M) o ...

As scveral of the Problems show. the cohomology of ncarly everything can
be computed by a suitable application of the Mayer-Vietoris sequence, As a
simple cxample. 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 V

onto circles, and a deformation retraction of U NV onto 2 circles, the Mayer-
Vietoris sequence is
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— HYT) — H%U) @ H%V) — H' WU nV)— HYT)— H'(WU)® H(V) —
it &
R [

—s HY{U N V) — HYT) — 0.
fe P
ReR R

The map H'(U NV) = H*(T) is not 0 (it is onto H3(T)), so its kernel is
I-dimensional. Thus the image of the map H'(U)® H' (V) - H'(U NV)
is I-dimensional. So the kernel of this map is 1-dimensional. and consequently
the map H'(T) - H'(U)&® H'(V) has a |-dimensional image. Similar rea-
soning shows that this map also has a I-dimensional kernel. It follows that
dim H1(T) = 2. The reasoning used here can fortunately be systematized.

4, PROPOSITION. If the sequencc
0 Vi Vg o> oev o> Vit = Vi = 0
Is exact, then
0 = dim ¥} —dim V; 4+ dim V3 — .- - 4+ (~=1)*~! dim V4.
PROOF, By induction on k. For k = 1 we have the sequence
0= V) =0

Exactness means that {0} C V) is the kernel of the map V), — 0, which imphies
that Vl = 0.

Assume the theorem for k — 1. Since the map V> — V3 has kernel a(V)), it
induces a map Va/a(V)) — V3. Moreover, this map 1s one-one. So we have an
exact sequence of k — ] vector spaces

0— V/aW)—->Vis - = Ve = Ve = 0

hence

0 = dim Va/a(Vi) ~ dim Vs + - - -
:'—dimV] + dim V- —diI‘l‘lV3+“'.

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 entirelv
diflferent 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

An _{XEiR”H 0<x'<land Y7 xi = L

0 ! ) vz

(In Problem 8-5. A, is dchined to be a diflevent. although homeomorphie, set.)
The subset of A, obtained by setting n — k of the coordinates x* equal to 0
is homcomorphic to Ay. and is called a k-face of A,. If A C M is a dif-
[eomorphic image ol some A, then the image of a k-face of A,, is called a
k-face of A. Now bv a triangulation of a compact n-manifold M we mean a
finite collection {¢™;} of diffeomorphic images of A, which cover M and which
satisfy the following condition:

If ¢";No"; # B. then for some k the intersection ¢”; No"j is a k-lace
of both ¢"; and ¢”;.

5 “v

Vahd
intersections
of 3-simplexe

& The standard triangulation
O of §? (after Steinberg

L (o

V Invalid
A “iriangulations” v

(n=2,

It is a difhicult theorem that everv € manifold has a triangulation; 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 will call
each ¢”; 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 k-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,_; 15 a neighborhood of the union of all (#— 1)-simplexes of M. Then

M = U UV,_; where U NV, has the same cohomology as a disjoint union
of a, copies of "), Consider first the case where n > 2, The Maver-Vietoris
sequence breaks into pieces:

) 00— H(M) — HWU) @ H'(Vyer) — HYU N V) — H'(M)

— HY(U)® H' (Vo) — HY(U N Vi)
] Il
0 0

{2) Forl <k <n—1.

HETU N V,ey) » HY (M) 5 HX(U)Y @ H* (V1) = HX(U N Vaey)
I I I
U U {

(3) H™™YU N Vyey) — H"™'Y(M) — HNUY @ H™ (Vi) —
il 1l
0 0

m—— HFI(U i Vn—-]J — H”(M] — H"(U} @ H"[Vn—l}
Il
0
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Applying Proposition 4 to these pileces vields

dim H*(Va_1) = dim H* (M) 0<k<n-—2
dim H" ' (Vpe1) = dim H"™ (M) — dim H" (M) + a,.

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 bv

x{(M)=dim HY(M) — dim H' (M) + dim H* (M) — ... + (—=1)" dim H"(M).

This makes sense for any manifold in which all H% (M) are finite dimensional;
we anticipate here a later result that H¥ (M) is finite dimensional whenever M
1s compact. The above equations then imply that

n—1
X(Vaor) = ) _(=1)* dim H* (V)
k=0
n=21
= (-1 dim H (M)
k=0
+ (~1)"[dim H" ' (M) — dim H" (M) + a,]

= (M) - (=1)"a,.

or
x(M) = X (Va<1) + (=1)"a,.

5. THEOREM. For any triangulation of a compact manifold M we have
x(M)=ap—a1 +a; — -+ (—1)"ay,.

FPROOF. In the manifold V,—, we dehne a new open set U which consists of
a disjoint union of sets diffeomorphic to R”, one for each (n — 1)-face, joining
the balls of the old U.

4T~ components of

/ new U (n = 2)
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We will let V,_2 be the complement of arcs, in the new U, joining the centers
of the balls in the old U.

Vi—z is the
complement of

-

)

complement of .\\H

(n=12) (n =3

An argument precisely like that which proves the equation
x(M) = x(Vao1) + (=1)an

also shows thai
X{VH—I) = I[VH—Z) + ("'l]n-lﬂ'n_|.

Similarly. we introduce V,—s,..., Vo: the last of these is a disjoint union of ayg
sets cach of which is smoothly contractible to a point. Hence x(Vp) = ap, while
in all other cases we have

X(Vik) = X (Vi) + (=)o
Combining these equations, we have

X(M) = x(Vasr) + (=1)"ay
= x(Va=2) + [(= D" an—1 + (=1)"ap]

= x(Vo) + [(=1)'ay + -+ + (=1)"a,]
=g — oy + -+ (=1)"ap. %

6. COROLLARY (DESCARTES-EULER). If a convex polyhedron has V
vertices, E edges, and F [aces, 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 lorm @ with compact support C M may not restrict to a form with
compact support C U: the inclusion map ol U into M is not proper. On the

Tow SUppo rl

other hand, il @ is a lorm with compact support C U, then  can be extended
10 M by letting it be 0 outside U; we will denote this extended form by

’ support w
v (w).

If CX(M) denotes the vector space of k-forms with compact support on M, we
can define a new sequence.

7. LEMMA. The sequence

ju'®—jv' iy’ + iy
0> CKUNV) "'V}cf(U}eCf(v;_"’u__"}Cf(M)_}ﬂ

15 exact.

PROOF. Iuis clear that jy' @ ~ jy' is one-one; in fact, each map jy' and ji’
Is one-one.

To prove that iy’ +iy’ is onto, let @ be a k-form with compact support on M.
and let {¢u. ¢y} be a partition of unity for the cover {U, V}. Then

w = ¢uw + ¢y

is clearly the image of (pyw,dpw) € CE(U) @ CK(V).
It 35 clear that image (ju’' @ —jv') C ker(iv” + iy"). To prove the converse,
suppose that

(;I"I'r;l"zj € C:‘[U] & Cf(v) SatiSﬁES f‘Ur[Jq] -+ flxi‘(lz) = (.

This means that 4y = —A2. Since support Ay € U and support A; € U. this
shows that supporiAy C U NV and supportds C U NV. So (A,4;) is the
image of A; € le‘{U NV). &
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8. THEOREM (MAYER-VIETORIS FOR COMPACT SUPPORTS). Ifthe
manifold M = U UV for U,V open in M, then there is a long exact sequence

5
s HYUnv) > HYU) e H}Y(V) = HK(M) — HY'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 H¥ for R" — {0}, which is diffeomorphic to
S"~ T xR. Ifwe write $" = UUV in the usual way. so that UNV is diffeomorphic
o 8" ' xR, then 8" xR = (U x R)U(V x R), where (U x R)N(V x R)
is diffeomorphic 1o $"~' x R?. The only way to use induction is to find HX
for all $" x R™, starting with ' x R™. The details will be left to the reader;
we will merely record one further result, for later use. and then proceed 1o 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 —3 Hf+|(UnV]‘ — _H:"{M)* _y [H:[U]Qch(V]]* i Hf{uﬂy)* N
PROOF. We just have to show that if the sequence of linear maps

o
W, — W ﬂ: W,

is exacl at Ws. then so is the sequence of dual maps and spaces

* &ra
Ws5* —ﬂ—? W-* — W,

For any A € W3* we have
ﬂ'*ﬁ*[l] =—a*(Aof)=Ac(Bfoa)=Ao0=0.

So a*o f* =0.
Now suppose A € Wh* sausfies a*(A) = 0. Then A o = 0. We claim that

W “’:Wg ﬁ—;w-_;

there is A: Wa — R with A = B*(A), i.e., A = BoA. Given a w € W3 which is
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of the form B(w’), we define

hw) = A(B).
This makes sense, for if g(w’) = f(w"), then w — w"” = a(z) for some z, so
Aw) — Aw”) = da(z) = 0. This defines A on f(W2) C W;. Now choos
W C Wi with W3 = B(W2) @ W, and define A 1o be 0 on W. 4

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) — CK(M) — CK(N),

where ¢ is “extension”. This sequence is not exact at CX(M): the kernel of i*
contains all @ € Cf{M} which are 0 on N, while the image of ¢ contains all
w € CX(M) which are 0 in a neighborhood of N.

To circumvent this difficulty. we will have 1o use a technical device. Wt
appeal first 10 a result from the Addendum to Chapter 9. There is a compact
neighborhood V of N and a map w: V — N such that V is a manifold-with-
boundary, and if j: N — V is the inclusion, then 7 o j is the idenuty of A
while j o Is smoothlv homotopic 1o the identity of V. We now construct «»
sequence of such neighborhoods V =V, 2 Vo 2 V3 O .- with ("}, V; = N.

Now consider two forms w; € C*¥(V}), w; € C*(V;). 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
GX(N), the “germs of k-forms in a neighborhood of M”. Moreover, it is easy
to define d: §¥(N) — gK+'(N), so that we obtain a complex §. Finally, we
define a map of complexes

ck(M) — gk(N)

n the obvious way: w > the equivalence class of anv w|V;.
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10. LEMMA. The sequence

k € i "ok
0— CF{M-N)—+CC(M)—+9 (N)—=0
1§ exact.

PROOF. Clearly e is one-one.

If w € CH(M — N), then @ = 0 in some neighborhood U of N. Since N is
compact and (); V; = N, there is some 7 such that V; C U, and consequently
@ = 0 on V;. This means that i*e(w) = 0. Conversely, suppose A € Cf[M)
satishes /*(A) = 0. By definition of 9" (), this means that A|V; = 0 for some i.
Hence A|M — N has compact support C M ~ N, and A =e(A|M — N).

Finally, any element of §X(N) is represented by a form 1 on some V;. Let
f: M — [0,1] be a C* function which is 1 on V4, having support f C
miterior ¥;. Then fn e Cf(M), and f 1 represents the same element of §%(N)
as 7; consequently this element 15 7*(f'n). <

1. LEMMA. The cohomology vector spaces H%(§) of the complex (6K (N)}
are 1somorphic to H%(N) for all k.

PROOF. This follows easily from the fact that j*: H¥(V;) - HK(N) is an
isomorphism for each V;. Details are left 1o the reader.

12. THEOREM (THE EXACT SEQUENCE OF A PAIR). If NC M isa
compact submanifold of M, then there is an exact sequence

5
o= HY(M = N) » HY(M) > HY(N) — HEP'Y (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 theorem, the de Rham cohomology of the manifold-with-
boundary V; entered only as an intermediary (and we could have replaced
the V; by their intertors). But in the next theorem, which we will need later, it
15 the object of primary interest,

13. THEOREM. Let M be a manifold-with-boundary, with C{Jmpaét bound-
ary dM. Then there is an exact sequence

8
.o = HYM - 3M) > HX(M) - H¥OM) — HFY(M - M) - .-
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PROOF, ]Just like the proof of Theorem 12, using tubular neighborhoods V; of
aM 1n M. &

As a simple application of Theorem 13, we can rederive HX(R") from a
knowledge of H*(S""), 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 compute
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 §” x S™~! = (5" x
closed ball in R™). For our next application we will seek bigger game.

Let M c R" be a compact n-dimensional submanifold of R"*' (a com-

pact “hypersurface” of R"*"). Using Theorem 8-17, the sequence of the pair
(R™!, M) gives

HIRMHY — H(M) -5 HPH (R — M) — H' (R — H (M),
; % I
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 < 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.

PROQOF. From (%) and (**) we obtain
dim H"(M)+ 1> 2.
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Since dim H"(M) is either 0 or 1, we conclude that dim H"(M) =1, so M 1is
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 plane 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 1o
dispose of first.

Consider a bounded open set U € R” which 1s star-shaped with respect to 0.
Then U can be described as )

U=1{tx:xeS"! and 0 <t < p(x)}

for a certain function p: §"7!' — R. We will call p the radial function of U.

If pis C*, then we can prove that U is diffcomorphic to the open ball B of
radius 1 1n R". The basic idea of the proof is to take tx € B to p(x)t - x € U.
This produces difficultes at 0, so a modification is necessary.

17. LEMMA. If the radial function p of a star-shaped open set U C R" 15 C°,
then U is diffeomorphic to 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 ", Let
f:[0,1] = [0,1] be a C* funcuon with

o —

/=01 a neighborhood of 0 |
=20 f
fin=1.

Define i: B — U by

h(rx) = [t + (p(x) = 1) f(D)]x, xeS™! o0<r<].
Clearly /i is a one-one map of B onto U. It is the identity in a neighborhood
of 0, so it 1s C*. with a non-zero Jacobian, at 0. At any other point the same
conclusion follows from the fact that 1 — 1 + (p(x) = 1) (1) is a C* function
with strictly positive derivative. <

In general. the function p need not be C%; it might not even be continuous.
g

av I
P ~l/

However, the discontinuities of p can be of a certain form onl.

18. LEMMA. At each point x € S"7!. the radial function p of a star-shaped
open sct U C R” is “lower semi-continuous™: for every € > 0 there is a neigh-
borhood W of x in $"7! such that p()) > p(x) — ¢ for all y € W.

PROOF. Choose tx € U with p(x) —t < £. Since U is open, there is an open

g
1/

ball B with x € B < U. There is clearlv a neighborhood W of x with the
property that for y € W the pomnt ¢y 1s in B, and hence in U. This means that
for y € W we have p(13) 2 1 > p(x) — . #
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Even when p is discontinuous, it looks 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 H*(U) ~ 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 H2(U) &= R = HI"(R"). By Theorem 8-17, we just have 10
show that Hf[U) =0for0<k <n.

Let w be a closed k-form with compact support X € U. We claim that there
is a C* function p: S"! - R such that p < p and

KcV={x:xeS" vand 0 <1 < p(x)}.

This will prove the Lenuma, for then V is diffeomorphic to R”, and consequently
w = dn where 1 has compact support contained i V, and hence in U.

For each x € S"7!, choose 1x < p(x) such that all points in K of the form ux
for 0 < u < p(x) actually have u < 1. Since K is closed and p is lower semi-

continuous, there is a neighborhood Wy of x in S"~! such that 1, may also
be used as 1, for all y € W. Let Wy,,..., W, cover $"7} let ¢1,...,¢, be a
partition of unity subordinate to this cover, and define

p=1lx P+ - +ix,dr

Any point x € S"7! is in a certain subcollection of the Wy;, say Wy,,..., W,,
for convenience. Then pj41(x),...,pr(x) are 0. Each ty,....,1x, 15 < p(x).
Since ¢y (x) + - -+ ¢r(x) = 1, 1t follows that p(x) < p(x). Similarly, K C V.
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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 {U,...,U,} be a finite cover by such open sets.
If any V = U;, N+ -NUj;, is non-empty, then V is clearly geodesically convex. If
p € V, then exp, establishes a diffecomorphism 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
{Uy,...,U,} such that each non-empty intersection has the same H* and H*
as R"; such a cover will be called nice.

It is fairly clear that if we consider N = {1,2,3,...} 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 RZ = M U V, where V is a disjoint union of balls
around 1,2,3,.... We obtain

- AN AR A
N NN .
H'(R?) - H\(M) @ H'(V) H'(M N V) —— H*(RY),

Il I Ii
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 imduction on the number of open sets r in a nice cover. It is
clear for r = 1. Suppose it is true for a certain r, and consider a nice cover
{Ur,..., U, U} of M. Then the theorem is true for V. = Uy U.-- U U, and



Excursion tn the Realm of Algebraic Topology 439

for U. Itis also true for U NV, since this has the mce cover {UNUy, ..., UNU;).
Now consider the Mayer-Vietoris sequence

k—1 6 @k k
cei H'"UNV) — HYNM) — HYW) @ HX (V) > -...

The map @ maps H¥(M) onto a finite dimensional vector space, and the kernel
of @ is also finite dimensional. So H* (M) must be finite dimensional.
The proof for H¥ (M) is similar. ¢

For any manifold M we can define (see Problem 8-31) the cup product map
HY (M) x H! (M) —> H*¥ (M)
by

([w], [n]) = [@ A ).
We can also define

H*(M) x H\(M) —> H* (a1)

by the same formula, since @ A 1 has compact support if 1 does. Now suppose
that M" is connected and oriented, with orientation . There is then a unique
clement of H(M) represented by any n € C7(M) with

f n=1.
(M, 1)

It is convenient to also use i to denote both this element of H(M) and the
isomorphism H(M) — R which takes this element to 1 € R. Now every
a € H*(M) determines an element of the dual space H"¥(M)* by

ﬁHauﬁEHf{M}i]H;.

We denote this element of H”k(M)* by PD(e), the “Poincaré dual” of e, so
that we have a map

PD: H¥(M) —» HIk(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 to manifolds of finite type, in order not to plague ourselves with
additional technical details. As with most big theorems of algebraic topology.
the main part of the proof is called a Lemma, and the theorem itself 1s a simple
corollarv.



440 Chapter 11

21. LEMMA. If M = UUYV foropensets U and V and PD is an isomorphism
for all k on U, V, and U NV, then PD is also an 1somorphism for all X on M.

PROOF. Let!l = 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 Y uye YWy — BN U N V) — HY (M) — HR U @ (V) — HY(UNnY)
PDeFPD lFD ‘PD ‘PD & PD ‘PD
[HYWye HY V) — P W vy — By — [H(Uye H( — Hwnvy

By assumption, all vertical maps, except possibly the middle one, are isomor-
phisms. It 1s not hard to check (Problem 8) that every square 1n this diagram
commutes up 1o sign, so that by changing some of the vertical isomorphisms
to their negatives. we obtain a commutative diagram. We now forget all about
our manifold and use a purely algebraic result.

“THE FIVE LEMMA”. Consider the following commutative diagram of vec-
tor spaces and linear maps. Suppose that the rows are exact, and that ¢, ¢2.
¢4, ¢s are isomorphisms. Then ¢3 is also an 1somorphism.

a3 a3

2 » 14 » Vy @4 > Vs

PO S P M

wl )8] . W2 )82 , w:! 163 . w4 ﬁ‘i ) wj

Vi ud IR 74

PROOF. Supposc ¢1(x) = 0 for some x € V3. Then B3¢ (x) = 0, so ¢sa3(x) =
0. Hence a3(x) = 0, since ¢4 is an isomorphism. By exactness at V3, there is
3 € Vo with x = as(y). Thus 0 = @3(x) = ¢aaa(y) = Pad2()y). Hence
@a(r) = Bi(z) for some z € Wy. Moreover, = = ¢, (w) for some w € V. Then

$2(>) = Bi(2) = frh (W) = oy (w),
which implies that y = ay(w). Hence
X = ay(y) = azlay(w)) = 0.

So ¢ is one-onc.
The proof that ¢ is onto is similar, and 1s left (0 the reader. This proves the
original 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: HX(M) —» H' % (M)*
is an isomorphism for all k.

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 nice cover {Uy,..., U, U} 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 H"*(M) have the same dimension.

PROOF. Use the Theorem and Proposition 19, noting that V* is isomorphic
to 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 shows that H'(R? ~ N)
and H}(R? — N) have different (infinite) dimensions.

24. COROLLARY. If M is a compact connected orientable #-manifold, then
H*(M) and H" %(M) have the same dimension.

25. COROLLARY. If M is a compact orientable odd-dimensional manifold,
then x(M) = 0.

PROOF. 1In the expression for x(M), the terms (—1)% dim H*(M) and
(="K &im H" % (M) = (=) ' dim H"~* (M)

cancel in pairs. %

A more involved 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 orientable vector
bundle § = n: E — M over M. Orientations p for M and v for § give an
orientation u @ v for the (n + k)-manifold E. since E is locally a product. If
{Uy, ..., U,} is a nice cover of M by geodesically convex sets so small that each
bundle §|U; is trivial, then a shight modification of the proof for Lemma 19
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shows that {x = (U}),..., 7~ (U,;)} is a nice cover of E, so E is a manifold of
finite type. Notice also that for the maps
s = O-section

M - E
T

we have

mos = identity of M
som 15 smoothly homotopic to identity of E,

so n*: H/(M) — H!(E) is an isomorphism for all /. The Poincaré duality
theorem shows that there is a unique class U € H¥(E) such that

*uvlU=udve H E).

This class U is called the Thom class of &, Our first goal will be to find a
simpler property to characterize U.

Let Fp = m~*(p) be the fibre of & over any point p € M, andlet j,: Fp = E
be the inclusion map. Since j, is proper, there is an element j,*U € Hj‘{FP).
On the other hand, the orientation v for § determines an orientation v, for Fp,
and hence an element v, € HX(F),).

26. THEOREM. Let (M, 1) 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

f Jptw =1,
(Fp,vp)

where U is the class of the closed form w.)

PROOF. Pick some closed form @ € CX(E) representing U, and let 5 € C"(M)
be a form representing u, so that f,, ., n = 1. Our definition of U states that

)] fﬁ*nam:].
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 4 so that there is an equivalence

f:a74) > A xR~
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This equivalence allows us to identify 7~ (4) with 4 x Fp,. Under this identifica-
tion, the map j,: F, — 1 (A) corresponds to the map e — (p,e) fore € Fp,
which we will continue to denote by j,. We will also use my: 4 x F, = Fp to
denote projection on the second factor.

Let || || be a norm on Fp. By choosing a smaller 4 if necessary, we can
assume that there is some K > 0 such that, under the identification of 7 ~'(A4)
with 4 x F,, the support of w|n~"(4) is contained in {(g,¢) : g € 4, |le| < K}.

_ support w

Ene
x/—\_/

Using the fact that 4 is smoothly contractible to p, it 1s easy to see that there
1s a smooth homotopy H: (4 x F,) x [0,1] = A x F, such that

Hie,0) = e
Hie,1) = (p,ma(e)) = jp(male));

we just pull the fibres along the smooth hhomotopy which makes 4 contractible

to e. For the H constructed in this way it follows that
H(e,1) ¢ supportw if [le|l = K.

Consequently, the form H*w on (4 x F,) x [0,1] has support contained in
{(g,e,1) : Jlell < 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,¢e) : |le]] < K}. Theo-
rem 7-14 shows that

(Jpom)'w—w=i*Hw) - i"(H'w)
=d(]H*w) + I{dH*w)

= d(/H"w).
Thus
(2 1t jptw —w =d, support A C {(g,e) : |le]l < K}.
S0
(3 f H*?}Aﬂ):f T*n Am” jptw — f a*nadh.
Ax Fp Ax Fp Ax Fp
Now, on the one hand we have (Problem 8-17)
(4) f a*n Amt jpte = f ' f Jpw.
AxFp A Fy

On the other hand, we claim that the last integral in (3) is 0. To prove this,
vlearly suffices 1o prove that the mitegral is 0 over A" x F, for any closed bhall
A" C A. Since

artundh=xd(n*u A dir).

we have

where T*p A A has

(5) f n*undh= if d@m*u A k) compact support on
A" Fp A% Fp A" x Fp by (2)

= if A A bv Stokes’ Theorem
AA % Fp,

={.

because the form w*p A X is clearly 0 on 34’ x F), (since 34" is (n — 1)-dimen-
sional).
Combining (3), (4), (5) we see thai

f n*nnw::[:r"n-f Jjp .
ANFI.I A .F;l
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This shows that [ j,* is independent of p, for p € 4. Using connectedness.
It is easy 10 see that it 1s independent of p for all p € M, so we will denote 1t
simply by [ j*w. Thus

f n‘nhmzf:r*n-fj"w,
n=1(4) A F

Comparing with equation (1), and utilizing partitions of unity, we conclude that

f =1,
F

which proves the first part of the theorem.
Now suppose we have another class U’ € H¥(E). Since

HY(E) ~ H"(E) ~ H"(M) ~ R,
it follows that U’ = ¢U for some ¢ € R. Consequently.
JptU = jp*eU =c - vp.
Hence U’ has the same property as U only if ¢ = 1.

The Thom class U of & = w: E — M can now be used to determine an
clement of HX(M). Let s: M — E be any section; there always is one (namely;
the 0-section) and anv two are clearly smoothly homotopic. We define the Euler
class (&) € H*(M) of & by

x(&)=sU.

Notice that if & has a non-zero section s: M — E, and w € CX(E) rep-
resents U, then a suitable multiple ¢ - s of 5 takes M to the complement of
support w. Hence, in this case

(&)= (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 is 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 C R” with an isolated zero at 0 € U. We can define
a function fy: U — {0} = S"™ ' by fx(p) = X(p)/IX(p)|. Ifi: S S U
is 1(p) = ep, mapping S"~! into U, then the map fy oi: S" ' - §"! has a
certain degree; it is independent of &, for small ¢, since the maps iy,i: S"~! —
U corresponding 1o &; and &, will be smoothly homotopic. This degree 1s called
the index of X at 0.

index |

index =2

index | in R” index (—1)" in R”

Now consider a diffeomorphism A: U — V C R" with #(0) = 0. Recall that
he X is the vector field on V with

(A X)(3) = ha(Xp-1(3)).

Clearly 0 is also an isolated zero of A, X.

27. LEMMA. If h: U —» V C R" is a difleomorphism with £(0) = 0, and X
has an isolated 0 at 0, then the index of h,X at 0 equals the index of X at 0.
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PROOF. Suppose first that 4 is orientation preserving. Define
H:R"x[0,1] > R"

by
h(tx) 0<t<l1

Dh(0)(x) 1 =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 < ¢ < 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 fj, x is smoothly homotopic to fy on a sufficiently small region of
R" — {0}. Hence the degree of f,x oi is the same as the degree of fx o1.

To deal with non-orientation preserving A, it obviously suffices to check the
theorem for A(x) = (x',...,x"!, —x™). In this case

Jhox =ho fxoh™,

which shows that degree f;, x oi = degree fy oi. +

H(x,1) = {

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 x,X at 0.

28. THEOREM. Let M be a compact connected manifold with an orien-
tation u, which is, by definition, also an orientation for the tangent bundle
E=m:TM - M. Let X: M — TM be a vector field with only a finite
number of zeros, and let o be the sum of the indices of X at these zeros. Then

x(§) =0-pne H'(M).

PROOF. Let p1,..., pr be the zeros of X. Choose disjoint coordinate systems
(Ur, x1)s. .05 (Up,x,) with x4 (pg) = 0, and let

Bi=x;'({peR":|pl <1}).

If w € CI/E) is a closed form representing the Thom class U of &, then we

are trying to prove that
f X' w) =g
(M, )
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We can clearly suppose that X(g) ¢ support w for g ¢ | J; B:. So

Xﬂ —_ X* -
fM (@) E f Eat

thus it suffices to prove that
(%) f X*(w) = index of X at p;.
B;

It will be convenient to drop the subscript i from now on.

We can assume that TM is trivial over B, so that w~!(B) can be identified
with B x M,. Let j, and m; 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 7~ '(B) with B x M, the support of w|n~'(B) is contained
in {(¢g,v): ¢ € 4,|v|| <1}. Recall from the proof of Theorem 26 that

" Jp'w — w = d support A C {(¢,v) : Ilvll < 1}.

Since we can assume that X(g) ¢ support A for ¢ € 3B, we have

() L X*(w) = f; X* st (jptw) — L X*(d))

= f X*m* (jptw) — f X*(A) by Stokes’ Theorem
B B

- f X*my*(jp'w).
B

On the manifold M, we have

pan (n—1)formon M,

Jp'w =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. f p=[ p=f dp
S""' ap D
=[ Jptw
D

by Theorem 26, and the fact
that support j,*@ C D.

=],
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Now, for ¢ € B — {p}, we can define

X(g) = X(@)/1X (@),

and X : 8B — TM is smoothly homotopic to X : 4B — TM. So
(3) f X" (jp w) :f X*m*dp
B B

= X*my* p by Stokes” Theorem
3B

= f X_'Hg_‘p
B

= | (moX)*p.
dB

From the defnition of the index of a vector field, together with equation (2), it
follows that

(4) f (30 X*)p = index of X at p.
B

Equations (1), (3), (4) together imply (¥).

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 each 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 unul the n-simplexes are
filled.

30. THEOREM (POINCARE-HOPP}. 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(M) - .

PROOF. At each O-simplex of the triangulation, the vector field looks like

with index 1.

Now consider the vecior field in a neighborhood of the place where it is zero
on a 1-simplex. The vector field looks like a vector field on R" = R! x R"™!
which points direcfly inwards on R! x {0} and directly outwards on {0} x R*~".

£
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For n = 2, the index is clearly —1. To compute the index in general, we note
that fx takes the “north pole” N = (0,...,0,1) to itself and no other point
goes to N. By Theorem 8-12 we just have to 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 exacitly like figure (a) above, where we
already know the degree is — 1, 50 f, takes the subspace of S"~!y 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

N

50 fys takes the corresponding subspaces of S"~'y into themselves in an ori-
entation preserving way. Thus sign,, fx = —I, 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 [-!)"‘,

Consequently, the sum of the indices is

g =y + g — o= x(M). &

We end this chapter with one more observation, which we will need in the
last chapter of Volume V! Let £ = w: E — M be a smooth oriented k-plane
bundle over a compact connected oriented n-manifold M, and let ( , ) be a
Riemannian metric for £&. Then we can form the “associated disc bundle” and
“associated sphere bundle”

D={e:(e,e) =<1} {

,/"
ST
S={e:(e,e)=1). \ E

It s easy 10 see that D is a compact oriented (# + k )-manifold, with 4D = §;
moreover, the D constructed for any other Riemannian metric is diffeomorphic
10 this one, We let mp: S — M be x|S.
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3}. THEOREM. A class « € H*(M) satisfies mo* (@) = 0 if and only if « is a
multiple of x(§).

PROOF. Consider the following picture. The top row is the exact sequence

HY(D — §) —¢—s HK(D) 2, HYS)
$ 5 [n|D/
o
HY (M)

for (D, S) given by Theorem 13. The map s: M — D — S is the 0-section,
while §: M — D 1s the same 0-section. Note that everything commutes.

mot =i* o (w]|D)* since o = (7| D) o1,

since extending a form to D
does not affect its value on s(M).

' =5,0¢

and that
5* o (x| D)* = identity of H* (M),

since (| D) o § is smoothly homotopic to the identitv.

Now let @ € HX(M) satisfy mo*(a) = 0. Then i*(x|D)*a =0, so (x| D)*a €
imagee. Since D = S is diffeomorpliic to E, and every element of HX(D — S)
is a multiple of the Thom class U of &, we conclude that

(m|DY'a =c¢-e(U) for some ¢ € R.
Hence

a =5 (r|D)a=c-5U)=c- s*U
=c - x(§).

The proof of the converse is similar. %
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PROBLEMS

1. Find H*(S! x .- x S') by induction on the number n of factors. [Answer:
dim H¥ = ()]

2. (a) Use the Mayer-Vietoris sequence to determine HY(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 — 21.]

3. (a) Find H*(Maobius strip).

(b) Find H%(P2).

(c) 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 H*(P") = 1
if k even and < n, = 0 otherwise. ]

(d) Find H*(Klein botte).

(e) Find the cohomology of M # (Mébius strip) and M # (Klein botde) 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 nel 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 ap, a1, a2 for this triangulation; compare with Theorem 5 and
Problem 1.

/
/

5. (a) For any triangulation of a compact 2-manifold M, show that

3o = 2ay
ay = 3(ao — x(M))

aolag = 1) - o
—_2 = ]
wa%ﬁ+¢w-mmMU.

(h) Show that for triangulations of S? and the torus 72 = S' x S! we have

S?: w24 o >6 arx>4
TZT ap =7 =21 =14,
Find triangulations for which these incqualities are all equalities.

6. (a) Find HX(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 compute the
same vector spaces.

(c) Compute H¥(S" x §™~1), using Theorem 13.

7. (a) 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 (R%, N), show
that H!(R? — N) may be considered as the set of all real sequences {a,} such
that @, = 0 for all but finitely many #.

(b) Describe the map PD: H'(R? - N) — H!(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;/} € H(R? — N), choose (b, b,) € R? linearly indepen-
dent of (a1!,¢1?); then choose (b3, bq,bs) € R? linearly independent of both
{aﬁ,af‘,a]j) and (uf,af,af); elc.
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8. Show that the squares in the diagram in the proof of Lemma 21 commute,
except for the square

HE (M)
PD PD

H*=Y(wnv)

HY WU nvy —— H(Mm)*

which commutes up 1o the sign (—1)*. (It will be necessary to recall how various
maps are defined, which is a good exercise; the only slighdy difficult maps are
the ones involved in the above diagram.)

9. (a) Let M = MiUM;UM;U--- be adisjoint union of oriented n-manifolds.
Show that HX (M) =~ @; HF(M;), this “direct sum” consisting of all sequences
(a1, 02,03,...) with oy € Hf{M;) and all but finitely many o; =0 € Hf (M;).
(b) Show that HANMY = I1; HM(M;), this “direct product” consisting of all
sequences (o, 0z, a1,...) with a; € H"‘[M.—}i

(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 Uy, U}, and U,. Use an analogous decomposition in n dimen-
sions to prove that Poincaré duality holds for any triangulated manifold.

Up is union of shaded '
Uy is union Of‘unshﬂdﬁdf

U, is union of shaded /N
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10. Let§ =n: E > Mand & =n": E' - M be oriented k-plane bundles.
over a compact oriented manifold M, and (f, /) a bundle map from &' to &
which is an isomorphism on each fibre.

(@) If U € HX(E) and U’ € H¥(E") are the Thom classes, then f*(U) = U".
(b) [*(x(&)) = x(&"). (Using the notation of Problem 3-23, we have f*(x(§)) =
x(f*(£)).)

11. (a) Let ¢ = m: 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) — Hj"“i‘[E) given by o > aw U 1
an isomorphism for all /.

(b) Since we can also consider U as being in HX(E), we can form U w U €
H*(E). Using anticommutativity of A, show that this is 0 for k¥ odd. Conclude
that U represents 0 € H*(E), so that x(£) = 0. It follows, in particular, thai
(&) =0when & =n: TM - M for M of odd dimension, providing anothes
proof that x(M) = 0 in this case.

12. 1If a vecior field X has an isolated singularity at p € M", show that the
mdex of —X at p is (—1)" times the index of X at p. This provides another
proof that x(M) = 0 for odd ».

13. (a) Let py,..., 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 is compact, then there is a vector field X’ on M with only one singu-
lanty.

(¢) Tt is a fact that a C® map f: S"' — 5771 of degree 0 is smoothly ho-
motopic to a constant map. Using this, show that if (M) = 0, then there 15 a
nowhere 0 vector field on M.

(d) I M is connected and not compact, then there is a nowhere 0 vector field
on M. (Begin with a triangulation 1o 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 mfininy,;

(e) I M is a connected manifold-with-boundary. with M 3 9, then there is a
nowhere zero vector field on M.
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14. This Problem proves de Rham’s Theorem. Basic knowledge of singular
cohomology is required. We will denote the group of singular k-chains of X
by Sk (X). For a manifold M, we let SZ°(M) denote the C* singular k-chains,
and let i: SZ(M) — Sk(M) be the inclusion. It is not hard to show that therc
is a chamm map t: S (M) = S°(M) so that 7 o/ = identity of SF°(M), while
i o 7 is chain homotopic to the identity of Sk (M) [basically,  is approximation
by a € chain]. This means that we obtain the correct singular cohomology
of M if we consider the complex Hom(S2°(M), R).

(a) If w is a closed k-form on M, let Ri(w) € Hom(S° (M), R) be
Rh(w)(c) :fmi

Show that Rk is a chain map from {CK(M)} 10 {Hom(S°(M),R)}. (Hint:
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) Imitate the proof of Theorem 21, using the Mayer-Vietoris sequence for
singular cohomology, 10 show that if Rk is an isomorphism for U, V, and UNV,
then it is an isomorphism for U U V.

(d) Conclude that Rh 15 an 1somorphism if M is of finite type. (Using the
method of Problem 9, it follows that Rk is an 1somorphism 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 Hausdorf],

(2) For each x € M there is a neighborhood U of x and an integer n > 0
such that U is homeomorphic 1o R”.

Condiuon (1) is necessary, for there is even a I-dimensional “manifold” which is
not Hausdorfl. 1t consists of RU {*} 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 obtamed by identifying all points except 0 in one copy of R with the
corresponding pomt 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). Ev-
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 ¢ -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.

(h) = (c) follows from the Urvsohn metrization theorem.

(c) = (d) because anv metric space is paracompact (Kelley. General Topojogy.
pe. 160). The second proof does not relv on this difficult theorem.

(d) = (a) is a consequence of the following.

LEMMA. A connecied. locally compact, paracompact space is o-compacl.

Progf. There is a locally finite cover of the space by open sets with compact clo-
sure. If Up is one of these. then Up can intersec onlva finite number Uy, . . ., Ly,
of the others. Similarly Ug U Uy U -- .U U, imersects only Uy 4. ..., Up,: and
so on. The umon

Iqu”-UfjmU~--U{7,.:U---=U0U--*UUH.U-«-UU,,:U”-

15 clearlv open. It is also closed. for if x 15 1he closure, then x musi be in
the closure of a finne union of these U;. becausc x has a neighborhood which
intersects only fimitehy many. Thus x is i the union.
Since the spacc is connecied, i1 equals this countable umon of compact sets.
This proves the Lemima and the Theorcn.

SECOND PROOF-. (a) = (b) = (c) and (d) = (a) as before.

(¢) = (a) is Theorem 1-2.

(a)=(d). Let M = UG U--- . where each G is compact. Clearly G has
an open neighborhood U, with compact closure. Then U, U C; has an open
neighborhood U; with compact closure. Continuing in this way, we obtain open
sets U; with U; compact and U; C Ui 4. whose union contams all C;. and hence
15 M. Tt 1s easy to show from this that M is paracompact. 4

It 1urns out thai there are even 1-mamfolds which are no1 paracompact. The
construction of these examples requires the ordinal numbers, which are bnefiv
cxplained here. (Ordinal numbers will noi be needed for a 2-dimensional ex-
ample 10 come later.

ORDINAL NUMBERS

Recall that an ordering < on a set 4 1s a relaton such tha

(1) @« < band h < ¢ .1imphes ¢ < ¢ for all ¢, b, ¢ € A (transitivity
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(2) For all ¢,b € A, one and onlv one of the following holds:
G) a=4b
() @ < h (trichotomy).
(m) b < a (also written a > b

An ordered set is just a pair (4, <) where < isan ordering on 4. Two ordered
sets (A4, <) and {B. <) are order isomorphic if there is a one-one onto function
/1 A — Bsuchthat ¢ < 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 4 1s a well-ordering if every non-empty subset B C A4
has a firsi clement. that is. an element b such that b < b’ for all ' € B, Some
well-ordered sets are illustrated below: in this scheme we do not list any of the <
relations which are consequences of the ones already listed.

]

{0}

0<1 (A =10,1}}
0<l<? (4 ={0,1,2)
0<1<2<3 etc.

0<l<2<3i<---
I<l<2<. - <w (w 1s some set % 0,1,2,3....,
(w + 118, for the presem.

0<l<2<<«-<w<w+] just a set distinct from
those alreadv mentoned:

I<iI<2<.v.<w<w4+l<w+l2<.. .
I<l<?< " <w<w+l<w+<. - <w:?

I<l<2<- - cw<w+l<w+2<..-<w-2<w-241<.-.
I<I<?< v <w<w+l<w+2< - <w-2<w@w 24+1< .-+ <w

[ %]

<]l <2 < ivec@@< ivo €@ 2 < ave < @3 <ane < vun

0<]1<2< -+ <W< ++<SW*2< +<@W-3F<re <00 <@
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Anv subset of a well-ordered set is. of course, also a well-ordered set with th
same ordering. In particular. a subset B of a well-ordered set 4 is called a;
(initial) segment if b € B and ¢ < b imply ¢ € B. It is easy to see that if B is s
segment of A, then either B = 4 or else there is some ¢ € A such that

B={ded:ad <a):

in fact. @ is the first element of 4 — B. Notce that each set on our list is &
scgment of the succeeding ones. It is not hard 1o see that no two sets on our lisa
are order 1somorphic. For example.

0<l<...<w and O<l<...<sw<w+l

arc nol order isomorphic because the second has both a last and a next to las
clement. while the firsi does not. But there is a much more general proposition
which will setile all cases at once:

1. PROPOSITION. If B s A4 is a segment of 4. then B is not order isomoi-
phic to 4. In fact, the only order isomorphism from B 10 a segmen! of A is the

identity.

PROOF. 1f f: B - B’ C A is an order isomorphism and B’ is a segmen:
of A. then for the first clement b of B (and hence of 4) we clearly musi have
f(h) = b. Then (b} must be b’. where b’ is the second element. And so on.
ceven for the “w™” element (the first one after the first, second, third, etc.)! The
way we prove this rigorously is amazingly simple: I f(b) s b for some b € B.
just consider the first element of {h € B : f(b) # b}: an outright contradiction
appears almost immediately. o

Proposition | has a companion. which makes the study of well-ordered set:
simply delightful.

2. PROPOSITION. If (A4,<) and (B, <) are well-ordered sets, then one s
order isomorphic to a segment of the other.

PROOF. We maich the first element of 4 with the hrst of B, the second with
the second, ..., the “w™ with the “wo™”, etc., until we run out of one set.
To do this rigorously, consider order isomorphisms from segments of 4 onto
segments of B. It is easy 10 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 clearlv the largest of all. 1f it 1s defined on all of 4 we are done. 1f 1t
is not. then its range must be all of B (or we could easily extend it) and we arc
sull done. 4

Suppose we define a relation < between well-ordered sets by stipulating thar
(A.<) < (B,<) when (A4.<) is order 1somorphic 10 a proper segment ol
(B.<). Transiuvity of < is obvious, and Propositions ! and 2 show that we al-
most have wrichotomyv. “Almost”, because the condinon “(4, <) = (8, <)” musi
be replaced by “(A4, <) order isomorphic to (B. <)”. To obviate this difficulty
we need onlv work with order \somorphism classes of well-ordered sets, instead
of with the well-ordered sets themselves. These order isomorphism classes arc
called ordinal numbers, They are beautiful:*

3. PROPOSITION. < is a well-ordering of the ordinal numbers.

PROOF. Given a non-emptv set A ol ordinal numbers, let (4, <) be a well-
ordered set representing one of its elements . To produce a smallest element
of A we can obviously ignore elements = a. Everv element < « is represented
bv an ordered set which is order isomorphic 10 some proper segment of A:
each of these is the segment consisting of elements of A less that some ¢ € A.
Consider the least of these a’s. It determines a segment which represents some
£ € A. This B is the smallest element of A, ¢

Notice that if o is an ordinal number, represented by a well-ordered set
(A. <), then the well-ordered set of all ordinals § < a has a particularly simple
representaton: it is order isomorphic to the set (4. <)! Roughly speaking: An
ordinal number is order isomorphic to the set of all ordinals less than it.

If @ is an ordinal number, we will denote by @+ 1 the smallest ordinal after
(if @ is represented by the well-ordered set (4, <). then o + 1 is represented
bv 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 a; these
are called limit ordinals, while those of the form o + 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 10 choose one specific well-
ordered sel from each order isomorphism class, and define these specific sets to be the
ordinal numbers. There is a particularly elegant wav to do this, due to von Neumann,
which can be found in the Appendix 1o Kelley, Genera/ Topojogy.
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ordinals. We will also denote some ordinals by the symbols appearing before:
0,1,2.3...., 0,0+ 1,..., elc.

Our 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 symbaols
w?, w. ... would appear (symbols ke @* + @? -3 + @ - 4 + 6 would be used

somewhere between w? and w?): afier all these one would need

one comes 10
7 O S P - POV PR

and this is only the beginnming!
All the well-ordered sets mentioned so far are countable. There are indeed an
cnormous number of countable well-ordered sets:

4. PROPOSITION. Let € be the collecuion of all countable ordinals (ordinals
represented by a countable well-ordered set). Then 2 is uncountable,

PROOF. By Proposition 3. (2. <) is a well-ordered set. 1f it were countable,
would represent a countable ordinal a € 2. By the remark after Proposition 3.
this would mean that £ is order 1somorphic to the collection of ordinals < a.
i.c.. 10 a proper segment of itsell. contradicting* Proposition |, <

We have thus established the existence of an uncountable ordinal. Our spe-
cilic examnple. represented by Q. 35 clearly the first uncountable ordinal; anv
member of € is countable, and consequently has onlv countably many pre-
decessors. (It is hopeless 10 trv 10 “reach” © by continuing the listing of well-
ordered sets begun above. for one would have 10 go uncountably far, and cn-
counter scts with an uncountable number of degrees of complexity. A leap ol
faith is required.)

Although the countable ordmals exhibit uncountably many degrees of com-
plexity. they are each simple in one wav:

* By deleting the words countable and uncountable in this prool one obiains the “Burali-
Yorti Paraclox™: the se1 O of all ordinal numbers is well-ordered, so it represents an
ordinal @ € (hd. and hence is order isomorphic 1o an initial segment of Owd. Tor »
resolurion of 1his paradox, see Kellev's Appendix.
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5. PROPOSITION. If a € Q is a limit ordinal, then there is a sequence f; <
B2 < B3 < --- < a, such that every f§ < « satisfies 8 < B, for some n (we sav
that {B,} is “cofinal” in a).

PROOF. Since & is countable, all its members can be listed (in not-necessarilv
increasing order) ¥, ¥», ¥a. - - - - Let 1 = ¥, and let B,41 be the first ¥ in the
list which comes after f8,. %

6. COROLLARY. If a € Q. then « 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, & € 2 not represented
bv some subset of R. It cannot happen that @ = § + 1, for then 8 would be
represented by a subset of E, thus also by a subset of (—o00,0) and a could
bv represented by a subset of R. So by Proposition 3, there is a sequence
Bi < f2 < B3 < .-+ < & cofinal in a. Then B; is represented by a subset of
(—o0, 7). and we can easily arrange that the subset representing f; is a segment
of the subset representing B; for i < j. The union of all these sets would then
represent «, a contradiction.

If a subset of R were order isomorphic to §2, then there would be uncounably
manv disjoint intervals in R, namely those bewween the points representing a
and a + 1 for all @ € 2. This is impossible. <

The first example of a non-metrizable manifold is defined in terms of .
Consider 2 x [0, 1), with the order < defined as follows:

(ar,5) < (B.1) fa<fBorifla=Fands <1t.

This can be pictured as follows:

- »a I ¥ A * > u o E——
{0.01 (1.0} (2.0 (w.0) (w-41.0) (w-2.0) {w:2,0)

The set £ x [0, 1) with tlie order topology (a subbase consists of sets of the form
{x :x < xp} and {x : x > xp}) is called the closed long ray (with “origin” (0, 0)).
and LF = 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
distinguish L* and L. the names “half-long linc” and “long line” may also be
used. The Corollarv 10 Proposition 5 implies easil that the long ray and the
long line are ]-dimensional manifolds; aside from the line and the circle, there
are no other connected -manifolds.
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Quite a few new 2-manifolds can now be constructed:

LT x §" (halflong cvlinder), L x S' (long cylinder).
L*xE  (half-long strip,. LxR  (long strip),
LxL (big planc;. L x L™ (big half-plane),
Lt x L* (big quadrant).

Identifying 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 way of producing a non-metrizable 2-manifold which does
not use 2 at all. We begin with the open upper half-plane R% = {(x, y) € R? :
¥ > 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 a map fy: (R2); — R2 by

Jo((x, ¥)o) = (X3, ¥). g o T “21,

|
| Cc-?m_sider the di.:sjoim union uf R2 and R2, with p € [Rﬁ}fr and fo(p) € B3
identihed. This is a Hausdorfl manifold; the following diagram shows two
open sets homeomorphic to R?, The manifold itself s, in fact, homeomorphic

Hi_
- U
W “"~:L‘z-
|

________________

i
b i
e v,
e
i,
e
T
T il
f
v

1o f?: we could have thrown away E2 to begin with since it is identified by a
homeomorphism with (R3)4 .

But consider now, for each a € R, another copy of R?, say R? x {a}, which
we will denote by R2. Define f,: (R2); — RZ by

Jallx, V)a) = (a + px.y).
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In the disjoint union of R2 and a// R2, a € & we wish to identify each p € (R2),
with fa(p) € R%. We may dispense with RS completely, and in the disjoint
union of all R2 identify each (x, )}, and (x', ')y for which y = ' > 0 and
xy+a = x'y+b. The equivalence classes, of course. are a space homeomorphic
to R, so we will consider R% a subset of the resulting space. This space is
still a Hausdorfl manifold, but it cannot be second countable, for it has an
uncountable discrete subset, namely the set {(0,0)q}. This manifold, the Priifer
manifold, and related manifolds, have some verv strange properties, developed
in the problems.

PROBLEMS

I. (a) A well-ordered set cannot contain a decreasing infinite sequence xy >
X2 =2 X3> >

{(b) If we denote (@ + 1)+ 1 by a + 2, (@ + 2) 4+ 1 by a + 3, etc., then any o
equals B + n for a unique limit ordinal f and integer n = 0. (Thus one can
define even and odd ordinals.)

2. Let ¢ be a “choice function”, i.e., ¢(4) is defined for each set 4 £ @, and
c(A) € A for all A. Given a set X, a well-ordering < on a subset ¥ of X will
be called “distinguished” if for all y € ¥,

r=c(Y ={'eY )y <y}

(a) Show that of anv two distinguished well-orderings, one is an extension of
the othen

(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
corvespondence with) a subset of the other.

(d) Show that on any infinite set there is a well-ordering which represents a
himit ordinal.

(¢) From (d), and Problem 1, show that if X and ¥ are disjoint equivalent
infinite sets, then X' U Y is equivalent 10 V.

3. (a) L* and L are not metrizable,

(b) I' x; < x2 < x3 < --- is a sequence in L+, then {x,} converges to some
pomt. Consequently, anv sequence has a convergent subsequence (but L+ is
not compact!).
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(c) If {x,) and {y,} are sequences in LY with x, < y, < x,4; for all n, then
hoth sequences converge to the same point.

(d) LY (and also L) are normal. (Use (c)).

() More generally, any order 1opology is normal (completely different proof .
(f) If f: L* — R is continuous, and r > s, then one of the sets /= ((—o0, 5])
and [~ ([r, o)) is countable.

(g) If f: L™ — R is continuous, then f is eventually constant.

4. (a) L™ isnotcontractible. Hint: Given H: L*x10,1] - L* with H(x,0) =
x for all x, show that for every 1 we have {H(x,1)} = L™,

(b) m(L*)y =m(L)=0. Similarly for L¥ xR, LxR, LxL, LxL* L*xL".
€ m(L*x SY=m(LxS")=2Z,

5. (a) L* and L are not homeomorphic. Hini: Imitating Problem 1-19, defin
“paracompact ends’.

(b) L* x K and L x R are not homeomorphic; L™ x S' and L x S are no
homeomorphic,

(c) Of the 2-manifolds constructed from L+ or L with my = 0 and one para-
compact end, only L* x R has the homotopy type of L+,

(d) The Sione-Cech compactifications of L x L, L* 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 Priler manifold P is Hausdorfi.
(b) P does not have a countable dense subset.

() Let U be an open set in R2 which is the union of “wedges” centered ai
{a.0) for every irrational ¢. Show that U includes a whole rectangle of the form

\

a

(a.b) x (0.€). Hini: Let A, = {a : the wedge centered at @ has width > 1/n}.
Since R =QU|J, A,. some 4, is not nowhere denst.
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(d) Let C,,C; C P be

Gy = {(0,0), : a irrational}
C>; = {(0,0), : @ rational].

Show that G and C; are closed, but that they are not contained in disjoint
open sets.
(e) Define H: P x [0,1] = P by

( f1:s+;5',1 ‘[]l"“””) £y 0
H((x,Y)a,5) = +3) gliat’

xs/l—s y\/l—sz if y <0.

Show that H is well-defined and that H(p, 1) € R2 U{(0,0),} for all p € P.
Conclude that P is contractible.

(f) P —{(x, y)q : ¥ < 0} is a manifold-with-boundary P’, whose boundary is a
cisjoint 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 $2 or R2,
Hence the result of constructing the Priifer manifold using only copies R2 for
rational ¢ must be homeomorphic 10 R, Describe a homeomorphism of this
manifold onto R2.

8. Let M be a connected Hausdorfl manifold which is not a point.

(@) If 4 C M has cardinality ¢ (the cardinality of R), then the closure A has
cardinality ¢,

(b) If C C M is closed and has cardinality ¢, then C has an open neighborhood
with cardinality .

(c) Let p € M. There 1s a function f: Q — (set of subsets of M) such that
f (@) has cardinality ¢ for all ¢ € 2, and such tha

S ={p)
J (@) 1s an open neighborhood of the closure of (g o f(B).
(Consider functions defined on initial segments of § with these same properties,

and apply Zorn’s Lemma. Alternatively, one can require f (o) to be the result of
applying the choice function to the set of all open neighborhoods of the closurc
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of | Jg<q f(B) with cardinality ¢, Then there is a unique / 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 func-
tion in part (c) is eventually constant.

(e) M has cardinality ¢, (Given p’ € M, consider an arc from p 10 p'.}

9. (a) A connected ]1-manifold whose topology is the order topology for some
order, is homeomorphic 10 either the real line, the long line, or the half-long
hne.

(b) Every I-manifold M contains a maximal open submanifold N whose topol-
ogy 1s the order topology for some order.

(c) If M is connected and N s M, then M is homeomorphic to S'.
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CHAPTER 2

The long ray LY 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 imphes 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 L% are diffcomorphic. It is
known that there are uncountably many inequivalent C* structures on L¥, If
p € Lt and L™, denotes all points < p, then L+ — L%, is clearly homeomor-
phic to L*. If @ is a C® structure for LY, 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

fiLY =LY, > Lt- L%, g > p

with a C¥ inverse. In fact, we must have f(g) > ¢, and then it is easy to see

P g

L
k)

f(g)

AL
¥

i
that we must also have f(f(¢)) > f(g), (S (S(g))) > f(S(g)), etc. The

increasing sequence ¢, f(¢), f(/(¢)),... has a limit point xp € L+t — L,
and f(xo) = Xxo. Now Jf cannot be the identity on all points > xp (for then
it would be the identity everywhere, since it is C¥). So for some ¢ > xo we
have f(g1) # ¢1; we can assume f(g1) > ¢, since we can consider /=" in
the contrary case. Reasoning as before, we obtain xy > xo with f(x1) = x1.
Continuing in this way, we obtain xp < xy <x2 < .- with f(x;) = x5. This
sequence has a limit in L — L¥,, but this implies that f(x) = x for all x, a
contradiction.

A C?® structure exists on the Priifer manifold; this follows immediately from
the fact that the maps f. used for identifying points in various (R2)4 with
points in R%, are all C®. 1 do not know whether every 2-manifold has a C*
structure,

Using the C® structure on LY, we can geta C® structure on L+ x L+, How-
ever, the method used for obtaining a C* structure on L will not yield a complex
anahtic struchwe on LY x L¥; the problem is that a complex analytic structure
on R? mav be conformally equivalent to the disc, and hence extendable, but it
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may also be equivalent 1o the complex plane, and not extendable. In fact, i
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 Prufer manifold vields a non-metrizable manifold of complex
dimension 2. References to these matters are to be found in

Calahi and Rosenlicht, Complex Analytic Manifolds without Countable Base, Proc.
Amer. Math. Soc. 4 (1953), pp. 335-340.

H. Kneser. Anafyiische Struckiur und Abzdhlbarkeit, 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%, —»

11. Let (¥, p) be a metric space and let f: X — Y be a continuous locally
one-one map. where X is Hausdorfl. connected, locally connected, and locallyv
compact.

(a) Everv two points x, ) € 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) lor all compact connected C containing x and y. Show that d is a
metiic on X which gives the same topology for X.

12. Of the various manifolds mentioned 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 4 = {(x, y,z) € R* : y 3 0}, and for each a € R let R be a copy of R®.
points in R2 being denoted by (x, y, z),. In the disjoint union of 4 and all R3.
a € R we identify

{x:}’,f}a ﬁ:‘]‘ y = 'D "I-'-"'Ith [a+y_;q;,‘}.-,3+a}
(x,9,2)a for y<0 with (a+ yx,y,z—a)

The equivalence classes form a 3-dimensional Hausdorfl 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-dimensional 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.¢ — @), € RS with y > 0.
Now the folium contaming {(x, y,¢ — @)} comains the points (x, y,¢ — a)a
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, Bespie/ emer dunensiinserhohenden anafytis-
chen Abbildung zwischen iberdbzallbaren Manmgfaltigheiten. 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 metric.
The converse also holds, since a Riemannian metric determines an ordinary
metric.

2. Problem A-11 implies that 2 manifold N immersed in a paracompact mani-
fold M is paracompact, but a much easier proof is now available: Let ( , ) be
a Riemannian metric on M;if f: 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 1o 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 TM cannot be trivial. Thus the tangent bundle of the long
line is not trivial, nor is the tangent bundle of the Priifer 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 the long line L 1s clearly orientable, so there can-
nol be a nowhere zero l-form @ 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 TM is definitely not equivalent to T*M, since 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)s} 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 o-compaci
(Problem 10-4,.
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7. 1t is not clear that a non-paracompact manifold cannot have an indehnie
metric (2 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 various non-paracompact 2-mani-
folds which have been described?
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cosine, 356
sine, 350
tangent, 356

Ideal of a Lie algebra, 410
Identification, 10
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Independent imhbnitesimals, 314
Index of inner product, 349
Index of vector field

on a manifold, 447

on R?, 446
Indices

debauch of, 39, 123

raising and lowering, 35|
Induced

bundle, 101

orientation, 260

Inequalities, principle of irrelevance ol

algebraic, 233

Inertia, Sylvester’s Law of, 349
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Riemann, 283
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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, 234
Invariance of Domain, >
Invariant, 128, 232
definivion, 214
Irrelevance of algebraic inequalities,
principle of, 233
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lsotopic, 294
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Jacobian maurix, 40
Jordan Curve Theorem, 21, 435

Kelley, J., 460, 463, 464
Kink, 366
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Kneser, H., 472
Kneser, M., 473

Lang, 5., 145
Laplace’s expansion, 230
Laplacian, 58
Law of Inertia, Sylvesier’s, 349
Leaf, 194
Leap of faith, 464
Left invariant
form, 394
n form, 400
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vector field, 374
Left translation, 374
Length, 243, 305, 312
of a curve, 59
Lie algebra, 376
abelian, 376, 382, 385
commutative, 376
homomorphism of, 380
ideal of, 410
opposite, 407
Lie derivative, 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
firs,, 414
second, 415
third. 416
Limit
ordinal, 463
set. GO
Line integral, 239, 243
Linear differential equations, 165
svstems of, 17]
Linear transformation
adjoint of, 103
contraction of, 121
positive definite, 104
positive semi-definite, 104
Linking number, 296
Lipschitz condition, 138
Littlewood, J. E., 179
Lives at points, 119
Lobachevskian non-Euclidean geome-
try, 368
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flow, 144
Lie group, 415
one-parameter group of local diffeo-
morphism, 148
spanned locally, 179
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Local theorv of integral manifolds, 190
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Locally
compact, 20
connected, 20
finite cover. 50
isomorphic Lie groups, 382
Lipschitz. 139
one-one, 13
pathwise connecwed, 20
Long
cylinder, 466
line, 465
ray, 460
closed. 465
open, 4635
Lower sum, 283

MacKenzie. R E., 106
Magic, 214
Manifoid, 1, 459
analvtic, 34
atlas for. 28
boundary of, 19
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closed. 19
Cr, 3
CO, 34
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dimension of. 4
imbedding in R¥. 52
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maximal, 194
non-nictrizable, 465, 466
orientanon of. 86
smooth, 29
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e, 32
Map
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rank of. 40
Massey. W.S., 3
Matrix groups. 377
Maxnmal mmegral manifold, 194
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for compact supports, 431
Measure zero, 40, 4]
Mesh, 239
Meuric
bi-invariant, 401
Euclidean, 305, 315
indefinite, 350
Riemannian, 308, 311
usual, 312
spaces, disjoint union of, 4, 20
Milnor, J. W, 42
Mod 2 degree, 295
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generalized, 100
Muli-index, 208
Multilinear funcuon. 115
Munkres, J.R., 34, 106

n-dimensional, 4
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n-manifold, 4
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Natural g-valued 1-form, 403

Natural isomorphism, 108

Neighborhood, tubular, 345

Newman, M. H.A.. 3

Nice cover, 438

Non-bounded, 19

Non-degenerate, 301

Non-Euchdean geometry
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Lobachevskian. 368

Non-meuwrizable manifold, 465, 466

Non-oriemable
bundle, 86
maniold, 86

Norm, 303
preserving, 304, 372
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space, 459
subgroup of a Lie group, 410
outward unit, 351

Nowhere zero section, 209

Odd

ordinal, 467

relative tensor, 134, 288

scalar density, 133, 259
One-dimensional distribution, 17¢
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, 46l

isomorphism, 461

topology, 465
Ordered set, 461
Ordering, 460
Ordinal numbers, 463
Orientable

bundle, 86

manifold, 86
Orientation

of a bundle, B85

of a manifbld, 86

of a vector space, 84

preserving, 84, 85, 88, 105, 248

reversing, 84, 88, 248
Orthogonal group, 61, 372
Orthonormal, 304, 348
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Schmidt, 304

Osgood’s Theorem, 284
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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 denvatives, 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
Poim

inward, 98

outward, 98, 260
Point-derivation, 39
Pomn-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

point, 40

space, 439

value, 40
Related vector fields. 190
Relative

scalar, 134, 231

tensor, 134, 231, 288
Reparameterization, 244, 248
Retraction, 264

deformation, 274
Revolution, 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

mtegral, 283

sum, 283
Riemannian metric, 308, 31]

usual, 312
Right invariant n-form, 400
Right transiation, 374
Rinow, W, 342
Roman surface, 17, 26
Rosenlicht, M., 472
Rotation group. 62

Index

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, 60
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

manifold, 29

piecewise, 312
Smﬂﬂlhly

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
Siokes' 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, 44

immersed, 47

open, 2
Successor ordinal, 464
Sum of vector bundles, Whitney, 10]
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.
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o-compact, 4, 459

Tangent bundle, 77
Tangent space of R", 64
Tangent vector

Inward pointing, 98
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of R", 64

outward pointing, 98, 260

to a curve, 63, 66

Index

489

Tensor
contravarijant, 120
covariant, 113
even relative, 134, 23]
odd relative, 134, 288
Tensor field
classical definition of, 123
contravariant, 120
covariant, 113
mixed, 121, 122
Tensor product, 116
Thom class, 442
Thom lsomorphism Theorem, 456
Topological
group, 371
imbedding, 14
immersion, 14, 46
Topologically isomorphic Lie groups,
388
Torus, 7, 8
n-holed, 7, 9
Total space, 71
Totally disconnected, 25
Transitivity, 460
Translation
left, 374
right, 374
Triangle inequality, 303
Triangulation, 426
simplex of, 427
Trichotomy, 461
Trivial vector bundle, 72
Tubular neighborhood, 345
Two-holed torus, 8

Vick, J. W, 3

Wedge product, 203
Whitney, H., 106
Whitney sum, 101
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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 homeomerphic to R" {but only one homeomorphic
to H") is called the boundary of M and is denoted by 3M. Equivalently, x € 8M 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 3M = @, and 8M 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

1 0

(aflﬂ' o f}) = Dyt ll:'Jt+11i""ml

X

pg. 60, Problem 30: Change part {f) and add part (g):

(N 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.
{z) The same is true if M has at most countably many components.

Dprk+! . Dyym

pg- 61, Problem 32: For clarity, restate part (c) as follows:
{c) This is false if f: M) — R is replaced with f: M, — N for a disconnected manifold V.

pg 70: Replace the last two lines 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, i), fibre by fibre, homeomorphically onto M x B2, then each v, would

correspond to (p, v(p)) for some v(p) € R?, and we could continuously pick w(p) € B2, 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= £&(0) = £(fh) = f(pI(h) + h(p)E(S) = 0 + £(S).

pg- 103, Problem 29(d). Add the hypothesis that M is orientable.
pg 117: After the next to last display, A(X),..., Xk)(p) = A(PIX1(P), ..., Xk (p)), add:

If Ais C®, then A is C™, in the sense that A(X),..., Xi) is a C* function for all C* vector fields X;,..., X.
pg 118: Add the following to the statement of the theorem: If A is C*, then A is also.



pg 119: Add the following at the end of the proof:
Smoothness of 4 follows from the fact that the function A;y 4, s A(B/3x;;,..., 8/8x;,).
peg 131, Problem 9: Let F be a eovariant 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 k of part (a), not the & of part (b)! Thus conclude that the bundle of signed
scalar densities (nof the scalar densities) is not trivial if M is not orientable.

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, restricting densities to those of weight 1), when the
transformation rule involves (det 4)”, omitting the modifier “signed” when it involves | det 4|,

pg- 143. The hypothesis of Theorem 3 should be changed so that it reads:
Let x € U and let @), @2 be two maps on some open interval J such that a;([), o2 (/) C U,

a'(t) = flay(t)) i=1,2

and ay (tg) = aealin) for some 1g € 1.

And the first sentence of the proof should be deleted.

pg- 177. Problem 17, part (d) should begin:

{d) Let f: M — N, and suppose that f,, =0. For X, ¥, e My 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”.
pg- 233, The reference “pg. VI375" refers to pg 375 of Volume V.

pg 237. In Problem 26, replace parts (b) and (c) with;

(b) Determine the i* component of v; X -« X ¥p—; in terms of the (7 — 1) x (7 — 1) submatrices of the matrix
m
(u',,)

vxw=(iw® - Pul, vu' —v'w, vt — ul),

In particular, for R?, show that

pg 292. In Problem 20, the condition U; N U; # @ should be Uy N Ui, # 0.
pg- 408. Problem 16 (b) should read: “For any Lie group G, show that ...".

pp- 408-410. For consistency with standard usage, Auf 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 {¢) should read:

(=" A A+ (=¥ AR Aol + (=)™ A [0 Ag)]] = 0.



