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A GENERAL APPROACH TO MORSE THEORY

A. J. TROMBA

The Morse theory of critical points was extended by Palais and Smale [10],
[16] to a certain class of functions on Hilbert manifolds. However, there are
many variational problems in a nonlinear setting which for technical reasons
are posed not on Hilbert but on Banach manifolds of mappings. For example,
the Plateau problem, the existence of harmonic mappings between finite di-
mensional Riemannian manifolds, and the fixed endpoint solution to the Euler
equations of hydrodynamics to name a few. It would therefore be desirable to
have an infinite dimensional Morse theory which applies to these problems.
The purpose of this paper is to extend Morse theory to manifolds modelled on
Banach spaces and to show how this theory applies to the problem of geodesics
on finite dimensional Riemannian manifolds. Other applications will be given
in future papers.

Such extensions have already been given by Uhlenbeck [22], [23] and we
build upon her work to some extent. Qur theory has the advantages (a) that
the definition we give of nondegenerate critical point (§ 2) is intrinsic, that is,
does not depend on the choice of a particular coordinate neighborhood, and
(b) we abandon the condition (C) of Palais and Smale and replace it with a
condition which works in a much more general setting (see the discussion at
the end of § 1 and the beginning of § 3). In addition this new theory fits nicely
with the authors [15], [20] generalization of vector field index theory to the
Banach manifold category. Finally we assume that the mappings f which we
consider are of class C% This is in the spirit of Smale’s approach to Morse .
theory [6].

The author wishes to thank Dick Palais for his many helpful suggestions.

For condition (C) to be satisfied Palais needed the manifold of L} maps of
the interval into V. We show that in our theory we are free to choose any
Sobolev manifold of maps functor L2, ¥ > 0. Condition (C) is then violated but
not our conditions. The notion of nondegeneracy does not depend on the
model space.

1. Preliminaries and a review of standard theory

Let M be a C*, k> 1 Banach manifold and let TM denote its tangent bundle
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" with #: TM — M the canonical projection. If TM is given a Finsler structure
(e.g. see[11, p. 118]), M is called a C* Finsler manifold. For a Finsler mani-
fold there is a natural metric on the components of M induced by the Finsler
structure on TM ; namely if p, g ¢ M and are in the same component we define

(1) o0, @) = int j "D ot

where the infinum is taken over all C' paths joining p and g. In [11] it is
shown that p is a metric for each component of M which induces the given
topology. M is said to be a complete Finsler manifold if the pair (M, p) is a
complete metric space.

Definition. ILet M be a C‘ Fmsler manifold and ¢: (a,b) — M a C' path
on M. We define the length (¢) of ¢ by

l(a) = lim Ha’(u)” du .

1t is possible that l{¢) = oo.

Proposition 1. If M is a Fmsler manifold, and o¢: (a,b) - M is a C!
curve of finite length, then the image of ¢ in M is totally bounded in the
Finsler metric for M, and hence if M is complete the image of ¢ has compact
closure in M.

Proof. [11, §9, Proposition 1)].

AC, r>0, reZ, vector field X is a C” section of the tangent bundle
TM. A vector field X: M — TM on a C! manifold M is C'- if given a co-
ordinate neighborhood ¢, and a chart ¢: ¢ — E, the principle part X,: 0 —
E of the vector field X is locally Lipshitz. For p ¢ M a solution curve of X
with initial condition p is a C' map ¢,: (a, b) — M, (a, b) an open interval
about zero in R with (1) = X(a,(2)) and ¢ »(0) = p. The following results
on solution curves of vector fields are standard [8].

Proposition 2. Let M be a C* manifold oM =0 and X: M—-TM a C7, r
> l-vector field on M. For each p € M there is a solution curve g, of X with
initial condition p such that every solution curve of X with initial condition p
is a restriction of g,.

The solution curve above is called the maximal solution curve of X. Define
t":M— (0, o] and " : M — [—o0,0) by the condition that domain ¢, =
(¢~ (p), t*(P)). : :

Proposition 5. Let X be a C'~ vector field on an open submanifold M* of
a complete C* Finsler manifold M and let ¢: (a, b) — M* be a maximal integral

curve of X. If b < o and r 1 X(e(®)] dt < oo, then a(t) has a limit point in

M — M* as t — b. Similarly if a > — oo and j HX(a(t)) ldt < oo, then o(z)

has a limit point in M — M* as t — a.
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Proof. [11, §3, Theorem 9]. ,

In order for Palais to do Lusternik-Schnirelman theory on Banach manifolds
he needed the notion of a pseudo-gradient vector field which we present below.

Let M be a Finsler manifold and let f: M — R be differentiable at p ¢ M.
Then Y ¢ T, M is called a pseudo gradient vector for f at p if

(2) IY{ < 2\[df,]

(3) Y()=di,(Y) > |1, If ,
(141,11 = sup |df,)} v < T, ) .

1f f is differentiable at each point of § © M, and Y is a C* pseudo-gradient
field for f on S, then Y(p) is a pseudo-gradient vector for f at each p € S.

The following is the basic result of Palais’ on the existence of such vector
fields. '

Proposition 6. Let M be a C* Finsler manifold with 8M = § and let - M
— R be C'. Let M* denote the open submanifold of M consisting of regular
(i.e., noncritical) points of f. Then there is a C'~ pseudo-gradient vector field
Y for fin M*. If M admits C* partitions of unity, we can choose Y to be C¥%.

Before reviewing the basic results of Morse theory on C*-Riemannian mani-
folds we recall the now famous sequential version of the condition (C) of
Palais and Smale. :

Definition. Let M be a C' Finsler manifold, and f: M.— R a C! map.
We say that f satisfies condition (C) if given any sequence {s,} in M in which
f is bounded but on which ||df]| is not bounded away from zero there is a sub-

~sequence {s, } which converges.

This condition (C) is essentially a compactness condition on the function f.
As a general rule in extending finite dimensional results in differential topology
to infinite dimensions we transfer the compactness condition from the space
M to the functions on M. Condition (C) is crucial to the Palais-Smale versions
of Morse theory and to Schwartz’s and Palais’ version of Lusternik-Schnirelman
theory. :

Let M be a C¥, k > 3 complete Riemannian manifold modelled on a
seperable Hilbert space H with {, >,: T,M x T,M — R a complete inner
product on T,M for all p e M (the Riemannian structure). The Riemannian
structure induces a Finsler structure on TM in the standard way: if u ¢ T ,M,

then [Jull, = v/{u, u>,. Let f: M — R be a C* function. Then df,: T,M — R
is a linear functional on T,M. Therefore by the Riesz representation theorem
there exists a unique element F'f(p) e T,M so that df,(u) = <Ff(p), u) for all
u e T,M and with | df,|| = ||[Ff(p)|. Vf: M — TM is a C* vector field on M
called the gradient of f at p and it is also a pseudogradient field for f on M.



50 A. J. TROMBA

Palais and Smale originally phrased condition (C) in terms of the gradient
of f.

We now proceed to define the notion of nondegenerate critical point. Let E
be a Banach space. A continuous symmetric bilinear form B: £ X E — R is
said to be nondegenerate if the induced map B,: E'— E* (E* the dual space
of E) given by B,(1) = B(u, -) is an isomorphism of E with E*; otherwise B
is said to be degenerate. A critical point p of f is said to be nondegenerate if
the Hessian H,(f): T,M x T,M — R of f at p defined by H,(f)(u,v) =
d*f,(u, v) is a nondegenerate bilinear form. Unfortunately this notion of non-
degeneracy requires that E be isomorphic to E* which rarely occurs in practice.
For example the Sobolev space L2 is isomorphic to (L2)* = L{ if and only if
p=qg=2.

By the index of a bilinear form B we mean the dimension of the maximal
subspace on which it is negative definite. Recall that B is negative on a sub-
space E, if (B(u,u) <O for all u ¢ F,, u # 0, and is negative definite if B(u, u)
< —cl|ulf, ¢ > 0 some constant. The index of B may be infinite. Also a
maximal subspace on which B is negative may not be unique, but its dimension
is unique.

We may then define the index of a nondegenerate critical point p of f to be
the index of H ,(f), the Hessian of f at p. The following is the basic result of
the Morse theory on Riemannian manifolds as developed by Palais and Smale.

Proposition 7. Let f: M — R (0M = @) be C**3, k > O satisfy condition
(C) and have only nondegenerate critical points.

(i) For any closed interval [a, b] C R there are only finitely many critical
points of f in f~'[a, b].

(ii) Suppose {~'(a) and {~'(b) contain no critical points. Let p,, -+ -, p, be
the critical points of f in f~'[a, b] of index k,, - - -, k,, respectively (k;, = o is
possible). Then M® = {x|f(x) < b} has the homotopy type of M* with n cells
of dimensions k,, - - -, k,, attached. (Palais actually showed that M® has the
diffeomorphism type of M® with n-handles attached.)

(iii) In G if p;, -+, Pm>» Mm < 1 are of infinite index, then M° has the
homotopy type of M® with n — m handles attached each of dimensions k., ,,,

-+, k.. (The critical points of infinite index are homotopically invisible.)

From (i) and (ii) it is possible to prove a version of the classical Morse in-
equalities (see [9], [10]).

Morse theory on Hilbert manifolds has been applied by Palais [10] to give
an intrinsic development of the existence theory of geodesics on finite di-
mensional closed Riemannian manifolds, by Gromoll and Meyer [5], [6] to
the existence of infinitely many distinct periodic geodesics, by Palais [14], [12]
and Smale [14], [16] to a nonlinear generalization of the Dirichlet problem,
and finally by Uhlenbeck [24] and Eliasson {2] to the existence of harmonic
mappings.

Up to the present time the principle stumbling block to the development of
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a Morse theory on Banach manifolds has been a proper definition of non-
degenerate critical point in the Banach space setting. The Hilbert space defini-
tion does not work because it implies that the model space E is isomorphic to
its adjoint space E*, This is one of the factors which led Palais to speculate
that the natural setting for Morse theory was Hilbert manifolds.

This prompted Smale in 1968 to conjecture that weak nondegeneracy might
be the answer. By weak nondegeneracy he meant that the Hessian. B = H (f)
induces only an injective map B,: E — E*. It is not hard to see that such a
definition of nondegeneracy does not work; in fact, weakly nondegenerate
critical points need not be isolated. For example let M = I, be a seperable
Hilbert space. Each x ¢ [, is an infinite sequence {x;} with ¥ x? < oo.

Define f: H— R by f(x) = -3, (cosix;)/i. Then fis C*and 0e H isa -
critical point for f. Moreover Hy(f)(i, v) = X, u,v,; /i and so O is weakly
nondegenerate. But it is clear that any neighborhood of 0 has infinitely many
critical points.

Also crucial to the Palais version of the Morse theory was the Palals Morse
lemma (see [10], [13]) which says that if f: @ — R is C%, @ C H open, pe 0
a nondegenerate critical point, then there is a change of variables ¢: # — @,
% a neighborhood of p, so that

16(@) = $H,)(@ @) + 1®);

that is, f could be “linearized’ in a nelghborhood of its nondegenerate critical
point.

In particular the Morse lemma exp11c1t1y shows that nondegenerate critical
points must be isolated. When the author first considered the problem of gen-
eralizing the Morse theory to Banach manifolds he attempted to find a defini-
tion of mondegeneracy in Banach spaces which would give a Morse lemma.
He succeeded in doing this (e.g., see [17], [18]). Unfortunately his definition
of nondegeneracy was not intrinsic, and to make matters worse a Morse lemma
in the Banach space category is incompatible with condition (C) in the case
that E is not isomorphic to E*, and E reflexive. Recently the author found a
nondegeneracy condition which was intrinsic and implied a Morse lemma [21].

To see that condition (C) is incompatible with the Morse lemma in the case
E # E*, with E reflexive suppose f: E — R is already in linearized form f(x)
= }B(x, x) where B: E X E — R is continuous bilinear and symmetric and
B,: E — E* is injective. Then df,(h) = B(x, ), the range of B, is dense in
E*, and | df,|} = || B«(x)|{. Since B, is not invertible there exists a'sequence x,,
¢ E, ||x,|| = 1 with || By(x,)|| — 0. Since B is continuous, {f(x,)} is a bounded
sequence and moreover ||df, || — 0. But O is the only critical point of f, and
therefore there cannot be a critical point in §, S = U,x,, which contradicts
condition (C).

Now in our quest for a Banach manifold Morse theory we find ourselves at
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a fork in the road. It seems that we can either find an alternate version of con-
cition (C) and an alternate intrinsic notion of nondegeneracy which gives us a
Morse lemma or clutch onto condition (C) and find a nondegeneracy condition
which is strong enough for a Morse theory yet to weak to imply a Morse
lemma. We shall do neither.

We shall change our point of view somewhat and develop a theory which
we believe is general enough to include these two directions. That is to say we
shall in § 6 give examples where one of the above approaches will work and
the other will not ; yet our theory will work in both cases (e.g., see the con-
cluding remarks of this paper).

Our point of view will be to consider real valued maps f: M — R, M a
complete Finsler manifold, along with an associated “globally defined” vector
field X on M satisfying certain compatibility conditions with f. As a special
case we will obtain a Morse theory for maps f satisfying condition (C) and
having nondegenerate critical points in a new sense.

In § 6 we study some examples to see how the theory applies to variational
problems. Other applications will be published in separate papers. This paper
was partly motivated by the author’s work on the index theory of vector fields
on Banach manifolds [20].

2. Nondegenerate critical points

In the remainder of the paper we shall assume that M is at least a C* para-
compact Banach manifold without boundary modelled on a real Banach space
E with an equivalent C* norm and hence M admits C* partitions of unity.

By aC'norm| |, we meanthat} |:E — {0}— Ris C*{C"away from 0}.
We shall assume that the Frechét: derivative || |,.: {E — {0}} — L(E, R),
where Z(E, R) are the continuous linear maps from E to R, is bounded in a
neighborhood of 0. That is there are a neighborhood W of 0 and a constant
N so that ||(j|g]l)]| < Nforall ge W — {0}

This certainly holds for the Sobolev spaces Li®, m > 1.

Definition. Let f: M — R be C®. A critical point p ¢ M is said to be B-
nondegenerate if there exist a neighborhood ¢ of p and a C* vector field V : ¢ —
- TM|0 with

(1) Vo) = df(V(@) > Oforqed, q # p,

(ii) V(p) =0and 2V,: T,M — T,M, the Frechét derivative of V at p,
is symmetric with respect to the Hessian H,(f), i.e.,

H, NV (), v) = H,(Hu, 2V ,(v))

forall u,v e T M, -

(i) 2V,: T,M — T ;M is an isomorphism with spectrum off the imaginary
axis,

iv) H,(HN(@V,w),uw) > 0if u = 0.
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Remark 1. Since V: M — TM, 2V ,: T ,M — T, ,,(TM). However in the
case where p is a zero for V we can interpret 2V, as a linear map of T ,M
into itself.

Remark 2. - For the purpose of Morse theory it may be possible that con-
dition (ii) can be weakened.

The following two results are immediate consequences of the above defini-
tion.

Theorem 1. B-nondegenerate critical points are isolated.

Theorem 2. B-nondegeneracy is intrinsic.

Theorem 3. Suppose f: M — Ris C* witha M Rzemanman Hzlbert mani-
fold. If p e M is a nondegenerate critical point, then p is B-nondegenerate.

Proof. Let V(q) = Vf(q). Then

dfqWf(@) = (Vi @); = V@), V(@)

Consequently (i) is satisfied and F'f(p) = 0. For notational convenience let us
denote the Frechét derivative of Vf at p by Vf,(p): T,M — T ,M. From the
definition of the gradient it follows that for u,v ¢ T,M

H,(Dw, v) = d'f,(u, v) = Ff(pu,v>, .

The symmetry of the Hessian guarantees the symmetry of Ff. (p) as an
operator on T ,M. Therefore from standard Hilbert space theory we can con-
clude that F’f_(p) has only real spectrum. The nondegeneracy condition implies
that F'f,(p) is an isomorphism. Thus O is not in the spectrum, and the spectrum
is disjoint from the imaginary axis.

In addition

H, (W f(p)u, v) = Ff (pP)u, V1 DIV

whence H, (AW (pu, u) = |Fi(pull, > 0 if u # 0. Thus nondegenerate
points are B-nondegenerate.

To see that B-nondegenerate points are not in general nondegenerate in the
sense that the Hessian induces an isomorphism between T ,M and T ,M*, con-
sider the following example:

Let M = L*[0,1] = E, J: M — R given by J(g) = %ﬁlgV + %f: |gf. One

easily checks that J satisfies condition (C). The-only critical point for J is g =
0, and

mwmw=ﬁw=mw@,

B,: E — E*. Now E* = T,M* = L**[0, 1] where = denotes isometric iso-
morphism. Making the identification of E* with L¥*[0, 1] we see that By(u) =
u or B, is the natural inclusion of L¢ into L¥*. This clearly cannot be an iso-
morphism and so O is not nondegenerate. On the other hand define the vector
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field V(g) = g. It is immediate that V- satisfies conditions (i)—(iv). Consequent—
ly B-nondegeneracy-is weaker than nondegeneracy.

In § 5 we shall study how such vector fields arise in variational problems.

The reason we required /'f,(p): T,M — T,M to have spectrum disjoint from
the imaginary axis was so we could apply the following fundamental fact.

Lemma 1. Let A: E — E be a linear endomorphism of a Banach space E
with spectrum disjoint from the imaginary axis. Then the space E is the direct
sum of two subspaces E_ @ E, both invariant under A and with the property
that A_ = A |E_ has spectrum to the left of the imaginary axisand A = A |E,
has spectrum to the right of the imaginary axis. E, and FE_ are called the

positive and negative invariant subspaces of A.

. In addition there exist projection operators P,: E — E,, P_: E — E_ with
PP =P,PP=P,PP, =PP =0,P, + P_=1, and moreover P, and
P_ are expressible as a limit of power series in A. _ :

Proof. The proof is essentially contained in [15, p. 421-423] after one
passes to the complexification of E, E ® C, and the complexification of 4.

Using Lemma 1 it is now easy to give a characterization of the index of a
B-nondegenerate critical point. Recall that in the last section we defined the
index of a nondegenerate critial point to be the dimension of the maximal sub-
space in which the Hessian is negative definite.

Theorem 4. Let f: M — R with pe M a B-nondegenerate critical point of
f. Let V denote the associated local vector field and set A = @V ,. Then
A:T,M — T,M, and the index of f at p is the dimension of the space TpM_.
Therefore p is of finite index if and only if dim T,M_ < oo,

Proof. Straightforward.

3. The general setting for Morse theory on Banach manifolds

In our approach to abstract variational calculus we switch emphasis away
from the real valued map f: M — R (for which we are trying to describe the
‘relation between the critical points and the geometry of certain level sets) to
an associated vector field X. In the case where M is a Riemannian . manifold,
such ‘a “nice” associated vector field X will exist (by nice we mean that its
zeros will be precisely the critical points of f, and df »(X(p)) > 0), namely
the gradient of f. In the case where M is a Banach manifold, there is no
Riemannian structure and hence apparently no ‘“‘natural” way to produce such
an associated vector field. In [21] the author introduced the notion of “almost-
~ Riemannian” structure on a Banach manifold. Such structures generally exist
on Sobolev manifolds of mappings. For such manifolds there is a nice “gradi-
" ent” defined. It is the authors’ belief that in most variational problems which
arise in practice there is a natural globally defined nice vector field associated
to the variational mapping of f: M — R. We shall not attempt to justify this
statement here nor attempt even to give a full justification in this paper. Ex-
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amples are given in § 6 and [20].

We shall start by giving a definition paralleling condition (C) for smooth
vector fields X: M — TM. As in the rest of this paper M is a complete C*
paracompact Finsler manifold without boundary modelled on a real Banach
space E with an equivalent C* norm.

Definition. A . set S C M is bounded if sup o(p, q) <oo where p is the

distance function induced by the Finsler on M (see §1).

Definition. A C' vector field X: M — TM satisfies condition wy) if
whenever {p;} is a bounded sequence in M and || X(p,){| — O then there is a
subsequence {p;,;} which converges.

We have an immediate consequence of this definition, namely,

Proposition 1. Let X be a vector field on M satisfying condition (CV'), and
S C M any bounded set. Then, if zer(X) denotes the zeros of X, we have
that zer (X) N S is a compact set. Hence, if the zeros of X in any closed set
C are isolated, then C contains at most finitely many of these zeros.

We wish now to define what it means for a vector field to behave like a
gradient with respect to some scalar function. Let ¢ — ¢,(¢) denote the trajec-
tory of X with initial condition p. Further let f: M — R be a C? function.

Definition. We say that a C! vector field X is gradient like for f if

(G0) X satisfies (CV), ~

(Gl) X,(f) = df,(X,) > 0 and equals zero only if p is simultaneously a
critical point of f and a zero of X.

This condition implies that f increases along the trajectories of X.

(G2) Let p e M. The trajectory ¢, of X through p has a maximal domain
(a, 8) € R. Then as t — j either

(i) flep,(®)) - + o or

(ii) || X(o,(0) || — 0 and ¢,[0, 5) is bounded.

Similarly as t — « either

(i) flop(1)) > — oo or

@iv) || X(o,®)| — 0 and o,(«, O] is bounded.

(G3) (Regularity condition). Let K(a, b) denote the zeros of X in f~{a, b],
— o <a<b< . Then K(a, b) is bounded. From condition (G0) and
Proposition 1 it follows that K(a, b) is also compact.

The following proposition is crucial to the development of Morse theory.

Proposition 2. In axiom (G2) if, as t — 8, || X(s,()| — 0 and ¢,[0, p) is
bounded, then g = + o and o,(t) has a critical point as a limit point as
t— oo,

Similarly if, as t — a, || X(6,(0)|| — 0 and o¢,(«,0] is bounded, then o =
oo and g,(t) has a critical point as a limit point as t — — .

Proof.. Condition' (GO) implies that if, as t — 8, || X(g,(0))| — 0 with
¢,[0, B) bounded, then ¢,(¢) has a limit point in M as ¢ — 3. By Proposition
5 of § 1 this is impossible unless 8 = «. Since || X(s,(#)|| — 0 as t — 3, this
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limit point must be a zero of X and hence a critical point of f.

The proof for ¢t — « is exactly the same.

Remark. Of course not every real valued smooth map has a gradient like
vector field (e.g., set f = constant). In §5 we shall state formally that if f
satisfies condition (C), is bounded below, bounded on bounded sets, and has
B-nondegenerate critical points in the sense of § 2, then there exists a gradient
like vector field for f.

Proposition 3.  Let f: M — R, and X be gradient like for f. Let b = f(p),
and o: (a, B) — M be a maximal integral curve of X with initial condition p.
Suppose 1[133 flo,(0) = a > —oo. By the last proposition ¢ = —co. Then as

t — — oo, 0,(2) converges to K(a, b). Similarly if %I_'I’Ii'l fle,(0) = ¢ < oo, then

B = oo, and as t — oo, g,(t) converges to K(c, b).

Proof (by contradiction). Suppose that ¢,(f) > K(a, b) as t — — oo. Then
there are a neighborhood % of K(a, b) and a sequence of ¢, — — o with
op(ty) ¢ %. Since || X(o,(t,))|| — O and ¢,(oo, 0] is bounded, condition (CV)
implies that there is a subsequence o,(,,) which converges to a point in K(a, b),
a contradiction. The case for ¢ — g follows exactly as above,

Corollary 1. Let f, X, p,a,b,c be as above. If a > — o and K(a, b) are
isolated points (and hence finite many), ¢,(t) converges to a critical point q €
K(a, b) as t — —co. Similarly if ¢ < oo, 6,(t) converges to a critical point
q € K(c, b).

Proof. Obvious.

Corollary 2. - Suppose q € f~Ya, b) is the only critical point of fin f~'[a, b].
Let p € f~'[a, b] be arbitrary. If ¢,: (a, ) — M is the maximal integral curve
of X with initial condition p, then either o,(t) converges to q as t — « or o,(1)
drops below the level f~Y(a); i.e., there exists a t, > « so that for all t < t,,
flo,(®) < a.

Proof. By Proposition 3 either lim f(s,(1)) = —co or else @ = — oo and
o,(?) has a critical point as a limit point as t — co. If the former we are clearly
done. If the latter then @ = — oo and either q is a limit point of ¢,(¢) as t —
— oo or it is not. If not then, since g is the only critical point of f in f~![a, b],
o,(¢) must drop below the level surface f~'(a) after time z, and hence for all
time ¢ < t,. If g is-a limit point of o,(z), then f(q) = a, = lim f(s,(2)). Ap-

, oo

plying Corollary 1 finishes the proof.

Corollary 3. Suppose K(a, b) = §§. Again let p ¢ f~'[a, b] be arbitrary. If
o, (a, ) — M is the maximal integral curve of X through p, then after some
finite time ¢,(t) drops below the level f~'(a).

The following theorem permits us to deform a manifold M along a gradient
like vector field X. It is one of the two basic results used in the handle body
decomposition theorem in the next section.

Theorem 1. Let M® = {x e M|f(x) < b} with M® defined analogously. If
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K(a, b) = @, then M* is homotopically equivalent to M®. .

Proof. Condition (G1) and the assumptions of the theorem guarantee that

df(p)(X(p)) > 0 for all p € f~'[a, b]. Thus the vector field X is transverse to
- the level surfaces f~%(c), c ¢ [a, b]. From Corollary 3 it follows that for each
p € M? there is a first time y(p) so that ,(y(p))-€ M®. The transversality of X
to the level surfaces of f insures that p.— y(p) is continuous (in fact smooth if
fand X are smooth)

Define H: I x M® — M?®, I the unit 1nterva1 by H(t, p) = o (ty(p)). H is
the desired homotopy equivalence.

In the next section we shall again study a pair (f, X) where f: M — R is a
C* real valued map, M a C? paracompact Banach manifold without boundary,
and X a gradient like vector field. It is for these pairs that we shall complete
the development of the Morse theory of critical points.

Before we conclude this section we shall give the deﬁmtlon of nondegenerate
- critical point for the pair (f, X).

Definition. Let f: M — R be C* with X a C' gradient like vector field for
f. A critical point p of f is B-nondegenerate with respect to X if '

(a) DX(p): T,M — T M, the Frechet derivative of X at p is symmetrlc
with respect to the Hessmn H,(,

(b) DX(p)is an 1somorphlsm with spectrum of the imaginary axis,

(© HHWDX(pu,u) > 0if u # 0.

Compare these with (i)—(iv) of the first part of § 2.

4. The handle-body theorem

The major part of Morse theory is the analysis of the behavior of the traj-
ectories of a vector field in the neighborhood of a critical point. In order to
study this we shall need a sequence of results the first of which is due to Karen
Uhlenbeck [22].

Proposition 1. Let A: E — E be q linear isomorphism with real spectrum
and with E, and E_ the positive and negative invariant subspaces of E. Then
there exist a norm | | for E and a p > 0 such that for v = v, + v_

(i) |?)++7)_|:|7)+I+[2)_|,

(it) fe4v | > (1 4 pt)|v,| forall t > 0O,

(iii) . |e*4v_[ > (1 —pt)|v_]| for all t < O.

‘Moreover the norm | | has the same differentiability properttes as the given
norm for E.

Proof. Since E = E, @ E_ once we have defined| |on E, and E_, we
‘can define |, + v_| = |v,| + |v.|. We define | |only on E,. e*is expand-
ing on E, so for any norm || [ on E, there exist an ¢ > 0 and a kK > 1 so

that |je¥4p_ || > k¥ |lv, || for all v, ¢ E, and all integers N. Choose N large
enough so that ek > 1 and then define
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.l = [ e, dn.

This is a norm on E, with the same smoothness properties as | |on E,.
Now

| N
jesto,] = [ e, an.
Making a change of variables we find. this is equal to
N+t
[ e yaz
L
S e+ N ¢
= [reo dzt [ eto ) dz — [ e, dz
0 N 0

(4)

¢ t
oo+ [Llee vz = [ e, jai
0 0
t :
= (o] + [ {lem@o)] = e, [} da
13
> [0, + (k¥ — 1)I ey, || di .
0
Agaih since e4 is expanding on E,, inf ey, | > ¢ |v,| for all v, ¢ E,.
. 120
. N .
But [v,] = J le**v, || is an equivalent norm for E,, and so
0
: .
inf||etty, | > ¢ jv. | = ¢ f letv. || d2 .
t20 1]
Consider the functions
&g, (Y i &2 Coaa
t——> 't} e, da, t—>| |e™v,|ld1 .
0 0

Both take the value 0 at 0. Moreover
g < g = [[ev. ||,

which implies thaf g.(®) < g,(¢) for all ¢, or
et [ e, ar < [ e dz
Putting this into (4) we find that
letto,] 2 [, | + @ — D't [ lleto, [ d2 = v.] + prlo.] .

where p = (¢k¥ — 1)¢’. A similar argument works for (iii). We shall call the
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norm | | the norm induced by A.

Continuing we have :

Proposition 2. Let f: M — R be C* with p ¢ M a B-nondegenerate critical
point. Let V be the associated local vector field about p and let A =DV ,: T ,M
— T ,M. For ease of exposition identify E with T,M. Let E = E_ D E_ be the
decomposition of E induced by A with projections P, and P_ onto E, and E _
respectively (see Lemma 1, §2) and H,(f): E X E — R the Hessian of f at p.
Then H (f) is positive on E_ and negative on E_; that is, H,(f)(u,u) > 0 if
ueE,, u#0, and H(H)(u,u) <0 if ue E_, u + 0. Moreover, if dimE_
< oo, then H,(f) is negative definite on E_ which means that there is a positive
constant v > 0 with H,(D(u, uw) < —v ||u|f forall ue E_.

Proof. Since the spectrums of —A4_ and 4, are both entirely to the right
of the imaginary axis we can, using the functional calculus (e.g., see [15]) de-
fine square roots S_ and S, to —A4_ and A _ which are expressable in power
series in 4_ and A, . Since A, and A_ are symmetric with respect to H,(f)
so will S_ and §,. Consequently 8> = —A4_, S> = A4, and S_ and S, are
isomorphisms of E_ to E_ and E_ to E.. If u e E_, then for some v

H,(f)(u, w) = H,()(S_v,5_v) = H, (S v, v)
=H({)(—A4.v,v) = —H(HA_v,v) <O0.

Similarly we get that H,(f) is positive on E,. If dim E_ < oo; any negative
form on a E_ will be negative definite.

Proposition 3. Suppose pe M is a critical point of finite index, and B-
nondegenerate. Let EL be the H (f) orthogonal complement of E_. So E+ =
{w|H,(fu,v) =0 forallueE_} Then E, = EL.

Proof. First let us show that E = E_@ EL. On E_ define the bilinear
form Q(u, v) = —H (f)(u, v). Since dim E_ < «, by the last theorem there
isav > 0with Q(u, ) > v]u|? for all u e E_. Consequently Q gives a Rie-
mannian structure to £_. Let w ¢ E be arbitrary. Then w induces a linear
functional on E_ by the rule w,(u) = — H,(f)(u, w). The Riesz representation
theorem says that there must be a unique u, € E_ with w,(u) = O(u, u,). There-
fore '

Qu, up) = —H, (N, uy) = —H,(Hw, u)

forall ue E_, or H,()(w — uy, ) = O for all ue E_. Thus w — y, € EX, u,
eE_,and w = (w — u,) + u, which shows that E = E_ P EL. We also know
that E = E_ @ E, so that to show that E, = E* it suffices to show that E_
C E%, and then the finite dimensionality of E_ will imply the result.

By Lemma 1 of § 2 the projection operator P_: E — E_ associated to A4_
is the limit of a sequence of power series in 4 and therefore symmetric with
respect to H,(f). Let v ¢ E, andue E_. Then
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H (N, v) = H,NH(P_u,v) = H,Hu,P.v) =0,

since P_v = P_P,v = 0."Thus E, C El and Proposition 3 is established.
Now back to a local result. Let U be a coordinate neighborhood of the B-
nondegenerate critical point p. Identify this again with an open neighborhood
of O in E. Give E the C' norm |- | of Proposition 1 of § 4. Let|v|, ¢ #(E, R)
denote the Frechét derivative of | | at ». So for A e E, [9|.(h) € R.
Proposition 4. Thereisa p > 0 so that
(i) ifv_ecE_, then

[v_l (o) < —plv|,

or A is negative definite on E_,
(ii) ifv, eE,, then

0,1 (v,) > p 10,1,

_.or A is positive definite on E

(i) [v]y (AV) = |V, |s (Av,) + [v_[ (V).

Proof. We shall prove only (ii) and (iii). Recall from Proposition 1 that
there is a p > 0 with |e**v,| > (1 4+ p2) |v, | for all # > 0. Thus

Letsn, |~ 0,0 2 oo,

. Since | |is C', the limit on the left exists as # — 0 and equals |v, |, (4v,) by
the chain rule. This shows (i). To demonstrate (iii) assume we have (i) and
(ii). Then

o] = |v. [+ v_], le*v] = le*v,| + |e*v_],

SO
e o] — o) = 1 (etv, | = [v. ) + (e |~ o).

Taking the limit as ¢ — O yields (iii). We are now ready to prove the major
step in the handle-body decomposition theorem.

Theorem 1. Let f: M — R be C* on a complete C* Fmsler manifold M
with X a gradient like vector field for f. Let p e f~'(a, b), f(p) = 2 be the only
critical point of f in Mt = f~'[a, b] with p B-nondegenerate with respect to X
and of finite index. Then there exists a differentiable embedding . D, X D,
of radius y and & onto a neighborhood of p such that

(i) ¥(0,0) = p, dim D, = index of f at p,

(ii) X is transverse to D, X oD, (we write X t D, X aD,),

(ii)) there is some ¢ > 0 with f(6D, X D,) < 2 — ¢, " (2.— &) transverse
to D, X {0} and also transverse to X . '
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Proof. Let U be a neighborhood of p identified as usual via a coordinate
mapping ¢: U = E (¢(p) = 0) with an open subset U of E. Let Sy, Sz,, be
the balls of radius R and R/2 about 0 in E, where E is again assumed to have
the norm | | of Proposition 1. Then E = E, @ E_.

Let D, be the disc of radius 7 on E_ with center 0, and let D, be the disc
of radius £ in E, with center 0. We shall eventually pick ¢ and 7 small enough
so that D, X D, C Sz, Set & = 1 where ¢ is also to be picked to guarantee
(i) and (iii). Once we have picked the appropriate 7 and &, (i) will be auto-
matically satisfied since we just take the embedding + to be ¢=' restricted to
D, x D,. -

The proof involves keeping track of lots of constants. Let us start listing
them. Since | |,: U — Z(E, R) is locally bounded about 0 ¢ E, it follows
that if 7 is small enough, then there is a constant N with

llgll <N  forallgeS, — {0},

* 8, the ball of radius m about 0.

From Proposition 2 there is a 1 > » > 0 with H (A(u, u) < —v|uf for all:
ueE_. Since H(f): E X E — R is continuous, there is a constant K, > 1
with |H ()(u, v)| < K, |u|-|v|for all u, v ¢ E.

Since X is C!, we can write

X(q) = A(g) + R(@q) ,

where |R(q)| < w(g) |q| with w(g) — 0 as ¢ — 0. Also g — df, is C* so local-
ly around p (p = 0) we have

dfq = dzfp(q9 ') + Rl(q) s

where |R(q)| < wi(@) 19|, wi(q) — 0 as ¢ — 0.
In addition since f is C* we have from Taylors’ formula

(@ = H, (g, 9 + R(q) + 2,

where 2 = f(p) and |Ry(q)| < wy(q) |q[ with w,(g) — 0 as |q| — 0.

Finally from Proposition 4 there is a p > 0 so that |v_|, (Av_) < —p|v_|
and [v, |4 (4v,) > p|v.]. Choose §,, C Sg,. to be a ball about p with 0 < m
< 1 small enough to insure that for ge S,

(5) Wz(Q)<%V,
(6) - wi(g) < v,

» » ' . 0 oL
(7) wl(g) < m‘n(smmn’ SNHP+H) ’
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where P, : E—E . is the projection into E, of Lemma 1, § 2.
Pick ¢ and 7 to be fixed numbers less than m and with & = u» where y is
. some number :

p < VLK < VI < 1/¥E .

Then D, X D, C S,

Let us begin now by considering (ii), and show X is transverse to D, X 3D..
Let (¢_,q,) e D, x dD,.. The tangent space to D, X 6D, at (q,,q_) is
(Kernel |q, |,) x E_. Writing X in terms of components we have X(g) = X(q),
+ X(g).. To show that X D, X 8D, it therefore suffices to show that
(9.1« X(@), > 0. But

g, X(@), =19,1x«(4q,) + |, [P.(R(g)] .

The first term on’ the left is >plq.| = pé and second is <N|P,||-w(g)|q]
= w@N|IP.|[{lg_| + 9.} < w(@N||P,i|{¢/n + £} and from choice (7) of
w(q) this is bounded by 1p&.

Consequently

9.1 V@), = ,P_:_ >0,

if(q_,q,) e D, X aD,. This shows (ii).
(iii) has to be done in three parts.

" Part 1. There is some positive ¢ > 0 with f@D, X D,;) < 2 — ¢. From
Taylors’s theorem we have for g close to p

@) = H,(N(g,q) + R,(q) + 2

= H,(Nq-,q9.) + H,(N4,,9.) + RAg) + 2
—v|g_F + K19, + wo@)(q_] + g, )" + 2
_WZ + K&+ Wz(q){vz + 257] + ‘52} + 2
= —upt + Ky + wi@{l + 2p + (5" + 2

IA A

Frdm the choice of g it follows that this is bounded by

<—vif + bt + wl@{l + v + 2V + 2
and since wz(q) < v and v < 1 we have this

<—w+ i+ +2< —f 2.

Setting ¢ = L1y finishes part 1 of Case (iii).
Part 2. We must show that f~'(1 — ¢) is transverse to D, X {0}. Let g e
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D, x {0}. Then q_ is in the tangent space to D, X {0} at q. If we can show
that df (q_) # 0, then, since the codimension of the tangent space to f~'(1 — ¢)
at g is one, we will have shown that f~'(1 — ¢) is transverse to D, X {O}

Again since f is C?,

dfq(q ) = H,N4_,9.) + Ri(a)g.)
—vlq_ [ + wi(@lq-1{ql}
—vlg_P + wi(@lq-f < —vlq_f .

{ A

This concludes part 2. , : o
Part 3 of (iii) is trivial. The fact that (2 —¢) is transverse to X follows
immediately from the fact that for g € M2, 9 # p, df,(X(g)) > 0. This con-

cludes the proof of Theorem 1.

We are now prepared to prove the main theorem of th1s paper and the
principle result of the Morse theory on Banach manifolds.

Theorem 2 (Morse handle-decomposition theorem). Let f: M — R be a
C? function with X a gradient like vector field for -f where M is a complete
Finsler manifold modelled on a Banach space E with an equivalent C* norm
with locally bounded differential about 0. Suppose that f has a single B-non-
degenerate critical point p ¢ f~*a, bl = M, of finite index k with a < f(p) < -
b. Then M* = {"'(— oo, b] has the homotopy type of M® with a cell of di-
mension k attached.

Proof. ‘Let D, X D, be the embedded disc product given by Theorem 1.
First from Theorem 1 of § 3 it follows that if f(p) = 2 then for all ¢ > 0 suf-
ficiently small M*~* has the homotopy type of M*, We shall show that for the
e > 0 given by Theorem 1, M*~* U (D, X D,) has the homotopy type of M®.

Let o,: (a, 5} — M be a maximal 1ntegra1 curve for the vector field X with
initial condition g € M?_,. By Corollary 2 of Proposition 3 of § 3 as t —a, a,(f)
either converges to the cr1t1ca1 point g or drops below the level f7%(4 — &)
after some finite time. Thus after some finite time ¢,(f) must enter M*~* U
(D, X D,). Define the map H,: M* — M® by H,(q) = 0,(t7(q)) where y(q) is
the first time that ¢,(f) € M*~* U (D, X D.). The transversality conditions (ii)
and (iii) of Theorem 1 guarantee that y and hence H are continuous. Thus

M? has the homotopy type of M* with a handle D, x D, attached. But the
- fact'that {~(2 — ¢) is transverse to D, X {0} coupled with the fact that dim D,

= k < oo implies that we can actually force M*~* U D, X {0} to be a defor-
mation retract of M*~* U (D, X D,) (of course this might involve choosing a
somewhat smialler £ and 7 than in Theorem 1). So composing all deformations
“we get that M* has the homotropy type of M® with a cell D, of dimension k
attached.

Remark 1. An easy modification of Theorem 2 shows that if there are n
B-nondegenerate critical points {p;}, 1 < i < n, each of index k; in f~'(a, b),
then M® has the homotopy type of M* with n-cells {ei} 1<i<n, dime;, =
k;, attached. - .
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Remark 2. If f: M — R has a gradient like vector field X and has only
B-nondegenerate critical. points, then there only a finite- number of critical
points in M?%. This follows immediately from Proposition 1 and axioms (GO)
and (G3) of § 3, since B-nondegenerate critical points are isolated (cf. Theo-
rem 1, §2).

Theorem 2 also implies that we have the Morse inequalities for C? functions
f having gradient like vector fields and B-nondegenerate critical points. The
proof of the Morse inequalities in this context is exactly the same as in [10];
however for completeness we shall state them without proof.

First we give a few definitions. Let Q denote the rational field, and H, the
singular homology functor. A pair of spaces X and Y is called admissable if
H.(X,Y) is of finite type, that is to say that dim H,(X, Y) < oo for all k¥ and
H,(X,Y)=0 if k is sufficiently large. If (X, Y) is admissable, the Euler
characteristic (X, Y) of the pair (X, Y) is defined by

)

21X, ¥) = 3 (=D dim H(X, ¥) + 3 (—D'Rq ,

=0

where R, = dim H,(X,Y) is the ith Betti number. Then we have the follow-
ing.

' Theorem 11 (Morse inequalities). Let M be a complete C* Finsler manifold
modelled on a space E as above, f: M — R a C? function having a gradient
like vector field and all of whose critical points are B-nondegernerate. Let a
and b be noncritical values of f (f~(a) U f~'(b) contains no critical points).
Then the pair (M®, M%) is admissable. If C,, denotes the number of critical
points of index m in M® (by Remark 2 above there are only finitely many),
then

RUSCO, RI_ROSCI_CU’
k

Z_: (_l)k—mRm < i: (—l)k-mcm s
y(M®, M?) = i (—=1)R, = i (=1, ,

=0 =0

and R; < C; for all i. _

We conclude this section with the following important result.

Theorem 12. Let f be a C* function on M which has a gradient like vector
field X. Then f always assumes its infinum on any component of M, on which
the infinum is greater than — co.

Proof. Let M, be some component of M with B = inf f. For every positive
zE€Mo

e>0 wecanfinda ye M, with B.< f(y) < B + &. By following the trajec-
tory of the gradient like vector field X through y for negative time we can find
a critical point x with B < f(x) << B + & Thus for every positive integer n
we can find a critical point x, with B < f(x,) < B + 1/n. Consequently,
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X(x,) = 0 and f(x,) converges to B. By (G3), {x,} has a subsequence con-
verging to z € M. Clearly f(z) = B and the theorem is proved.

A central question about our theory is whether it applies to a large category
of examples. Certainly it applies to complete Hilbert manifolds since the
Riemannian metric provides us with a suitable vector field in the neighbor-
hood of a zero, and nondegenerate implies B-nondegenerate. It is our con-
tention that in most of the geometric variational problems one encounters
such vector fields always exist, and moreover that they arise naturally from the
variational problems themselves.

It is this fact that motivates the study of Fredholm vector fields on Banach
manifolds in [20]. In the next section we give simple examples in the spirit of
Palais’ papers on Lusternick-Schnirelman theory and Morse theory showing
how the theory applies.

5. The theory of Palais and Smale and condition (C)

Again M is a C* complete Finsler manifold, 9M = @, which is modelled on
a space E which has a C' norm.

In this section we state several theorems and propositions, but in the interest
of brevity we shall omit the proofs of the theorems since the proof of Theorem
1 is especially long and technical.

Theorem 1. Let f: M — R be a C' map satisfying condition (C), which is
bounded below and bounded on bounded sets and has only B-nondegenerate
critical points. Then there exists a gradient like vector field X for f.

The following is quite easy to prove.

Theorem 2. Let f: M — R be a C? map, satisfying condition (C) with M
a sufficiently smooth Riemannian (Hilbert) manifold. Then Vf: M — TM, the
gradient of f with respect to the given Riemannian structure on TM, is gradient
like for f.

The next result will be useful in § 6.

Proposition 1. Let f: M — R be bounded below (above) and satisfy
(sequential) condition (C). Then the inverse image of bounded sets is bounded.

Proof. Leta < mf f(x) and b > mf f(x) be arbitrary. It suffices to show

that f~'[a, b] is bounded Let K(a, b) be the critical points of f in f~'[a, bl. It
follows from condition (C) that K(a, b) is compact. Consequently there is a
neighborhood N of K(a, b) with diameter smaller than some R > 0. Let Y
be a pseudo-gradient vector field for f in M* =M — (crit set f). For p ¢ f~'[a, b]
N M* let 0,: (a, f) — M denote the maximal integral curve of Y. Palais shows
(Theorem 5.4 [12]) that as ¢t — « either ¢,(f) drops below the level f~'(a) or
else @ = — oo, and ¢,(?) has a critical point as a limit point as t — «. Since
f~Ya) = ¥, o,(¢) must have a critical point as a limit point as t > a = —co.
Therefore for all p e f~'[a, b] N M* there exists a greatest #(p) > — oo with
the property that ,(t(p)) ¢ N. One can show, using condition (C), that
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inf #(p) > — oo but this will not be necessary in the proof of this prop-
pef~1la,b]

osition. Note that on f~[a, b] — N there exists a d > 0 with ||[Y(p)|| > d for
all p € f*[a, b] — N. If this were not the case, we could find a sequence p,.
€ f'la, b} — N with |[Y(p,)|— 0 and so | df, || — 0. By condition (C), {p,}
would have a convergent subsequence {p,;} converging to some g ¢ N which
is a contradiction.

We shall show that the distance of any point p € f~'[a, b] — N to N is bound-
ed by 4(b — a)/d.

t
b—a>o,0) — {(p) = f df,, o (d())ds
¢
> Lﬂdfﬂp(s) Pds > L f 1Y (o (D ds -
For all 7 with ¢,(¢) ¢ ~'[a, bl — N we have that this integral
d (¢ 1 d . , .. d
>4 j 1Y, (s)ds = £ j 194(5)1ds = % o(p. 0,0

Therefore

%P(pa Gp(t(p))) S b —da,

which implies that the distance of any which point p ¢ f~'[a, b} — N to N is
bounded by 4(b — a)/d. Since the diameter of N is bounded by R, we can
conclude that the diameter of f~'[q, b} is at most 8(b — a)/d + R and so
f~'a, b] is bounded.

The case for f bounded above follows immediately by setting g = —f and
applying what we have already proved to g.

Remark. Proposition 1 is not true without the assumption that f is either
bounded below or above. To see this let M = R? and f(x,y) = x* — y°. Then
f satisfies condition (C) but f7*(0) is clearly not bounded.

In the Palais-Smale theory no assumption is made about the function f: M
— R being bounded on bounded sets. Although this occurs in all examples.
we know of, we have no example at hand where condition (C) is satisfied for
a function f, and f is not bounded on bounded sets.

In the last proposition of this section we give a condition on the differential
of f which guarantees that f is in fact bounded on bounded sets.

Proposition 2. Let f: M — R be a smooth (C) function where M is a C!
connected Finsler manifold. Suppose ||df,| is bounded on bounded sets of M.
Then f is bounded on bounded sets.

Proof. Let .S be a bounded subset of M. Let p, € S. Then every point p e S
can be joined by a path ¢: I — M to p, of length less than or equal to some
constant K. Thus
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f(p) — f(py) = fle(1)) — f(a(0))
. — -[; ditf(o‘(t))dt = _[: dfa(;)o'/(t)dt ,

and so

12 = 60| < | l1dfucol 19/ d
<R[ l/0ld < RK,

where R is the bound on the norm of the differential df. Therefore f is bound-
ed on S.

6. A return to the geodesic problem

In this section we show how on a Hilbert manifold of maps one can pose
an important -variational problem for which condition (C) is violated yet the
theory presented in the last sections applies. We begin by reviewing the geo-
desic problem as studied by Palais in [10] and shall follow, in part, the
notation of his § 13, and the reader is referred to that paper.

Let I denote the unit interval, and R™ Euclidian n-space. By Hy(I, R*) we
mean the Hilbert space of square integrable maps from I to R™. H,(I, R") is
the Hilbert space of absolutely continuous maps ¢: I — R"™ such that the de-
rivative ¢’ of ¢ belongs to H,(I, R*). The inner product on H,(I, R*) is given
by

G, V5, = I‘ Cu(®), v(O)>dt + ﬁ (@), v (D>dt .

Iet V C R* be a closed C***, k¥ > 1, Riemannian submanifold of R",
where we assume that the Riemannian structure on ¥V comes from R®. Then
the set of maps ¢ € H,(I, R*) with ¢(I) C V is a closed C* submanifold on the
Hilbert space H,(I, R*). If P, Q ¢ ¥, then the space of ¢ € H\(I, R*) with o(I)
C V and ¢(0) = P is also a C* Hilbert manifold of H,(I, R™) which we denote
by 2(P). Similarly the space of ¢ ¢ 2(P) with ¢(1) = Q is again a Hilbert
submanifold of 2(P) and consequently of H,(I, R*) which we denote by 2(P, Q).
In fact it can be shown (see [4]) that 2(P) is diffeomorphic to a Hilbert space
and - 2(P, Q) C 2(P) is a finite codimensional submanifold. .

The tangent space 2(P), to 2(P) at ¢ can be identified with the space of
maps h e H(I, R™) with A(0) = 0 and h(?) € T,V . Similarly the tangent space
2P, Q), to 2(P, Q) at ¢ can be identified with the space of maps k¢ 2(P),
with k(1) = 0. ‘

The Riemannian structure. on R" (and hence on V) naturally induces a
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Riemannian (and hehce Finsler) structure on 2(P) and 2(P, Q) as follows.
If h, k € 2(P),, define

dt,
R»

o, _J’<Dh Dk

where Dh/dt, Dk/6t are the covariant (covariant with respect to the unique
symmetric affine connection induced by the Riemannian structure on V) de-
rivatives of # and k along ¢. '

Since ¥V C R*, there exists a smooth map &#: V - Z(R"), the linear maps
from R” to itself, defined by #(x) is the orthogonal projection of R” onto T, V.
One can show that the covarlant derivative of a vector field 4 along ¢ is given
by the formula

Dr . e .
at

In [10] Palais used a different Riemannian structure on 2(P, Q), namely he
defined an “‘extrinsic” inner product ', >, on T by

Chy ke, = r CH KD padt
0

The next proposition; which shall be useful to us later on, shows that in
one important sense there is little or no difference between these structures.
Let us denote the first Riemannian structure by {, >, and the two norms in-
duced by these structures by || |, and || |,. In § I we saw how these norms
induced metrics, say p, and p, on Q(P, Q).

Proposition 1. The extrinsic and intrinsic Riemannian structures above are
equivalent on bounded sets; i.e., if S is either a p, or p, bounded set, then
there exists a constant C (dependent only on the diameter of S) so that

Lol <ol < Cllol
C :1 s g0 = | &0

for all ¢ € S and v € 2(P, Q),.

Proof. We shall show only that if S is a p, bounded set, then the two
Riemannian structures are equivalent when restricted to S. Let ¢ € S, and let V
be a vector field along ¢ which vanishes at z = 0 and ¢ = 1. Then

DV _ s,
ot

from which it follows that pointwise
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DV || ,

- < ||V(z ,
|5 e = 17Ol
or that [ V|, < ||V|.. On the other hand

DV

V() =7

+ A2, (d OV ) .

: Conséquently

VI <V, + CillViie, 1o’ llz, »

r 1/2 :
where oIz, = {[[ 100 e}, 1V I, = 50 [V Ol
and C, is a constant, which depends only on the C, norm of ¢ and hence oniy
on the diameter of S. Since S is p, bounded, there is a constant C, with ||¢’||,
< C,forallgeS. But

d DV
= V(£ 2 n = ) R |14 .
dt V@l . at >R."

This implies that

2

Ivor<2|

[ DV 1
o T (1PN
or
nV(z)'uZsztlvrlcof‘!§ﬂ|lds,
ol st i

which by the Schwartz inequality implies that
- WVHle <20V leo [V s
or

Vleo <211V, -

Putting.things togethef we have that
VI <IVIL <V, + 2CG V], =0 +2CC) [V, .

Setting C = 1 + 2C,C, gives the desired result.
Proposition 2, Define a real valued function (the energy function) J: (P,
Q) — R by
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10 = | 1owirar.

J is clearly also defined on Q(P).

In [10, § 14] it is proven that J is a C* map satisfying condition (C). More-
over the critical points of J are the geodesics parameterized proportionally to
arc length joining P and Q. These critical points are of the same differenti-
ability class as V.

Let us study for a moment what the gradient of J looks like with respect to
the Riemannian structure on £2(P, Q) introduced above.

Let % denote the Hilbert space of maps 4 ¢ Hy(I, R*) with i(t) e T,,,V for
almost all ¢. If # is a vector field ““along ¢, then the map 4 — Dh/ot (co-
variant derivative of 4 along ¢) establishes an isomorphism between 2(P), and
0.

Now lets compute the derivative of the energy functional. Let 4 ¢ 2(P),.
Then

i (h) = .[ 0 (o), () podt = .[ 0 <a'(t), gth >Rndt .

Define v(o) € 2(P), to be the unique vector field along ¢ which solves the
equation Dv(g)/dt = o¢’. Then

Al (k) = j’o/ Dv(o) ’ Dh >dt

ot

This implies that the gradient of the map J on Q(P) is the vector field ¢ — v(0).
Therefore the only critical points of J on 2(P) are the zeros of V'; but v(e)
= 0 if and only if ¢ is the constant map ¢() = P for all 1.

We now turn our attention to the space 2(P, Q). If h e 2(P, Q), then h —

D
Dh /3t defines a map from 2(P, Q), _/r_) 2°. The image F, of Q(P, Q), under

the map D/ot is a closed finite codlmensmnal subspace of £° (in fact dim
QP), /2P, Q), =dim V). Let z,: Q% — F} be the H, orthogonal projection
of 2° onto the orthogonal complement of F, in £° (this is a different =, than
used in [10, § 14]). Consider again J: 2(P, Q) — R. Then for 4 ¢ 2(P, Q),

dl(h) = Il Dv@) Dh>, _ [/ Dvl) _  Dve) | > ',
‘ o\ 9t ot o\ ot P PR
since f e %’t(»a—) , >dz 0. But _D;}(a) 7, Dg(a) € F, and thus there

is a smooth vector ﬁeld A(o) along ¢, A(c € 2(P, Q), with

Di(e) _ Dv() _ _ Dv(o)

ot ot ot
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Therefore dJ,(h) = J.l D ';E") %7}1_ dt which 1mphes that FJ(g) = 2(0) and
V] - :

o = [ 222

w\R"

The vector field ¢ — 2(o) is C*~! and transverse to J, and its zeros are pre-
cisely the critical points of J.

Before moving on to another example we would like to give an alternate
interpretation of i(¢) which is illuminating and very important in constructing
" other global vector fields transverse to a given functional. Suppose that ¢ and
(o) were sufficiently smooth. Then we could integrate the following expres-
sions for dJ,:

Di(e) Dh’

i (h) = j PO, KO, Al () = J D) D

by parts to get that for all 7 e 2(P, Q),
J‘ J‘ D?A(o) > or D*2(a) _ Dd
Q

o ot
Thus formally (in this case can be made precise with the selection of right
spaces; €.g., Do’ /ot e L (I, R")) we should think of the gradient A(¢) as the
solution to a second order linear elliptic differential equation. The important -
thing is that the equation is linear, so we can (given the boundary conditions
2(0)(0) = 0, 4(¢)(1) = 0) uniquely solve this particular equatlon to give us the
gradient.
Remark. It is shown in [10, § 13, Theorem 4] that the function

t — . (Dv/o)t(a)

or

is absolutely continuous (our =,Dv /ot is ‘Palais’s P,h(a)) and therefore has a
derivative almost everywhere which is in L'(, R*). We have from above that
Di _ Dv Dv ,

= — T, =0 — 0 ,

ot . ot ot

with D?2 /ot* = D¢’ [ 0t. Therefore (D/3)(z,Dv/ at) =0 and =,Dv/dt is a parallel
vector field along o.

We would now like to duphcate the entire exposition above in a slightly
different setting.
- Let LI, R*) = H,(I, R") C H\(, R™) be the Hilbert space of maps ¢: [ —
R" with ¢ ¢ H, and such that ¢’: I — R" is absolutely continuous with ¢” e
Hyl, R").

The inner product on Hz(l R™) is given by
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(s Wy, = j Cu®), V(D gedt + j (D), 0 () gudlt
+ [ @, 0 gt

If we define Hy(I,R*)" = {u eHZ(I, R |u(0) = u(1) =0}, H,(,R")" is a
closed subspace of H,(I, R*) which admits an alternate equivalent inner pro-
duct given by

Cuy v> = f : (8, o' (B)>dt + ﬁ (@), v ()t .

Again let ¥V < R™ be a closed C***, k > 1, Riemannian submanifold of R"
where the Riemannian structure on V is induced by that of R*. The set of
maps ¢ € H,(I, R*) with ¢(I) C V, ¢(0) = Pe V is a closed C* Hilbert sub-
manifold of the Hilbert space H,(I, R*) which we denote by A(P). A(P,Q) is
definted similarly. A(P),, the tangent space to A(P) at g, is {h € H,(I, R")|h(?)
eT,,V,h0) =0} and A(P,Q), = {he A(P),|h(1) = 0}. Again the dimen-
sion of the quotient space dim A(P),/ A(P, Q), = dim V. Let /4, denote those
ue H(I, R") with u( e T,,,V, and let h € A(P),. Then h — Dh/5t defines an
isomorphism between A(P), and A%.

The manifolds A(P) and A(P, Q) have natural intrinsic' Riemannian (and
hence Finsler) structures, given by '

vy Dh Dk \
B, k>, =I Dn Dk 4 j
<k, & o\ gt . ot )R"_ t

' 2_251_, BZ dt

o\ ot at

for h, ke A(P), or A(P,Q),. These Hilbert manifolds also admit extrinsic
Riemannian structures given by

Chy k., = r W, K7Sdt + f Ch, Kt
0 0

As before (cf. Prop. 1) we have

Proposition 3. The intrinsic and extrinsic Riemannian structures on A(P)
and A(P, Q) are equivalent on bounded sets. ;

When we refer to the Riemannian manifold A(P, Q) we shall always mean
A(P, Q) with its intrinsic Riemannian structure.

Define the energy functional J: A(P, Q) — R by

.
o) =2 [ 1w
2 Jo
The fact that the inclusion i: A(P, Q) — (P, Q) is C= implies that J = Joi

is a C* smooth function. The critical points of J are again. geodesics joining P
and Q parameterized proportionally to arc length.
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The functional J: A(P, Q) — R does not satisfy condition (C). This follows
directly from Proposition 1 of § 5, for if J satisfied condition (C) then the in-
verse image of bounded sets would be bounded. This would imply that every
subset § C A(P, Q) which is bounded in 2(P, Q) is also bounded in A(P, Q)
which is clearly impossible. Although the following argument is not a complete
proof it gives another indication of why J cannot satisfy condition (C).

We have already defined the linear space H,(I, R*)". Let H,(I, R")’ = {u ¢
H(,R*) | u(0) = u(1) = 0}, and let J: H,(I, R*) —» R be given by J(¢) =

; |
=%'[0 16/(0) [Fndt, and let J = J|Hy(I, R™)’. Now J satisfies condition (C) but

J cannot. To see this note that
1
di (h) = j (o, WSt
0

which implies that ||d/,| < ||¢’|z,. But on H,(I, R, ¢ — ||¢’||z, is a norm
equivalent to the H, norm. Consequently if J satisfied condition (C), then
whenever ¢, — 0 in H,, g, would have a convergent subsequence which con-
verged to 0 in H,. This implies that the inclusion i: H,(I, R*)* — H,(I, R")°
has closed range and since the range is dense it must be an isomorphism.
This is clearly absurd. Therefore J: H,(I, R*)" — R does not satisfy condition
(C). Using the Morse lemma as proved in [21] and the ideas just presented
one can give another proof that J: A(P, 2) — R does not satisfy condition (C).

However our immediate goal in this section is to produce a vector field A
which is gradient like for J: A(P,Q) — R. In fact no matter which Sobolev
space H,, kK > 1, one chooses the energy functional restricted to H, will always
have a gradient like vector field. In fact the energy functional restricted to the
Banach manifold path space A4,2(P, Q) of L maps o, 1 < p < o0, k > 2, of
the unit interval into V with ¢(0) = P, ¢(1) = Q admits a gradient like vector
field which for almost all P, Q would have nondegenerate zeros. In order to
do Morse theory, the choice of space does not matter. But our purpose here
is to give a simple exposition of our ideas and not to prove the most general
theorem, and so we shall restrict our attention to H, maps.

Recall that A(P, Q) C (P, Q). Let ¢ ¢ A(P, Q), and let i(¢) be the vector
field over ¢ with (D4/3t)(¢) = ¢’ — =,Dv/dt = ¢’ — =0’ obtained earlier where
D/3)(x,6’y =0, and 2 € H,(I, R*)". We claim that if ¢ € H,(I, R,), then in fact
A¢e Hy(l, R")’. This depends on the following lemmas.

Lemma 1. Let o € A(P, Q) with y e H\(I, R") a parallel vector field along
o(Dp)dt = 0). Then pe Hy,(I, R™) with

(8) 16 |lfe, < const (0", + [l0"lle, + 1711z, 1071k -1l iz, >

where || ||q, denotes the supremum norm, and the constant depends only on
the C, norm of ¢.
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Proof. Dujot = P(e()y/(t) =0, where Z: V — Z(R") was the orthogonal
projection map introduced earlier. Since Z(a())u(t) = u(t), we have that
Dy —

ot #(D) — dP [0 D)) = 0,

or
(9) ¢ @ = dZ,,ld O .

But the right hand side of (9) is clearly in H,({, R*). Therefore y e H,. From
(9) it also follows that

(10) \!/‘!,HLz S K Ha,HLz H/‘!HC(] ’

where K depends only on the C, norm of ¢. But
, ¢ d
1O F = O + [ 5 o) ds
o ds

Since Dy /dt = O, the integral term vanishes and we have that {| u(8) i = || (O |I%,
llloy = 11240} and 50 [|¢/ 1, < K [|6”||z,-]|(0) . Differentiating (9) again we
get

WO =dP, o0, D) + dF, o D)D) + dZ,, [ D] (D) .

Thus term by term

ez < Collo' e il il + Collo” 12, lelles + Collo e 14 1i2s 5
which applying inequality (10) gives inequality (8).

Lemma 2. If g € AP, Q), then the function t — x,Dv/dt is in H, and thus
by lemma 1 is in fact in H,. ,

Proof. 1In [10, § 14, Theorem 4] Palais showed that (d/dt)(z,Dv/5t) =
d?,,lo'(®O)h(e) where h(o) € L,(I, R®), | A(o) 1, < ||¢']|;, and #: V — L(R")
as before. It follows immediately from this formula that the derivatives of
z,Dv/dtisin L, or that t — = Dv/ot e H,.

Our candidate for a gradient like vector field for J is, of course, 2. Specifi-
cally we have

Lemma 3. If g€ AP, Q) the vector field A(e) over g defined by D2i/ot
= ¢ — w0 isin H(, R*)’. Moreover ¢ — A(o) is a C*~' vector field on the
H, Hilbert manifold A(P, Q). v

Proof. Since t — z,Dv/otis in H, and D1/t = ¢’ — =,Dv/dt (or D*A/o¢
= Dq¢’/51) it follows that D2/t € H, or that 1 ¢ H,. But 1¢ H,(I, R")" and so
Ae H,(I, R*)*. Now ¢ — Dg’/0t is a C* map of A(P,Q) to L,(I, R"). Fix ¢,
then D?2/3f* = L,A, where L, is a linear isomorphism from the HY vector fields
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over o to the H, or L, vector fields over ¢. The map ¢ — L, is C*-' (cf. [10,
Theorem 7.513]) and therefore ¢ — L;*Dg"/0t = 2(a) is C*~1.

Remark. The fact that 2 ¢ H,(I, R®)" if ¢ ¢ A(P, Q) also follows directly
from the theory of elliptic differential equations since we can solve uniquely
the equation

D2 _ Do Do’
ot ot

with 2(0) = (1) =0 and eL,=>icH(,R") .

Theorem 1. The C*' vector field 2. A — T A satisfies condition (CV) and
hence axiom (GO).

Proof. (D2/36)(e) — ¢ = —n,Dv/dt. ,
Suppose A(¢,) — O in the Riemannian structure on 7/ (1 e., (Di/d5)(a,) and
D*i(a,) /0t tend to O in L,(I, R™)) where ¢, is a bounded sequence in A(P; Q)
and hence norm bounded in H,(I, R*), say by a constant R;. p, = (D2/3¢)(a,,)

— o, = —r, Dv,/dt (Dv,/dt = a;) is an H, parallel vector field over g,,.
From Lemma 2 it follows that z, Dv,, / ot € H,(I, R"). Now
2 10 i
e R R s (AL |
{H ot g» at- /il

1
The first term on the right is gj |a. |} dt since x,, is an orthogonal projection.
0,

Recall (from Lemma 2) that

d "D, }
4 (720 ) = 49, (D)
SO

| d

D )2 7 ~ ’ /
R e e LN N P PP A

Since ¢/, is bounded in H,, there is some constant R, with llerlle, < R, for

all n. Therefore | u,|}, < const (R} + RiRj) or u, is bounded in H,. p, is
then also bounded in C, and so there is an R, with ||z, |, < R,.

Applying Lemma 1 to the g, it follows that this sequence is bounded in
H,I, R*). We are assuming that A(¢,) — O with respect to the Riemannian
structure of A(P, Q). But on bounded sets (see § 3) this implies that i(¢,) — O
in H,(I, R*). Putting everything together we see that (D1/90)(v,) — d), = p,isa
bounded sequence in H, and therefore (since the inclusion of H, into H, is
compact) has a convergent and hence Cauchy subsequence u,, in H,. But
Di(¢,)/0t — 0 in H,, and so g, is Cauchy in H,. Thus ¢;, is Cauchy in H,
and therefore converges to some g, € H,(I, R*). Since A(P, Q) C H(I, R*) is
closed, g, € A(P, Q). This verifies condition (CV) for 2.
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We now proceed with the completlon of the proof that the vector field 2is
gradient like for the energy functional J: A(P,Q) — R.
Proposition 4. 1 satisfies axiom (G1).

Proof.
D2 > df — Jl
’ - 0
DZ

J< dt>0.

-and equals zero if and only if 2 = 0 or if and only if D¢’/dt = 0 and ¢ is a
geodesic parameterized by arc length. Thus the zeros of 2 are precisely the
critical point of J.

Proposition 5. 1 satisfies (G2). »

Proof. Since D2/ot = o' — =,d’, it follows easily that || 2|5, is bounded on
bounded sets. Let ¢ ¢ A(P, Q) with ¢, the trajectory of A with maximal domain
{a, f) € R. We consider only the behavior of the trajectory ¢,(¢f) as t — «.
The situation for ¢ — § is analogous and we shall omit this case.

Since f is bounded below j(go,,(s)) - — oo as § — «. Consequently we must
show that ||4(¢,(s))|| — O as s — « and that ¢,(«, 0] is bounded. Let J(¢,(0))
= J(¢) = b. Our first goal is to show

ar (= j:

an | @ = —oo.
Then we shall prove

12) |4 (D] —0 as s— —oco,

and ¢,(— oo, 0] is bounded which will conclude the proof of axiom (G2).

" 0
Lemma 1. J(o) — J(¢,(s)) = j | DAp(s))/dtf2, ds. Consequently if ¢(s) is
defined for all negative time we have that (since J > 0)

j wl %l(so(s))}i ds < oo, o) < Jo)

for s < 0. From this we can further concluded that there is a sequence s, —
— oo with || DA¢(s:))/dt||z, — O.

Proof. J(o) — Jp(s)) = f’ gs—f(go(s))ds

1] 21

—t—l(go(s))

=0

——(5)

dt ' dt} ds. |

|m dt}ds
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ds .
Lemma 2. Suppose o > — co. Then
0 |1
J‘ D dS < o,
o at

Proof. Apply the Schwartz inequality to the integral in Lemma 1.
Lemma3. o= —o.
Proof. By Lemma 2

[ 130 ds = [ P2 etop | ds <o .

a\}

0
Thereforej :

al]

| ds < o which implies that the H, length of ¢,(e, OF
Hy ) .

is finite and thus converges to some point in 2(P, Q) in the H, topology. By
_ Proposition 5 of § 1 (recall 2is C' on £2(P, Q)) this is impossible. Thus « =

— 0.
We now proceed to (12).
Lemma 4. For each fixed s

W@@ng2i Kﬂml

Proof. Lety denote an H, vector field (over an H, path g) which vanishes.
at 0. Then

and applying the Schwartz inequality we have

. Dy I
1@ e < | 220 vl -
SOt e

Therefore |[v|}, < ||Dy/ot]|1, Ivile,, and dividing by {v|l;, gives the result of
the lemma for v = 4 over the path ¢(s).
- Lemma §. If ¢(s) is defined for all negative time, then ||(D/3t2)(¢(s)) [|L2
0 as s — —oo. By Lemma 4 we can also conclude that ||2(¢(s))||g, — O as s’
—_ — 0.

Proof. We present here only a sketch of the proof of.this lemma since all
-of the details are essentially in [10] and [12]. Since the functional J: Q(P, Q)
—s R satisfies condition (C) (this is proven in [10, § 14} and in fact our proof’
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that 2 on A(P, Q) satisfies condition (CV) can be modified to give a proof of
this fact) it follows from Lemma 1 immediately preceding, and condition (C)
for J that we can find a sequence s; — — oo with |[(D2/30)(p(s,)) (|2, — O with
o(s;) converging to K(a, b) where the convergence is in the H, topology on
AP, Q) < 2P, Q).

Condition (C) for J (condition (CV) for 2) further implies that K(a, b) is
compact in 2(P, @) ((CV) implies K(a, b) is compact in A(P, Q)). Now Theo-
rem 5.5 in [12] can be modified to show that in fact ¢(s) converges in the H,
topology to K(a, b) as s — — oo. Since A vanishes on K(a, b) and is contmuous
in the A, topology, we can conclude that || DA(p(s)) /o, — O.

Lemma 6. Le: \ be a nonnegative C* function on aninterval (s, s)) — oo
< s <5, < oo, satisfying

¥i(s) + 7(s) > ‘Z‘i—'— > () — f(s) )

where y is positive and bounded. Then +r is bounded on (s, s,). If s = — o,
and y(s) — Q- as s — — oo, then Y(s) —» 0 as s > —co.
Proof. Set & = sup|y(s)|, so that

W + &2 D>y — ¢
ds

Consider the functions g, §: (s,,'s,) — R given by

g) = eyl — &, &) = e{y(s) + &,

dg__ R N 4_«,0
}'ds_ e *{y(s) $}+e{ds}20,
ag _ ., dyr
X ey + g+ {2 <0

Therefore g is increasing on (s, 5,), and ¢ is positive. and decreasing. Conse-
quently if s; € (s, 5,); then g(s) < g(s,) for all 5,5, < s < 5, and g(s) < &(sy)
for all 5,5, < s < s,. Using this latter inequality we set

(13) () + & < etg(sy) §> 5.

The function s — g(s) decreases with decreasing time, and it may be negative
at some point, but if it is negative at some value s = s,, then it remains nega-
tive for all s < s,. This implies that if y(s,) < &, then 0 < 4(s) < ¢ for all
s < s,. Thus we can conclude that on (s,, s,] either

(14) ' 0< ¥ <6,
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or g is positive and decreasing with decreasing s, and so
(15) [W(s) — §| < eglso) .

Putting inequalities (13), (14) and (15) together we see that + is bounded on
the finite interval (s, 5,). Suppose now that y(s) — 0 as s — —oo. Let ¢ > 0
be arbitrary. Pick s, < O small enough so that

sup @ =¢§ < de.

S$E€ (~co,S0+

Let s, = 5, + 1. Applying inequalities (7) and (8) we see that for s < s,
either

(16) 0< x!r(s) 3e,
or
a7 0 (S) < e+ e () — & .

Pick r, < s, so that e*=% |y(s)) — & < deif s < r,. Then for all s < ry, 0 <
4r(s) < e which shows that y~(s) — 0 as s — — oo and the proof of the lemma
is completed.

Lemma 7. For all s <0 the L, norm of (dy/dt)(s), the derivative of a
trajectory ¢(s) of 1, is bounded by a constant which depends only on the value
" of the energy f(go(O)) at the initial point ¢(0) of the tra]ectory o(s).

Proof. Let h(s) = f f—?ugo(s) dt _—-—go(s) . Differentiating and
using the definition of trajectory we get

dan _

(1% ds

j ,,,,,,, ~(50(S)),r (s>> (so(S)) dr .

Recall from the remark on p. 71 that for all ¢

(19) D) =d — s = — I(0)
at

where (see [10, Theorem 4, § 13]) ¢ — I(¢)(?) is absolutely continuous with a
derivative in LY, R*). What is more important is that the L' norm of
(d/dp)l(e) is bounded by a constant which depends (continuously) on the value
of J(g). This implies that l(¢) is in fact continuous with supremum norm
bounded by a constant which depends only on f(a) Applying (19) to (18) we
obtain

0) ﬁ _4f

{ 4

4 (s)}»‘2

;i [ oar
1dt j

Rn

ol

R»
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But for each fixed s S, Hl(go(s))HCo < To(s) where 7,(s) is a constant depending
(continuously) on the value J(go(s)) Since f(go(s)) decreases as s decreases,
-~ Jp() < J(p(0)) for all s < 0 which implies that ||((g(s))li¢, < 7, r @ positive
constant, the magnitude of which depends only on the value f(¢(0)). Applymg

the Schwartz inequality to equality (20) we find that for all s < O

2n 4h(s) — 4ylh(s)] g %él— < 4h(s) + 4rlh()] .

Set y(s) = h(s)*. Then (21) yields
Y(s) — r‘S illp—Sso(S) + 7.
ds

Applying Lemma 6 to + we see that 1}r and hence his bounded on (— o0,0].

Lemma 8. Let f(s)_! Dz(go( ))' = D Z(go(s)) dt, fors & (@,0],

Then 2f(s) + r()V'F(s) = (d/ds)f(s) > 2f(s) — 7(s)x/ f(s) where 7 is a beunded
nonnegative function I f f(s) is deﬁned for all §<0, theny(s)>0as s— —oo.

Proof. L) =4[ (2 atz—(so( DN 2L)  di
'=—‘I< o ‘)’*57 ),
A2 s L)

and using some differential geometry (e.g., see Milnor [9, p. 43]) we get this
equal t_o :

2 (2.2 71( oo, 2 o)) dr

+2f <R(~«go(s),

where R is the Rlemann curvator tensor. Continuing we get this equal to

go(S))—go( 5), — —go(s)>dt

L+ 2 (R(L 0 l(w(S)))%w(S), S CONS

(recall that -—Z(go(s)) ¢(S))

o

Let u, v, w be vector fields along a path ¢. Then
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[R@®), vOIW@D g < Cllu@ | lw@I- v

where the constant C depends only on the supremum norm of ¢. Using this
and the Schwartz inequality we get that

D% ol + 26 1) o |- Lo)] 12 r
2| 2L |+ 201D | o) A% Lol > Lo
>2 D20 —201HeD e | Lgto) | || 24

Setting 7(s) = C || A(gp(N) ¢, - | (d/dD)e(s)|%,,- and noting that (i) for all s < O,
|1¢d]dt)p(s) )%, is bounded by a constant which depends only on f((p(())) (Lemma
7), (ii) A(p(s)) is bounded in H, norm since A is H, bounded on H, bounded
sets and J-1(0, J(¢(0))) is bounded in the H, topology on A(P, Q), {for all s <0,
o(s) € 7740, (@O}, Gid) |Ap(s) o, < 2 [(DA/3D(@(5)) |}z, (Lemma 4), we
can conclude that y is bounded.

Applying Lemma 5 we see that if ¢(s) is defined for all s < 0 then 7(s) — 0
as's — —oo. This completes Lemma 8.

Lemma 9. Let ¢: (a,8) be a maximal trajectory for A. Then s —
1 (D? /1) A(¢(s) ||, is bounded for s e (&, 0]. If a= — o, then ||(D*}3t)x(p(5)) I,
—0ass— —co.

Proof. By Lemma 8, f(s) = |[(D?/3t5)(¢(s)) ||, satisfies

df

21(s) + 27V = == > 2f(s) — 27(HVS(s) -

Letting -(s)* = f(s) this inequality becomes
W) + 7(5) > -‘-’d‘f— > () — 7(5) .

Note that f(s) (and hence +(s)) is either strictly positive or constantly zero.
This follows from the local existence and uniqueness theorem for flows of
vector fields. Since |[(D?1/0t)(¢(s)) ||z, = O implies that i(p(s)) = O and if
A(p(s)) = 0 for any s it equals zero for all s.

Applying Lemma 6 to yr(s) finishes the proof of this lemma.

Lemma 10. Let ¢: (o, 0} — A(P, Q) be as above. Then s — || 2(p()) ||z, is
bounded and if « = — oo, || Ap()) g, — 0as s > — co. In addition ¢(e, 0] is
bounded in the H, metric on AP, Q).

Proof. By Lemma?9, s — {|(D?4/265)(¢(s)) ||z, is bounded, and if & > — o,
it tends to zero as s — — . From Lemma 5 we know that ||(D2/3)(¢(5))]|z,
— 0 as s — —oo. Thus ||A(p(s)) |y, —0 as s — —o. In either case
1(D*2/38) (@D |lz, = | (D 31)(d/ dD)(s) |, is bounded. ||(d/dDp(s) [, = J(p(s))
is bounded by f(go(O)). But ¢(s) € A(P, Q) whence the boundedness of the first
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two' derivatives of ¢(s) in L, implies that ¢(s). is bounded in H,(I, R*) and
so ¢(a, 0] is bounded in A(P, Q). This concludes Lemma 10 and also the proof
of Proposition 5. .

Let us push onto

Proposition 6. 1 satisfies axiom (G3).

Proof. Let ¢ be a critical point of J (and therefore a zero of 2) in /~'(a, b).
1t follows it a straightforward way as in Palais [10] that ¢ is in fact C~, but
we must show that the set of all such ¢ in J-'(a, b) is bounded in A(P, Q).

If ¢ is critical, D¢’ /0t = 0. Thus

Do o)) =0 .
at
Since
_52 ) = ;t@(a(t))o’(t)
= P(a()d”(t) + AP, (d (1)) ,
we have

(18) ) = AP (@)
This implies that . .

(19) 16" lge < Cllo I,

where the constant C depends only on the C; (supremum) norm of ¢. Differ-
' entlatmg (18) again we get that

o) = d’P,,(0'(1), o' (D)(d' (D)) :
+ dP. (0" () /() + AP, (') -0"(1)

which yields

o llc, < K{lld'[I&, + 110" e, 10" lley} -
Using (19) we see that
. (20) S S e < KN IRy 5

where the constant K depends only on the C, norm of ¢. But Do’/dt = 0 im-

- plies that ||¢’(£) || is constant in ¢ ((d/d?) |¢’(t) |} = 2{Dd’[t, "> = 0).
Therefore || ¢’(#)|| = ¢ some constant, and {|¢’ ||z, = ||¢’|l¢,, whence from (19)

we get {|l¢”|l¢, < C [lo'{}, and from (20) we get |{¢”{¢, < K|o [l,. This im-

plies that the H, norm of ¢ satisfies
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21 llo], < const {| P|| + [lo”[|z, + llo"]Z, + llo”Ilz.} »

where || P|| is the norm of P ¢ V C R™. Thus

lolfy, < const{|P|| + v'B + b+ b} .

But the inclusion of H, into H, is compact. Thus (21) shows that K(a, b) is
bounded in A(P, Q) with the bound depending on b and is also compact. This
establishes (G3), and concludes the proof that 4 is gradient like, which we state
formally as

Theorem 2. The vector field 2 on A(P, Q) defined by the differential equa-
tion D*2/3* = D¢’ |dt is gradient like for the function J.

Thus we have a full Morse theory for the geodesic problem on H, if we can
show that there exists nondegenerate critical points in our sense for almost all
P, Q.

Theorem 3. A critical point for J is B-nondegenerate if and only if it is a
nondegenerate critical point for J. Therefore by classical theorem of Marston
Morse, J has nondegenerate critical points for almost all P, Q.

Proof. This follow from the fact that if ¢ is critical we have the commuta-
tive diagram

1*(‘7)

linc lmc
AP, Q), —— AP, Q),

where 2,(o) denotes the Frechét derivative of the vector field 2 at ¢, on both
the tangent spaces 2(P, Q), and A(P, Q), of 2(P, Q) and A(P,Q) at ¢. It is
shown in [20] and [6] that 2,(¢) is of the form identity plus completely con-
tinuous. Consequently by the Fredholm alternative theorem and the fact that
A(P, Q), is dense (P, Q) we see that the top arrow is an isomorphism if and
only if the bottom arrow is. Therefore it follows that ¢ is nondegenerate for
J: 2(P, Q) — R if and only if it is B-nondegenerate for J: A(P, Q) — R (see
the definition of B-nondegeneracy at the end of § 3).

Remark. Let us repeat that we could have done the complete Morse theory
for the energy functional

Jo) = = f 1@ dr

where ¢ belongs to any Banach manifold path space A%(P, Q) of the L! maps
o of the unit interval into V with ¢(0) = P, o(1) = Qwithk > 2,1 <p < .
For almost all P, Q the associated gradient like vector field will have B-non-
degenerate zeros.
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Our purpose in this section was to again emphasize our point of view that
it is not the space which is important for Morse theory; that the functional
under consideration need not determine the space one must use. We intend to
make this point clearer in future papers.

In an addendum to this paper (which will remain unpublished) the author
shows that the functional

E: 4i(P.Q)—R

defined on the Sobolev space of L maps of I into V' taking O to P and 1 to Q
given by

— 1 . ’ 2 1 ! 4 4
E@) = 2 (100 + 5 [ 0]k

is smooth, satisfies condition (C) and has a gradient like vector field. What is
more surprising is that the critical points of E are also the geodesics joining P
and Q parameterized by arc length, and for almost all P, Q the critical points
of E will be B-nondegenerate. Hence our Morse theory applies to E. Finally
by remarks in § 1 we know that a Morse lemma does not hold about the
critical points of E.

Therefore the Morse lemma is not necessary for Morse theory. On the other
hand, J: A(P, Q) — R considered earlier also had geodesics as critical points ;
for almost all P, Q the critical points of J are B-nondegenerate and a Morse
lemma holds about these critical points (e.g., see [21]). However, condition
(C) does not hold for E. Thus condition (C) is also not essentzal for Morse
theory.

References

[1]1 N. Dunford & J. Schwartz, Linear operators, Part I, Interscience, New York,
1964,

[2]1 H. Eliasson, Variation integrals on ﬁber bundles, Global Analysis (Proc.- Sympos.
Pure Math. Vol. XVI, Berkeley, Calif., 1968), Amer. Math. Soc., 1970, 67-89.

[3] , Geometry of manifolds of maps, J. Differential Geometry 1 (1967)
169-194.

[4] K. D. Elworthy & J. Eells, Wiener integration on certain manifolds and on
Fredholm manifolds, Notes, University of Warwick, Coventry.

[5]1 D. Gromoll & W. Meyer, On differentiable functions with isolated crmcal points,
preprint.

[61] , Periodic geodesics on compact Riemannian manifolds, preprint.

[7] S. Kobayashi & K. Nomizu, Foundation of differential geometry, Vol. 1, Inter-
science, New York, 1963,

[81 S. Lang, Introduction to differential manifolds, Interscience, New York, 1962

[9]1 1J. Milnor, Morse theory, Annals of Math. Studies, No. 51, Princeton University

Press, Princeton, 1963.
[10] R. Palais, Morse theory on Hilbert manifolds, Topology 2 (1963) 299-340.
[111 ——, Lusternik-Schnirelman theory on Banach manifolds, Topology 5 (1966)
115—132.



[12]
{13}

{14]

[15]
[16]

[17]
18]
[19]
[20]
21]
[22]

[23]
f24]

A GENERAL APPROACH TO MORSE THEORY . 85

——, Foundations of global non-linear analysis, Benjamin, New York, 1968.

——, Morse lemma on Banach spaces, Bull. Amer. Math. Soc. 75 (1969)
968-997.

R. Palais & S. Smale, 4 generalized Morse theory, Bull. Amer. Math, Soc. 70
(1964) 165-171.

F. Riesz & B. Sz. Nagy, Functional analysis, Ungar, New York, 1955.

S. Smale, Morse theory and a non-linear generalization of the Dirichlet problem,
Ann. of Math. 80 (1964) 382-396. )

A. Tromba, Morse lemma in Banach spaces, Proc. Amer. Math. Soc. 34 (1972)
396-402.

——, The Morse lemma on arbitrary Banach spaces, Bull. Amer. Math. Soc.
79 (1969) 85-86.

~——, Euler-Poincaré index theory on Banach manifolds, Ann. Scoula Norm.
Sup. Pisa Cl. Sci. (4) 2 (1975) 89-106.

, The Euler characteristic of vector fields on Banach manifolds and a global-

ization of Leray-Schauder degree, to appear in Advances in Math,

, Almost Riemannian manifolds, Canad, J. Math. 28 (1976) 640-652.

K. Uhlenbeck, Morse theory on Banach manifolds, preprint.

———, The calculus of variations and global analysis, Thesis, Brandeis University.

——, Existence of harmonic maps, preprint.

UNIVERSITY OF CALIFORNIA, SANTA CRUZ
INSTITUTE FOR ADVANCED STUDY





