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Abstract. We study the asymptotic properties of the conormal cycle of nodal sets associated to a
random superposition of eigenfunctions of the Laplacian on a smooth compact Riemannian man-
ifold without boundary. In the case where the dimension is odd, we show that the expectation of
the corresponding current of integration equidistributes on the fibres of the cotangent bundle. In the
case where the dimension is even, we obtain an upper bound of lower order on the expectation.
Using recent results of Alesker, we also deduce some properties on the asymptotic expectation of
any smooth valuation including the Euler characteristic of random nodal sets.
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1. Introduction

We consider a (C*°) smooth compact connected oriented Riemannian manifold (M, g)
without boundary, and we study the nonzero solutions of

—Agey = A2ey, 1)

where A, is the Laplace-Beltrami operator induced by the Riemannian metric g and
A > 0. Our geometric assumption implies that there exists a nondecreasing sequence

O=A <X <. - > 400,
and an orthonormal basis (¢;);>1 of L%(M) such that
. 2
vVj>1, —Agejzkjej.
More generally, we are in fact interested in finite superpositions of such solutions, i.e.

feMn =1 p2(—AL*(M). @)
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Recall that if we denote by N (A) the dimension of H 4, one has the following Hérman-
der—Weyl asymptotics [42]:

Vol (M)

n n—1
2nnn/2r(n/z+1)A +O(A" Y, 3)

N(A) =

where 7 is the dimension of M and Vol, is the Riemannian volume induced by g. In the
present article, we aim at studying elements in H in the high-frequency limit A — oo.
There are several natural ways to study these objects: one can for instance look at their
L? norms, their nodal sets, their nodal domains, or their quantum limits. In the present
article, we will study the geometry of the nodal sets

Np={xeM: f(x)=0}, fe€Hn.

Again, there are many natural questions regarding the geometry of Ny or its distribution
on M—see for instance the book of Han and Lin [38] or the recent survey of Zelditch [68]
on nodal sets of eigenfunctions. For instance, one can try to compute their Hausdorff
volume, the number of their connected components, or more general geometric quantities
like Betti numbers.

The simplest question seems to be a priori the computation of the volume. In fact, in
this case, it was conjectured by Yau [66] that there exist constants 0 < ¢, < Cg < 00
such that, for every nonzero solution e, of (1),

cgh < V') < Ceh,

where V"~ ! is the Riemannian hypersurface volume. In the case of real-analytic metrics,
this conjecture was proved by Donnelly and Fefferman [27]; see also [44] for the case of
arbitrary elements in H 5. In the C* case, the lower bound was proved earlier in dimen-
sion 2 by Briining [18], while in dimension n > 3, the best known lower bounds are of
order A3/2  as recently proved by Colding and Minicozzi [23] and Hezari, Sogge and
Zelditch [41, 62]. Concerning the upper bound in the C*° case, Dong, Donnelly and Fef-
ferman [28, 26] obtained an upper bound of order 13/? in dimension 2, and in dimension
n > 3, Hardt and Simon proved an upper bound of order A°* for some ¢ > 0 [39]. Thus,
even the a priori simpler question of estimating the volume of nodal sets remains to our
knowledge far from being completely understood in a general setting.

A natural approach is to ask whether the properties expected for any nodal set are valid
for a “generic” solution of (1) or at least for a “generic” element f of 7. In order to
formulate a notion of genericity in H 5, we introduce the following Gaussian probability
measure on the space Hx:

3 ) N(A) N(A)/2
padf) =duna(f):=e NI /2<7> dcy .. .dCN(A),
N()
with f= )" cje;.

j=1
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Remark 1.1. We note that, with this convention, the expectation of the L? norm is

A 112 4y dita () = 1.

In this setting, Bérard gave an “average” version [4] of Yau’s conjecture:

Vol(S"~ 1) A
VoI(§") /n+2

More recently, Rudnick and Wigman also estimated the variance in the case where
(M, g) is a rational torus [56] or the canonical sphere [65], and Letendre [50] gener-
alized Bérard’s result to the intersection of several “random” nodal sets. Zelditch [67]
also showed that something slightly stronger than Bérard’s result holds. More precisely,
he proved that, given any smooth function w on M, one has

[, v anai - Vol ()1 -+ o(1)).

/H F*Goldf Il @) dua(f)
' ~Vol(s"h A
O OVoI(SY) n+2Ju

where f*(8g) is the pull-back by f of the Dirac distribution, and (-, -) is the duality
bracket. This result shows that if we average over the Gaussian measure, the nodal sets
become equidistributed in M.

Using this probabilistic approach, we can in fact say much more on the geometry
and the topology of the nodal sets. In the case of the canonical 2-sphere, Nazarov and
Sodin [52] gave large deviation estimates for the number of connected components of
a random nodal set. Lerario and Lundberg [49] also obtained lower and upper bounds
for the expectation of the number of connected components when one considers more
general families of random nodal sets. Nicolaescu [54] estimated the number of critical
points of a random function f in H from which one can also deduce upper bounds on
the number of connected components. Nazarov and Sodin [61, 53] generalized their large
deviation result on random spherical harmonics and they studied the number of connected
components of Ny for general Gaussian random functions. In our context, if we denote
by N(f) the number of connected components of Ny, their result reads

N(f) >5}>=0

Vs > 0, AILmOOMA({fG’HA. T—ag

for some nonexplicit constant a, > 0 depending only on (M, g). Note that this gives not
only the rate of convergence for the expectation but also a large deviation estimate. It is
also slightly more precise in the sense that the result remains true if we count the number
of connected components in some rescaled geodesic ball By (x, RA™Y) for some large
R > 0[61, Theorem 5].

Gayet and Welschinger [35] proved that, given any closed hypersurface ¥ in R”, the
probability of finding ¥ in the intersection of Ny with a geodesic ball B, (x, RA™Y) is

w(x)d Volg(M)(1 +0(1)), (4
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uniformly bounded from below by an explicit positive constant; see also [34] for earlier
results in the case of random polynomials. This allows one to deduce lower bounds on
all the Betti numbers of our random nodal sets. In fact, they also proved that, on any
smooth compact connected Riemannian manifold (M, g) without boundary and for every
0 <i <n— 1, one can find explicit constants 0 < ¢;(M, g) < C;(M, g) < oo such that

(M, g)A" < /H BN dpa(f) < Ci(M, g)A”,

where b; is the i-th Betti number [33, 35]. Recall that by (N, 1) = N(f). Their result is in
fact more general than what we claim in the sense that it is valid for any elliptic pseudo-
differential operator of positive order' m. For n odd, Letendre [50] showed the following
asymptotic property of the Euler characteristic x (NVy) of a random nodal set:

2(=1)=b2 /A
7 Vol(S"—1) <m

We recall that the Euler characteristic is given by the alternating sum of Betti numbers.
Finally, Sarnak and Wigman [57] recently described the universal laws satisfied by the
topologies of random nodal sets (see also [19]).

These different results show that more is known on the geometry of nodal sets if one
only aims at probabilistic results. Even if we do not address this kind of questions in the
present article, we note that probabilistic approaches have been considered for a long time
in algebraic geometry—see for instance [45] where Kac estimated the number of real ze-
ros of a random polynomial as its degree goes to infinity. In “random” algebraic geometry,
one aims at studying the zero set of random polynomials of several variables instead of
random superposition of eigenfunctions, and the spectral parameter A is replaced by the
degree of the polynomials [48, 60, 59, 10, 11, 32, 50].

So far, we have only discussed the mathematical point of view on random Gaussian
superposition of high-frequency eigenfunctions but we emphasize that they play an im-
portant role in the physics literature. For instance, in quantum chaos, one is interested in
understanding the semiclassical properties of a quantum system whose underlying classi-
cal system enjoys chaotic features such as ergodicity or mixing. Berry [7] predicted that
semiclassical eigenmodes of chaotic systems should exhibit the same behaviour as a ran-
dom superposition of waves. This is known as the Berry random wave conjecture. In par-
ticular, any result on random superposition of waves should provide an intuition on what
one could expect for a chaotic system. In our framework, the main example of chaotic sys-
tem is given by manifolds with negative curvature whose geodesic flows are exponentially
mixing. Motivated by this conjecture of Berry, random nodal sets (and nodal domains?)
were also extensively studied in the physics literature especially in the last fifteen years
starting from the works of Blum, Gnutzmann and Smilansky [13] on nodal domains. The
case of nodal sets was studied by Berry [8] who considered (on 2-dimensional domains)
similar questions to the ones mentioned above on the volume and the curvature of random

/H XNy dua(f) = ) Volg (M) + O(A"™h). (5)

1 In this case, the asymptotics are of order A2/™
2 This means subsets of M where f has a fixed sign.
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nodal sets. In the 2-dimensional case, Bogomolny, Dubertrand and Schmit [14] conjec-
tured that random nodal sets are in fact well described in terms of percolation processes
and Schramm-Loewner Evolution models.

2. Statement of the main results

We denote by T*M the cotangent bundle of M, and an element of 7*M is denoted by
(x,&) withx € M, & € T M. From the point of view of “microlocal geometry”, it is
often more natural to consider the conormal cycle of Ny = {f = 0} rather than the
set Ny itself [47, Chapter 9]. Recall that the conormal cycle is defined as follows, for
every fin Hp:

N*{f =0} ={(x,6) e T*M : f(x) =0,& = td, f forsome t # 0} C T*M. (6)

Note that the above defines the conormal cycle only in the set-theoretical sense and we
will later discuss the central issue of orientation. Outside of its singular points, this subset
of T*M is a Lagrangian conical submanifold and it contains in some sense more infor-
mation on the geometry of the nodal sets. For that reason, it seems natural to us to focus
on the properties of this set. Before giving more explanations on the relevance of the
conormal cycle in microlocal geometry, we mention, as a first motivation, a celebrated
index theorem of Kashiwara [47, Th. 9.5.3, p. 385]. In the real analytic case, this result
expresses the Euler characteristic of Ny as a Lagrangian intersection in 7*M between the
conormal cycle of Ny and the graph of dg for a generic function g on M:

[Graphdg] N [N*({f = OD] = x (Ny) (N

where the intersection is in the oriented sense.

To our knowledge, the properties of this set have been studied neither from the deter-
ministic point of view, nor from the probabilistic one. In this article, we aim at studying
the probabilistic properties of the set N*({ f = 0}) which are somewhat easier to consider.
For that purpose, we introduce the following subset of H 4 :

Dy :={f € Hp:3x € Ny, do f = O}

By a Sard type argument (see for instance [50, §2.3]), one can verify that ua(Dp) = 0
for A large enough. Thus, for up-a.e. f in Hp, N*({f = 0}) is a smooth n-dimensional
submanifold of

T°M :={(x,6) e T*M : & # 0}.

In particular, once we choose an orientation, N*({ f = 0}) can be viewed as an n-current
[N*({f = 0})] in the sense of de Rham [24, 58]. This means that, for every smooth
compactly supported n-form w on T*M, we define

(IN*((f = D] ) = / 0.
N*({ f=0})
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Remark 2.1. We note that N*({f = 0}) has two components for f in Dy:
Ni({f=0):={(x. &) €eT°M: f(x) =0and & = td, f for some 1 € R \{0}}.

We will precisely discuss orientability questions in §3.1. We will in fact use the classical
conventions of [22, p. 682].

Our first main result shows that this defines in fact an L! function:

Theorem 2.2. Let (M, g) be a smooth oriented connected compact Riemannian manifold
without boundary of dimension n. Then the map

Ha > [ IN"(f =0D] € D, (T*M) ®)

is integrable with respect to the Gaussian measure . Equivalently, for every test form
w on T*M, the map

Ha > [ (IN"({f =0D],0) €R
belongs to L' (Ha, diy).

In order to state our second result, let us denote by €2, the Riemannian volume form on
(M, g),bym : T*M — M the natural projection, and by 7*Q, the pull-back of the
Riemannian volume on 7*M. Then, our second theorem shows the following universal
behaviour:

Theorem 2.3. Let (M, g) be a smooth oriented connected compact Riemannian manifold
without boundary of dimension n. Then

A "
* — d — '\ *Q n—1
/HA[N ({f =0Dldua(f) =C <—m) T2 + O(A") C))

with
2(_1)(n+1)/2

= Nog Ty Ynisodd. and Cy=0 otherwise.

Equivalently, for every test form w on T*M, one has

/H (IN*({f = 0Dl w)dua(f) =Cy Qe Aw+ O(A" .

A n
< A+ 2) /T*M
We note that an important feature of this result is that it shows a very different behaviour
depending on whether the dimension is odd or not. For n odd, our theorem shows that the

submanifold N*({ f = 0}) becomes uniformly equidistributed on the fibres T, M, while
when 7 is even, we only obtain an upper bound of lower order.



Conormal cycle of random nodal sets 3023

2.1. A brief outline of the proof using Berezin integrals

Our asymptotic formula can be elegantly derived by using a representation of the conor-
mal cycle as an oscillatory integral over odd and even variables in the formalism of
Berezin [4, 37,25, 63]—see Section 5 for a brief reminder. Let us now sketch the principle
of our derivation. In a geodesic coordinate chart, we first introduce, for f in Hp \ Dy, a
map

G(f):T*°M xR* 5 (x,&,1) > y = (f(x), tdy f — &) € R"L

By classical arguments involving wavefront sets, we then represent the conormal cycle as
a current in the sense of de Rham which is obtained by pull-back by G(f):

NG =01 = [ GG 0y A Ady .

teR
Then we use the formalism of Berezin integrals to write the current 86’“ dy' Ao A
dy"*! in exponential form:

88+1(y)dy1 N /\dyﬂ-‘rl — </ e—ziﬂp.y dp>dyl N /\dyi’H-l
R

n+1

1
- (=2im )+l

Thus, the conormal cycle can be expressed as an oscillatory integral over even and odd
variables:

| )
S B =2in(p.G(N+ILAG) g a11 ). 10
(NTCF )] (=2im)n+l /teR* <A<n+ln+l> ¢ g "

Then the calculation of the expected conormal cycle reduces to an evaluation of Gaussian
integrals except that we are in presence of odd and even variables and this exponential
representation of the current dramatically simplifies the combinatorics. Integrating over
the measure u and inverting (formally) the integrals implies that we shall compute

/ (/ o~ 27 (p.G(NH+TLAG(f)) d;m(f)) dp dTl.
R(n-f—”"‘*'l) HA

Note that this inversion of the order of integration requires rigorous justification which is
provided in §4.3. We also refer to Remark 4.7 for a discussion of this question and the
so-called Kac—Rice formula. Finally, we compute the Gaussian integral

/ 2T (p.G(f)+T.dG(f)) dua(f) (in
Ha

using Hormander pointwise Weyl asymptotics of the spectral projector [42] and super-
symmetric Gaussian integration [37]. Notice that the Berezin integrals were also used in
the works [3, 12, 29] devoted to the statistics of the critical points of random holomorphic
sections with applications to counting vacuas in string theory. The general philosophy
is that Berezin integrals allow one to elegantly express determinants as supersymmetric
integrals, which hugely simplifies calculations.

/ 2T (PyHTLAY) gy ]
R@+1n+1)
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2.2. Applications: smooth valuations on manifolds

We will now explain the interest of the concept of conormal cycle by giving some ap-
plications of our equidistribution theorem. First, we recall a “microlocal version” of the
generalized Gauss—Bonnet theorem of Chern [22, equation (20), pp. 679-683], later gen-
eralized by Fu to subanalytic sets [31, p. 832] (see also [55, Definition 4.4.1 and Proposi-
tion 4.4.2] for a detailed exposition).

Theorem 2.4. Let (M, g) be a smooth compact Riemannian manifold of dimension n.
Then there exists a smooth, closed, compactly supported n-form 0 on T*M such that
fo. u 0 = 1forallx € M, and for any smooth oriented submanifold of codimension > 1,
one has

x(X) = (IN*(X)], ) (12)

where [N*(X)] is the conormal cycle of X and yx is the Euler characteristic.

Proof. This is a microlocal interpretation of the main result of [22] that we briefly recall.
Let mo : UM — M denote the unit tangent bundle over M. Then Chern constructed an
(n — 1)-form ® on the unit tangent bundle UM defined in [22, eq. (9), p. 676] satisfying
the following properties:

e dO =0([22,eq. (11), p. 677]),

. —fno—l(x) ® =1 ([55, p. 51)),

e for any oriented submanifold X of M, if we denote by UNX C UM the unit normal
bundle of X in M then we have a generalized Chern—Gauss—Bonnet identity — fIU nx ©
= x(X) ([22, eq. (20), p. 679] and [55, Proposition 4.4.2, p. 52]).

The form —® is called the geodesic curvature form by Park [55, Definition 4.1.1, p. 51].
Since M is Riemannian, the metric gives an isomorphism 7*M =~ T M which induces an
isomorphism of cones T°M = T*M \ {0} ~ TM \ {0}. By the above isomorphism and
the natural trivial fibration TM \ {0} — UM whose fibre is the group (R.q, %), there is
an isomorphism of cones p : T*M — UM x R.(. Choose any smooth function ¢ > 0
on R. ¢ such that dg is compactly supported and fooo dg = 1; such a function is easy to
construct by considering x € C>°(R.0), x > 0 such that fooo x()dt = 1 and setting
px) = f(f x (t) dt. Then consider the n-form 8 = p*(—® A d¢) and let us check it
satisfies the claim of the theorem. First the integral of |. TeM 0 over a fibre T M satisfies

/ 9:/ p*(—@Ad(p):/ (—®)/\d<p=/ (—®)/ do =1.
TeM TeM UM xR UM R-o

Then the pairing ([N*(X)], 0) satisfies the identity

(IN*(X)1. ) =/ e:f p*(—@/\d(p):/ _O Adg
N*(X) N (X) UNX xR

“ @)L 20) =0 D

x(X) 1
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Remark 2.5. In our main theorems, we chose to consider the conormal cycle in T*M
instead of UM in order to make some aspects of the calculation slightly simpler.

From this result, we deduce an alternative proof of equality (5) which gives the mean
Euler characteristic of random nodal sets:

Theorem 2.6 (Letendre [50]). Let (M, g) be a smooth oriented compact Riemannian
manifold of odd dimension n. Then

. B 2(_1)(1171)/2
/”HA XNpdpa(f) = Vol &1y

Proof. Let 6 be the n-form of Theorem 2.4. Then

Vol (M)(L)n + OA" Y (13)
& vn+2 ’
fH X NP daa(f) = /H (IN*(LF = OD1. 0) dpun (f)

since the map f — ([N*({f = 0})], 0) is integrable with respect to the measure du 5 by
Theorem 2.2. Hence by Theorem 2.3, we obtain an integral on the cotangent cone:

A n
d = n *Q 9 An—l
/HAX(Nf) 1A (f) /.MC (m> T*Qe AO+ O
A n
= —1)" Cn *0) OAn—l
fxeM(/T;M( ) )A (vn+2> 7S+ O )

A n
_ln N R, Q An—l
( )/xeMc<¢m> g HOMT)

1\ (—1)\n+1)/2 n
_ 20D Vo](M)( ) + 0" h

7 Vol(S"—1)

A
Vn+2
where we have used the Fubini theorem on the cotangent cone 7*M and we have in-
tegrated on the fibres of T7°M first. Note that since n is odd, (=D (=DHrtD/2 =
(=B D/2 — (—1)"=D/2 which explains the constant found in the statement of our
theorem. o

Letendre [50] computed the Euler characteristic by expressing it as the integral over
{f = 0} of a certain curvature form depending on f as for instance in [21, eq. (9)].
Here, instead of this approach, we use Theorem 2.4 which gives the Euler characteristic
as the integral of a fixed curvature form over N*({f = 0}). In some sense, this point of
view allows us to extend Letendre’s Theorem to an equidistribution result in the same
way as Zelditch’s equidistribution result (4) generalized Bérard’s result on the volume.

Chern’s formula for the Euler characteristic of a smooth submanifold can in fact be
understood in the more general framework of the theory of smooth valuations recently
developed by Alesker [2] and which we will now briefly review. We consider a smooth
oriented manifold X (not necessarily endowed with a Riemannian structure) and we de-
note by P(X) the set of all compact submanifolds of M with corners. In the terminology
of [2], we say that a map

¢ :P(X)—~C
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is a smooth valuation if it is a finitely additive functional satisfying certain continuity
properties. For simplicity of exposition, we remain vague on these two notions which
need to be defined carefully on P(X)—see [1, Part II] for details. As was already men-
tioned, smooth valuations on manifolds generalize classical concepts from integral ge-
ometry such as volumes, Euler characteristic and mixed volumes. One of the remarkable
properties of these valuations is that they can be represented as follows: for every smooth
valuation ¢, there exists a smooth differential n-form wg on T*X such that, for any P

in P(X), one has
o = [
N*(P)

where N*(P) is the conormal cycle of P [2]. We emphasize that the converse statement
is also true, and that the n-form is a priori nonunique. In the example of the Euler char-
acteristic x, Theorem 2.4 gives such an n-form as soon as we have fixed an arbitrary
Riemannian metric on X.

Thanks to this interpretation of smooth valuations as integrals over conormal cycles,
Theorems 2.2 and 2.3 imply the following corollary on smooth valuations:

Corollary 2.7. Let (M, g) be a smooth connected compact Riemannian manifold without
boundary of dimension n. Let ¢ be a smooth valuation in the sense of [1] such that wg
can be chosen compactly supported in T* M. Then the map

f= oWy
belongs to LY(H,, dup). Moreover,

A
/H PNy dua(f) = Cn(

vn+2

) / Qe Awy + O, (14)
T*M

where
2(_ l)(n+1)/2

C, = m ifnisodd, and C, =0 otherwise.

2.3. Further questions

Let us now mention natural questions that can be asked about the conormal cycles at-
tached to nodal sets.

e In the spirit of [50], it would be natural to consider intersections of nodal sets and com-
pute the expectation of their conormal cycle. This could probably be directly obtained
with the methods of the article but would require some slightly more complicated com-
binatorial arguments. For simplicity of exposition, we consider only one nodal set.

e Regarding Theorem 2.3, it would be natural to understand the asymptotics in the case
of n even. At least in the case where the set of closed geodesics is of zero Liouville
measure, we believe that one should be able to compute the term of order A" 1in the
asymptotics using the fact that in this geometric framework, the remainders in Weyl’s
asymptotics are of order o(A”~!). Understanding the geometric meaning of the lower
order term (and also checking that it is nonzero) is probably more subtle than comput-
ing the leading term we obtain here.
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e In this article, we only computed the expectation of the conormal cycle and it would be
of course natural to look for variance or large deviations estimates in the spirit of [8,
56, 52, 65, 53].

e Finally, it would be natural to understand what happens in the deterministic case. Can
one obtain at least some upper bounds on the conormal cycle of a deterministic nodal
set? If yes, what are the rates, and do they also depend on the dimension? This kind of
questions would require completely different techniques, like the ones in [38].

2.4. Organization of the article

Section 3 gathers preliminary results that will be used in our proof. More precisely, our
first task in the present article is to express the conormal cycle [N*(f = 0)] explicitly
in terms of Dirac distributions and differential forms. This kind of representation appears
in the book of Schwartz [58] and it is in some sense slightly more adapted to our prob-
lem than the geometrically appealing definitions appearing in the works of Kashiwara—
Schapira, Fu, Alesker, Bernig [6, 47, 46, 31]. Thus, we give in Section 3 an explicit
integral formula for the conormal cycle. Moreover, we also introduce in that section other
relevant tools needed for the proof of our main theorem.

In Section 4, which forms the core of our paper, we give the complete proofs of
Theorems 2.2 and 2.3 using microlocal analysis and combinatorics.

Then, in Section 5, building on tools from quantum field theory, we give a new in-
tegral formula which expresses the conormal cycle of a nodal set as an oscillatory inte-
gral in bosonic (even) and fermionic (odd) variables. Our formula makes use of the so
called Berezin integral [4, 37, 25, 63] which was already mentioned above. This formula
is inspired by a very general formula expressing integration currents as oscillatory inte-
grals over odd and even variables used by A. Losev et al. in their works on instantonic
quantum field theories [30, S1]. We give a leisurely introduction to the necessary tools
to grasp the meaning of our formula. Using this very simple integral formula represent-
ing [N*(f = 0)], we give a fast derivation of the leading term of the asymptotics of
f?—l/\ [N*({f = 0)]1dua(f), which becomes a simple exercise in Gaussian integration
with respect to odd and even variables and completely avoids the heavy combinatorics
of the second part. The introduction of even (fermionic) variables allows us to avoid
complicated combinatorics involving sums over partitions at the expense of a little bit of
abstraction. The calculations are similar to those encountered in quantum field theory on
curved Riemannian manifolds. This somewhat alternative derivation of the main asymp-
totic formula is presented in this last part in a purely formal way and it relies on several
inversions of integrals and a priori estimates on remainder terms which could in fact be
justified by using the arguments of the second part of the article.

The article also contains four appendices. Appendix A recalls some classical results
on the derivatives of the spectral projector of the Laplacian. Appendix B justifies the in-
version formulas used in the article via tools from microlocal analysis. In Appendix C, we
briefly discuss a question of independent interest: building on the proof of Lemma B.3, we
give a functional-analytic proof of the Whitney embedding theorem. Finally, Appendix D
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gives a brief account of the properties of currents needed for our purposes and carefully
justifies the meaning of our formula using tools from microlocal analysis.

3. Preliminary results

In this section, we give the three main ingredients for the proof of our main Theorem. The
first ingredient is Proposition 3.7, which gives a representation formula for the conormal
cycle in terms of pull-back of Dirac distributions. As we shall see in this proposition,
the conormal cycle can be thought as a local functional on 2-jets of functions. Thus, our
second ingredient (Prop. 3.9) describes the push-forward of the Gaussian measure (L5 on
‘H A by the map

s f(V)

il
JA() :HaD f> F= (f(y); (M) ; ( . ) ) c Rt
A 1<i<n A 1<r,s<n

where we identify R?+1+1 with the fibres of the 2-jet bundle. The push-forward measure
J2.1ua is in fact defined by its characteristic function which is expressed in terms of
the kernel of the spectral projector defining our Gaussian measure (. Then the third
ingredient (Prop. 3.10) is a kind of “Fubini statement” which allows one to interchange
the order of integrations in the variables (y, n, t, f) involved in our problem.

Remark 3.1. For any smooth oriented manifold X of dimension m, we will denote by
(D4(X))o<d<m the smooth compactly supported d-forms on X and by (Dél (X))o<d<m its
dual, i.e. the set of currents of dimension d on X. We refer to Appendix D for a brief
account on the theory of currents which is necessary in our proof.

3.1. Representation of the conormal cycle

Our first goal is to represent the conormal cycle N*({ f = 0}) in terms of Dirac distribu-
tions. For that purpose, we first need to recall the definition of push-forward in the context
of currents. Let . : X — Y be a proper smooth map between two smooth oriented mani-
folds X and Y, and let T be a current in D;l (X), where d < dimY. Then the push-forward
A«(T) is defined by duality from the pull-back:

Yo € Dy(Y), (AT, 0)y = (T, V'o)x.

An important fact concerning the push-forward operation is that an orientation of T
canonically induces an orientation of A, T.

3.1.1. Abstract definition of the current of integration. Let us start by recalling the defi-
nition of the conormal cycle of { f = 0}:

Definition 3.2. Let M be a smooth connected compact oriented manifold of dimension n
without boundary. Let f € C°°(M). If dy f never vanishes on { f = 0} then we define
the conormal cycle [N*({f = 0})] as the integration current on the conical Lagrangian
submanifold {(x, &) : f(x) =0and & = td, f for somet € R\ {0}} in D, (T*M).
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A subtle fact we must add to our definition concerns the orientation of the conormal cycle.
First, note that the conormal cycle contains two components

Ni({f =0) ={(x.8): f(x) =0and & = td, f for some 1 € Ry \ {0}}

since it does not meet the zero section of the cotangent bundle. Hence an orientation of
[N*({f = 0})] consists in choosing an orientation for each component separately. In what
follows, we denote by R* the set R\ {0}. Let us give another description of [N*({ f = 0})]
in terms of Lagrange immersion which will be useful since we will interpret the conor-
mal cycle [N*({f = 0})] as the push-forward of a cone S x R* and the orientation of
[N*({f = 0})] will be induced by an orientation of § x R*:

Lemma 3.3. Let f € C®(M) where df never vanishes on S := {f = 0}. Let i :
S <> M be the canonical immersion. Then the conormal cycle N*({ f = 0}) is the image
of the immersion

A:SxR*> (x,1) > (i(x), tdix) f) € T*M, (15)
and, at the level of currents,
[N*({f = 0D] = [A(S x R")] = A4[S x R*], (16)

where we orient the current [S x R*] by any differential form o € Q" (S x R*) such that
df NolsxR.g = Qg Adt|sxr., and df Nalsxr_o = —Rg A dt|sxR_,-

Remark 3.4. The cone S x R* contains two components S x R. g and S x R_¢ that we
should orient separately.

Proof of Lemma 3.3. By definition, [N*({f = 0})] is just the integration current on
N*({f = 0}) which is equal to A(S x R*). Therefore, for any test form w in D,(T*M),

(IN*({f = D], ) = f o= / o= f o
N*({ f=0}) A(SxR*) SxR*
— (IS x R*], A*0) = (A[S x R*], o)

by definition of push-forward, which yields the claim. O

3.1.2. Expression in local coordinates. Our goal is to show that the conormal cycle
[N*({f = 0})] can be written (in local coordinates) as the current

n+1 t n t '
LR* o (f, ~df —é)df/\i/:\ld<xaxif —s,), (17)

where A is any positive number—see Proposition D.1 in Appendix D for the meaning of
the convenient notation &, e frtdy f/A — &). We need to do this progressively and the
first step is to define some integration current [Zf, 5] on R* x T*M whose push-forward
along the first factor R* yields the conormal cycle [N*({ f = 0})]. For that purpose, we
set

Zia = {(r,x,s) ER*xT*°M: f(x) =0and & = %dxf}. (18)
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Lemma 3.5. Let f € C°°(M) where df never vanishes on {f = 0}. Let [Z ] be the
integration current on the set Zy A defined by (18) and 7 the projection R* x T*M >
(t;x, &) —> (x,&) e T*M. Then
[IN*({f = 0D] = 7l Zy Al (19)
Proof. Let w(x, &; dx,d&) be an element in D" (T*M). One has
(Tl Zf A, @) = ([Zf.A], T* ) =f w(x,§;dx, d§)
{f(0)=0,6=td f,1R*}

by a change of variable. Hence
(o[ Zal, @) = / w(x,tdy fidx,d(tdy f)) = / A w)(t, x; dt,dx)
{f ()=0,reR*} SxR*

since (M*w)(t, x;dt,dx) = w(x,td,f;dx,d(tdyf)), and finally (7.[Zfal, 0) =
A[S x R*)(w) = [N*({f = 0})](w) by Lemma 3.3. O
The next lemma represents the current [Zy, o | by Dirac distributions in a local coordinate

chart. Let (U, ¢) be a sufficiently small coordinate chart centred at a point xo in M. It
induces a coordinate chart on 7*M as follows:

Q=T :T*U — ¢(U) xR",  (x,&) > (y,1) = (p(x), (dr¢*) 7).
We also set
T*U :={(y,n) € p(U) x R" : n # 0}.

We will use these conventions throughout. In particular, (x, £) will always denote a point
in T*M and (y, n) its image in local coordinates. Using these conventions, one has

Lemma 3.6. Let f € C*°(M) where df never vanishes on { f = 0}. Then, in any system
(y, n) of local coordinates on T*U where U C M is some bounded open subset,

2 leig =857 (FO0 s = )ar a Na(50ur =n). o)
i=1

Proof. The submanifold Zz, 5 in R* x T*U is defined in the local coordinates (y, 1) by
the system of n 4+ 1 equations:

fO) =0,

t 9
——f~—77i=0, l<i<n

A 9y

The collection of 1-forms (dy fidni—d (% g—;)) | <<, 18 linearly independent along Zy, o
as

" t 9
dyf A /\(dm - d<——f>> =dyf Ndny A--- Adn, + lower order terms in dn,
S =l A dy!
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where dy f A dny A -+ A dny, does not vanish on Zy A since df does not vanish on
{f = 0}. Then, by Corollary D.4, the current [Zy, 5] is represented in local coordinates
(v, m) by (20). o

Combining the above lemma with Lemma 3.5 which gives the identity [N*({ f = 0})] =
7«[Zf,A], we conclude this first part by the first key ingredient of our proof:

Proposition 3.7. Let f € C°°(M) where df never vanishes on {f = 0}. Then, in any
system (y, ) of local coordinates on T*U where U C M is some bounded open subset,
the restriction of the conormal cycle [N*({f = 0})] to T*U can be described by

[Nmf=mmpy=f

te

i t A t
- 50+1<f(Y)v Xdyf_n)dyfAi/_\ld<Xayif—77i> 20

where we use the convention [, _p. = 0+°o + fo_oo.

Our convention for the integral ft cR* reflects our choice of orientation for the conormal
cycle. We note that we use in fact the same convention as in [22, p. 682].

3.2. Push-forward of the Gaussian measure on 2-jets over U

Thanks to (21), the conormal cycle of { f = 0} at a point x € U can be thought of as a
functional of the 2-jet of f at x € U. As we aim at computing its expectation with respect
to the variable f, the push-forward of the measure 1 on the 2-jet bundle will naturally
appear. The push-forward of this measure will then “live” on the space R4+ gince
we are working in local charts. From this point on, we will in fact make use of geodesic
normal coordinate charts for which one has proper asymptotics for the spectral projector
associated to the Gaussian measure 5 (see Appendix A).

Remark 3.8. By a geodesic normal coordinate chart, we mean the following. Consider
the exponential map Exp induced by the Riemannian metric on M. There exists a neigh-
bourhood ¢/ of M x {0} in T M such that Exp induces a smooth diffeomorphism (x, v) —
(x, exp, (v)) from U onto a small neighbourhood of the diagonal in M x M. Then, we fix
a point xg in M, and we consider the preimage of Ty, M under this diffeomorphism. This
defines a local chart around xg into Ty, M which can be identified with R" via a measure
preserving linear isomorphism.

We fix (y, n,t) in T*U x R* and m > 1. We define the following map from H, to
Rn2+n+l:

Ay f () 3 s f()
&@”fHFZ(ﬂW<l%LXl;<LﬁT_X )

. . 2
For the coordinates in R 17 *1 we set

F=(FO;Flw-an;F1,1,~--aFn,l’F1,2’~--aFn,2’~-~aFl,n’F2,na-~~’Fn,n)~
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The next proposition describes the Fourier transform of the push-forward of the Gaussian
measure (1 under the map JIZ\ (y). It follows directly from the results on the asymp-
totics of the derivatives of the spectral projector recalled in Appendix A (more precisely,
Corollary A.3).

Proposition 3.9. The push-forward of the Gaussian measure pp under the map J[z\ )

. . - 2
induces a Gaussian measure v (F) on R" T +1;

) (F) := (JR (0)sitn) (F), 22)

whose Fourier transform has the following expression:
dinT.Fyy B (T AT
e TUN(F) =e YD . (23)
RrZ+n+1

where the matrix Ax(y) is defined as follows:

A () Ak%y))

Ar(Y) = Ag+O(A™! =<

with the constant in the remainder uniformly bounded in terms of y and A, and

Al Arp
Ag = ' ),
0 (A2,1 Az,z)
where the matrices A; j do not depend on y and are defined as follows.
Ay risan (n+1)x (n+1) matrix, Ay 3 isan (n+1) x n® matrix, Aj1isan n?xn+1)

matrix, and A3 > is an n? x n? matrix. Their expressions are

. 1 01xn T 1
Al,l = <0n><1 ﬁldn y A2,1 = A]’z = _m((ar,s)lfr,sfns Onzxn)7
and
1
A2‘2 : (Bs,s/)]fs,s’fna

T+ +4)

with B ¢ an n x n matrix which is equal to

B s :=1d + 2diag((8j,5)1<j<n) ifs =y,
and
Byy =Bl =858y + 898 )zijen  if s #S.

3.3. Interchanging integrations

In our proof, we need to integrate functions involving the variables (y, 7, t) in T*U x R*
but also f in H 5. The fact that we can reverse the order of integration plays a central role
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in the following—see e.g. the proof of Proposition 4.4. Recall from [50, §2.3] that
Dy :={feHy:Iyef(0),df=0)

is of ua-measure O for A large enough. One can also verify that Q5 = Ha\Da
is an open subset of H,. For every f in Ha, we define the following map on
Ha x p(U) x R" x R*:

Gp:HpaxdpU) xR xR* s (f, y,n,1)
t t
= <f(y)’ Xa}'lf /) T Xaynf - nn> e R x R”.
Then one has
Proposition 3.10. Ler V(f, v, n, 1) be a test function in D(Qp x T*U x R*). Then

(LAGAUN GG Wiy melg, = (GAGGT). Wg, ey me

= (LAGAQ. 1. *GF). W)@y iy pe- 24
Proof. See Appendix B. O

4. Proof of Theorems 2.2 and 2.3

Recall that we aim at computing the expectation of the current of integration on the sub-
manifold N*({f = 0}). According to Proposition 3.7 which gives an integral represen-
tation of the conormal cycle, one knows that, for every f in Q,, and for every w in
D, (T*U), one has

1
A" JN*(( =0

= <GA(f)*(88“), df A /\d(%ay_,-f - n./) ANo(y,n,dy, dn)> ,
j=I

T*U xR*

w(y,dy,n,dn)

where (-, -} j) g+ 18 the duality bracket in D/(T*U x R*) x D(T*U x R*). Recall that
we chose a particular orientation for R* in §3.1.

The main result of this section is the following theorem from which Theorems 2.2
and 2.3 follow by partition of unity:

Theorem 4.1. We use the above notations. For any element

wi= Y wwp(y,mdy* Adng
|| +1Bl=n
in Dp(T*U), let

loll =" sup  |oaply, 0l
p.(y.mel*U



3034 Nguyen Viet Dang, Gabriel Riviere

For every compact set K C T*U, there exists a constant Cic such that for all test forms

w supported in IC,
S
and

/ (/ w(y,dy,n,dn)>du/\(f)
Ha \IN*({f=0})

A n
=C dy' A AdY" Aw(y,dy,n,dn) + O(A"™D,
n(m>/ y y (y,dy,n,dn) ( )

T*U
with C, = 0 if n = 0 (mod 2) and

/ w(y,dy, n,dn)‘duA < Ckllol
N*({f=0})

2(_1)(n+1)/2
=~ 7 Vol 1)
if n =1 (mod 2).

Remark 4.2. It follows from the first statement of Theorem 4.1 that for every test form w,
the map

f= w(y,dy,n,dn)
N*({f=0})

belongs to LY(Hp, d ua). For any integral current 7', let M((T') denote the mass of the
current 7' [36]. Our result is in fact slightly stronger than what we claimed in Theorem 2.2
as it also means that, for any smooth compactly supported cut-off function ¢ € D(T* M),

/H M@IN*({f = O})]) < co.

In other words, the mass of the cut-off conormal cycle o[ N*({ f = 0})] is an L' function

Off € Hap.

The purpose of this section is to prove Theorem 4.1. We emphasize that there are two
parts in this statement. On the one hand, we have to show the integrability property, and
on the other hand, we have to compute the precise value of the expectation. The first part
requires a delicate analysis which is carried out in the first part of this section. After that
step, we can combine this first part with some combinatorial arguments in order to obtain
the second part of the theorem.

More precisely, the proof is organized as follows. First, in §4.1, we write a formal
asymptotic expansion in powers of A~! of

J(f,0,U) = % w(y,dy,n,dn).
N*({f=0}
In the more delicate §4.3 we prove the first part of Theorem 4.1 concerning the integrabil-
ity of the conormal cycle as a function of f € H 5 with respect to the measure du s . Then,
in §4.4, we explicitly compute the expression of the leading term and in the remaining
subsections we compute the combinatorial constant appearing in the leading term.
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4.1. Preliminary simplification

Before getting into the details of the proof of Theorem 4.1, we start by making a few
reductions that will make the calculation slightly simpler:

Lemmad4.3. Letw := Zla\+|f5|:n wa,8(y, Ndy* Adng be an element in D, (T*U). With
the above conventions, for every A and every f in Qp,

1

— w(y,dy,n,dn)
A" I r=op

¥y

n—1
==Y A HGAN GG TP BF 1 FIADj 1 (@ap)a)) e e
k=0

where

o forevery0 <k <n—1, Pr(R, S, T) is a polynomial which does not depend on A, t
or f,

o forevery0 <k <n—1, Pr(R, S, T) is homogeneous of degree 2 in the variables R,
homogeneous of degree n — 1 — k in the variables S, and homogeneous of degree 1 in
the variables T,

e fork =0, one has

n
Po((Rj)j» (Sjn)jis (Ta,pla.p) = (Z Z £(0)Rp Ry (p) H Sj,a(j))T(O,..A,O),(l,...,l)-

p=10€S, J#P

At first sight, this lemma seems rather technical; yet, writing the integrals this way will
simplify the presentation afterwards. This lemma gives at least a formal expansion in
powers of A~!, and we will verify in the following subsections that each term in the sum
is in fact integrable and has uniformly bounded L' norm in # .

Proof of Lemma 4.3. Write first

1 n 1
L oy, dy,n,d =3 (=1 = / 1P(f 1) dt,
A" I r=0p) ,; A" Jr,

where

dy
IV (f1) = <GA(f>*(63“>, %fdf AJé\p d(%a){;f - n,-) Ay, n.dy, dn)>a

U
Expanding the df term in the wedge product, one can also write

1

n
L oy dy,mdn) = 3 (=1yre! /
A" I N =0 Z

179 (f, 1) dt,
p.q=1 Ry
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where
179 (f.1)
dy, f 0y, f t n;
. * o on+l1 Yp Yq . _
J#p
Thanks to the definition of G 5 (f )*(86"“), this can be rewritten as
I(p’q)(f, 1)
1 t n;j
= S(GaH* GG mpng \d| 50y, f — L) Adyg Aw(y.n.dy.dn))

J#p
Write now o = Z\aH—\ﬂ\:n wq,g(y, Ndy* A dng, where wy g is compactly supported

in T*U. By expanding the wedge product involved in the integrals, we can rearrange the
sum in the following way:

1

— w(y,dy,n,dn)
)

n—1
= =Y ATHGAN O "R B /A1 @ p)a)) ey e
k=0
where the P.(R, S, T) are as in the statement. ]

4.2. Notations and conventions

In the following, for every 0 < k <n — 1, we set

JOfow,U0) = (Ga(N) &G, " P((1) B3 0 f/AD 1, (@ap)as) oy e

In particular,
1 n—1 P
J(f0.U) = — oy, dy,n.dn) ==Y A*IO(f0,U). (@5
N*({ f=0} k=0

In the following, the letter J (resp. K, L) will denote functionals of (y, n, ¢, f) that have
been integrated against the variables (y, n, t) (resp. (v, n,t, f), f).

4.3. Integrability
For any @ := 3 41 1=n @er.p (V. MdY* A dng in Dy (T*U), let

loll =" sup  |waply, 0l
p.(y.mel*U
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Using the conventions of §4.2, we will now prove the first part of Theorem 4.1 which
follows immediately from the next proposition.

Proposition 4.4. Let w € D,,(TD*U). Then, for every0 <k <n —1,
> IO w,U)

belongs to L' (Ha, dun) and for every compact set K, there exists a constant C Kk >0
such that for any test form w in D, (T*U) supported in IC,

fQ TOf, 0, U) dun(f) < Crillol.

Proving this proposition is our most delicate task from the analytical point of view as we
have to carefully justify several inversions and convergences of integrals.

Remark 4.5. As was already mentioned, a direct consequence of this lemma is that, for
every w in D, (T*U),

[ w(y,dy,n,dn)

A" Ins((r=op

belongs to L' (# 4, dua), which is exactly the content of the first part of Theorem 4.1. In
fact, we have something slightly more precise:

Qa \IN*({f=0})

A f JOF, w0, Uy dun(f) + O(A"™),
QA

Recall from §4.2 that
n
JOf 0.U0):=) "3 &)
p=loes,
8%_/ rf(./‘)f
x <GA<f>*<83“), "0yl () (]"[ %) ®0....0).(1...1 (¥, n)> :
i#p T*U xR*

In particular, the second part of Theorem 4.1 reduces to the computation of the expectation
of JO(f, w, U) with respect to the Gaussian measure d i (f). This computation will be
performed in §§4.4 and 4.5.

We will now prove Proposition 4.4 in several steps. At several stages of the proof, we will
use results on pull-back of distributions which are discussed in Appendix B.
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4.3.1. Proof of Proposition 4.4—First step. As a first step, we will give a crude upper
bound on |J®(f, w, U)|. Let & be a smooth function compactly supported on K C T*U
such that, for any multiindices («, 8) satisfying |«| + |8| = n,and forany 1 < p,q <n,
one has .
Vy.m € T*U, lwap(y. Mupngl < oy, n).

Moreover, we choose @ so that SUP(, yed*u @(y, n) < C|lw]|| where C > 0 is a constant
depending only on the support of w, and where || - || is the norm on smooth forms defined
at the beginning of §4.3. As explained in Remark B.9, G (f )*(88“) is a positive distri-

bution on 7*U x R*, hence a positive Radon measure GA(f)*(86‘+1)(d”y, d"n, dt) on
T*U x R*. In particular,

70 (f, 0, 0)
= /T*U OO I Q1351 f/ D) G () GG @y d"n e (26)

for some homogeneous polynomial Qy of degree n — 1 — k with nonnegative coefficients
and which is independent of w, U, (y, n, t) and A. Then, according to (26) and to Propo-
sition 3.10, the integrability of J® (f, w, U) with respect to dua will follow from the
integrability of the map

T*U x R* x Qa3 (v, 1.1, f) = @0, w7 Qi (1185, 1 /A1) € Ry

with respect to the Radon measure A (f)G} (86’+1)(df, d"y,d"n, dt) where

N(A)/2
pa(f) = eN(A)|f|2/2<M) |
2w

Thus, according to (26), in order to prove the lemma it remains to show that

ff g, DO DU OL(] ) S/AD ) A (HGREGTHES "y, d"n. d)

)Y/y
is uniformly bounded with respect to A. Let j := (ji, ..., j2(a—k)—3, J2(n—k—1)) be an
elementin {1, ..., n}?" =170 As Qy is a homogeneous polynomial of degree n — 1 — k,

it is sufficient to prove that

K®G, o, U) =

~ n—3—kn_1_k 8)2"/21’_1)"/2”f * con+1 n n
/ SOl T |22 ha (G 65 @ 'y, ", di
T*UxR*xQp p=1

27

is uniformly bounded with respect to A.

4.3.2. Proof of Proposition 4.4—Step 2: Interchanging integrals. We can now use Propo-
sition 3.10 in order to reverse the order of integration, and to integrate first with respect
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to the f variable. For that purpose, we define the following nonnegative Radon measures
on Q4x:

v @df) = ua(HGa .0 D S @f),

2 2
8yj2p71 yjzp S

A2

n—1-k
vizan = 1

p=1

1a(HGA, 0, H*ETHES).

Then, combining (27) and the “Fubini identity” (24) of Proposition 3.10 with the Holder
inequality, one finds that

K® G, 0, U)
n—3— kn L 12”1 2”f * con+l n n
= [ a(y, mlt| [] [——|uaHGagTH@f. d"y.d"y. dr)
T*UxR*x QA

p=1 A
— / (. mi
T*U xR* 2

L yn”_]yjz”f % on+1 n., gn
| [T [PEs ™ wahGatn @ s | d'ydinar
QA p=1

<[ e A @i @ d'ydar
T*U xR*
Finally, we get

KOG, 0, U)

<[ et R @0 @y adr. @8
T*U xR*

The problem is that we do not know a priori if (v, 7, t) v(y 70(Qp) and (v, 7, 1)

— v/(\yz'7 )(QA) are integrable functions of (y, n,t). In particular, the r.h.s. of (28) can

a priori be infinite. We will now compute v() (;7 D(Qn) for g = 1,2 and show that it is
in fact uniformly bounded in terms of A by an integrable function. We note that the case
q = 1 is a particular case of the case ¢ = 2 (when k = n — 1). Thus, we only need to
compute v/(\yz'7 " (25). For that purpose, we introduce the following regularization of the

Dirac distribution, for every fixed ¢ in R*:

sntl (Fo, Fi, ..., Fy) = ef(|r0|2+12|r|2)/m672in(ro,r).F dp de.
£, l/m ]Rn+1

Remark 4.6. We denote by I' = {0} x (R"*!)* the wavefront set of 88“. Under the

conventions of [43, §8.2], 86”'1 belongs to the space Di“ (R”“). One can verify that

(Sf'f/lm)mz] sequentially converges to 8, in the topology of Dr. (R™+1) for every fixed ¢
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in R*. Combining the sequential continuity of the pull-back operation ([43, Th. 8.2.4], see

also [17]) with Lemma B.3, we find that (G A(y, n, t)* ((S?T/m))m>] weakly converges to

Ga(y,n,)*(8™") in the topology of D'(RN™), for every fixed (y, 1, ) in T*U x R*.

We can then define the following sequences of regularized positive Radon measures, for
every m > 1:

2 2
p D) "t 8y"zf’*‘ y2r Fo +1
via @h = [T |[Z——F—| ma(NGaGn. 0T, ) (Ndf. 29
p=1
We will now verify that (uf\{’zﬁ;,i)(sz A))m>1 1s uniformly bounded in terms of m as follows:

V=0, WY@ < e, (30)

where the constant C is uniform in (y, ) on the support of o,forO <m <land A >0
large enough. Then, combining this with Remark 4.6, one can deduce that v(} ) (Qp)is

bounded by the same quantity, and thanks to (28), we can conclude that K (k) (,o,U) is
uniformly bounded in terms of A, which is exactly what we were aiming for.

4.3.3. Proof of Proposition 4.4—Final step: Gaussian integral bounds on v(’ i ”(Q ).
It remains to prove (30). Observe by the defining equation (29) of v(} oy t) that

2
L 0D " 1 €|a v ’pr(y) n+1
Vaam (24) —/ —— | #a(NGAG. 0, D*(@]7,,)(df)
Q pi A

n—1—k

fR L ( H 2 i )GA G D) EYE T () dF

where we recognize the push-forward measure GX (F) = (GA(y,n,)xptp)(F) on

2 . . . . .
R +1+1 of the Gaussian measure i described in Proposition 3.9. This allows us to

bound vj(\y’zn’,;)(QA):

() < / At n =P+t m Y o 1) dy d, 31)
R+l
where
n—1-k
3 . 2 —2im (1,t7).(Fo,erc Fp) Y
S’y(fo’ T) = A;,,zﬂﬂ 1_[ }7j2p—lsj2pe e )VJ\(F) (32)
p=1

and ﬁ[y\ (F) is the Gaussian measure of Proposition 3.9. This quantity can also be rewritten
more explicitly using Wick’s lemma as

5y et T 1 9 2 TN
8; (0, ) = (=1 1_[ (27[ P ) (e olg (M) )|T:(1—O,,t)0)’ (33)
p=1

J2p—1:J2p
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where A (y) was defined in Proposition 3.9. Equivalently, one has

. 272 1.1
Ay — 70,7), Ay (¥ N
5zy (t0,7) = RJy’ \(To, IT)e wolg oy {(70-77)- A7 () (%0 T)),

for some polynomial RJ A depending only on y, A and j and whose coefficients are
uniformly bounded in terms of A and y. Combining this with (31), one finds that

VR () =
1

1 9 1 0 /
I — — | — = 0 BamM)) , 34
1"/detBa (y) y’A<2iJT an, (Zin 377;>151§,,> ¢ )\77 —onn OY

where Bp i, (y) = WAkl(y) + ﬁ From this expression, we deduce that there

exists a constant Co > 0 such that for every (y, n) in the support of @ (which is a compact
subset of 7*U) and for every m > 1, one has

_ 2
V>0, vy )< Gt

which is exactly the upper bound (30) from which we get

kOG0 < [ oo @b @ dy a
T*U xR* '

1 1
< Celol [ 1 e o ar,
R* t

<0

for some constant Cx depending only on the compact support K C T*U of w. The
conclusion of Proposition 4.4 follows.

4.3.4. A consequence of integrability. We fix k = 0. We note that we have in fact proven
something slightly stronger than what we claim in the proposition. Namely, the map

3 o f
— )J,yo ()
.. t, )= t" 37]an(17)<1_[ S Iy\z )ILA(f)CU(O,‘..,O),(l ..... H(,m
J#P

belongs to LYT*U x R* x Qa, G’Z((SSH)) and, thanks to Proposition 3.10, we can
integrate this quantity in any order, i.e. either first with respect to f (and then (y, n, t)) or
first with respect to (y, 1, t) (and then f).

4.4. Expectation of the leading term

In the previous subsection, we have verified that all the terms in the asymptotic expansion

1 n—1
J(f 0, U) = f w(y,dy,n,dn) =—-Y AFIOf 0, U)
A"y o Z
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belong to L' (H 4, da) and that their L' norm is uniformly bounded with respect to A.
We will now precisely compute the expectation of the leading term J @ (£, w, U), from
which the second part of Theorem 4.1 will follow.

Recall from Remark 4.5 and §4.3.4 that the expectation of the leading term decom-
poses as

n
/ JOU 0, U)ydua(f) =) e0)Kpo(w, U), (35)
Ha p=1o€S,
where
Kp,a(w, U) = /; tn_s771)na(p)w(o,...,()),(l,,..,1)(yv n)Lp,o (Yv n,1) d"y d"’?dt,
T*U xR*
and

2

Lpo(y,n,1) = / (1‘[ a}j\—z“f> wa(HGA, 0, 0 S5 TH@f).
Qa \j#p

In particular, it remains to compute the value of K, ,(w,U) and first the value of

Lpo(y,n.0).

Remark 4.7. If one wants to compute a Gaussian integral like

/ ([ w) dua(f),
Ha \IN*({f=0}

then a natural approach is to use the Kac—Rice formula which follows from the coarea
formula—see e.g. [11, Th. 4.2] or [50, Appendix C]. This kind of formula allows one to
change the order of integration in our integral and to integrate first with respect to the
Gaussian variable. As far as we know, there is no (at least no explicit) Kac—Rice formula
for the conormal cycle avalaible in the literature even if this kind of approach should a
priori allow one (modulo some work) to change the order of integration. Here, we have
decided to use an alternative approach to treat this issue which is more based on microlo-
cal techniques such as the pull-back theorem for distributions—see e.g. Appendix B. This
point of view of course also leads to reversing the order of integration as shown by (35).

4.4.1. Regularization of K, -(w). As in the proof of Proposition 4.4, we will regular-
ize the distributions 86’“ in order to proceed to the computation of K s (w, U). In the
notations of §4.3.3 we have

Proposition 4.8. Consider the sequence SI"T/Im of approximations of 86’“. For every o
in Sy, 1 < p < n and for every fixed (y,n,t) in T*U x R*, set

3? i f
Jyo(j)
L= [ ua() [T 225 Gat 0" 61T,
Ha J#p

Then L},mg (v, n, t) equals the integral expression

1 9 )2 22T AA(NT)
- e

/ eZim.ne*(lfolzﬂz\le)/m H( Volg (M) drpdr.
R+ ip 2w 9T 4(j)

)|T=(r0,tr,0)
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Proof. By the argument of §4.3.3, we know that

j o (J f
/ N [ =5— “ 2 Gy G @S)

Ha J#p

n—1—k
~ n+1
/Rn2+n+1< ]—[ 2 U(,))VA(F)(SI L (EYIF.

Since i[y\ (F) is a Gaussian measure with covariance A 5, application of the Wick Lemma
shows that the right hand side equals

2 27 2(T, A\ ()T)
Q2T = (o P+t ) /m 1—[ G WP R drodr
R+l 27'[ 87} o (j) |T=(79,t7,0)

which concludes the proof. O

j a]f
oo (122

tends to 0 as || f|| tends to infinity; thus, it can be approximated (in the C° topology)
by a function ¥ (f) in CZ°(H ). Moreover, mimicking the final step of the proof of
Proposition 4.4 (namely §4.3.3), one can verify that the sequence

Note that

( / pa(H2Gay,m, t)*(éﬁ/lm)(df)>
Ha

m>1

is uniformly bounded in terms of m > 1 (but not necessarily in terms of A, (y, n, t)).
Combining these two observations, we find that, for every 1 < p < n, for every o in §,,
and for a.e. (y,n,t) in T*U x R*,

J J f
Jim L0 = [ o) ] i LGy @A)

Ha j#p
= Lp,tr(y» 77» t)a

where the last equality follows from (59) from the appendix. Mimicking one more time
the proof in §4.3.3, one also knows that there exists a constant Co > 0 such that, for every
m > 1,every 1 < p <n, and every o in S, one has

Co _ 2
V(. 1,1 € SUpp(@,...0).(1....0) X RY,ILFG (v, 0, 0] < Rem /O,

In particular, from the dominated convergence theorem, we can deduce that

Kpo(w) = mlgnoo R tn73npno'(p)a)(0”_.’0)’(1’“_’l)(y, n)Lg?g(y, n,t)d"yd"ndt.
*[J ) R*
(36)
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4.4.2. Computing the limit as m — oo. Using Gaussian integration, we will now ex-
plicitly compute the limit appearing in (36) as m — oo and A — oo. According to
Proposition 4.8, one has

Lgng (v, 1. 1) = (_1)(;171)/2/ p2im T o= (0> +2[T?) /m
’ Rnr+l

1 9 ) _ 22T AN OIT)
X — (e Volg (M) ) _ drydr.
jlgj(Zn BTJ-’UU) |T=(%0,17,0)
Recall that the expression of A, (y) was given in Propostion 3.9. If we plug in this ex-
pression into the previous equality, we can also verify that there exists a constant Cy > 0,
such that for every (y, 1) in the support of @ and for every m > 1,

. CoA™" _jicon
Vi >0, LYoy, n, 0 = Lyg(n, 0l = ——em /O, 37
where

-1)/2
L™ (n t)z—(_l)(n )// Q2T = (P42 ?) /m
p,o b n—1

(2m) Rt
9 _ 2:13 (lT,(/;}))T)
x - (3Tja(j)>(e ) =10 470 AT
JFP ’

In particular, provided that the limit lim,,_, i;,"g (n, t) exists a.e., one can combine (36)

with the dominated convergence theorem to get

Kpo@ U)= | " 0pne()00,..0001, v ( lim LY 0 1)) d"y d"n s
T*U xR m—00
+ 0. (38)

Remark 4.9. We note that, thanks to the particular form of the matrix Ag, one has

= () (—=1)(r=D/2 Y P2 _ 2w
me (n’ t) — N e lﬂf‘ne —m e Volg (M) (n+2) Hp,U(TO) df() dT,
Rﬂ

@ Q)1
where
9 G (T3 05Ty ), Ao(To303 (T; )
= Vol () \H0:V Ui j)), Aptlos Vs ULy,
Hr.o(70) = 1;[<3Tj a(j)> ¢ )IT:(ro;O;O)'
j#p :

After integrating over t and letting m — oo, one finds

lim L") (n.1)

m— 00
(=1)@=D/2 1 /(0 +2) Vol (M) \"/? _ @t Volgin?
= — — L e 22 / H, (7)) do.
(2m) t 2z R

4.4.3. Summing over p and o. Recall that what we want to calculate is the leading term

- ({HAR{[(\O)(fl;Z’gU') dl.LA(fb) of A™" [y r=op, @+ dy, n, dn), which, thanks to (38)
and to Remark 4.9, is given by
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fH JOU,0,D)dpn(H) =" D" e@)Kpo(@)

p=loesS,
3y

p=loeS,

n—3 ) 0y gn
X /i‘"*UxR*t Nplo (p)@(,...,0),(1,....1) (Vs n)(mh_{nooLp,g(n,t)>d yd'ndt

_(=n@n-b2 ((n +2) Vo1g<M>)"/2 4

PP I

—1
Qm)r 2 ey S
1 @42 Volg (D)
X/D MpNo (p)@(.,....0),(1,...»H (Vs M 5 e 22 /Hp,o(fo)dfod”yd"ﬁdf~
T*UxR* ! R
In order to alleviate notations, we introduce:
n
L) =Y Y c@pteip) [ Hya ) (39)
p=loesS, R
Then, we express everything in terms of L(n):
[ 100 v auacr)
Ha
—1)=D/2 2) Vol (M) \"/* &
:( ) (n+2) g( ) ZZE(U)
Qmyn-1 2 —
p=loesS,
1 (02) Volg (M)l
X/ @(,...,0),(L,...) (Vs MNpNo(p) 5 € 22 /Hp,o(fo)dfod"yd"ﬂdf
T*U xR* t R
(=D®=D/2 /(0 + 2) Volg (M) "/2/ )
— a) b
Q) o S ©,..,0),(1,...HDY, N
1 042) Volg ()|
x e 22 L(n)d"yd"ndt by definition of L(1)

(=1)@=D72 1 (n 4-2) Voly (M) "/2/
= ML) d"yd"
2y o *UCU(O,..‘,O),(I,...,I)()’ mL(m)d"yd"n

® 4 _ ) VolgM)In?r? dt T, _ ) VolgM)In?e% dt
X tve 2 - + e 2 -
0 t 0 !

(=D@=D/2 /(0 + 2) Volg (M) "/zf
= ;ML) dyd"
2] o *UCU(O,...,O),(I,...,I)()’ mLm)d”yd"n

O (n+2) Volg (M)|n|*1>
X e 2 2tdt
0

_ 2D D2 ((n +2) Vol ()" /2! L(n)

) —=d"yd"n.
2y )2 /*U @(,...,0,(1,...1)(ys 1) e 4rdm
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Therefore,
1
L5 [ wtudydn)duac)
Ha \NA" INs((r=0)
_ L(f]) 1 n —1
u nl
where

2(=1)@H+D/2 ((n + 2) Vol (M))"/>~!
A, =
(27.[);1—1 (27.[);1/2

In order to conclude, it remains to compute L (7). This combinatorial calculation will be
the purpose of the next two subsections.

4.5. Computation of L(n)

Recall that L(n) is given by the sum (39). We start by computing explicitly each term in
the sum. We fix o in S, and 1 < p < n. Moreover, we set

~ 2
T = (To; 0; (T;, j)1<i, j<n) € R T1FL

which appears in the definition of H), ; (79)—see Remark 4.9. Our first step will be to use
the Faa di Bruno’s formula for partial derivatives [40] to give an explicit expression of

e !
ip \0Tjo ()

Recall that this formula states that

7 2(T, AT 7 2(T, AT 2 [2A] T T
l—[< d >(e_2 v()(g(l;f)n) — e_z v(fl;ﬁ?)n 2 <_L> H M
i 0T () amo N Vol )l g Tiea 8Tja ()
o.p

where Pé% is the set of partitions of {1 < j <n : j # p}. We now fix some notations:
Po,p :={ partitionof {1 < j <n:j#p}:Yae, |a] <2ando(a) = a}.

Remark 4.10. We note that P, , is empty if o (p) # p. Moreover, for every o such that
o (p) = p, the above subset is empty if o is not a product of disjoint 2-cycles.

For a given % in P, ,,, we define

A :={aeA:|a =1},
A :={aeA:|a| =2and 04 =1id},
A3 :={aeA:|a] =2and oq #id}.
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Using these conventions and the specific form of the matrix Ag (see §4.3.3), one finds
that

9 _ 222(T AgT)
l_[ (e Volg(M))
L\0T,00) T=Ci0:0
] 0 (.
22
0

2727 472 [2A] 1 2| +2A3]
S C ) Z <_ ) ( ) (_70)‘2[1‘~
APy, Vol (M)(n + 2) n+4

Observe now that
2

B 2n2r0 Vol (M 1/2 Vol. (M [RAy1/2
[ _L_(\)Qll\e Vol gy = ol (M) (2] — D! LZ)
R 2 4r

if |2;| = 0 (mod 2), and that it is equal to O otherwise. We now set

Cop =

1™ 42 \IA=IRGI2 o (Rl
> (— 2) (121 - 1)!1(_V1 (M)> ( 4)
2AePs, p: [211=0 (mod 2) n+ ol, n4+

whenever o (p) = p, and Cy;, ), := 0 otherwise.

Remark 4.11. We note that the sum is empty as soon as n is even. In fact, requiring
|2(1] = 0 (mod 2) forces that n — 1 is even.

From the above calculation, we deduce

Loy =YY e@Mplop /R Hy 5 (1) dTo

p=loesS,
Vol, (M)\ /2 &
- (5’—) > Y e0)Coyp. (41)
T p=1 oes,

In particular, from Remark 4.11, one has L(n) = 0 if n is even. We also note that

Y ooe s, Co,p 1s independent of the choice of p. Thus, one finds that, whenever n is odd,

Vol, (M) \ '/?
L(n) = (;’—ﬂ) n* " e(0)Co,p- (42)
oEeS,

From (40), one finally obtains

1
/ (F / o0, n,dy,dm) dua(f)
Ha N*({f=0})

Vol, (M)\ '/?
= <§—n> An(z 5(0)(:0,17)/0 dy' A+ Ady" Ao(y,dy,n, dn)
oeSy ™u

+0™h, 43)
where A, was defined in (40).
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4.6. Computation of 3, s Co.p

From (43), it remains to compute } s C,,, which is independent of the choice of p.
For that purpose, we fix 0 < k < (n — 1)/2 and we suppose that ¢ is the product of k
disjoint 2-cycles o1, ..., ox. Next, we compute the value of C, , in this case. We note
that 23| is then necessarily equal to &, and thus

1 k
Cop = <n + 4)

1 \™ A2 \IA-IR12 4\ 120
<) (——2> (1201 - 1)!!(%) ( 4) .
APy, p: [A1|=0 (mod2) © + Vol, (M) n+

‘We also note the useful relations

n—1=|A1|+2|A2| +2|A4A3] and A= |A{|+ |Az|+ |A3|.

Recall now that the number of permutations in {1, 2, ..., 2/} with [ cycles of length 2 is
equal to (12,—;),' [15, Th. 6.9]. From this observation, we deduce that

o 4n? =022\
7P\ (n +2)2 Volg (M) n+4

(n—1)/2—k @)

l
2 n+2
jor Cnm1-a (= 20k 4 1+ 1))”<_n + 4) :

=0

c 272 @=D72 1 2m 4+ 2)\F
7P\ 2(n + 2)2 Volg (M) n+4

a=D/2=k o) <n+2>l
= NS - k+D)\ n+4)

Thanks to our formula for C, ;, when o is a product of k disjoint 2-cycles (thus (o) =
(—D¥), we deduce that

2 (n—1)/2
Z €(0)Co,p = (m)

and thus

X

oEeS,
0L @ TRETE =1 =20 (n+2\*F
<) ah Kk 2 2 D mie=l — gk +n)\n+4) -
=0 : 1=0 2" = (k+D)!
After simplification,
Z 27.’:2 (n—1)/2
£(0)Co.p = (n — 1)!( )
pe (n + 2)2 Vol (M)
2 ~1)/2—k 100!
y (n=1)/ <n+2)k(n )/ (_’:m)
= \n+4 = k(- & +D)
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and thus

) (n—1)/2
_ _ |
Z £(0)Co,p = (n D((n +2)2 Volg(M))

oeS,
§ (n—zli/z | ( S >k<] o +2)(nl)/2k
= k(S -\ e+ D n+4 ’
Finally, we obtain

— 2 (n—1)/2
e ) B
€S, (51! \(n +2)? Vol (M)

4.7. The conclusion
Regarding (40), (43) and (44), we define
2=1)@HD2 (y 1)1 g=3/2 (—1)+D/2 2
T rnl (I 2 +2"2 T VoIS (n+ 2y

if n = 1 (mod 2) and B,, = 0 otherwise. Finally, still thanks to (43), we conclude

1
/ (F/ w(y, dy, mdm) dua(f)
Ha N*({f=0})

= an, @0,...0,(1,...1n (v, M d"yd"n + O(A™h,
*u

which is exactly the content of the second part of Theorem 4.1.

5. Formal derivation of the main result via Berezin integration

The derivation of the main result (Th. 4.1) is slightly technical due to the fact that we have
to carefully justify the smallness of several terms and the interchange of several integrals,
but also due to some complicated combinatorics. The purpose of this last section is to
show how the combinatorial aspects of the proof can be treated more easily at the expense
of a little abstraction by making use of the so-called Berezin integral [5, 37, 25, 63].

In this section, we will not pay much attention to interchanging integrals or the size
of remainder terms, and we will mostly focus on the computation of the leading term of
the asymptotics. Similar arguments to the ones presented in the previous section would in
fact provide a rigorous justification of the calculation in the present section. The reason
for presenting this alternative approach in a formal (but not completely rigorous manner)
is that we believe that it can be helpful (at least for the reader familiar with Berezin inte-
gration) to understand and follow the main lines of our proof, especially its combinatorial
aspects. It is also plausible that this kind of intuitive calculation could be used for other
related questions.
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5.1. A brief reminder on Berezin integration

Berezin integration is a convenient formalism that allows us to represent the wedge prod-
uct appearing in our formulas as oscillatory integrals. This formalism was introduced by
Berezin [5] and it is a more or less standard tool in quantum field theory where one aims
at computing integrals over both bosonic (even) and fermionic (odd) variables. Basic in-
troductions to this formalism are given by Disertori [25] and Tao [63] with a view towards
random matrix theory, and a very good introduction can be found in the fantastic book
of Takhtajan [64, Chapter 7]; see also the book of Guillemin and Sternberg [37] for con-
siderations on Fourier transforms in this context. Following closely the presentation of
these references, we here give a brief (and somewhat simplified) overview that should be
sufficient for the purposes of our formal calculation.

5.1.1. Odd and even variables. Let V be a finite-dimensional real vector space. One can
define the so called exterior algebra AV := @2 A¥V. For simplicity of notations, we
will denote by &P, := & A D, the product in this algebra. This algebra can be split into
two parts. One part is made up of the even (or bosonic) elements, A Veyen := EB}:‘;O A%y,
while the other is made up of the odd (or fermionic) elements, A Vodq := ey A1V,
Any odd element IT commutes with every even element p, while it anticommutes with
odd elements. From this observation, one can deduce that any element ® in @52, AV
is nilpotent. One can verify that any element ® of AV can be exponentiated as follows:

o] k

exp(®) = —_—
= K

Important properties of the exponential are that exp(IT) = 1 4 IT for any odd element I1
and that, for any even element p,

exp(p + ®) = exp(p) exp(P) = exp(P) exp(p). (45)

5.1.2. Integration of functions of odd and even variables. One of the aims of Berezin
integration is to integrate functions whose variables are in AV. In the following, we
just need a simple version of this formalism. Namely, we fix two nonnegative integers
dy and d;, and we consider the case where V = R. We want to integrate functions de-
pending on the even variables (p1, ..., pg,) € (AOV)4 ~ R% and on the odd variables
(ITy, ..., g,) € (A'V)%. Said differently, we consider the algebra C®(R) whose
elements are smooth functions f(pi, ..., pg,) of the even variables (p1, ..., pg,); then
we consider the Grassmann algebra C® (R[4, ..., 14,1, which is a polynomial al-
gebra generated by (ITy, ..., I1y,) satisfying the relations IT; IT; + IT;IT; = O for all
i, j)e{l,..., dz}2 (see [64, Chapter 7]). More precisely, our functions will be of the
form

k>11iy,..., i
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where f, are functions defined on R%! and with values in A'V. Given such a function f,
we will say that it is defined on R\@1192) and its Berezin integral is defined by the funda-
mental formula

f(p,)dpdIl := on, ...ony, fdpi...dpa,. (46)
R@11d2) R4 2

We refer the reader to [25] for a more general presentation of Berezin integral, basic
properties of this integration procedure and a review of simple examples.

Remark 5.1. Following [37, Chapter 7], one can also define a notion of “super Fourier
transform”: for all g € (A'R)%" and Qe (AI]R)dZ,

F@ 0= [ exp(-2intap+ 0. f (. D dpd.
R4z

The prefix “super” is here to emphasize that we consider functions depending on both

even (bosonic) and odd (fermionic) variables. We observe that g.p + Q.IT is an even

element.

Note that any 1-form Q can be written as follows:

1
0=—— exp(—2inI1Q)dIl, 47)
i Jrom

and more generally any product of d, 1-forms Q1, ..., Qg, as

1

dy
01...04 = wa%) eXp(—217TjZ;Hij)dH1 dTg,.  (48)

This formula gives us a representation of products of odd elements as “oscillatory” inte-
grals. This observation is the first key point which is at the heart of the calculation below.

5.1.3. Representation of integration currents as oscillatory integrals over even and odd
variables. Using the conventions of Appendix D, we consider a submanifold S in some
larger manifold X given by equations G = (g;)1<i<¢ = 0. Then it is well known that
the delta function 8(‘)1 oG = G*(Sg ) supported on S can be represented as an oscillatory
integral. So a natural question is how to represent the integration current [S] = [{G = 0}]
as an oscillatory integral. The answer involves the introduction of odd variables and the
use of the Berezin integral.

Proposition 5.2. Let X be a smooth oriented manifold with orientation [w1], and
G: Xox—>y=(g1(x),...,ga(x)) e R?

a smooth function such that the differentials d g; are linearly independent for every x € X
satisfying g1(x) = --- = gq(x) = 0. Let S be the submanifold in X defined by the regular
system of equations {g1 = --- = gq = 0} and oriented by [wy]. If dg1 N --- N dgq
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has orientation compatible with the pair of orientations [w1], [w2] then the integration
current [S] is represented by the oscillatory integral

e
[S] = G*( e AT Xim iy LAY gy dpy dT .dl‘[d) (49)

1
(—2im)d /]5{&1\41)
Proof. This follows from a simple calculation. We start from the representation formula
for the current of integration given in Appendix D:

[S] = G*(8ddy' A --- Ady?).

Then, by the classical representation of the delta function by an oscillatory integral, one
has
. d N
GG (dy' A+ ndy?) = G(/ e AT Xi= Y gy .dp,-)G*(dy1 A Adyd).
R4
Using the representation (48) of the exterior product dy! A --- A dy? in terms of the
Berezin integral we end up with the expected formula. O

If the ambient manifold X is R” (e.g. in a local chart), we can in fact write (at least
formally)

[S] = e AT En gt A g dpadTly ... dTly.

1
(—ZiJT)d /;{(dld)

This oscillatory integral formula is already known in the literature: it appears in the work
of Frenkel, Losev and Nekrasov on instantonic quantum field theory [30, p. 23].

5.1.4. Fourier transform of Gaussian integrals. We will prove the following lemma,
which will be the second key point in the computation of the asymptotics via Berezin
integration.

Lemma5.3. Let N > 1 and A be a symmetric, positive definite N x N matrix. Let
p=(pi,...,PN) € (AVeven)N- Then

172
e—<p\A—1\p>/2=d§2t(f;r)z/2/ £1(6P) g=(clAI0/2 gN . (50)
g RN

where (c. p) = Y1, ¢jpj and (p|A~ [p) = ¥, ; pip;(A));j.

Proof. Let C[[X|, ..., Xn]] be the commutative algebra of formal power series in N
indeterminates (X1, ..., Xy). First, we note that
X1A711X)/2 det(4)!/? e XD —(clAlcY/2 N
o XIATX 2 g / oi{e.X) = (clAle)/2 N 51)
Q@m)n/?2 Jgw

are well defined as formal power series since the integral on the right hand side is de-
fined by expanding the exponential function ¢!{“X) in powers of X under the integral sign
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where, for each (i1, ..., i), the term [on (cj, .. .c;)e €1A9/2gN ¢ is a convergent inte-
R 1 k g

gral that can be explicitly calculated by the Wick lemma. Then the equality between the
two formal series in (51) follows from the classical result on the Fourier transform of the
Gaussian measure replacing the formal indeterminate X by y € R" and by uniqueness
of the Taylor series expansionin y at y = 0. O

Remark 5.4. Conceptually, this proof shows that we can define the Fourier transform of
a Gaussian measure in a purely algebraic language.

5.2. Asymptotic expansion in a local chart

We fix a local geodesic normal coordinate chart (U, ¢) and an element w(y, dy, n, dn) in
D, (T*U). Recall that we want to compute the expectation of

J(f,0,U) :=/ o(y,dy,n,dn)
N*({f=0})

with respect to the Gaussian measure d 5. We can write formally

d n 1o, f
J(f,w,U)zﬁ 53“(ﬁ%—n)dﬂj/:\ld( j\ —n,)w(y,dy,n,dn).

T*U xR*

Recall that one of the reasons why the calculation of the expectation against the Gaussian
measure is possible is that the Dirac distribution can be represented by an oscillatory
integral over even variables:

d d
%" <f ’ % B ”) - /R<n+.|0) ‘“'XP(—Z”T (Pof + P-(t j\f - n))) dpo dp.

Then, some of the (combinatorial) difficulties in the proof come from the fact that at first
sight the wedge product does not have the same simple structure. By Proposition 5.2, we
see that the advantage of the Berezin formalism described above is that it allows us to
write the wedge product as an oscillatory integral over odd variables in RO Before
writing this oscillatory representation (see (53) below), we make a few steps that will
simplify the calculation slightly. More precisely, we expand the wedge product, and we
obtain

J(f,o,U)

n
=A Z (=" %dys AW (f,t,y,dy,n,dn) Aw(y,dy,n,dn) Adt,

r,s=1 T*U xR*

where

, tdy f 19y f
Wi (f. t,y,dy,n,dn) :=56‘+1<f,%_77>/\d< j\ —'7/')-
J#r
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For every t in R* and every f in H 4, this defines an element in D) | (T*U). The main
contribution to this integral will come from the terms involving derivatives of f—this is
exactly the content of Proposition 4.4 above. Thus, one can set

d 0y
W(g(f?t’y’dy’ n) = 88+1<f,i—]7) /\d( Y f),

A jar N A2
and then one finds
J(f,w,U)
=A" i‘ =D [ " nensdyt AWS(fit . dy, ) Aoy, dy, 1, dn) Adt
P’ T+U xR
+ O Y. (52)

In order to get the conclusion, everything boils down to computing the expectation of
Wy (fit,y,dy, n) with respect to du for a given (y, n,?) in T*U x R*. In order to
alleviate notations, we will just write WOV (f) and re-introduce the dependence on (y, 7, t)
later. Using the representation (48) of 1-forms via Berezin integrals, one can write the
following “oscillatory” integral:

(_1)(1171)/2
Wr = —
0(f) 2y
2
td, f 95w f
—2i 1= - 2T dyhy ) dpo dp dTl.
X\/R(nJrl\nfl) exp( lﬂ(p0f+p< A 77)+ Z Az y") | dpodp

J#rk
(53)

Remark 5.5. The fact that W (f) has a simple representation as an oscillatory integral
is the central observation that makes our formal calculation much simpler than the de-
tailed combinatorial proof we gave before. Note that the element I1;d y¥ is even since it
is the product of two odd elements, and thus we are in a situation where we can apply
Lemma 5.3. As already mentioned, we do not pay much attention to interchanging inte-
grals and to the size of remainders, and we mostly focus on the conceptual aspects that
make our proof work.

Recall that we aim at computing the expectation of Wj(f) with respect to the Gaussian

measure d . For that purpose, we fix (po, p, I1) in R®+1n=D and we use Lemma 5.3
to write

d 82/‘ wf
/ exp(—zm<pof + p.(t j\f ) +> %H,-dy%) dun(f)
Ha J#rk

27‘[2 k k —1
= exp —W<(Po, tp, (Idy")jr.x), Ao(po, tp, (T1;dy")jzr0)) | (1 + O(A™)),
(54)
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where the covariance matrix Ay was defined in Proposition 3.9. We can now expand
((po. tp, (TL;dy*) 210, Ao(po, tp, (deyk)j;ér,k))
dvi
2190 > Tjdy
J#r

> (Tdy* Tdy’ + T1;dy  Tidy®).
Ji.k#Er

1
+2 |P| +Po

2
+ n+2)(n+4)

Thanks to the anti-commutation rules for odd variables, the last term in this sum is in
fact equal to 0. Recall that we are in fact interested in computing W ( f) which is defined
by (53). In particular, we have to multiply this Gaussian term by %77 and then integrate
over (po, p, IT) in R@+Ln=1 After integrating over the even variables (pg, p), one finds
that

. 2 2t2 2
/ 62””7"7 exp(_n—lpl) dp
RGO (n +2) Volg (M)

Vol, (M 2)\"/? _ 2 Volg i

and, by Lemma 5.3,

/ L Y mdy’ ) )d
(&),€ —
raw P\ Vol \P0 T 2 »') ) dpo

J#r
_ (Volg(M)\'?
_<T) e""(m(zﬂdy))- (56)

It now remains to integrate (56) with respect to the odd variables (I1;);,. Regarding
the definition of the Berezin integral, we have to compute

3 5 3
oTL, AT, AT, o p(Vol (M)(n +2)° (Z ! ) )

One can verify that if n is even, this quantity vanishes, and then the total expectation
vanishes. When n is odd, one finds from the multinomial Newton formula that

3 3 3
oTl, om, " am, eXp<V01 (M)(n + 2)2 (Z iy’ ) )

(n—1)! 272 (n— “/2 . .
- (551)! (Vol (M)(n +2)2 dy A= AdYT AN dY
2 ) 8
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Combining this with (56), we obtain

27T2 2 2 1
= R I1;dy’ ) ) dpodIl
/R(un—l) exp( Vol, (M) <[70 n+2POZ ey )) PO

J#r
Vol, (M)\ /2 (n — 1) 272 (b7 .
:<Og( )> 0 1)< i 2) dy' Ao AdYT A A dY"
27 (254)1 \ Vol (M)(n +2)

(57)
From (55) and (57), we deduce that
(_1)(11—1)/2 (I’l _ 1)‘ j.[(n—3)/2
Qo= () 2(n +2)m/?

_ (42) Volg (M) [n[?

X e 22 dy' A AdYT A AdY (1 + OATY).

/H Wo(ft, y,dy, mydun(f) = (n +2) Volg (M)

We now use equality (52). Summing over r and s and integrating over ¢, one finally sees
that, if n is odd,

Ha

_2brE A / dy' Ao ndY" Ao(y.dy, n.dn) + OA")
~avasH\Var2) Jiu® Yi Aoy, dy,n, dn :

T™*U

Appendix A. Derivatives of the spectral projector

Recall that (e;)1<j<n(a) is an orthonormal basis of s made up of eigenfunctions of A.
We define the normalized projection kernel

N(A)

1
Cal2) = s D ei(ej(2),

=1

where N(A) = dim H. The reason why we can perform some computations with re-
spect to the Gaussian measure i is that we have very precise asymptotic information on
the kernel Cx (y, ), at least on the diagonal. Namely, Bin [9] proved the following result
building on earlier arguments of Hérmander [42]:

Theorem A.1. Let (U, ¢) be a sufficiently small geodesic normal coordinate chart. For
any multiindices o and B in 7, the following estimates hold uniformly for y in ¢ (U), as
A — oo:

I CA(y, Dly=z = Cra p AT+ OAHITD),

where, fora = 8 =0,
1

C =
700 Nol, (M)
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fora = B (mod?2) and («, B) # (0,0),

[T} (e + B — DIt

napg = (—1 (lel=18D/2 |
Cnopi= (=1 Volg (M) (e + Bl +1)...(n+2)

and Cy, o, = 0 otherwise.
Remark A.2. We use the following conventions:
(D=1 and Cm—-DN:=Cm—-1)2m—-3)...3-1.

We gather the values of the derivatives of the spectral projector which are used to prove
Proposition 3.9.

Corollary A.3.

e For derivatives of order 0, one has

1
Ca = = o + o,
8

e foreveryl < j <n, one has

1

I -1
(n +2) Volg (M) +O@A™),

1
505, CA0, Dly=z =

e foreveryl < j <n, one has

! 1
oy ’ = 1L O(ATY,
—5 0, i CA (Y, Dly=z = (n +2) Voly (M) ( )

e foreveryl < j # k < n, one has

1 1
Fayz,- 3kaA(y, Dly=z = FayzjykaszkcA(% Dly=2
1

= Al
(n+2)(n+4)V01g(M) +0( ),

e foreveryl < j <n, one has

3

A—l
(n +2)(n +4) Vol (M) +O@™,

1
705,95, CA0y, Dly=e =

e forevery a # B (mod 2), one has

—1 —
Aot 03P CA(y, Dly=e = O(ATH).
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Appendix B. Proof of Proposition 3.10

We fix f in 25 = Ha\Da. Recall that D, is a zero measure subset of H 4 and that its
complement is open. Given any test function W(f, y, n,1) in D(Qx x T*U x R*), our
goal in this appendix is to make sense of the following Fubini equality:

(1L GAU GG, Whguysmela, = (GRET™D, Whg, ey re
= (L (GAG. 1. D GG W)y )iy e

The fact that the distribution G 5 (f )"‘8(’;Jrl is well-defined for f in 2, follows from
the following theorem of Hormander [43, Th. 8.2.4]:

Theorem B.1. Let Q; C R% and Q5 C R% be two open subsets. For any smooth map
G : Q1 — Q, the normal of G is defined as

N ={(G(x),1) € 2 xR®*: 10d,G =0}.

The pull-back operation extends uniquely to the distributions u € D'(S2) whose wave-
front set WF(u) does not intersect the normal Ng of G. Moreover, the wavefront set of
G*u is contained in the set

G* WF(u) := {(x, T 0 dxG) : (G(x), T) € WF(u)}.

Remark B.2. For the definition of the wavefront set, we refer to [43, 16]. Recall that, in
the case of 8(’;“, one has

WE@) ) := {(0,7) : T #£ 0} ¢ T*R"TL.

In the following, we will apply this theorem in three distinct situations. Recall that, for
every f in ‘Hp, we have defined the map

Gpr:HAXxOWU) xR xR* 3 (f, y,n,1)
t t
= (f(y); Xaylf—m,...,xaynf—n,,) e R x R",

and our idea is to think of Hp x ¢ (U) x R" x R* as the cartesian product of H  with

¢(U) x R" x R* and to think of the global distribution G’I"\(S(r)”rl also as a distribution

on Hp depending smoothly on the parameters in ¢(U) x R" x R* and conversely as a

distribution on ¢ (U) x R" x R* depending smoothly on the parameters in H . To be

more precise, we will use Hormander’s theorem in the following three cases:

(1) We fix f in 4, and we consider the partial map G (f) : T*U x R* — R"*!. As
dyf #0on £~1(0), one can verify that

NG () NWE@TH = 0.

This means that if we freeze f, the pull-back G (f )*SS‘H is a well-defined distribu-
tion on 7*U x R*.



Conormal cycle of random nodal sets 3059

(2) We consider the map G 5 : Ha x T*U x R — R™*! In order to apply Hérmander’s
result, we would need to verify

NG, NWE@E™) =9,

which is slightly less obvious.
(3) We fix (y, 7, 1) in T*U x R*, and consider the partial map G  (y, 1, 1) : Ha — R 1.
The situation in this case is also slightly different from the first case.

The second and third cases are in some sense related to the notion of ampleness appearing
for instance in [33, 50], and they are contained in the following lemma:

Lemma B.3. There exists Ao > 0 such that, for every A > Ay,
Ng, NWE@TH =9,
and, for every (y, n,t) in T*U x R*,
NG vy VWE@IT = .
In particular, Gj‘\(é(')’“) is well-defined as a distribution on H X T*U x R*, while
Ga(y, 1, t)*(Sg'H) is well-defined as a distribution on H..

Remark B.4. We note that in the second and third cases, the distributions are defined on
the whole space H A, and not only on 2. In particular, we can consider their restriction
to the open subset 24 .

Before continuing our discussion of the properties of these pulled-back distributions, we
give the proof of the lemma.

Proof of Lemma B.3. Suppose that (0, t) belongs to the normal set N, (y,5,r) (the other
case is similar). Then, for every f in H,

&1, f
wfM+ Y G—— =0
=
Consider now a family of functions f*, f{*, ..., f; in Ha, and write

ta,lfA ta an
(0.8
=i=n

tn
= o det((f 00, 1 £ s B Dot zn)-

If we are able to find a family ( flA)ogfn in H such that the right hand side does not
vanish, we will deduce that T = 0. For that purpose, we note that we can find> a family

3 We may have to pick a slightly smaller neighbourhood U.
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of smooth functions fy, f1, ..., fn on M such that the right hand side does not vanish
for every y in U. Unfortunately, these functions do not a priori belong to H 5 but we can
solve this issue since by Lemma C.1 proved in Appendix C, finite linear combinations
of eigenfunctions are everywhere dense in C°°(M). Concretely, to every 0 < [ < n
corresponds a sequence ( flA) A in H, which converges to f; in every C¥ norm (this is
just an approximation property like the Stone—Weierstrass theorem but on Riemannian
manifolds). From this, we deduce the statement of the lemma for A large enough. O

We refer the reader to Appendix C where a similar method yields an unusual proof of the
Whitney embedding theorem.

As a direct consequence of the pull-back theorem of Hormander, we can also describe
the wavefront set of G (68“):

Corollary B.5. For A > 0 large enough,
WE(G857h) € {(yf', Mists [ 95, W0 ) € T*(Ha x T*U x RY) :

- t t -
GA(f9y9n3t):(07‘~-aO)’ yj:Toayjf"i_‘[lxa)%jylf+"’+TnXa§jyufs njztj’
~ 1< . ~ 1 It
r= erjay,-f, V1 <i<N(A), fi = wei +Zxaxje,-

j=1 j=1

for (tr9, T1, ..., Ty) 76(0,...,0)}.

Remark B.6. This corollary has the following consequence; WF(G’ (86’ ‘H)) contains no
element of the form (y/, n;j, ¢, £30,0,0, f) with  # Oor (y/, nj, ¢, £3 ;. 77,7, 0) with
G, 77,7) # 0. The first observation is more or less immediate if one uses Theorem A. 1
for « = B = 0. The second one follows from the proof of Lemma B.3.

The relevance of the above remark is due to the following general result which can be
found in [20, Proposition 1.3, p. 502]:

Proposition B.7. Let u € D'(R" x R"). Denote by (x, y; £,1) € T*(R" x R™) the
coordinates in the cotangent space. If WFE(u) has no elements of the form (x, y; &, 0)
such that & # 0, then u(x, y) is smooth in x with value distribution in y in the sense that
for all test functions @3(y), x — (u(x, -), g2(-))rr2 is smooth in x.

Thus, one finds that there exists H > f +— Ta(f) € D’ (Jo"*U x R*) such that, for every
Y1 € D(Hp) and every ¥y € D(T*U x R*),

S (Taf), 1//2>7°"*U><R* € COO(HA),

and
0,0, 1) > (GaA(y, 0, D 80T, Y, € CO(TU x R*).
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Moreover, one has the following “distributional version” of the Fubini theorem:

Y1, ¥2) € D(Ha) x D(T*U x R¥),
(W1 ATAC) ¥2) oy e VM = (GRGGTD W1 BY2) gy, feycme

= (V2. (Ga G 1 0 D, Yty ) ey e

Remark B.8. Note that T)(f) is well defined on the whole space H, while
Ga (f)*(86‘+1) was only defined on 24 by Theorem B.1. For a fixed f in €24, one has in

fact To(f) = GA(f)* @G0,

By density of the functions of the form v (f) X2 (v, n, t) (Where X is the exterior tensor
product) in D(Q2p x T*U x R*) (see [58, Ch. IV]), given any test function W( f, y, n, t)
in D(QA x T*U x R*), one has the following Fubini equality:

(1 AT W) gz, = (GAGETD) Wiy ot e (58)

= (1L (GAQ. 1. ST W3, )y e

Remark B.9. We emphasize that all the distributions considered so far are constructed
from the Dirac distribution 86"“ and that they are positive distributions. In particular,
according to [58, Ch. I, they can all be identified with positive Radon measures. There-
fore, it makes sense to test them against nonnegative measurable functions which are not
necessarily integrable (or integrable functions which are not necessarily smooth). This
identification is used several times in our proof of Proposition 4.4.

Remark B.10. We now make a final useful comment. We fix (Y1, ¥») € D(Ha) x
D(T*U x R*). According to (24),

ﬂ V2(y, m, 1) (/ Ui1(HGa(y. n, t)*(58+1)(df)> d"yd"ndt
T*U xR* Ha

=/ %(f)(/ﬂ Vo (y, n,t)TA(d"y,d”n,dt)) df.
Ha *U xR*

T

From the above discussion, one knows that

f=v1(f) <f Ya(y, n, )Ta@"y, d"n,dt)>

T*U xR*

is a smooth compactly supported function. As 2, = H\Da and D has zero Lebesgue
measure, one then has
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ﬁ wz(y,n,t)(/ 1//1(f)GA(y,n,t)*(58+1)(df))d"yd"77dt
T+U xR* Ha
:/ Wl(f)(/ﬂ Y2 (y, ri,t)GA(f)*(rS(')'“)(d"y,d"n,dt)> df
Qa T*U xR*

= / V2(y, m, t)</Q Vi(f)Ga(y, n, t)*(56'+1)(df)> d"yd"ndt,

T*UxR*
where the second equality follows from the fact that

GaA(H*GY(@" y, d"n,dnydf and Ga(y,n, 0)*@E§TH@f)d"yd"ndt

define the same Radon measure on 25 x T7*U x R*. Note also that this equality holds
for any smooth compactly supported function yr,. In particular, one finds that, for a.e.
(y,n,t) in T*U x R*,

fH V1(HG Ay, 1, 0TS = /Q Y1(HGAG, 1,0 GTHE. (59
A A

Appendix C. A functional-analytic proof of the Whitney embedding theorem

In this short section, we prove the approximation property used in the proof of Lemma
B.3, and we illustrate it by giving a simple proof of the Whitney embedding theorem. In
fact, on a smooth compact manifold M, if we have enough smooth functions ey, ..., ey
so that their linear combinations approximate any smooth function with enough accuracy,
then we will prove that we can embed the manifold M in RY for N sufficiently large by
the simple map

M3 x > (e1(x),...,en(x)) e RY.

C.1. Approximation of smooth functions

We denote by H*(M) the Sobolev space of functions or distributions of order s, i.e.
the set of all distributions ¢ such that Ai,/ % belongs to LZ(M) with norm || - || H (M) =
I(1—A g)‘v/ 2o 12(m)- Note by the spectral theorem that

> 1/2
10 = A el gy = (D1 42D e 2)
i=1
where we use the conventions of the introduction. First, we show that the eigenfunctions
of the Laplace operator span a vector space which is everywhere dense in C°°(M). This
property was used to prove Lemma B.3.

Lemma C.1. Let (M, g) be a smooth compact boundaryless Riemannian manifold. Then
the finite linear combinations of eigenfunctions (e;); of the Laplace—Beltrami operator
A, span a dense subspace of C*°(M). More precisely, for every C* norm || - I ok,

— 0.
Ck N—oo

Hf—i(f, ei)2ei
i=1
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Proof. Eigenfunctions (e;); of the Laplace operator are smooth by elliptic regularity.
Thus, any finite combination of them belongs to C°°(M). By the Sobolev embedding
theorem, it suffices to show that for any s > 0,

0.

—_—
HS N—oo

N
[F =Y e
i=1
For that purpose, we write
N
[ =Dtk e
i=1

which tends to 0 as f is smooth. O

2 o )
= AP S P

i=N+1

C.2. Whitney embedding theorem

We will now show how this approximation property can be used to prove the following
version of the Whitney embedding theorem:

Theorem C.2. Let (M, g) be a smooth compact Riemannian manifold without boundary.
Let (e;); be the sequence of eigenfunctions of the Laplace—Beltrami operator as defined
in the introduction. Then there exists Ny such that for any N > Ny, the map

in:M3x (e1(x),...,en(x)) e RY (60)

is an embedding.

Proof. We first prove that iy is an immersion; then we show it is injective.
Fix some N. To show that iy is an immersion, we proceed as in the proof of Lem-
ma B.3. It suffices to show that for all x € M, diy (x) has maximal rank, in other words

x +— (dey,...,dey)

has rank dim M = n. Equivalently, this means that near every xo € M, there is a neigh-
bourhood U and n sequences (a})lSiSN, e, (a{’)lSiSN such that for all x € U, the

covectors
N N
Zaildei(x), Za?de[(x)
i=l i=1

are linearly independent. In other words, the n-form

(lZZ; aildel-> A A (é a;’dei)

never vanishes on U. But this is easy to achieve since for every xp, we can always
find some sufficiently small neighbourhood U of x¢ and functions fi, ..., f, such that
dfi N --- ANdfy(x) # 0 for all x € U. And since the family (e;); spans a dense sub-
space of C*°(M), we can always find Ny large enough so that the vector space spanned
by (ei)i<n, is very close to f1, ..., f; inthe C! topology.



3064 Nguyen Viet Dang, Gabriel Riviere

The last part consists in proving that the above map is injective for N large enough.
By the previous part, we can fix Ny large enough so that iy, is an immersion. Since an
immersion is locally injective and M is compact, there is some ¢ > 0 such that for all
x € M,themapiy, : B(x,¢) — RM is injective. In other words, if iny(x) =iy, (y) for
some (x, y) € M? then x = y ord(x, y) > &. We denote by A, the diagonal in M x M.
Consider the map iy, x in, : (M x M)\ Ay — RN x RNo which meets the diagonal
A € RN x RN exactly at pairs of points (x, y) where i N, fails to be injective. First note
that (iy, x iNO)_l(A) = {(x,y) 1 inyg(x) = iny(¥),d(x,y) > €} is a closed subset of
M x M\ Ay . Since M x M\ Ay is precompact, the closed subset (i, X iNO)_l(A) is
compact. Note by definition of iy that for all N, (iy4+1 X iNH)’l (A) C (iy x iN)’] (A).
Hence ((iy x iny)~1(A)y, for N > N, is a decreasing sequence of compact subsets in
M x M\{(x,y) € M?: d(x,y) < ¢}. For contradiction, assume that for all N > N, the
map iy fails to be injective; then (iy X i M) HA) s nonempty for all N, so for all N there
isapair (xy, ynv) € M x M\ {(x,y) € M? :d(x,y) < ¢} such that iy (xny) = iy (yn)
for all N. By compactness of M x M \ {(x, y) € M?:d(x,y) < &}, we may assume that
the sequence (xy, yy)n converges to some element (x, y) in M x M \ {(x,y) € M? .
d(x,y) < e&}. It follows by definition of iy that e;(xx) = e;(yx) for all k > i and by
continuity of the the functions (e;); and the fact that x; — x, yy — y, we also see that
ei(x) = e;(y) forall i.

On the other hand, we know that there is some smooth function f such that f(x)
# f(y). Since f = > 2,(f ei)e;, this implies that f(x) = Y 2 (f ei)ei(x) =
Z?il(f, ei)ei(y) = f(y), which contradicts f(x) # f(y). ]

Appendix D. Background material on the theory of currents

In this appendix, we give formulas for the current of integration over submanifolds de-
fined by systems of equations of the form g1 = --- = g4 = 0 for some sufficiently
nice functions g, ..., g4. This kind of formulas can be found for instance in Schwartz’s
book [58, Section V.5, Example 3]. The advantage of representing currents of integration
via Dirac distributions is that they will then be easily integrated against the Gaussian mea-
sure dup on Ha (see Section 4). For an introduction to the theory of currents, we also
refer to the books of de Rham [24] and Giaquinta—Modica—Soucek [36].

D.1. Currents on zero sets

In mathematical physics, one is often interested in studying subsets in X given by equa-
tions {G = 0} for some G = (g;)1<i<q. In our article, we will encounter two classes of
currents associated to this type of submanifolds. The first class are currents representable
by integration on some smooth submanifolds which form a subclass of de Rham chains
(see [24, Chapter 2]). Let X be a smooth oriented manifold of dimension m, and let S
be a smooth, oriented, compact submanifold of X of dimension d < m. This defines an
integration current [S] in D&(X ) which acts on test forms w € Dy (X) by

[S1(w) =/Sa). 61)
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The second class consists of Dirac distributions which are defined as follows. We
denote by 83 the usual Dirac distribution at {0} on R?. This is defined by

Vo@)dx' A Adx? € DgRY), (88, pdx' A - A dx¥)ga = ¢(0). (62)

Now let us define the Dirac distribution G*(5g ) = (Sg o G supported by the zeros of a
function G : X — R,

Proposition D.1. Let G = (g;)1<i<a € C®(X) be such that, for all x € X satisfying
g1(x) = -+ = ga(x) = 0, the linear forms d,g1(x), ..., dyga(x) are linearly indepen-
dent. Then

(1) the pull-back of 8§ € D;(R?) by G, denoted by G*8¢ (or also 83 o G) is well-defined,
(2) the wavefront set of G*Sg is contained in

N*({G=0}) ={(x,6) e T*X : G(x) =0,& =7 0d,G for some T # 0 € R},
(3) for every sequence (T)), which converges to 88’ inD! (RY), G* T, — G*(Sg

{0} x (RY)*
in the normal topology of D;v* (G=0) (X) implies convergence in the weak topology
“(G=

of D' (X).

Remark D.2. For the notion of wavefront set and for the precise definition of the set
D} (X) of distributions whose wavefront set is contained in I, we refer the reader to [43,
Section 8.2] (see also [16]); and for the definition of the normal topology on D}(X ), we
refer to [17].

Proof of Proposition D.1. Let Ng = {(y,n) € T*R : G(x) = yandn od,G = 0 for
some x € X} be the normal set of the map G. By assumption, Ng does not meet the
set {0} x (RY)* ¢ T*R9, which is the wavefront set of 861 . Therefore by the pull-back
theorem of Hormander (Th. B.1), G*Sg = 8% o G is well-defined and its wavefront set
is included in G*({0} x (R9)*) = Ni({G = 0}). Finally, the last claim follows from the
sequential continuity of the pull-back operation ([43, Th. 8.2.4] or [17]). O

Now the natural question is how the integration current on S = {G = 0} and the delta
form G*(Sg = 861 o G are related to each other. Note that the Dirac distribution of the
submanifold § = {G = 0} is obviously not the same as the integration current [S] because
we integrate top forms against 83 o G but only (m — d)-forms on [S].

D.2. Orientations on submanifolds

Before comparing these currents, we need to briefly discuss orientability questions. For
any smooth manifold X (orientable or not), there exists a smooth principal Z, bundle
Ox — X called the orientation bundle. Recall that if X is an orientable manifold, then
there exists a volume form w € I'(X, A"T*X) where n = dim X or equivalently there
exists a global section of Oy. Indeed, every choice of volume form w on X canoni-
cally defines a global section [w] of the orientation bundle Oy, also [pw] = [w] for
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all ¢ > 0. Now, if we are given a submanifold S C X defined by equations g; =
--- = gg = 0 and if X is oriented by [w1] € Ox and S by [wz] € Og, we choose
representatives @, € I'(X, A"T*X) and wp € T'(S, A"~9T*S). Then we say that the
orientation of dg| A --- A dgg is compatible with the pair of orientations [w1], [w2] if
dgi N+ ANdgg N wals = pw|s for some smooth function ¢ with ¢|s > 0.

D.3. Relations between different types of currents

In the next proposition, we give a concrete description of the action of Dirac distributions
G*(Sg on differential forms.

Proposition D.3. Let G = (gi)1<i<a be a smooth map from X to RY such that the dif-
ferentials d, g; are linearly independent for every x satisfying g1(x) = --- = gq(x) = 0.
Then, for any test form w € Dy, (X) and for any « € Dy,_q(X) such that dgy N --- A
dgq N a = w, one has

(G*8d, w) = / a. (63)

{G=0}
Proof. We first handle the case where ¢ = (gi)1<i<¢ 1s a linear map from R" to R4 of
maximal rank. Then one can choose (g1, ..., g4) to be the first d components of some
system of linear coordinate functions (gi, ..., g4, ..., &) on R”, in this case G is just

the linear projection R” — R on the first d components and the zero set {G = 0} is just
{0} x R"~¢ c R”. For any function ¥ on R?, the pull-back of ¥ by G simply reads

G*Ilf(glv~'-vgn)=I/f(g1"'°vg(1)®l(gd+17°"sgn)a

and therefore, by continuity of the pull-back operation [16], one has (Sg oG = (Sg ® 1.
Any form w has a unique representation in the basis dg; A --- A dg, as

®=wi n(81 .-, 8)dg1 N+ ANdgy,
therefore
[8¢ 0 Gl(@) = [6 ® 1(ga+1, - - » &n)l(@)

- / 4 wln(O, ) Oa gd-‘rla ceey gn)dgd+l ZANREIRIAN dgl‘l
R~
Note that any form « such that dg; A --- A dgg A o = o will coincide with

01.200,...,0,8441, ..., &)dgar1 AN--- Ndgy

when restricted to {G = 0} = {0} x R"~<_ It follows that the pairing does not depend on
the choice of «.

Let us go back to the manifold case. For any m € {G = 0}, let U be some neighbour-
hood of m on which the differentials dg; are linearly independent. Then one can choose
(g1, ---,8a) to be the first d components of some system of local coordinate functions
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(g1, --.,8&n) on U. What we just did was to define some local chart ® : X D U > m
(g1(m), ..., gn(m)) € R" on U C X such that G o ®~! : R” — R is just the linear
projection on the first d components. Then the distribution Sg 0 (G o ®~!) is well-defined
by our previous discussion since G o ®~! is linear. Then we have the identity

(G o d™H*sd, w) =f o
{Go®~1=0)
for all o such that
dglo(D_l /\---/\dngCID_l Ao =o.

We have just constructed a delta distribution (G o CD_I)*ég supported by some linear
subspace; to go back to the open subset U in the manifold X, we must pull back the dis-
tribution (G o ®~1)*s¢ by ®. By the pull-back Theorem B.1, this yields ®*(G o ®~1)*5d
= G*(Sg and, for every o such that dg; A -+ - Adgyg Ao = o,

(G*8¢, w) = / a. O
{G=0}

In fact, using the notations of §D.2 concerning the orientation of submanifolds defined by
systems of equations, we obtain the following corollary:

Corollary D.4. Let X be a smooth oriented manifold with orientation [w1], and let
G = (8)1<i<a: X - R?

be a smooth function such that the differentials d.g; are linearly independent for every
x € X satisfying g1(x) = --- = gq(x) = 0. Let S be the submanifold in X defined by the
regular system of equations {g1 = - -- = gq = 0} and oriented by [w7]. Ifdg1 N--- ANdgy
has orientation compatible with the pair of orientations [w1], [w;] then

[S1=G*(8) dg1 A --- Adga. (64)

Proof. We note that this corollary is proved in [58, Section V.5] when d = 1. It is in
fact a direct consequence of the property of the Dirac distribution 861 o G established in
Proposition D.3, i.e.

(G*8ddgi A -~ Ndga, @) = (G*88,dg1 A--- Adga A Q) =fa. o
S
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