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SOME FROBENIUS THEOREMS
IN GLOBAL ANALYSIS

J. A. LESLIE

Introduction

In [6] we introduced a notion of differentiability which permitted us to prove
that the group of C* diffeomorphisms can be given the structure of a Lie
group. This notion of differentiability as distinct from the Frechet definition
does not depend on a topological or quasi-topological structure on the vector
space of continuous linear transformations L(E, F) between topological vector
spaces E, F (see §1 below). However, in [6], to prove the fundamental ele-
mentary theorems of analysis, we used the notion of quasi-topology introduced
by A. Bastiani.

In §1 it is shown how these theorems can be established by elementary
techniques.

In §2 a version of the Frobenius theorem is proved (see Theorem 3).
Although our proof of Theorem 3 differs in several essential points from an
analogous proof in Dubinsky [4] of an analogous theorem, we found his ideas
quite useful. In Proposition 6 it is proved that under the hypotheses of
Theorem 3 a C* differential equation admits a C* flow.

In §3 a second version of the Frobenius theorem is proved in the context
of Banach chains.

In §4 a Frobenius theorem on the integrability of finite codimensional
sub-bundles of the tangent bundle of manifolds modelled on Banach chains
is proved.

In §5 there is given an application of §§3 and 4 in the context of the group
of diffeomorphisms of a compact connected smooth manifold; there, it is
shown that finite dimensional and finite codimensional subalgebras of the Lie
algebra of the right invariant vector fields on Diff (M) are integrable.

Corollaries I and 2 of Theorem 5 were pointed out to us in a letter by
C. J. Earle and J. Eells. The author wishes to express his appreciation to the
referee for his valuable suggestions and numerous helpful comments.

Received June 15, 1967, and, in revised forms, October 11, 1967 and March 3, 1968.
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1. Analysis in locally convex topological vector spaces

All topological vector spaces appearing in this paper are considered to be
Hausdorff locally convex topological vector spaces over the real numbers R,
and continuous functions will be called C° functions when convenient. Let us
first recall the definition of a C* function given in [6].

Definition 1. Let U C E, V C F be open sets in topological vector spaces
E and F, and suppose that G is a third topological vector space. A function
f: U X V—G is n times differentiable at (§, 5) e U X V in the first (resp.
second) variable, if fis # — 1 times differentiable in the first (resp. second)
variable at (£, 7) and there exists a continuous symmetric #-multilinear function

a~f
ox"

EPEX---XE—-G
Nt st

n

EpP:Fx- -« X F>G)
————

n

o"f

resp.
(resp =

such that
of

F) = (¢ + v, 9 — &, 1) — 3;(5, W) —---

1 o
- —! axm (5’ 77)(1): D] ’U)
(resp. G() = &, 7 + v) — (&, 1) — %(5, D) —- -

o~f
ay™

¢, 9, ---, v))

1
n!
satisfies the property that

o(t, v) = FQw)/1*, t + 0; 6, v) =0, t=0
(resp. r(t, v) = GQ@tw)/t*, t+0; rt,v) =0, t=0)

is continuous on R X E (resp. R X F) at (0, v), v € E (resp, v € F).

Remark 1. Setting F = {0} we find the definition of an n-times differ-
entiable function f: U — G. It is obvious how to generalize the above
definition to any finite number of variables.

Remark 2. f is said to be a C* function in the first (resp. second) variable
if fis C**, f is n-times differentiable at each point (£, p)e U x V, and
o™f/dx™ (resp. a™f/dy™) defines a continous function :

UXVXEX - XE->G@esp. UXV XFXx---XF->G)
TTw D S

for0<m<n.
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Remark 3. When F = {0} we write 21 (¢, 0) = (D*f),... In the case

ox

of Banach spaces it is essentially proved in [1] that our definition of C~ is
equivalent to the Frechet definition (see [5]), and that the D” in the above
case and the Frechet case are the same up to a canonical isomorphism.

Proposition 1. Suppose E,, ---, E,, F are topological vector spaces. If
f:E X --- X E,— F is a continuous n-linear function, then f is C",r > 0,
in all variables. Further suppose E, = ... =E,_ and 6: E — F is given by
Na) =fla, -+, ). Then O is C", r > 0.

Proof. The function given by ’

o'f
ox7?

(E1,"'>En;a1s"',ar)=0, r>1,

af (Els MRS En; a) = f(En MY Es—n a, Es+19 M En)

0x;

satisfies the properties of the above definition. For the second affirmation we
may suppose that f is symmetric. If f were not symmetric, we may construct
its symmetrization as follows: Let S, be the symmetric group on » ciphers
and set f{a;, -+, a,) = f@,qy, - -+, G,ny). Then

O'ESn-f(al, ""an) :L ng(al’ "'9a'n,)
nl <cs

is called the symmetrization of f. Observe that f = (a, - - -, a) = 6(a).
Now set D’6(¢, 4, ---,a,) =0,r >n. For 0 <r < nset

DT@(E; [247) "’9“7) ="“—n!—_f(5> M) E; 24 PRI ar)
n—nr! ~———

n—-7r

and observe that

@(a)=@(5+(a-—é))zjzzo(;-‘)f(é,---,E,a~E,a—E,---,a-E)

K n-j

to conclude the verification of the above proposition.
It is trivial to verify that C”, r > 0, functions f: U — G form a vector space.
Proposition 2. Suppose E, F, and G are topological vector spaces. If
UcE,VCcFareopensetsandf:U—Vandg:V — Gare C", r >0, func-
tions, then gof : U — G is a C" function and D(g-f)(x; &) = Dg(f(x) ; Df(x; ).
Proof. For 1 < s < r, by definition there exist functions 7,: F — G and
é;: E — F such that

It v) =y tv) /e, @t v) = g(tv)/t5, t=+0,
and r'(0,v) =¢0,v) =0
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are continuous and such that
g(f(x + th)) — g(f(x)) = szZz:zl —ZITD‘g(f(X); flx + th) — f(x), - - -, f(x + th) — f(x))

+ 7,((x + th) — f(x))

= v Llpy (f(x) 24 D"f(x th, - - ., th)

s2ix1 l'

48R - T kaf(x; th, .-, th) + ¢s(th))
sxrz1 k!l

¥ ( 2%1_07«;‘@ thy -+, th) + ¢s(th))

= v > iz,cl,...,,”Dﬂg’()‘(x);

k) Kyl oo kY advss 1)

D*f(x; th, ---, th); ---; D¥f(x; th, - - -, th))
o 3 DM th, ) + )+ T (R,

1<kss k!

where > designates the sum over all ordered sets of [ integers 1 < &, <
R )|
- <k; < s, the integers z,, ..., are the multinominal coefficients in the

expression

(Z ai)L = Z Zk],---.klakl. . 'akl ’
i=1 1€k1< - Sk <8
and 3 (zh) is the sum of all the expressions of the form D*g(f(x); ¢(th), - - -).
Now let
D (gof)(x; asy -+ -, at) = Oy(8oN(x; gy -+ -5 @)

)3
=kl 1 1 Zyy ek DF(2)

t=lmterip=k 1) kgl k!
DBf(x; o, + - o5 ) - o5 DPf(X; @poigars <5 an)), K< s

Then we have

g(f(x + th)) — g(f(x)) = Z —kTD*(gof)(x th, «- -, th)

13 D th, e ) + 4,00)) + X @h),

1

where D*(gof) is continuous, write
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K(, h)={ Bt )+ g+ T, 10,
0,t=0.

Then K(t, h) is easily seen to be continuous at (0, /).

Corollary of the proof of Proposition 2. If f(resp. g) is a continuous
linear function, then D*(gof)(x, ey, - - -, ay) = D*g(f(x), f(ery), - - -, {axy)) (resp.
D¥(gof)(x, ay, -+ +, ) = g(D*D(x, ey, -+ -, @))), k<.

Proposition 3. Let E and F be topological vector spaces with F complete,
and suppose U C E is an open convex subset, If {: U—F is C7, then Dsf:
UXEX.-- XE—SFisCr* s <vr, in the first variable and

la)s;f(x;ab"':aw:ﬁ) Ds+1f(x al:"':“nﬂ)-
X

The proof of Proposition 3 makes use of

Lemma.

Dsf(x + .8: Oys =0 as) - Dsf(x: (24P as)
— D Y(xs @y, -0, ﬁ) —

1
J— ____________Dr—l .. o
(r —_—5 — 1)! f(x: &, » Olgs ‘B’ , ‘B)

= —(r_—s:-i)—'—-f (1 — ‘0)7 s— lD"f(-x + Pﬁ, Cqy ** 5 Qg 18’ .. "B)d‘o

Proof. Designate the dual of F by F’. Let g be the restriction of f to the
finite dimensional subspace of E generated by x, 8, @, ---, @, and set
g, = Aog, A€ F’. We then have

ZDsf(x + ,B; Qs * 0y as) - ZDsf(x; (25 PERA as)

_— 2Ds+1f(x; Oy + v vy U, ‘3) _
_ 1
(r—s—n!
= Dsg(x + B; a4, - -+, o) — Dsgl(x; Oy v vty &)
- DS+1gz(x; (24P IR £ ) ‘B) -
_ 1
(r—s—nDt

ZDT_lf(x; Qg * vy Oy ﬁa "';,B)

Dr_lgl(x; Qq, "';au‘B: "'518)

mf (1 - p)T . IDTg('x + P.B Uy 00y Uy ﬁa MY ﬁ)dp
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=m f(l—p)rlerf(X+p,B @y oy Gy By ey Bdp

Hence from the Hahn-Banach theorem the lemma follows.
The proposition follows from the observation that

m)—'f (1 — o) 'Df(x + PIBs ey, s Uy By v e, B)dp
1

- ‘E—‘_—s)“‘DTf(x;an Ty Oy .Ba "",B)

f(l _-p)'r 5— I[Drf(x-l-pt‘B a, ...,as,lg, ,‘3)

_Drf(X, &y ,as,‘B, "'7ﬁ)]dp

is continuous in (¢, B) at (O, §) and equal to O at (O, j).
Corollary of the proof of Proposition 3.
atDsf
0x
=Ds+t(x;a1’ "':as,ﬁl’ "'>ﬁz)= ISV—-S.

(r——s—l)'

(X; &, "':as;ﬁla "’?lgt)

Corollary 1. Iff: U —>FisCr,then Df: UXE X .- X E—>F,s<r,
are uniquely determined.

Note that by a classical limit argument first derivatives are unique in view
of Definition 1, and thus the above lemma implies the uniqueness of the higher
derivatives.

Corollary 2. Suppose F is complete and U C E is convex, and set U = E
— U. For a given closed convex subset V of F if f: U—F is C* and Df(x; )
eV forxe U, ae U, then f(x,) — f(x,) € V for x,, x, € U.

Proposition 4. Let E, F, and G be topological vector spaces, and U C E,
V C F be open and non-empty. Then f: U X V — G is C* if and only if f is
in both variables.

Proof. Suppose f is C. Then f T (x, 73 1) = Df(Cx. 3); (h, O)) (resp. gi
Y
(x, v; k) = Df((x, y); (0, k))) obviously satisfies the definition of C* in the first

(resp. second) variables.
Suppose now that f is C* in both first and second variables. Set Df((x, y);

(h, k) = af (&, y; b)) + 2L 6f (%, ¥; k) and observed that

f((x, ¥) + t(h, ) — f((x, y)) — Df((x, y); t(h, k)
=flx + th,y + tk) — f(x + th, y) + f(x + th, y) — f(x, ¥)
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9f
ay

—_.{of X
=t| | = (x+ th,y + ptk; k) —
(4] ay

— (v th) — (x, y; tk)
ox
of )
—(x,y; k) |dp + 16(z, B) ,
ay
where ¢(0, #) = 0, ¢ is continuous at (0, #), and the integrand is clearly con-
tinuous in (¢, k) at (0, k) and is 0 at (0, k).

2. Elementary Frobenius’ theorems

We now recall two classical theorems which will be of use to us.

Theorem 1 [3, p. 29]. Let R be the set of real numbers, E, = [0, a],
a, >0, and F a finite dimensional vector space over the reals. Suppose FyC F
is an open relatively compact convex neighborhood of the origin and T: E,
X FyXx R—F is a C*, n>1, function linear in R. Then there exists
E,=10,4ql, 0<a,< a,, and a unique C™* function f: E,— F, such that
f(0) = 0 and Df(x; 1) = T(x, f(x), 1).

Theorem 2. Let E = R X R and suppose F is a finite dimensional vector
space over the reals, and F, C F is an open relatively compact balanced
neighborhood of the origin. Let E, = [0, al x [0, bl, a, b > 0, and suppose
T:E, X Fyx E—FisaC" n>1, function linear in E such that

oT ) oT . .
ﬁ-((x, ¥), %, hs k) + a—F((x, ¥,z h; T((x, ), z; b))

is symmetric in h, ke E. Then there exist a non-trivial interval [0, a,] =
I, [0, al N [0, b] and a unique function f: I, X I,— F, such that (0, 0) =0,

f(x, y) = f "T((ex, o), fex, ), (x, Y))de

is C*** and Df((x, y); a) = T((x, ), f(x, ¥); a).
Remark 4. In Theorem 1 we may take a, = max{a < a,|T(E,, F,, [0, a])
C Fg}; in Theorem 2 we may take

a, = max {min {{M, a, b} | T(E,, F,, [0, M] x [0, M]) C F;}, (see[3, p.53]).

Theorem 3. Let FE be a barrelled topological vector space and F a finite
dimensional vector space. Let E, C E and F, C F be open convex neighbor-
hoods of x, ¢ E and y, e F respectively, and let T: E, X Fy X E— F be aC",
n > 1, function linear in the third variable such that T(E, X F, X E)) is
relatively compact and such that for all xe E,,ye Fy, h, ke E,

oT oT
ppp— 2 2 h;k 2 2 h; T’x? 2 k
3 (x,y ) + —aF(x y (x, y, k)
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is symmetric in h and k. Set I = [0, 1]. Then there exist an open convex
neighborhood of x,, E, C E,, and a unique C**! function f: E,— F such that
f(x) = y, and Df(x; h) = T(x, f(x), h).

Proof. As in the classical case we may suppose x, =0, y, = 0. Since
T(E, X F, X E)) is relatively compact there exists a real number r > 0 such
that rT(E, x Fy X E)CF,. Let E, be a barrel contained in rE, and set E,
=1E, ForxeE,letT : 1 X F; x R—F be given by T (z,ar; 1) = T(ex, a3 x)
where I = [0, 1]. Then by Theorem 1 and Remark 4 there exists a unique

solution g.: [0, 11— F, of T, such that g,(0) =0, g.(t) = f ITI(‘:, g.(7); Vdr.
0

Now

g::(at) = fatT.z(Ty g::(f)y l)dT = flaTx(‘h': g::(af); l)dT
= sza::(afy g::(af); l)dT .

Thus A(?) = g (a?) is a solution for T, such that #(0) = 0, and by uniqueness
we obtain g (af) = h(t) = g, (). Now set f(x) = g.(1).

109 = 8.0 = [ Tole, 2.5 D = [ Tate, 8.3 Dee
(1) ° °
- f T (e, f(cx); 1)de .

In order to show that f(x) satisfies T with f(0) = O we shall use the following
Lemma.

1
f T, + o(yy — ¥, fOr + a(; — y0); ¥. — y)do
Q
zf(yz)—f(yl)y ylyyzeEO'
Proof. For x;, x,e LE, define S: I X I X FyX RX R—F by
S((s, D, ¥, (u, v)) = T(sx, + tx;, ¥, ux, -+ vx,) .

S satisfies the hypotheses of Theorem 2 and, by (1), A(s, £) = f(sx, + tx,)
satisfies

h(s, 1) = f "S(es, <t, h(zs, f), (s, D)dr

and Dh((s, D); ) = S((s, 9, h(s, ); a). For y, y,€ Eg set yy =X,y —y, =
x, € $E,. Now
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f T, + 000 — ¥, 10r + 6Oy — 30), Y2 — ydo

— frm + ox,, f(t, + o), 1)do = fs«l, o), b(1, o), (0, )do

2y _ Jth((l, o) (0, D)de

:leh(l o1 —=1,040(1—0;0—1,1—~ 0)do

= h(19 1) - h(1> O) = f(yz) e f(yl) . q.e.d.

Now set y, = x and y, = x + ik and apply the above lemma to obtain
%[f(x + ) — f() — T(x, {0, AW)]
- f IT(x + ik, f(x + o3h), B) — T(x, f(x), B)ldo.
0

To obtain the theorem it suffices to prove f to be continuous. To see this
let T: E, X Fy— L(E, F) be the mapping canonically associated with T, where
L(E, F) is the vector space of linear transformations from -E to F (i.e.
T(x, y)(a) = T(x, y, a)). Since T(E, x F,) is simply bounded it follows from
the Banach-Steinhaus Theorem that T(E, x F,) is equicontinuous. Thus

1y — f(r) = f T, + 005 — 1), 0 + 6Oy — 1), o — ydo

shows that f is continuous since f(E,) — F, by construction.
Remark 5. Designate by C,(p) c F the cube with center p € F and side
2k. Now when F, = C,(0) we have that C,;,,(0) ¢ M {C,;.(0) — ¥}, and

Y€ Cq/a(0)
therefore that there exists a barrel E,, with center at the origin, sufficiently

small so that T(E, X {C;(0) — ¥} X E,) C Csgs(0) < {C,,(0) — ¥y} for all
y € C,,(0). From the proof it follows that there exists a flow a: {x, + E,} X
C.s(yo) — F, of the differential equation (i.e., a,(x) = a(x, ¥) is a solution of
the differential equation such that ay(x,) = ¥).

Proposition 5. Let A(x, + 1E) X S4,.(0) — (x, + 4E,) X F, be defined
by A(x, y) = (x, alx, ¥)). Then A is one-one and contains (x,+ LE,) X S4,(v)).

Proof. A is one-one, since the set of points, where «,, () = «,,(%), is open
by Theorem 3 and closed by the fact that both «,, and «,, are continuous.
For xe x, + LE, and y ¢ S;,,() it follows from the proof of Theorem 3 that
there exists a solution f: x + E,— F, such that f(x) =y provided that
f(x)=y, Note that x, + 1E, C x + E,. By uniqueness, e, (x) = f(x), and
thus A(x, y,) = (x, ¥).
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Proposition 6. «: E, X S;,,(y,) — F, is a C* mapping under the hypotheses
of Theorem 1.

Proof. By Theorem 3, a is C*** in the first variable. (¢, y) = a(x, +
t(x = x,), ¥) is the flow of the differential equation S(z, y) = T(x, + #(x — x,),
¥, (x — x)). It is classical that 8 is C* in the second variable, and obvious
that Z:‘f 1; 9= %—(x; 7). To conclude the proof it suffices to prove « to

be continuous since ?—(x, ;) = T(x, alx, ¥), 7). To see that « is continu-
X

ous, consider

alx + A,y + k) — a(x, y)
::a(x+h,y+k)—a(x,y+k)+a(x,y+k)—a(x,y)

— f T(x + thy ax + th,y + k), Bdt + (@(x,y + ) — a(x, ) .

As a(x, th,y + k) e F, for he E, ke F sufficiently small, T(E, x F,) C L(E, F)
is equicontinuous, and, in addition, «*(y) = a(x, y) is continuous, it follows
that « is continuous.

Proposition 7. Let U C E be an open subset of a topological vector space
E, and F a second topological vector space. Suppose that T: U x F - F is a
C», n > 0, mapping linear in the second variable such that T: U — L(F, F)
maps into the isomorphisms of F. Designate by T-': U X F — F the map
defined by T~Y(u, f) = T(w)~*(f). If T~ is continuous, then T~ is C™.

Proof. Set

oT?
ox

(s ) = =T (x, SLx, T2x, T3z, 00 1)
oX

and observe that

1
t

oT (x, T-Yx, a); th))]

[T—l(x +th, @) — T-x, a) + T’l(x, ’
X

_ —T-l(x +th, Ly T, 0); h)) + T‘l(x, —gi(x, T-'(x, a); h))
X

0x

T (x + th, %[T(x + th, T(x, @) — T(x, T-(x, @)
oT -1 .

- S T, ); rh)])

is continuous in (¢, #) at (0, 4) and equal to O at (0, A).
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3. Analysis in Banach chains

Definition 2. Let J* denote the set of nonnegative integers. A chain of
Banach spaces is a set {B*} of Banach spaces indexed by J* such that

(@) if k>1>0, then the underlying vector space of B* is a linear sub-
space of the underlying vector space of B* and the inclusion map B* — B! is
continuous;

(b) B~ = N B*is dense in each B*,

k
B~ is given the topology of the inverse limit lim B*.

k

Definition 3. Let {B}} and {Bf} be Banach chains.

Definition 4. Let {B*} be a Banach chain and U C B> open, I an open
interval containing O € R, and | |, the norm in B*. We shall say that f:Ix U
— B* satisfies uniformly a Lipschitz condition on U uniformly with respect to
I if there exists a number L > 0 such that || f(z, x) — f(t, [ < L|x — y s
for all £ > 0. L as usual is called the Lipschitz constant.

For k > I, let z¥: B¥ — B! be the canonical injection, and suppose

Telle < [ o, foroe B,

Definition 5. Suppose {Bf} and {B¥} are Banach chains, and U C By is
an open set. A mapping f : U — By is called strongly continuous when there
exist an integer N and an open set Uy such that U = (z3)~(Uy) and further
that there exists a continuous extension f;:(z%)*(Uy) — B for all I > N. It
is obvious that any strongly continuous mapping is continuous.

Define {B¥} x {B}} = {B¥ x Bi}. In a canonical way every Banach space B
may be considered as the B* of a Banach chain by setting B, = B for all /
> 0.

Proposition 8. Let {B,} be a Banach chain, U C B> open, and I an open
interval containing 0 e R. If f:1 x U — B~ satisfies uniformly a Lipschitz
condition on U uniformly with respect to I, then f is strongly continuous.

The proof follows easily from the definitions.

Definition 6. Suppose {B?} and {B%} are Banach chains and U C By is an
open set. A mapping f: U — Bj® is called strongly C? if f is strongly continuous
with respect to some integer N (see Definition 5) and there exist an integer
M > N and an open set U, such that U = (z3)~*(U,) and further that the
continuous extensions f;: (x4 )(U,) — B are C? for | > M. We leave this to
the reader to verify.

Proposition 9. Every strongly C? function f:U — By is C?.

Theorem 4. Let {B*} be a Banach chain, I an open interval containing
Oe R, U an open subset of B*, and f:1 x U— B~ a C?, p > 0, function
such that f satisfies uniformly a Lipschitz condition on U uniformly with re-
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spect to 1. Suppose that for some N > O (using Proposition 8) the maps f,:1
X (%)W (Uy) — B, I > N, determined by f are C?, and further that x,e U.
Then there exist open subsets V', J of U, I containing x, and 0, respectively,
and a unigue flow a:J X V = U of f (i.e., a,(j) = a(j, ») is a solution of f
so that a,(0) = V). (Uy C BY is an open subset of BY such that U = (z3)™*
(Uy))

To prove the above theorem it suffices to prove

Lemma. Under the hypotheses of Theorem 4 there exist an open interval
J C I containing 0 € R, an open subset V C U, containing x,, and flows of
fe» p:d X (@) (V) — (%)Y (U) such that ay,, = o, -7, N < k < oo.

Proof. Without loss of generality we may suppose x, = 0. Given § > 0,
f~ being continuous there exist a closed subinterval J of I containing O in its
interior and a number 0 < « < 1 such that fy(J, X SE(0)) C S5(0). Thus by
Newton’s method (see [5, pp. 55-62]) there exist an interval J = [— b, b]
C J, and a flow ay:J X S¥(0) — Uy, where b < inf (1, «/S). For [ > N let
M, be the set of the continuous mappings «:J — (z%)~(S%.(0)). With the uni-
form topology M, is a complete metric space. Let S,:M; — M, be the operator
defined by

(&mm=x+fhwm@mL
x € (z5) MS¥(0)), t e [— b, bl. (x})1(S¥(0)) being closed and convex we have

ftfl(u, a(u))du € b(xi)(S5(0)) C (@3) =S¥ (0)) .

Further since f, has Lipschitz constant L it follows that S satisfies the shrink-
ing lemma and thus there exists a unique fixed point « € M,. Suppose I' > I
>N, and «a,.(¢, n) is the fixed point of §,.. Note that

o), %) = + [, e, x)d
—x+ f C R, auu, X))du
=5+ [, Gf o)), 1)du
e f “fu, ayu, D)du .

Thus z¥’' o a;.(t, x) is the fixed point of S,..
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It is classical that «;: 1, X (z%)"*(S¥(0)) — (z%)~(SL(0)) is a C? mapping.

Remark. We have proved more than we stated; indeed we have proved
that there exists a strongly C? flow «:J X V' — U. In the above theorem, V
is taken to be (z3)~'(S¥(0)).

4. Frobenius theorem for differentiable manifolds

For the elementary definitions of this section substitute our definition of
differentiability here for that used in [S]. The objective of this section is to
prove

Theorem 5. Let {E'} be a chain of Banach spaces and M a connected C?,
p > 2, differentiable manifold modelled on E>. If B is a sub-bundle of T(M)
of finite codimension with fiber F such that the C?~! sections of B are closed
under the bracket operation of T(M), then B is integrable.

Definition 7. Suppose {E%} and {E%} are chains of Banach spaces. A linear
function f: Ey — E; will be called a morphism if there exist an integer N and
continuous linear extensions of f, f,:E! — E. for I > N. Chains of Banach
spaces clearly form an additive category with this definition of morphisms;
designate this category by CB. Given a Banach space B we shall designate by
{B} the trivial chain {B‘}, where B’ = B for all ! and zi :B'— B™ is the
identity for all [ > m.

Proposition 10. Let {E'} be a Banach chain and G a subspace of E* of
finite codimension having H as a complementary subspace. Then there exists
a Banach chain {G*} characterized by the property that G* is the closure of G
in E* such that {E'} = {G'} + {H}.

To prove Proposition 10 it suffices to prove

Lemma. Under the hypotheses of Proposition 10 there exists an integer
N, such that G* + H =~ E* for I > N,.

Proof. Let z:E~ — H be the canonical projection onto H. We shall show
that = is a morphism {E'} — {H}. Let U be a compact neighborhood of the
origin in H. Then by continuity there exists a neighborhood of the origin V
< E~ such that z(V) < U. By definition of the topology in E~ there exist an
integer N, and a bounded neighborhood of the origin ¥V, < E¥° such that
(w5,)"(Vy,) C V. Thus r: E* — H is continuous for the topology on E> in-
duced by the Banachable topology on E¥¢, and n:E~ — H is extendable to
zle: E¥e_, H. Hence r is a morphism in CB. It is easy to see that Ker (z%)
=Im(l —z) =G, 1> N,.

Proof of Theorem 5. As in [4, p. 92] one may express the subbundle B
locally in the form of an exact sequence

0 UXVXF SUXVXFXG=UXV XE"=,

where U C F, U C G are open neighborhoods of x, and y, respectively.
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Furthermore we may suppose that f is of the form

f((x: y), a) = ((x, y)a (C{, f(x’ Y, C{))) >

where f is a C?~? function linear in the third variable such that f((x,, ¥,), @)
=O0forallaeF.

Let us recall that the bracket of the two given sections £ and y» of T(M) is
given locally by

[§, 7](x) = D&(x; p(x)) — Dp(x, §(x)) .

For given C?~" maps &,, 5,: U X V — F note that the C?~' maps given by
&(x, y) = (§(x, ), f(x, ), &(x, ) and 5(x, ¥) = (p:(x, ¥), f((x, ¥), 5(x, )
determine the sections of B. The closure of the sections of B under the
bracket operation implies that

of

g—i((x, ¥)s pulx, 3)5 &i(x, ¥)) + Sy (x, ¥, 7x, ¥)5 ((x, ), &(x, ¥)))
is symmetric in &,(x, ), 5,:(x, ¥).

It follows from Theorem 3 and Proposition 6 that there exist open sets U,
cU,V,cV,and aC?* flow of f,a:U, X V,— V. That there exist open
neighborhoods of the origin U C H, V  E~ so that (U X V X U) is rela-
tively compact follows from the continuity of f and the local compactness of
G.

There exist open sets O C U, and W C V such that ¢(x,y) = (x,¥)
= (x, alx, ¥)) is a C?~* diffeomorphism for (x,y) € 0 X W.

In fact, from Proposition 5 we have that ¢: U, X V,— F X G is an injective
mapping containing in its image a neighborhood U, X V; of (x,, ¥,).

Since g—a(xo, Yo; ) = B for all fe G there exists an open set U, X V,
y
C ¢~U, X V,) containing (x,, y,) such that _gﬁ(x, ¥;p) is an isomorphism
y
for (x, y) e U, X V,. Thus

Dg((x, y);(a, )

= (a, Da(x, yi(a, p) = (@, §(x, alx, y);0)), (0,22

oy

(x, ¥ ;ﬁ))

is a continuous isomorphism of F X G onto F X G for (x, ¥) € U, X V,. Since
f:U, X V, X F — G is continuous there exist neighborhoods U, U,, V, C V,
of x, and y,, respectively, and a neighborhood U of the origin in F such that
f(U, X V,, U) is relatively compact in G. It now follows from the Banach-
Steinhaus theorem that the linear functions f. ,,(a¢) = f(x, y, «) are equicon-
tinuous for (x, y) € U, X V,.
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Let S be the unit ball in G, and suppose that B is an open set in F such
that f; ,,(a) € S for (x,¥) € U; X V, and « € B. Further let B* C F* (see Pro-
position 10) be an open set such that ()~ }(B*) = B; designate the continuous
extension of f by f;:U; X V; X F*— G, I > k. Thus D¢ determines continu-
ous maps ¢;:U; X V; X F' X G— F' X G in such a way that

1 con(@ B = $:((5, 3, (@, B) = (a,fz((x, », @) + g—f &, ﬁ))

is a continuous automorphism of F! X G for (x,y) e U, X V,. Note that
i1, ° o1 = @y (z.p- 1t 18 Classical that ¢, determines a continuous map

62Uy, X V, — Aut(F* X G).

Let p: Aut(F* X G) — Aut(F* X G) be the continuous map which associates
its inverse with every automorphism. Designate the map fo g, by ¢;*: U,
X V,— Aut(F* X G). Since ¢;* is continuous it follows that Dg='(x, y, a, B
is continuous and therefore C?-* for (x, y) € U, X V, by Proposition 7.

Set

T(x’ Y, a) = 7Z‘OD¢—1(x, Yy, a, O) s

where z:F X G — G is the canonical projection. T is obviously a C?-! func-
tion linear in «. We shall now show that there exist open neighborhoods U,
V, of x, and y,, respectively, such that for all (x,y) € U, X ¥,

(3) E(x,y,h;k)+£(x,y,h;T(x,y; k)
dx ay

is symmetric in % and %.
Let Y be the subspace of F generated by x, k, and &, and

U, NY) XV, XY -G,
g WU, N XV, - WU, NY)XG

the restrictions of T and ¢ respectively. It follows from the inverse function
theorem that g is a diffeomorphism such that

D), y,a, f = D) x, ), a, f)

(4) — D x, W), a, B)

where (@, B) e Y X G, (x, Ve (U, NY) X V,and U, C F, V,C G are open
sets such that U, X V, C ¢(U; X V,). Thus (¢ )| (U, N Y) X V, is a flow
for ¢z, and
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M(x, yia; B = £(x, rod ' (x,¥), a; B)
ox® ox
(5) oT
+ iC (x,mod™(x, 1), a3 T(x, wo ™ (x, ¥), B))

is symmetric in «, § for (x, ) e (U, N Y) X V,.

Since x € U,, h, k ¢ F were arbitrarily chosen, (3) is time for all x e U,, A,
ke F. ¢ being continuous ¢~%U, X V) contains an open set U, X V,. (5)
now implies (3).

By Theorem 3, T has a C?! flow ¢:U; X V,— G since from
EX U NY)YXVy=¢ U, NY) XV, it follows that ¢~' is C?~* on
U, X V,.0C U, UlC V, be open sets such that0 X W < ¢ (U, X V). To
prove Theorem 5 it now suffices to show that ¢:0 X W — ¢(0 X W) is such
that (i X 66/8x): (0 X W) X F—- (0 X W) X (F X G) is a C?7* isomor-

phism onto (0 X W X F) which follows immediately from g_¢(x, ¥ )
X

= (a, f(x, ), a))-

Corollary 1. Let M satisfy the hypotheses of Theorem 5. Suppose that N
is a C? finite dimensional connected manifold, and let f:M — N be a C? onto
mapping. If f*:TM — TN is onto, then Ker(f*) is an integrable sub-bundle
of TM, and f~Y(x), x e N, is a closed sub-marnifold of M.

Corollary 2. Under the hypotheses of Corollary 1, each leaf of the folia-
tion is an ANR.

5. Frobenius theorems for the group Diff (M)

In this section by manifold we shall mean a compact connected smooth
manifold.

Let M be a manifold, and Diff(M) the group of diffeomorphisms of M.
The author has shown in [5] that Diff(M) admits a differentiable structure
which is locally Frechet (indeed locally nuclear) such that the multiplication
and the operation of taking the inverse define smooth differentiable functions
of Diff(M) X Diff(M) to Diff(M) and of Diff(M) to Diff(M) respectively.

Now let us recall the following local definition of the differential structure
of Diff(M): Let f e Diff(M) and [ (M, TM) be the vector space of all liftings
of f (i.e. the vector space of all functions g:M — TM such that zog=f
where # = TM — M is the canonical projection). In order to give I,(M, TM)
a Frechet topology cover M by two finite collections of trivializing (for TM)
normal (for some fixed Riemannian structure) open charts {U;},_, ..., and
{V;}i=1,.... s0 that diam(f(U,)) < 2/3 where 2 is the Lebesgue number of {V,}.
Let k;:U; - U, C R and 4,;:V, — V] C R' be homeomorphisms determin-
ing the local structure on M, and suppose f(U;) & V. Let 8,477 (V)
— Vi X R be a smooth diffeomorphism with ¢,z %(x), x € V,,, linear.
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It is convenient to suppose that &, extends to a homeomorphism k,:U; — U..
Now let #(U;, R") be the Frechet space (indeed nuclear) space of smooth

maps with the C* topology. Set %, = % (U., RY). Define y:1(M, TM) —» %,
=1
by 7(g) = g(+) - - - (4+)g, where g, ¢ F(U/, R") is the composite

N S i

U, — U, — o'(V;,) — V5, X RR— R,
Let # = 2(,(M, TM)) C &,. & is a closed subspace and 7 is injective. By
means of y we transport the induced Frechet structure of & to [,(M, TM).

To fix ideas we shall suppose that the {U,} and {V;} are normal open spheres
for a smooth Riemannian metric and that ¢, :(V ;) — V5, X R is given
by ¢, (a) = (exp;i(a), 7,(a)), where x, is the center of V', and z,, is the
parallel translation along the unique geodesic from =(a) to x,.

Designate by Diff ,(M), D, (M), and 2, (M) the group of C* diffeomorphisms
of M, the connected component of the identity of Diff,(M), and the vector
space of right invariant C*~! vector fields on D, (M), respectively. It is well
known that Diff,, is dense in Diff,. We shall suppose n > 3.

Diff (M) is a topological group whose underlying topology is compatible
with a C» differentiable manifold structure modelled on the Banach space
I',,(M) of C* vector fields on M with the C~ topology [7]. Moreover the map-
ping R,:Diff (M) — Diff (M) deffned by R,(z) = 7o is 2 C* mapping for this
differentiable structure [7]. It follows that the right invariant vector fields on
Diff (M) are C?! sections of the tangent bundle T(Diff,(M)) — Diff ,(M).
Set T(Diff,,(M)) = z,(M).

Lemma. Let G be a topological group whose underlying topology is com-
patible with a C* differentiable manifold structure modelled on a Banach
space B such that multiplication from the right R,:G — G, g € G, defines a
C™ function, and let K be a finite dimensional subspace of the vector space
of C*~! right invariant vector fields on G. If K is closed under the bracket
operation, then K is integrable, that is, there exists a C*' submanifold of
G, H, which is, in addition, a subgroup in such a way that T ,(H) is canon-
iccally isomorphic to K.

Proof. Now suppose & the finite dimensional subalgebra of L(G) and
designate by S(x) the subspace of T ,(G) spanned by the vectors &(x) for £ &.
We may write T,(G) = S(x) + R(x) where R(x) is a complementary subspace
of S(x) in T,(G). Put £ = U S(x) and let z": £ — G be the natural projection.

TEG
We now make =’ a subbundle of z. Let (U, ¢) be a symmetric chart of G at

the identity with $(U) C E and put U, = Ua and let ¢,:2""(U) = Z(U) - U
X S(e) be the C*~! map induced by multiplication on the right.

Define g, :2""%(U,) = 2(U,) - U, X S(e) by, = (R, X I;,)00.0dR,-1-G,
such that the following diagram
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7 U,) ——s U, X S(e)

7[\ %m
U,

is commutative where P, :U, X S(e) — U, is the canonical projection.
Now set

¢a. = ¢°Ra—1IUa —>¢(U) .
¢ab = ¢a°¢;1:¢b(U0 N Un)_’¢a(Ua N Ub) -

Since multiplication from the right is C», one obtains a C”~' mapping
Toa  0(Us N Uyp) X S(&) — ¢,(U, N U,) X S(e) given by r,,(x, v) = (o (1),
D¢, (x; v)); under these conditions there exists a unique structure of a C*~!
manifold on 2 such that z* is a C*~* mapping and ¢,, a € G, is a C*~* diffeo-
morphism making z*: 3 — G into a vector bundle with {(U,, ¢,)}scc 3 @ trivi-
alizing covering.

The injection of S(x) into T'(x) shows that X is a subbundie of T(x). As K
is closed for the bracket operation in L(G) it follows that 3 is closed under
the bracket operation in 7(G) and therefore K is integrable (see [5, p. 92]).
Let H be a maximal integral manifold of G containing the identity. As in the
classical case, R, permutes with the maximal integral manifolds of K, and
thus H is a subgroup of G. It is immediate that the Lie algebra of H is K.

Lemma [7]. D,,(M) X D,(M) =, D,(M) given by =(f, g) = fog is C™ for
m > 2n.

Corollary. « e T,(D,(M)) C T .(D,(M)) generates a C™ right invariant
vector field on D, (M) for m > 2n.

Theorem. Finite dimensional and finite codimensional subalgebras of .
2., (M) are integrable.

Proof. The canonical injections i7:D,, (M) — D,,(M), o >m>n >0,
are obviously C* homorphisms. Set

Fm = D(i™): 2,,(M) — 2,,(M), co>m>n>2.

It is not difficult to see that if 5 is a finite dimensional subalgebra of D, (M),
m < oo, and H is the subgroup corresponding to it, then i7(H) is the subgroup
corresponding to £ 7(3).

Now suppose # is a finite dimensional subalgebra of 2.(M), and let
H,, n < o, be the subgroup of D,,(M) corresponding to 5, = .# (). Then
we have

H,=i™H,), H,=IY(H#,), w>m>n>2.
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Since

im2,,M) = 2.(M), D.M)=1limD,M).

n n

and further .#7 and i7 are injective, we obtain that hrnH = H is the integral
subgroup of 4 in 2. .(M). <

That finite codimensional subalgebras are integrable follows from Theorem
5 immediately.
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