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Preface

This is a free translation of a set of notes published originally in Portuguese in
1971. They were translated for a course in the College of Differential Geome-
try, ICTP, Trieste, 1989. In the English translation we omitted a chapter on
the Frobenius theorem and an appendix on the nonexistence of a complete
hyperbolic plane in euclidean 3-space (Hilbert’s theorem). For the present
edition, we introduced a chapter on line integrals.

In Chapter 1 we introduce the differential forms in R". We only assume
an elementary knowledge of calculus, and the chapter can be used as a basis
for a course on differential forms for “users” of Mathematics.

In Chapter 2 we start integrating differential forms of degree one along
curves in R™. This already allows some applications of the ideas of Chapter 1.
This material is not used in the rest of the book.

In Chapter 3 we present the basic notions of differentiable manifolds. It
is useful (but not essential) that the reader be familiar with the notion of a
regular surface in R3,

In Chapter 4 we introduce the notion of manifold with boundary and
prove Stokes theorem and Poincare’s lemma.

Starting from this basic material, we could follow any of the possi-
ble routes for applications: Topology, Differential Geometry, Mechanics, Lie
Groups, etc. We have chosen Differential Geometry. For simplicity, we re-
stricted ourselves to surfaces.

Thus in Chapter 5 we develop the method of moving frames of Elie Cartan
for surfaces. We first treat immersed surfaces and next the intrinsic geometry
of surfaces

Finally, in Chapter 6, we prove the Gauss-Bonnet theorem for compact
orientable surfaces. The proof we present here is essentjally due to S.S.Chern.
We also prove a relation, due to M. Morse, between the Euler characteristic
of such a surface and the critical points of a certain class of differentiable
functions on the surface.

As most authors, I am indebted to so many sources that it is hardly
possible to acknowledge them all. Let me at least mention that the first four
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chapters were strongly influenced by the writings of my friend and colleague
Elon Lima and the last two chapters bear the imprint of my teacher and
friend S.S. Chern.

For the present version I am indebted to my colleagues M. Dajezer, L.
Rodrfguez and W. Santos for reading critically the manuscript and offering a
number of useful suggestions. Special thanks are due to Lucio Rodriguez for
his care in the camera ready presentation of the final text.

Rio de Janeiro, February 1994, Manfredo Perdigao do Carmo
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1. Differential Forms in R"

The goal of this chapter is to define in R™ “fields of alternate forms” that
will be used later to obtain geometric results.

In order to fix the ideas, we will work initially with the three-dimensional
space R3,

Let p be a point of R3. The set of vectors ¢ — p, ¢ € R3 (that have origin
at p) will be called the tangent space of R® at p and will be denoted by Rf,.
The vectors e; = (1,0,0), e2 = (0,1,0), es = (0,0, 1) of the canonical basis
of R will be identified with their translates (e1)p, (€2)p, (€3)p at the point p.

A wvector field in R? is a map v that associates to each point p € R? a
vector v(p) € Rf,. We can write v as

v(p) = a1(p)er + az2(p)ez + asz(p)es,

thereby defining three functions a;: R® — R, i = 1,2,3, that characterize
the vector field v. We say that v is differentiable if the functions a; are
differentiable.

To each tangent space Rf, we can associate its dual space (Rg)' which is
the set of linear maps ¢:R3 — R. A basis for (R})* is obtained by taking
(dx;)f, i=1,2,3, where z;: R® — R is the map which assigns to each point
its #** -coordinate. The set

{(d.’l:.')P; i=1,2,3}

is in fact the dual basis of {(e;),} since

N_Ozi [0, ifi#j
(dl‘i)P(eJ)_a_zj—{l, if i = j.

Definition 1. A field of linear forms (or an exterior form of degree 1) in
R? is a map w that associates to each p € R® an element w(p) € (R3)*; w
can be written as

w(p) = a1(p)(dz1), + a2(p)(dz2), + a3(p)(dz3)p

or
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3
w= Z a; dz;,
ge=1
where a; are real functions in R3. If the functions a; are differentiable, w is
called a differential form of degree 1.

Now let A2(R3)* be the set of maps ¢:RJ x R} — R that are bilinear
(i.e., ¢ is linear in each variable) and altemate (i.e., ga v1,V2) = —p(vg, 1)),
WIth the usual operations of functions, the set Az(Rp) becomes a vector
space.

When ¢; and 2 belong to (R, )‘ we can obtain an element ¢; A @2 €
A’(R.,)‘ by setting

(v1 A p2)(v1,v2) = det(pi(v;))

The element (dx;), A (dz;), € A’(Rf,)“ will be denoted by (dz; A dz;),. It is
easy to see that the set {(dz; Adz;)p, ¢ < j} is a basis for A’(R:’,)‘ (this will
be proved in a more general setting in Proposition 1 below). Furthermore,

(dzi Adzj)p = —(dzj Adzi)p, i # ],

and
(d.'z:.- A d.’l),')p =0.

Deflnition 2. A field of bilinear alternating forms or an exterior farm of
degree 2 in R3 is a correspondence w that associates to each p € R? an
element w(p) € A2(R3)*; w can be written in the form

w(p) = a,u(p)(dzl A d.'ta)p + ala(p)(d.‘h A d:cz),, + a23(p)(dz2 A d:z:a),,

or
w=2a.'jd:t,-/\d:c,~, 1,7=123,
i<j

where a;; are real functions in R®. When the functions a;; are differentiable,
w is a differential form of degree 2.

We will now generalize the notion of differential form to R". Let p € R",
R7 the tangent space of R" at p and (Rp)* its dual space. Let A"(R:)" be
the set of all k-linear alternating maps

p:Ryx...xRp - R
N, o—
k times

(alternating means that o changes signs with the interchange of two con-
secutive arguments). With the usual operations, A*(R})" is a vector space.
Given ¢1,...,0x € (R3)*, we can obtain an element ©; A w2 A... A i of
A (R7)* by setting
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(Pr A2 A... Api)(vy,va,...,v) = det(pi(vy), 4,5 =1,...,k

It follows from the properties of determinants that w1 A2 A... Ay is in fact
k-linear and alternate. In particular (dz;, )pA(dzi,)pA. . . A(dzs,) € A¥(RD),
i1,42,...,% = 1,...,n. We will denote this element by (dz;, Adz;; A ... A
dx,-,‘ )p.

Proposition 1. The set

{dzi; AL AdZi)p, 1 <i2<...<1%, %j€{l,...,n}}
is a basis for A¥(Rp)*.

Proof. The elements of the set are linearly independent. For, if

Z a’l'l...t',, dzil A A dz,-k = 0,
#1<...<ig

is applied to
(e.il"" 7ejk)’ 1<...<Jjks Je € {1,...,"},
we obtain (Exercise 2)

E Qiy ... d:z:.-l A...A dz.-,‘ (e_,-l yoos ,e,-,‘) =0j g = 0.
(1<, <dg

We now show that if f € A*(R})*, then f is a linear combination of the
form

f = 2 iy .. ik da:.-, A A dz,-,:.

11 <. <8
For that, set

9= Z f(ein---,ei.,)d-'l:.',/\...Adz,-k.

i1 <. <ig
Notice that g € 4*(R})* and that
g(eha- ae 3ei),) = f(ein" . seik)a

for all 4;,...,1k. It follows that f = g. Setting f(ei,,...,€i,) = @i,...ix, We
obtain the above expression for f. O

Definition 3. An exterior k-form in R" is a map w that associates to each
p € R" an element w(p) € A*(R})"*; by Proposition 1, w can be written as

w(p) = Z LT (p)(dﬂ?" Ao A dxik)pl ZJ € {1’ e 1"’}’

i1 <... <tk
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where a;, . ;, are real functions in R". When the «a;,. i, are differentiable
functions, w is called a differential k-form.

For notational convenience, we will denote by I the k-upla (iy,...,ix),
i1 <... <1k % € {1,...,n}, and will use the following notation for w:

w= Za,dz;.
I

We also set the convention that a differential O-form is a differentiable func-
tion f:R" — R.

Ezample 1. In R* we have the following types of exterior forms (where a;, a; s
etc., are real functions in R“):
0-forms, functions in R*,
1-forms, ai1dz; + a2dz2 + azdr3 + asdz,,
2-forms, aj2dzi A dTo + a13dTy A dx3 + a14dzy A dTg + azadz A dz3 +
a24dx2 A dz4 + azadxs A dzy,
3-forms, a123dT1 Adze Adzy+a104dzy Adzo AdTy+a134dT) AdzzAdTy +
a234dz2 A dz3 A dzy,
4-forms, ai1234dT) A dT2 Adzs Adzy.
From now on, we will restrict ourselves to differential k-forms and we will
call them simply k-forms.
We are going to define some operations on k-forms in R".
First, if w and ¢ are two k-forms:

w= z{: ardzy, p= z{:bldmh

we can define their sum

w+ep= Z(a; + br)dz;.
I

Next, if w is a k-form and ¢ is an s-form, we can define their exterior product
w A i, which is an (s + k)-form, as follows.

Definition 4. Let
w=2a1dz'1, I=(i1,... ), i <... <1

§0=2desz J=(jlv-"sja)1 j1<'-'<ja-

By definition,

wWAp= Za;b;d:c; Adzy.
IJ
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Ezample 2. Let w = z,dT1 + Z2dZ2 + T3dz3 be a 1-form in R® and ¢ =
z1dT; A dx2 + dx) A dz3 be a 2-form in R3, Then, since dz; A dz; = 0 and
dz; Adz; = —dz; A dzi, i # j, we obtain

W A @ = ZadTa A dzy A dzs + T371dz3 A dTy A dZo
= (2123 — T2)dz) A dz2 A dxs.

Remark 1. The definition of exterior product is made in such a way that if
#1,...,¥k are 1-forms, then the exterior product ¢ A ... A ) agrees with
the k-form previously defined by

V1A Apr(vr,...,vk) = det(pi(v;)).

This follows immediately from the definition and will be left as an exercise
(Exercise 3).

The exterior product of forms in R™ has the following properties.

Proposition 2. Let w be a k-form, ¢ be an s-form and 0 be an r-form.
Then:

8) ( WARAB=wA(pAS),
b) WAp)=(-1)*(pAw),
) wA(p+0)=wAp+wAl, ifr=s.

Proof. (a) and (c) are straightforward. To prove (b), we write

w=za,dz;, I=(i1,...,‘ik), 4 <...<ig,

=) bdzs,  J=(..0ds),  h1<... <js
Then
WAP =Y arbsdz, A...Adzi, Adz; A... Adz,,
IJ
= Zb;a,(—l)dz.-, A...Adz;,_, Adzj, Adz; AL Adz;,
1J

= bsar(-1)*dzj, Adzi, A...Adzi, Adzj, A... Adz;,.
IJ

Since J has s elements, we obtain, by repeating the above argument for
each dz;,,j. € J,

wAyp = ija,(—l)’“d:z:j, A...A d:cj, Adzy, A ANdzy,
JI

= (=1)¥p A w. 0
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Remark 2. Although dz; Adz; = 0, it is not true that for any form wAw = 0.
For instance, if
w = T1dT1 A dzy + Todz3 A dzy,
then
WA W = 221Z2dx1 Adz2 Adzs Adz,.

See however Exercise 4.

One of the most important features of differential forms is the way they
behave under differentiable maps. Let f:R™ — R™ be a differentiable map.
Then f induces a map f* that takes k-forms in R™ into k-forms in R" and is
defined as follows. Let w be a k-form in R™. By definition, f*w is the k-form
in R™ given by

(FrwKp)(v1,- .., ve) = w(FPINdfp(v1)s- . ., dfp (1))

Here p € R™, v,...,v € R}, and dfy: R, — RY,, is the differential of the
map f at p. We set the convention that if g is a 0-form,

f(g)=gof.

We are going to show that the operation f* on forms is equivalent to
“substitution of variables”. Before that, we need some properties of f*.

Proposition 3. Let f: R"” — R™ be a differentiable map, w and y be k-forms
on R™ and g:R™ — R be a 0-form on R™. Then:
a) fflw+e)=fw+fy,
b) f*(gw) = f*(9)f* (W),
¢) ;f((pl,j..,cpk are 1-forms in R™, f*(p1 A...ApE) = fr(p1) AL A
£ (Pk s

Proof. The proofs are very simple. Let p € R" and let v,...,9 € R;.
Then

(@) f*(w+ @)D)(v1,...,v%) = (w+ Q) (@) (dfp(v1), ..., dfp(ve)) =
(f‘w)(p)(vl’ trey vk) +(f‘¢)(p)(vls ERX] vk) = (f'w+f'¢)(1’)(vh cer ,'Uk).

(d) f*(gw)@)(v1,...,08) = (g FE)dfp(v1),...,dfp(vi)) = (g0 f)p)
frw@)(vr,..., o) = f9(p) frw(p)(m, ..., v).

(c) By omitting the indication of the point p, we obtain
For A AR)(vr, - ok) = (L A A pe)(df (va), -5 df (k)

= det(pi(df (v;)) = det(f*pi(v;))
= (f'<p1 A .../\f‘cpk)(v;,...,vk).

Remark 3. We will show below (See Proposition 4) that (c) holds not only
for 1-forms but for k-forms as well.
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‘We can now present the promised interpretation of f*. Let (z1,...,%,) be
coordinates in R", (y1,...,¥m) be coordinates in R™ and let f:R" — R™
be written as

yl=f1(x1a""xn)a'-'aym=fM(x1a---a$n)' (*)
Let w = Y ardyr be a k-form in R™. By using the above properties of f*,
we obtain

Fro=Y"Fan)(fdy) A A(frdy).
I

Since

f7(@ys)(v) = dyi(df (v)) = d(yi o f)(v) = dfi(v),
we have

f‘w = zal(fl(xl,- .. ,xn)’”' ’fm(zly- -'axn))dfix AT Adfig’
I

where f; and df; are functions of z;. Thus to apply f* to w is equivalent to
“substitute” in w the variables y; and their differentials by the functions of
z), and dzj obtained from (*).

Remark 4. In various situations, it is convenient to use differential forms
defined only on some open set U C R™ and not on the entire R”. It is clear
that everything done so far extends trivially to this situation,

Example. (Polar coordinates). Let w be the 1-form in R? — {0,0} by

= d
w= z2+y2dz+$2+y2dy.

Let U be the set in the plane (r,6) given by
U={r>0,0<0<2n}
and let f:U — R2 be the map

£(r,0) = {z = rcos @

y =rsenf
Let us compute f*w. Since
dz = cos fdr — rsen 6d9,

dy = sen @dr + r cos 6d8,

we obtain

fw=~
= df.

TS:;O(cos 0dr — rsen 6d6) + r?:g(senadr + r cos §df)
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Notice that (a) of Proposition 3 states that the addition of differential
forms commutes with the “substitution of variables”. We will now show that
the same holds for the exterior product.

Proposition 4. Let f:R" — R™ be a differentiable map. Then
(a) fF*lwA @) =(f'w)A(f*p), where w and ¢ any two forms in R™.
(b) (f 0 9)*w = g*(f*w), where g:RP — R" is a differentiable map.

Pmof- By Setting (yl»---,ym) = (fl(zly--'1$n),"'a.fm($la-" ,In)) € Rm1
(z1,...,20) ER", w =3 a1dyr, ¢ = Y ; bsdy;, we obtain

FrwAe)= (3 arbsdyr Adyy)
7
= Za[(fl,---,fm)bl(fl,---vfm)dflf\df.)’
17
= ar(frseeer fm)dfr A D bs(f1s. .o, fm)lfs
; 7

= frwA fre.

b) (fog)'w=73 ar((fogh,....(fog)m)d(fog);
= 2]0'1(.{1(91,"-7gn)"-',fm(gl"'-agn))dff(dgli---)dgn)
= g"(f*w)). o

We are now going to define an operation on differential form that gen-
eralizes the differentiation of functions. Let g: R™ — R be a O-form (i.e., a
differentiable function). Then the differential

99

dg = oz;

dz;

i=1

is a 1-form. We want to generalize this process by defining an operation that
takes k-forms into (k + 1)-forms.

Definition 5. Let w = }_ ardz; be a k-form in R". The exzterior differential
dw of w is defined by

dw =" das Adzy.
I

Ezample 4. Let w = zyzdz + yzdy + (z + z)dz and let us compute dw:

dw = d(zyz) Adz + d(yz) Ady + d(z + z) Adz
= (yzdz + z2dy + zydz) A dz + (2dy + ydz) A dy + (dz + dz) A dz
= —zzdz Ady+ (1 — zy)dz Adz — ydy A dz.
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We now present some properties of exterior differentiation. Item (c) is
probably the most important one and item (d) means that the operation d
commutes with substitution of variables.

Proposition 5.

a) d{wy + we) = dwy + dwa, where wy and w, are k-forms

b) d(wAp) =dwAp+(-1)*wAdp, wherew is a k-form and p is an s-form

¢) d(dw)=d%*w =0.

d) d(f*w) = f*(dw), where w is a k-form in R™ and f:R" - R™ is a
differentiable map.

Proof.
(a) is straightforward.
(b) Let w= 3", asdzs, p =3, bydz;. Then

= Zd(a[bj) ANdzy Ndzy
1J

= Zb,}dﬂ] AdzyANdzy + Za;db; AdzyrAdzy
1J 1J
=dwAp+(-1)* Z ardzr Adby Adzy
17

=dw A @ + (—1)*w A dyp.

(c) Let us first assume that w is a O-form, i.e., w is a function f:R” — R
that associates to each (zi1,...,z,) € R" the value f(z,...,7z,) € R. Then

d(df) = ( g;f;dz,) Zd(af)/\dz,
‘Z(iaazf dz; Ad“)

=1 \i=1

8y _ 8¢
33835 - 01’,‘03.’

_ o*f o*f _
d(df) - g (31‘.’332]' - axjax.-) dz' A d:l:, =0.

Since and dz; Adz; = —dz; A dz;, i # j, we obtain that

Now let w = 3 ardz;. By (a), we can restrict ourselves to the case w =
ardz with a; # 0. By (b), we have that

dw = day A dz; + ard(dz;).
But d(dz;) = d(1) A dz; = 0. Therefore,
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d(dw) d(dar A dx;) = d(das) Adx; +day A d(dz;) =0,

since d(day) = 0 and d(dz) = 0, which proves (c).

(d) We will first prove the result for a O-form. Let g:R™ — R be a dif-
ferentiable function that associates to each (y1,...,ym) € R™ the value
9(!/1, e ’ym)' Then

f*(dg) = f* (Z 2 v-) 2> o par
-y a—(%;—fldxj = d(go f) = d(f*g).
J

Now, let ¢ = Y ;erdzr; be a k-form. By using the above, and the fact
that f* commutes with the exterior product, we obtain

d(f*¢) =d()_ f*(ar)f*(dzr))
= Zld(f'(az)) A f*dzn)) =Y f*(dar) A f*(dz)
= fi(z da; Adzy) = f*(dy) I
which proves (d). I O

In the exercises that follow we will often use the canonical isomorphism be-
tween Ry and its dual (R;)* that is established by the natural inner product
( , ) of R". We recall that if {e;} is the canonical basis of R" and v; = }_ a;e;,

= 3 bie; belong to (R™),, then (v1,v2) = Y a;b;. The above canonical
1somorph1sm takes a vector v € R} to an element w € (R3)* given by
w(u) = (v,u), for all u € Ry. If we let the point p vary, this estabhshes a
one-to-one correspondence between vector fields in R™ and exterior 1-forms
in R™; it is easily seen that this correspondence takes differentiable vector
fields into differential 1-forms and conversely.

EXERCISES

1) Prove that a bilinear form ¢: R® x R® — R is alternate if and only if
(v,v) =0, for all v € R3.
2) Prove that if i) < i3 < ... <it and j; < j2 <... < ji, then

1, if4 =j1,...,% = Jk
(dziyy AL A d:v.-,‘)(ej,,... ,ej,‘) = {0 otherwise’. ’ ’



