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1. Introduction

Let X be a compact complex manifold of (complex) dimension #, and & a
holomorphic vector bundle over X. We shall denote by £2(&) the sheaf of germs
of holomorphic sections of &, and by HX, 2(£)) the i-th cohomology group
of the space X with coefficients in the sheaf £2(§). Then HY(X, 2(£)) are
finite dimensional vector spaces over the field C of complex numbers, and
Hi(X, 2&)) = 0 for i > n. Let dim HY(X, 2(&)) denote the dimension of the
vector space H'(X, 2(£)), and (X, £2(£)) be the Euler-Poincaré characteristic
defined by the formula

21X, Q2(9) = i}o(—— D dim H'(X, 2()) .

Let 7 (X) be the Todd class of the complex tangent boundle T(X) of X,
and ch (&) the Chern character of the holomorphic vector bundle &. Then the
Riemann-Roch-Hirzebruch theorem can be stated as follows.

Theorem 1.1. The Euler-Poincaré characteristic y(X, 2(§)) can be ex-
pressed in terms of ch (&) and 7 (X):

(1.1) 21X, 2(8) = [ch(§)T (X)],.[X] .

Formula (1.1) can be interpreted as follows: ch (§) and J(X) are elements
of H¥*(X, Z) ® Q. If the multiplication is considered as the cup product, then
ch (§)7(X) defines an element of H*(X,Z) ® Q, and hence its 2n-th com-
ponent defines an element of H**(X, Z) ® Q. The value of this element on the
2n-dimensional cycle of X determined by the natural orientation is equal to
(X, 2(8)).

In this paper we shall give an analytic proof of this theorem under the
assumption that X is a Kaehler manifold. We start with the following observa-
tions. Let 5 denote the complex vector bundle A(T*(X)) ® C, T*(X) being
the cotangent bundle of X. Then 7 has a canonical direct sum decomposition
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7] — (.B 7]17-(1 ,
p,q

7 ¢ being the sub-bundle of differential forms of type (p, g) with values in the
vector bundle &.
Let {2 = £ %*? and { = @ (% Then there is a canonical operator d,
q
(exterior differentiation with respect to Z) from C~({%) — C=(£?*"), 0 < g < n.
The following theorem of Dolbeault is the complex analogue of de Rham’s

theorem.
Theorem 1.2. Consider the complex

d d, d;
0—> C°(() — C°() —> -+ —5 C=(() —> 0,
and let Z,, = kernel (d,: C=({?) — C~({*"")) and B, = image (d,: C=({*"") —
C=(%), 0 < g < n. Then the cohomology groups Z,|B, are canonically iso-
morphic to the sheaf theoretic cohomology groups HY(X , £2(£)).

We introduce hermitian metrices in the bundles ¢ and T(X). Then there are
canonical hermitian metrices in the bundles % 0 < g < n. Let d*,: C=({?*)
— C=(£9) be the adjoint of the differential operator d,: C=(£?) — C=(£*) with
respect to the hermitian metrices in the bundles £, £?*!, and let ¢ = @ ¥

q
and {°’ = (—;3 ¢*¢*'. Then the operator d, + d*, maps C=({°) into C=(¢®) and is
easily seen to be an elliptic operator. The following proposition is an immediate
consequence of Theorem 1.2 and the complex analogue of the Hodge de-

composition theorem.
Proposition 1.3. The analytic index of the operator

dz + d*z: C“(Ce) - C“(C“)

is equal to the Euler-Poincaré characteristic of X with coefficients in the sheaf
2(8), that is,

2(X, 2(8)) = dim (kernel of d, + d*,: C=(£*) — C=(")
—codim (image of d, + d*,: C=(¢) — C=({) .

The adjoint of the operator d, + d*,: C~({*) — C=({") is the operator
d, + d*,: C~({") — C~(¢°) and we have

(dz + d*z)(dz + d*z) = dzd*z + d*zdé = _Az s

4, being the complex analogue of the Laplace-Beltrame operator. The operator
4, is a self-adjoint elliptic operator from C=({?) — C=({9), 0 < g < n.

Let 2 be a non-negative real number, and S,(2) be the eigenspace of the
operator 4,: C=(£?) — C=({?) corresponding to 2. Then the following proposi-
tion is an immediate consequence of an argument due to Atiyah Bott; see

(4, § 31.
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Proposition 1.4.
0,if2>0,
the analytic index of the operator

d, + d*,: C~() — C=({"), if

A=0.

In fact, for 2> 0, d, + d*, induces an isomorphism of ®S,,(2) —®S,,,,(2),
and for 2 = 0, ), dim S,,(2) = dimension of the kernel of d, + d*,: C=({*)
— C=({") and }; dim S,,,,(2) = dimension of the cokernel of d, + d*,.

The operator 4,: C=(£?) — C=(¢% has an infinite sequence

> (— 1 dim 5,(d) =

0>24,>20,= - Z2gq= - —o

of eigenvalues, each eigenvalue being repeated as many times as its multi-
plicity indicates and corresponding sequence {¢,} of eigenforms forming a
complete orthonormal set in the space C=({?%) with the hermitian inner product.
Furthermore, the series

e’(t,7,2) = X €xp (A, oDpn(2) @ ¢y(2)

converges uniformly on compact figures of (0, oo) X X? to the fundamental
solution of the heat operator 9/0¢t — 4,, and we have

(Tr eq)(t7 zZ, Z) = Z exp (zm,qt)<90m(z)’ Som(z)> )

where { , > denotes the hermitian inner product in {?, and Tr the trace of an
endomorphism. Let

(Tre)(t,2,2) = z (— 1T e9)(t, 2,2) ,
Then

[roe s = £~ 5 explngd, 130
q=0 m=

= the analytic index of the operator d, + d*,:
C=(£% — C=(&") by Proposition 1.4
= y(X, 2(&)) by Proposition 1.3 ,

x1 being the volume element with respect to the hermitian metric in 7#(X).

Thus we obtain the following theorem:

Theorem 1.5. Let e%t,7z’,z) be the fundamental solution of the heat
operator /ot — 4, acting on (0, g)-forms with values in the vector bundle &.
Then we have the following integral expression for the Euler-Poincaré charac-
teristic y(X, 2(8)):
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x(X,Q(s))zf(qg(—l)wreqa,z,z))*l, 1>0.

X

This theorem is of course well-known.
Moreover one can show that for any positive integer N we have the following

expansion
n N
2 (=DTret,z,2) = t7" 3 £'fi(z) + 0@V~"*Y), ¢|0
q=0 i=0

where f,, f,, - - -, fy are C=-functions defined on X.

In view of Theorem 1.5 and the above expansion, in order to express the
Euler-Poincaré characteristic (X, 2(£)) in terms of some topological invariants
of X and &, it is enough to do so for the element of H**(X, R) represented by
fo(2)*1, and this is what we shall do in this paper. In fact, we shall prove the
following theorem (under the assumption that the hemitian metric which we
introduced in T(X) is a Kaehler metric).

Theorem 1.6. Let e%(t,7’,z) be the fundamental solution of the heat
operator d/dt — 4, acting on (0, q)-forms with values in the vector bundle &.
Then

> (—DTren(t,2,2) = F) + 00) ,

where F(2) is a C=-function on X such that the element of H*(X,R) re-
presented by F(z)x1 equals [ch (§)T (X)],.

Theorem 1.1 is of course an immediate consequence of Theorems 1.5 and
1.6.

8§82 and 3 are devoted to some preliminaries. In § 4 we outline the con-
struction of the fundamental solution of the operator 9/dt — 4, acting on
(0, g)-forms with values in the vector bundel &. In § 5 we prove two crucial
lemmas and in § 6 we complete the proof of Theorem 1.6. The present paper
is a natural outcome of the method developed in [3].

The author wishes to express his thanks to Professors M.S. Narasimhan and
S. Ramanan for their interest in this work, and is also thankful to Professor
C.P. Ramanujam for his help with Lemma 2.7.

2. Algebraic preliminaries

Let V be a complex vector space, n its complex dimension, V* the dual
space of ¥, and A a linear operator from V into itself. Then for 1 < g < n,
there are two naturally defined linear operators A %A (g-th exterior power of A)
and D?A (derivation extension of 4) from AV into itself such that
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(N, A - Nv) =(AV) AN -+ A (A ,

D@ N - AV) =50, A -+ A, A AW®) A,
r=1
VANEERIVANK/FaN Vi, » -+, Vg€V .

We define A\°4, D°A respectively to be the identity endomorphism, zero endo-
morphism of the field of scalars, and denote the trace of a linear operator B
of V into itself by Tr B.

Lemma 2.1. Let A, - - -, A, be linear operators from V into itself k < n.
Then

0, if k <n,
(=1)?Tr (D%, 0 -+ o DI4;) = {(—1)" coefficient of x, - - - x, in
det(x,A, + -+ + x, Ay if k=n.

M=

Il

q=0

Proof (see Lemma 2.1 of [3]). Let x,, - - -, x, be k-parameters. Then we
have

det (I — em 41 ... g7kdr) = Zn: (— 1D Tr (A\%e"4r . .. ekdk))
=0

q=

= zn: (_‘l)q Tl.‘ (e‘“Dqu PP e-‘ﬂquAk) .
q=0

Equating the coefficients of x, - - - x; in det (I — e™4 ... e%k4k) and i (—1)¢
¢=0

Tr (ex2%1 . .. e=kD%4r)  we get the result.

Let V, W be complex vector spaces, and n the dimension of V. For
0<g<n,let p,: Hom (W, W) X Hom (V, V) ->Hom (W® AV, W& AV)
be the map defined by

v (B,C) = BQ DC, B e¢Hom (W,W),CeHom (V,V) .

The map ¢, is bilinear and therefore defines a linear map @, from W ® W*
Q@ V*Q@V (= Hom (W, W) ® Hom (V,V)) to Hom (W ® NV, W & AW).
We shall denote the image of an element A of W ® W* ® V* ® V' under ¢,
by D%(A).

Lemma 2.2. Let A,, - .-, A, be arbitrary elements of WQ W*QV*QV,
k < n. Then

i(—l)qTr(Dquo ce o D4) =0.

=0

Proof. 1t is sufficient to prove the lemma when
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A;=B,QC;, B;,eWQRW*, C,eV*QV, 1<i<k.
But then we have
DiAo -+ oDiA, = (B,o -+ o BY) ®(DC, 0 --- o DICy) ,
and therefore
Tr (D94,0 -+ 0o D'4,) = Tr (B,o --- o B,) Tr (DC, o --- o D'C}) ,

so that

(—1)*Tr(D%A,0 -+ o D'4,) = Tr(B,o --- o By)

0

(=1)2Tr (DCy 0 - -+ o DICy) = 0, by Lemma 2.1 .

0

s

M=

Q
Il

One can similarly prove the following lemma.

Lemma 2.3. Let A,, - --, A, be arbitrary elements of W QW*QV*RQV,
k <n, and B,, - - -, B, be arbitrary elements of W ® W*. Let ¢ be a permu-
tation of {1, - - -,k + I}, and for any integer q between O and n let the endo-
morphisms S1(1 < i< k + ) of W® AW be deflned by

g0 DA, , for 1 <i<k,
OB @1, fork+1<i<k+l,

where 1, is the identity endomorphism of N\V. Then

(=1 Tr(Sfo ---08%)=0.

0

M=

_
It

Now let V be a real vector space with a ‘J-structure’ (thus J is a given linear
operator from V into itself such that J° = —1). Suppose that we are given a
positive definite symmetric bilinear form B in V' such that B is invariant under
J, that is,

~ B(Ux,Jy) = B(x,y), x,yeV.

Let V* be the dual space of V. Then the J-structure on V' induces canonically
a J-structure on V*:

X, Y* =<LX,JY* XeV,Y¥eV*,
Let V¢, V*¢ be the complexifications of ¥ and V*, and put

Vi = {veVe|lv = v}, Vor={veVe|Jv = —iv},
pre = {weV*|Jv = v}, Vel ={veV*|Jv = —iv}.
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Then V¢ = V0 @ V!, V*e = P*Lo P P*01 and furthermore
L0 = {p* e V*¢|(v¥,w) =0 for we PV},
p*ol = {v* e V¥ |(v¥,wy =0 for we V"% .
Thus V**% and V*"! are respectively the dual space of V'"° and V"'

Let 2n be the (real) dimension of V. There is a unique element (volume
element) e e A?"V* such that B(e,e) = 1 and for any basis e, Je,, - - -, €,,, Je,
of V'*,

e=oae, NJe, N\ --- N\ e, N\ Je,, with a positive constant «.
We extend the bilinear form B to Ve(V*¢) as follows:

B(X +iY,X' +1iY)=BX,X') + BY,Y’) + iB(Y,X') — iB(X,Y’) .

The bilinear form induces a map ¢’ of V into V'*:
(g'x),y) =Bx,y), x,yeV.

We extend the map ¢/ by complex linearity to a map ¢ of V¢ into V'*¢. The
map ¢ is an isomorphism and thus defines an isomorphism ¢ ® I,: V° & V*¢
— V* Q@ V*e, I, being the identity endomorphism of V*¢. Combining the
isomorphism ¢ ® I, with the canonical map from V*¢® V*c to V*¢ A V*e
v, ® v,— v, A v,) we get a map, which we shall denote by ¢, from V° & V*¢
to V*e N\ V*e,

Lemma 2.4. Let A,,---,A, e V"' Q V*"! (thus each A, is an endo-
morphism of V**'). Then

( 20(—1)4 Tr (DA, 0 - o DqAn)>e = (—=)"p(A) A\ -+ A o(4y) .

Proof. There exist vectors e, ---,e, in V such that e,Je,---,e,,Je,
form an orthonormal basis (see Proposition 1.8 of [2]). Let e*, —Je*, -- -,
e,*, —Je,* be the dual basis for V*, and put v; = i(e; + iJe;) and v*; =
e¥ + iJe¥. Then v,, - -+, v, and ¥, - - -, v} are dual bases for V*! and V**1,

Let A; = 3 aiyv; ® v¥. Then we have

ﬁo(_m Tr (D4, o - - - o D'A,)
&

= (— 1" coefficient of x, - - - x, in det (x,4, + - + x,4,),
by Lemma 2.1

= (—1)" coefficient of x, --- x,in 3 ¢, j]_[ (22 xab, ) s
a =1 1
€, denoting the sign of the permutation ¢
=(=D" X e 2 aiQ -+ arll,
13 0

p— n 1 n
=(=D" Y & &, qGu,n ** Gmewm »
a,p
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= (ST AU A - A (T aF A o)

= Zln ?—; Gowmom ey Dy N Vi A oo A 'U—;km) AN

= 21n G’ZP € €, Gy " * Bnypm Dy N\ Uy /N w0 N DEy N V¥
= % .,Z,:; € €, Aoy AoypmPF N VEN oo AN DEN OF

=" ,Z,:, €, €, by, Arypmed N JEE N oo N ef N Je,*

=1 (UZ,; € €, Ly af(m,,(n))e

_ (_i)n(éo(_nq Tr (D4, o -+ o DqA,,))e.

This completes the proof of lemma.

Now let W be a complex vector space. There is a natural map ¢, from
WRQWrQV* AV*) x ... X (WQR W*Q V* A\ V*¢) (k-factors) into
WRWrR --- QW QR W*Q A%V*e,

(W1®Wik®('vl/\ul),"wwk@W;f@(vk/\uk))
SWROWR - QW RWFR (W, ANy A -+ N vy A\ i),
w,eW, wreW* o,uelVic.

Moreover the map ¢, from (W Q@ W*) x -.. X (W &® W*) (k-factors) into C
defined by

Soz(fl’ M "fk) = TI' (fl O s+ 0 fk), fie W® W*(z Hom (W9 W))

is bilinear and therefore defines a linear map @, from W Q W*® - .- @ W ®
W* to C. Let ¢ = (¢3,&1,)0¢,, I, being the identity endomorphism of A} *e,
Lemma 2.5. Let A, ---,A, be elements of W Q W*Q V"' Q V**!. Then

(é}(—l)q Tr (D'4,0 --- o D'IAn)>e =(—=)"e(I; @Ay, -+, U, R )A,) .

Proof. It is sufficient to prove the lemma for 4, = B;,®C,, B,e W Q®
W*, C;e V"' Q@ V*"' 1 < i < n. But in this case the lemma is an immediate
consequence of the previous lemma.

Corollary 2.6. Assume SeWQ W*Q V"' Q V**! and let A,, ---, A, be
arbitrary elements of V"' @ V*%! k < n, and ¢ be a permutation of 1 to n.



RIEMANN-ROCH-HIRZEBRUCH THEOREM 259

Assume B, ,, = 1, ® A, for 1 < r < k, 1, being the identity endomorphism
of W,and B,,, = S fork + 1 < r < n. Then

(é(—l)‘l Tr (DB, o - - - o DaB,,))e

= [ i (=D)2Tr (DS o ---oDIS) o (I; @ (D'A,0 -+ o Dqu)))]e
=(=)"¢U; RS, -- -, Uz @ )S) N\ p(A) N -+ N o(A4y) .

The last lemma of this section is about the polynomial functions defined on
the Lie algebra #I(n, C) of the Lie group GL(n, C) (the group of n X n in-
vertible matrices with complex entries). Let f,, f,, - - -, f, be the polynomial
functions defined on ¥I(n, C) by

@.1) det(ﬂn _ Z_NI_TIX) - iﬂzw f(X), Xe%ln,C).

With respect to the canonical basis for %l(n, C), we can represent every
element X of %l(n,C) by a n X n matrix (X%) and then have the following

explicit formula for the functions f,, f,, - - -, fa:
2.2) = D s x|
Qay —1)7r! oW oo

where the sum runs over all ordered tuples (i, - - -, i,) and the permutation ¢
of {1,-.-,r}

Let r < n be a positive integer, and § a permutation of {1, - - -, r}. Define
a polynomial function g, on the Lie algebra %I(n, C) by
(2'3) gd(X) = 1< Z < Xl;'l;(l) tee X::;m M

We can define the polynomial function g; in an intrinsic way as follows. Let
h, be the endomorphism of ®” C* (r-th tensor product of the complex vector
space C™) defined by

h(v,® -+ ®v,) = V0, - -+ & Vs, -
Then g,(X) = Trace (h; o " X), X e %l(n, C), and
2,(Y"'XY) = Trace (h; o " (Y'XY))
= Trace (h;o (@ Y™) o (®" X) o (R Y))
= Trace (RT YY) o h,0 (R X) o (Q7 Y))

= Trace (h; 0 (® X) o (X" Y) o (®" Y1)
= Trace (h, o ®" X) = g;(X), X,Ye%Iln,C).
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Therefore g; is invariant under the action of the Lie group GL(n, C).
Lemma 2.7. There exists a unique polynomial PY,, - --,Y,) in the vari-
ables Yl’ ] Yr’ Pa(YU Tty Yr) = Z P;r }Ila1 tre Y:’; such that

arteetrap=r

(2.4 &X) = P,(f(X), - -, f(X)), Xe%lnC).

Proof. We shall first prove the lemma for diagonal matrices. A diagonal
matrix X with entries X,, - - -, X, on its diagonal can be identified with the
tuple (X,, ---,X,). The functions f,, ---,f, are then constant multiples of
elementary symmetric functions of X, - - -, X,. Moreover, the function g; is
easily verified to be a symmetric function of X, - - -, X,,. In fact, any invariant
polynomial function (on %I(n, C)) restricted to diagonal matrices is a sym-
metric function. Hence there exists a unique polynomial P,(Y,, - --,Y,) such
that (2.4) holds for all diagonal matrices X. Since the functions P;, f,, - - -, f,
are invariant under the action of the group GL(n,C), we have (2.4) for all
matrices X which can be diagonalized. In particular (2.4) holds for all matrices
X which have distinct eigenvalues. Since the matrices which have distinct eigen-
values form an open set and both sides of (2.4) are analytic functions, we have
(2.4) for all matrices X.

3. Commutation formulas for covariant differentiation

Let 4 be a hermitian inner product in the holomorphic vector bundle &.
Then there is a unique connection (called the hermitian connection) in the
principle bundle associated with & such that the metric tensor is parallel and
the connection form is of type (1,0); see [2, Chapter IX, § 10]. Let U be an
open subset of X such that U is holomorphic to an open subset of C”, (we shall
denote the coordinate functions by z, ---,z,) and the bundle ¢ is trivilized
over U. Let s,, - - -, 5 (k = rank of E) be the holomorphic cross sections of E
defined on U, which are everywhere linearly independent. Let

.habzh(sa’sb)9 lga9bgka
and (k) be the inverse matrix of (h,;) so that 3] he¢h,, equals O if a = b and

equals 1 if a = b.
With respect to the hermitian connection we have the following formulas for

covariant differentiation:

Va/aza(sa)zzlazsb, 1Saén,1SaSk,
b

oh
where [} = Zc: a—z‘”—hc”, and 7,5, (s,) = 0.
Let S be the curvature tensor associated with the hermitian connection and

set (S5(2/8z,,0/0Z,))s, = Zaj S .55 Then S} 5 = —al% [6Z,.
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Let H be a hermitian metric in the tangent bundle T(X) of X. Thus for each
xe X, H is a positive definite inner product in 7,(X) such that HUX,Y) =
iHX,Y) = —H(X,JY). Let g be the Riemannian metric in 7(X) defined by

g(X,Y) = Realpartof HX,Y), X,YeT (X), xeX.
We extend g to the complexified tangent bundle 7°(X) as follows:
&X, + iX,, Y, +iY,) = g(X,,Y) + 8X,, Y,) + ig(X,, Y) — ig(X,,Y,) .

Let g,, = g(9/0z,,3/0z;) and (g**) be the inverse matrix of (g,,).

We consider the hermitian connection in the principle bundle associated with
holomorphic vector bundle 7T(X). The principle bundle associated with T'(X)
can be regarded as a real vector bundle (say {) with structure group GL(2#n, R),
and the hermitian connection defines a connection in £. We extend the covariant
differentiation in 7'(X) (regarded as a real vector bundle) given by this con-
nection in { to T°(X) as follows:

VY1+in(Zl + iZz) = Vyl(Z1) - Vyz(Zz) + iVyl(Zz) + iVYQ(Zl) )

Y, Y;, Z,, Z, being vector fields defined on an open subset of X. Then we have
the following formulas for covariant differentiation:

Va/aza(a/az,e) =2 fo,aa/azr > Va/aza(a/az,a) =0, 1<a,p<n,
7
where

ag

[ — Be oer

s = z — g,
£ az,

Let K be the curvature tensor, and set
(K(2/0z,,0/9Z,))(0/0z,) = ; K:,;0/0z, ,
(K(3/0z,,3/02,))(@/0Z,) = } K3,;0/0Z, .

Then
ore ar
(3.1 s = ——— and K’_a = &
raf aZp faf oz,

where [, denotes the complex conjugate of I . From now on we shall assume
that the metric g is a Kaehler metric. The Kaehler property is equivalent to
the following relation of summetry:

Fzﬂ: .ga

(that is the hermitian connection has no torsion).
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Let

¢ = ( Z ¢§1"'5qdzﬁ1 ANEERIVAN dzﬁq)a
B1<+++<Byq

be a C=-(0, g) form defined on U with values in the vector boundle ¢ (thus

e C=(U,£® A°T**'(X))). Then we have the following formulas for covariant

differentiation (with respect to canonical connection in & ® AT*¢(X)):

(3.2) (Va/agaSO)gl...pq = angl...gq/aza + X l.,%ﬂﬂgl...pq s

(3.3) (Va/za@)g'l...ﬁq = aspgl"'ﬁq/aza - Z Fﬁﬂr¢gl"‘ﬁr—lﬁﬁr+l“'ﬁq .

Let AeC>(U,E Q& Q T"(X) ® T**!(X)). Then for each xe U, A(x) is
an element of &, ® & ® T%4(X) ® T**(X) and hence defines an endo-
morphism D%(A(x)) of &, ® AT*%(X). Thus we get an endomorphism D74
of C~(U,&Q NT*"(X)) (regarded as a module over the ring of C*-complex
valued functions on U):

DA(@)(x) = (DA (a(x) ,  aeC(U,§® NT*'(X)) .

In the following lemmas covariant differentiations are taken with respect to
the canonical connections in the bundles & ® £* @ T*'(X) ® T**(X), € Q A¢
T**Y(X) induced by the hermitian connections in the bundles &, T(X).

Lemma 3.1. Let X, --.,X, be C>-vector fields defined on the open set
U, AeC=(U, & ® &*), and the operatorsV x , - - -,V x, of covariant differentia-
tion be denoted respectively by V., - - -,V ,.. Then we have the following com-
mutation relation ;

Viowriolpo(A®I) =(ARI) oV, 0+ ol
+ Z Z ((Va(l)o OVa(k)(A))®Iq)OVv(k+1)O oV«(m)-

LT N
where 1, denotes the identity endomorphism of N\T*"(X).

Lemma 3.2. Let X,, -.--,X,, be C~-vector fields defined on the open set
U, AeC~(U, e ®&*Q T"(X) ® T** (X)), and the operators Vx, ---,Vx,,
of covariant differentiation be denoted respectvely by V., ...,V,. Then we
have the following commutation relation ;

ViowivolVypoDIA=D'A oV 0---0F,
+ Z Z Dq(Vn<1)° on(k)(A))OVa(k+l)o oVa(m) s

k=1 o)< --<a(k)
o (k+1) <+ <a(m)

where the second sum on the right hand side runs over all permutations ¢ of
{1, -+, m} such that (1) < --- < (k) and a(k + 1) < ... <a(m).
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The proofs of Lemmas 3.1 and 3.2 by induction on m are analogous to the
proofs of Lemmas 3.2 and 3.3 of [3]. Here we shall not go into the details of
the proof which are quite straight forward.

For any two vector fields X, Y defined on U, K(X, Y) is an endomorphism
of C~(U,T*¢(X)) and maps C=(U,T**%(X)) into itself. Therefore we can
regard K(X, Y) as an endomorphism of C=(U, T*"'(X)), and then have

(VXOVY - VYOVX)CYz (Dq(le®K(Y,X))
(3.4) —SY,X)R1, + Vix v ,
aeC(U, £ ® NT*Y(X)) ,

I, denoting identity endomorphism of & and I, the identity endomorphism of
NAIT*0(X).,

Formula (3.4) for g = 1 is just the definition of curvature tensor. Moreover
it is easy to see that if (3.4) is true for « = ¢, ¢,, where

¢ eC(U, §Q N"T* (X)),  ¢,eC(U, N°T*"(X)),

then it is true for « = ¢, /\ ¢,. Hence by induction on g, we get formula (3.4).

Lemma 3.3. Let X, X,, ---,X,, be C>-vector fields defined on U, and the
operators Vy,, - - -,V of covariant differentiation be denoted respectively by
Ve, -« ,Vn. Then

Vlo«--onoVX:VXono---on
m—1

+ 2 > D1, ® ([70(1) 0 ++- 0 V,<j)(K(X, X,(j+1))))
J=0 o(1)<-++<a(J+1)
0(j+2) <+ <o (m)

oV, jum ool

a(m)

((V.,(l) O 0 Va(j)(S(X5 Xa(j+1)))) ® Iq)

m-—1

J=0 e())<:++<a (j+1)
0 (J+2)<+--<a(m)

OVa(j+2)°"'°V

a(m)

m
_ZVIO"'oVi—loV[X,;,X]OViHO"'OVm-

Proof. Lemma 3.3 follows easily by arguing inductively on m and using
Lemma 3.1, Lemma 3.2 and formula (3.4).

4. Construction of a parametrix and the fundamental solution

We shall first obtain an expression for the operator 4,. This expression will
be an analogoue of the expression (1) of § 3 of [3]. Let U be an open subset
of X such that U is holomorphic to an open subset of C”, and the bundle ¢ is
trivilized over U.



264 V. K. PATODI

Let o = (X2 ¢8,...5,4%5, N\ -+ N\ dZ;), be a C=(0,q) form defined on U
with values in the vector bundle £. We have the following expressions for the
operators d, and d¥ (see [5, Chapter 3, § 10]),

(déso)gv--ﬁq+1 = Z (_1)7_I(Vﬁr¢)gl"'§r“‘5q+1 4
where “/A” denotes that the particular term is to be omitted, and
(d;kgo)gl"'ﬂqﬂ = - Z gﬁa(Vaso);ﬁr-'Pq—l .

Therefore

(dFd )35, = — 2 85, o Vi(0)§,...4,
— L (=178 W, o V5 (0)5p1 oty 5
(53,5, = — N (=188 W5 oV ()35 5,8q -

Thus we get
4.1 4, = —(d*d, + dd*) = 31 8"V, o Vi(p) + R(p)

where

T (102, Ul onsy)
— ?;8F%rﬂs(V“gD)gﬁl'"ﬁ‘r"‘ﬁs—lzﬁs+1"‘511
— B 56 aipsenhyenoty
+ 0/9z.) ( Z ff%rﬂsﬁoé‘ﬁl-~-§r--~ﬁs—1853+1~~5q>
Oz (T o) — s Dot -

By the relation "4, = I'%, the second and fourth terms on the right side of the
above equation are zero, and we thus obtain

(Rq(SD))gl...pq =2 (—D"‘gﬂ“{(ala‘;/azh) §0§pl...§r...pq

+ Lol 69551 b
Al b A
+ laab 1§s F‘zrﬁssoﬂﬁl"'ﬁrﬁs—1553+1"'ﬁq} :

Therefore

Ro( @)y = 25 8% (013/0Z4,) Qhy..prspprsneoba

4.2) _
+ 28 (a[‘,’;,p/az.,) O BroatBrir g *
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At each point ze X, the curvature tensor fields S and K are elements of
£ Q& QTHX) ® THX), TX) ® THX) ® THX) ® THX) respectively.
But by the hermitian metric we can identify T*(X) with T,(X). Moreover
there are projection operators from 7¢(X), T*°(X) onto T9'(X), T*"'(X)
respectively. By using the above isomorphism and the projection operators,
S and K define elements (which we shall also denote by S and K) of &, ®
ERTHX)QTH(X), TY(X) QT (X) @ Ty (X) ® TF"'(X). Thus we
may have

S= Y S, ®s*® L ®d,,
oz,

;0 = 0 =
K=K} ~—-®di,® — ®di,,
2 K 0z, P76z, ?
where
ol e ; ols
Suﬂ — Ba ab , Kaz’ — 7E 3B .
ot 28" B L

By contracting the second and third indices the tensor field K defines a tensor
field K of type (1,1):

9 ®dz, .

K = % K3
a,B,r -

The tensor ﬁelds S and K , as we have stated in § 3, define endomorphisms
DS, I. ® DK of C*(X,&® A T*"(X)), and now we can write (4.2) as

R(9) = —DS(p) + (I, ® DK)(g) .
Hence by (4.1) we get the expression
(4.3) 4, =73 gV, oV, + I, DK — DS .
Therefore for any complex-valued C~-function f defined on U we have

(4.9 400 = e + [(dy) + & WHW.0) + &W.NW0) ,

o*f
4.5 Af =g %1 .
4.5 f=2g 52.0%,

We now proceed to construct a parametrix for the fundamental solution of
the heat operator 9/t — 4,. We shall first fix some notation. By a double
(0, @)-form ¢ defined on an open subset W of X x X, we shall mean an element
of C*(W, (£ ® NT*(X)) ® (¢ ® A T*"(X))). Thus for each (z/,2) e W,



266 V. K. PATODI

we have ¢p(z/,2) € £,, @ N T (X)) ®E, Q NITFY(X). Let ze X and ve §,Q
NTFHX) Q@ €, ® NT*"(X). Hermitian metrices in £ and T(X) introduce
canonically a hermitian metric in & ® A?7T*%'(X). By this hermitian metric in
§® ANT*(X) we can identify &, ® N?T*"Y(X) with its dual vector space,
and thus there is a canonical isomorphism of (£, ® AT*"'(X)) ® (¢, ®
NTFOY(X)) with (&, @ NITF'(X))* ® (&, ® NTF"(X)). We therefore can
regard v as an endomorphism of &, ® AT**(X), and shall denote the trace
of this endomorphism by Tr v.

We fix an integer ¢, 0 < g < n and construct a parametrix H%(¢,7/,z) in a
sufficiently small neighbourhood of the diagonal in X X X. We set

4.6 HyZ,2 = Qa) M(exp (—r) QD) 36U, 2)

where U®%(z/,z) are double (0, g)-forms defined in a sufficiently small neigh-
bourhood of the diagonal, and r is the geodesic distance between z’ and z.
The forms U*%(z/, z) are to be determined such that U*9(z’, z’) is the identity
endomorphism of &,, ® NT%"Y(X) and

(% - Az) Hi(t,7',2) = —Qat)™" exp (—r*/ 2NN LU (2, 2)

The integer N is to be chosen larger than n, and these conditions determine
the double forms U*%Z’, z) uniquely in a sufficiently small neighbourhood of
the diagonal as we shall see now.

We have
2 2 or or 1
Ai(CX (_L)) =g .r_ = _Az(rz) .
P\T2)) T8 F o ar,
But gﬂ”rzg—r ;)__r = lrz; in fact, by denoting the Riemannian inner product
Z, 0%,

by <, > we have
or or 1 1
papz I T — —d?, d iy = —{dy* d Yy + 4., d,r
#r s s = gy = gl dry & (A, d)
1 1
= — d 2, d 2 = ._r2
8< radry 2
by choosing normal coordinates around z’. Therefore we have

alo (=) = (o5 (o — 2]

and, by (4.4),
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4, (exp( )Ui «z, z)) = exp ( r ) {(i — %Ai(rz)) Utz 2)

2t 2t 21

+ AU, 2) — gl O a2 — gl O p e, z)} .
t 07, t 0z,

Therefore

(i _ A,) Hi(t, 7, 7) = (2af)~" exp (_i>
ot g 2t

x mef( 2+ i_t” — L L) U D) — 40D

+ gl Ly U, 2) + g gz, 2l -
t a Z, 0z

«

Equating the coefficient of _ _ p(—r_z) in (i — A,Z) HY(t,7',2) to
zero gives (2” ) 2t ot

(i — n + U, 2) + (gﬂar P+ g 27, ) Uta@)
(4'7) aZﬂ aZ,,

= 4,U:19Z,2) .
On the other hand,

or 0 or 0
(4.8) rL — .Bﬂr____ ﬁ“r* —,
i~ 8oz, e T8 e a,

d/dr denoting differentiation along the geodesic joining the points z’ and z.
In fact, we consider the differential form 1dr* (defined in a sufficiently small
neighbourhood of the point z’), d denoting the exterior differentiation with
respect to the second variable. The Riemannian metric (which by definition is
the real part of the hermitian metric) in 7(X) induces an isomorphism ¢ of
T(X) with T#(X) for all x e X. By using normal coordinates one can easily
see that ¢~(}dr*) = r-d/dr. On the other hand, we have

a

idr = 1d,;* + id.r = rgr dz, + raar dz

so that
or @ o . 0
“Adr) =rghe— —  fr— g ~ |
¢ Gdr) =g 9z, 9%, Tt 9z,

Hence we obtain (4.8) and can write equation (4.7) as
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Vet UW(Z'2) + (i — n + 34,02, 2) = 4,UYZ, 2)

4.9
(49 0L<i<N.

In [3] it is shown that the system of equations (4.3) of that paper has a
unique solution in a neighbourhood of the diagonal. One can in an exactly
similar way show that the system of equations (4.9) has a unique solution in
a sufficiently small neighbourhood of the diagonal in X X X, with the initial
condition U*(z/, z’) equal to the identity endomorphism of &, @ AT%"(X).
Thus we can construct a parametrix H%(¢, z/, z) in a sufficiently small neigh-
bourhood of the diagonal W in X x X. Starting with this parametrix H4(t, z/, z)
one can carry out the construction of the fundamental solution e(t, z/, z) for
the heat operator 3/t — 4,. The method is completely analogous to the method
used in [3, § 4]. Furthermore one can show that

(Tre(t, 7', 2) = (Tr HY(t, 2/, 2) + 0¥+
= Qa3 £ Tr UL, 2) + 0V, by (6).
i=0

(See the proof of formula (4.8) of [3].) Since U*%(z/,z’) is the identity endo-
morphism of &,, ® AITE%(X), we get

(Tr e9)(t, 7, 7) — (2m)-n{k( ;’) FTr UM, ) + - -
(4.10)
4T UYL )+ 0@y, 10,

k being the rank of the vector bundle £.

5. Two crucial lemmas

We fix a point z’ of X, and let U be an open neighbourhood of z’ such that
U is holomorphic to an open subset of C*, & is trivilized over U and any two
points in U can be joined by a unique geodesic lying in U. To start with
some elementary observations let X be a C=-vector field defined on U. Then

[X R r:; ] = X 4+ Y, where Y is a C=-vector field such that Y(z’) = 0. To
r

prove this we introduce normal coordinates (y;, - - -, ¥,,) in U such that z’ has
coordinates (0, - --,0) and the matrix (g,j(2))i<; j<on> 85 = <0/0Y:,0/0Y;),

equals the identity matrix. Then rdi = > y;0/0y;, and if X = 3} X,;0/dy,
r

for any C~-function f defined on U we have

of o’f
+ 2 Xy
oy j Z e a)"ja)’k

b

(xors)o=zx,

d
dr
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d ) 0X, of o'f
r o X|= Y y—=* + D yiX— .
( dr "oy, ov. 2 YK 8y 105
Therefore
d ] 0 0X, 0
X,r = Z X + Z y k =X+Y,
[ dr _jayj ! 9y; 0y

where Y is a C=-vector field such that Y(z') = 0. We also observe that
4(r(Z, 2))(Z,2') = 2n, which follows from the relations 4, = {4 and
(4,(r(x, ))(x, x) = 4n, 4, denoting the usual Laplace operator; the latter
can be shown by using normal coordinates.

We now state our first lemma of this section, which we think can legitimately
be named as a cancellation lemma.

Cancellation Lemma 5.1. Let [, 1, L, i be non-negative integers such that
L2+ 1L, +i<n.Let X, ---,X, beC>-vector fields defined on U, A,, - - -, A,,
be C=-sections of £ R &* Q@ T*Y(X) ® T*"(X) defined over U and By, - - -, B, be
arbitrary elements of C=(U, §®&*). Let ¢ be a permutation of {1, - - -, 1, 4 L}
For any integer q, 0 < q < n, define the endomorphisms S4, 1 < i < 1l, + L,
of C=(U, & ® NT**(X)) by

Dq(Ai)’ for ]- S i _<_ lz B
Sty =1{Bi_;,® I, for I, <i < I, + L, I, being the identity endomorphism
of NT*"(X).

Let the operators V x,, - - -,V y, be denoted by V,, - --,V,. Then we have

M=

(=D*TrlSfo - 0S8L,yolio-- o (U2, 2)N(Z,2) = 0

0

q

(all the operators act with respect to the variable 7).

Proof. We shall prove the lemma by induction on i and /,. Let j be a non-
negative integer and suppose that the lemma has been proved whenever i < j.
We shall prove the lemma for i = j. Let p, be the operator defined by

/"qzsgo"‘OS‘llg-Flsono.'.Vl

3t

First suppose that I, = 0. If j = 0, then the lemma follows from Lemma 2.3.
Therefore we can assume that j > 0. The double form U7-4(Z/, z) satisfies the
differential equation

Vrdir(Uf'q(z’, )+ G—n+ 40U, 2) = 4,074, 2)

(5.1) = ghV VU4, 2) + DU, ® K)(UI~4(2, 2))
—DeS(U’-+4(z',z)) by (4.3).
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Since the double form V7, XX U7z, z) is zero at (Z/, ') we have
r
w7, 2 U@, 2@ ) = 0.
r

Therefore applying the operator z, to both sides of equation (5.1) and then
taking the trace we obtain

jqé (=D Tr [ (U2, )N, 2)
= g 5 (=D Tr [, o 7, o P(U ™, DI 2)
+ ﬁ:o(— D Tr [y 0 DU ® YU, DI, 2)
B qi:o(— D Tr [ptg o DUSHU 2, DI, Z) -

Since by the induction hypothesis each term on the right hand side of the above
equation is zero, we have

2 (=D Tr [ (U792, )12, 2) = 0 .

q=0
Now suppose that /; > 0 and the lemma has been proved for smaller values
of /,. We wish to apply the operator g, to both sides of equation (5.1) and
then take the trace. Let

T =S{o oSt olra ol ol

Tg: Z S;Io...oSg2+laqu<Is®K(r

I3
0 (2) <+ <a(l1)

d
dr’ X”(D> )

11
T¢ = 3 S%o ... OSlqusono OVi—loV[Xi,rdi]OVino"' OVII~
i=1 -

°Va<2)° OVu(ll) s

By Lemma 3.3, g, o V*di = T? 4+ T¢ + T¢ + a sum of operators for each of

which the induction hypothesis for I, applies. Since the vector field rdi is zero
at the point z’, d

[TYU» ', )1z, 2) = [TYU Yz, 2NN, 2) =0 .
Also by the remark made at the beginning of this section,

11

ngo OS?2+L3°VIO oVi—loV[Xi,rdi]OViHO OVll

i=1 T
l1

:lll‘[q + ZS(IIO “ e OS‘LITHSOVIO oVi_loVA‘;ioVi_Ho N OVll .

i=1



RIEMANN-ROCH-HIRZEBRUCH THEOREM 271
where X’s are vector fields such that X,(z)) = 0. By Lemma 3.3,
1
2880 .- °Sg2+19071° OV’L‘—IOV)?iOVi+IO OVh

1

=2 8008, 0Vg 0V 0--solV;0o---0ol, + a sum of

operatars for each of which the induction hypothesis for [,
applies.

Lastly since X;(z’) = 0 for 1 < i < I,, we have
[ﬁ]lS;Io cer 088 oV g oV i0o o [7AZ 0+ev0 Vll(Uj’q(Z',Z))](z’,z') —-0.
Therefore the induction hypothesis gives
5 (—DeTr LU ER ) (CHD
=1 qu;o(_ 1D Tr [p (U2, N7, 2)
and also

(4,2, 2)) = A, (U2, 2))

(Va(l) orr-0 Va(k)(AE(rz)))Sg ©¢--0 S‘llz+ls
k=1 o)< <o (k)
o (k+1) < - <a (l1)

° Va(k+1) Orreo0 Va(L,)(Uj'q(Z/, 7)) .

Thus by the induction hypothesis for I, we obtain

20(— D2 Tr [p(4,(P U2, ), Z)
=21 3 (=17 Tr [ (U9 DI 2)

Similarly, by the induction hypothesis (for i) we have
3 (= DO Tr [ty 0 87, o P09z, DI, 2) = 0 .
=0

Lastly Lemma 3.2 together with the induction hypothesis (for i) gives

3

(— D Tr [ 0 DU, ® YU, )2, 2) =0,

0

i:o(— 1)¢ Tr [y, o DISU 42, D)2, 2) = O .

q
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Therefore applying the operator g, to both sides of equation (5.1) and then
taking the trace we get

(4 1) 3 (=17 Tr [ (U@, 2], 2) = 0.
Since I, + j > 0, we have
% (=D Tr [ (U, )1, 2) = 0.,

which completes the proof of Lemma 5.1.

We now come to our next lemma of this section, and shall first introduce
some notation. Greek letters «, 8, - - - will run from 1 to n. We shall denote
the operators V; 5, , V5,5, by V., V, respectively, and the element K(3/0z,, 3/0Z;)
of T9Y(X) ® T#*'(X) by K(a, f)(K(3/dz,,9/0Z,) is in fact an endomorphism
of TYX) and it maps T*%(X) into itself. We restrict this endomorphism
K(9/0z,,0/0Z5) to T*“(X) and denote it by K(a, )). By P, we shall denote
the group of permutations on k-symbols. Let peP,, and A4,,---,A4; be
operators from a suitable space into itself. By p(A4, o - - - o A;) we shall denote
the operator A,y o --- oA,y . For the sake of simplicity from now on we
shall assume that the coordinate functions z,, - --,z, are chosen such that
(g:;(z)) is the identity matrix.

Lemma 5.2. Let I, m, p, i be non-negative integers such that l + m + p + i
= n, ¢ be a permutation of {1, - - -,m + p}, p be a permutation of {1, - - -, 2p}
and t be a permutation of {1, - --,1 + m}. Then

)3 37 (= 1) Tr [{e((DS)! o (I, @ DK ey, @, ) - - -
1<ay, e, @y p<n q=0
o (I: @ DK(atm> @y m))) © 0y ©Vayimany © =+ @ Ve © V«va(mw))}

n

52 (U, N, =3 3 F, 2

r=l §€Pp—r 1<y, eee,@p—y<n

35 (=17 Tr [(D'8)" o (U @ DKlaty Ty)) o -
° (Ie ® DqK(an-n a6(n—7‘)))](‘z/) )

where F;’s are constants depending upon §,1, m, p, i and the permutations a, p.

Proof. We shall prove the lemma by induction on i and p. Let j be a non-
negative integer and suppose that the lemma has been proved for i <j. We
shall prove the lemma for i = j. Let A, denote the operator

Z 7((DqS)l o (Ie ® DqK(av Zea(l))) 0 e+ 0 (15 ® DqK(am’ a’a('In))))

1<ay, s @p g p<n

° p(V“'m+1 ° V"a(m+1) 00 V"‘m+p °© ﬂa(m+p)) *
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First suppose that p = 0. If j = 0, then the lemma follows from Corollary 2.6
since U*9(z’,7’) is the identity endomorphism. Therefore we can assume that
j>0.

Applying the operator A, to both sides of (5.1) and then taking the trace
we get

j i:o(— D4 Tr [4,(U7 2, ), 2)

=2 i (=D Tr[Ag eV, o V(U2 DI, 2)
+ 3 (=D Tr 4, - U ® DRV, D, 2)
— 3 (=1 Tr [, 0 DISWU 9, N5 2) -

By the induction hypothesis Lemma 5.2 holds for each of the three terms on
the right hand side of the above equation. Hence we have (5.2) for i = j and
p=0.

Now suppose that p > 0 and the lemma has been proved for smaller values
of p (and i = j). Let B,, C, be respectively the operators

T((DqS)L °© (IE ® DqK(al’ C_}fa(l))) o+ 0 (Ie ® DqK(ama a.:('m)))) 5
p(V“m+1 ° l7tfnz(m+1) or-- 0 V" ol

m+p g (m+ p)) ’

and X, - - -, X,, be vector fields such that

Xﬂ—l(2k+1) = a/az“m+k+1’ 0 S k S b — 1; Xp—l(zk) = a/az"‘a<1n+k)’ 1 S k -g p.

Then C;, = Vy, o --- oVy,,. As in the proof of Lemma 5.1, we want to apply
the operator A, to both sides of (5.1) and then take the trace. We first look
at the term A, oV, X3 (U7, z)), and shall apply Lemma 3.3 for the operator

Vo oVy,, oV, r. Since the vector field r7 is zero at z’, we have
ar r

[Bq o Vrdi ol g 0-vo0 szp(Uj"’(z’,z))](z’, ) =0,
¥ mo@®pwpd
dr

¢
6(2) <+ <o (2p)

> X"(l))>oVXa(2) o

° VXa(zp)(Uj,q(z/a Z))](Z', Z/) = 0 .

If0O<r<2p—1 and ¢ is a permutation of {1, ---,2p}, we obtain, by
Cancellation Lemma 5.1,
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M=

d
(_1)q Tr [Bq ° ((VX.,u) or--0 VXa(r)S(rE"Xv(T+!)>) ®Iq)

q=0

Fxyun o V(UM z))](z', =0,

1, denoting the identity endomorphism of C*(X, AT**}(X)). Also, if 2 < r
< 2p — 1 and ¢ is a permutation of {1, ---,2p}, we have (by Cancellation
Lemma 5.1)

i d
qZJO(— D?Tr [Bq o D? (15 QFVx,0-+ o VX,(T)K("W, XV(T-H)))

°© VXo(r+2) o0 VX,(gp)(Uj'q(z,, Z))](Z,, Z,) =0.

Let [Xs, r d
dr

] =X, + X,. Then X(z/) = 0 and it is an immediate con-

sequence of Lemma 3.3 applied to the vector fields X,, X,, - - -, X,_, and
Lemma 5.1 that

io(—l)qTI' [BqOVXIO OVXs-IOV‘?xOVXS_‘_lO
q=
oV 5, (U2, 2@, 2)) = 0.

Thus
5 (11T [ Ay o 7, £ (U@, 2) @ 2)
(5.3) -0 } :
=2p 5 (=D Tr [A (U2, NN, 2) + T,
q=0
where
T = b i (=1 Tr I:quDq(Ié®VX.,<1)K("—d*’Xa(2)))
s<e @ =0 dr

0(3)<+++<a(2p)

° VXa(s) o -0 VX,,(gp)(Uj'q(z/, Z))](Z/, Z/) .

Since the vector field rdi is zero at z’ for any two vector fields X and Y, we
have r

el

Moreover,

,Y)))(z'> = (K([ 7 jr ] Y))(z') — (KX, Y)(@) .
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K(3/dz,,0/0z,) = K(8/8Z.,8/Z,) = 0 ,
K(3/9z,,0/0%,) = —K(3/0Z,,0/0z,) .

Therefore

T=X (=D 5 (—=1D?Tr[Byo(I; ® DK(y s> Xyimssy))
q=0

Oz(r, s, P)(Vam+1°‘7 : oﬁaa(m—i—s) o
° ﬁam+r O +«+e0 Vam+p o Vﬂu(m_‘_p))(Uj'q(Z,’ Z))](Z/7 z,) b

O o
26 (m+1)

where c(r, 5, p)’s are integers depending on r, s, p, and A(r, s, p)’s are permuta-
tions depending on r, s, p. Thus by the induction hypothesis (for p) T equals
the right hand side of (5.2) possibly with different constants F,’s depending on
d,l,m,p,i,a,p. By Concellation Lemma 5.1, one can easily see that

% (=D Tr [4q o (AU, DI, 2) = (A 2)
. Zi:o(— 1)¢Tr [Aq(Ujvq(z/’ D1, 7).

Let

=
Il
M=

(=D Tr[A, 0 g5V, o V(U U2, 2, 2))

_
I
=

>
Il
M=

(— 1D Tr [4, o DU, @ K)U (2, )2, 2) ,

Q
I
o

o3
Il
M=

(=D Tr [A4, o DIS(UI~ U2, 2D, 2) .

_
i
o

By Cancellatation Lemma 5.1 we obtain
T1 = i: (— )¢ Tr [Aq ° Va © Va(Uj_l'q(Z,> z)](zla Z,) ’
q=0

and Lemma 3.2 together with Cancellation Lemma 5.1 gives

T, = % (— D! Tt [B2o DU, ® K) o CU9(Z, )], 2)
= 30 (= 1)1 Tr [B, o DI, ® K(3/dz,,3/02,))  Co(U9(', 2D, 2)

0

q

since K = K(3/dz,,02Z,) ,

T, = 3 (= 1)iTr [B, o DS o C(U (¢, DI, 2) .
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Hence by the induction hypothesis on i, each of the terms T, T,, T, equal to
the right hand side of (5.2) possibly with different constants F;’s. By applying
the operator A, to both sides of equation (5.1) we then have, in view of (5.3),
(5.4) and (5.5),

@p + ) 5 (10 Tr AU, N D) + T =Ty + T, — T,

Since we have already proved that each of T, T, T,, T, equal to the right hand
side of (5.2) possibly with different constants F;’s and 2p 4 j > 0, we obtain
(5.2), and the proof of Lemma 5.2 is thus completed.

6. Proof of Theorem 1.6.

An immediate consequence of Cancellation Lemma 5.1 is that
S(—1)!Tr U(Z,2) =0 fori<n.
q=0
Therefore (in view of (4.10)) to complete the proof of Theorem 1.6 and hence

that of Theorem 1.1, it is sufficient to prove the following lemma:

Lemma 6.1. The cohomology class (271)‘”( ‘Z‘ (—DeTr U»(Z, z’)) e
equals [ch ()7 (X)],,.

We shall prove this lemma in this section. By Lemma 5.2, f} (—1)¢

=0
-Tr U2/, z') equals the right hand side of (5.2) with constants F,;’g depend-
ing only on the dimension 7 of the manifold and the permutation 4. Let ¢ and
¢ be the maps as defined in § 2. Then

U ®)S = T Sif8isa @ 8,*(dz; N dz,)
= 3 S50 Q 8, ® (dz, N dZ,) ,
o(K(a, B) = 3 K58,z N dzZ, .

Since we have chosen the coordinate functions such that (g,,(z’)) is the identity
matrix, at the point z’ we have

Ki.s = K3 = Ki; = Ky
and therefore
o(K(a, ) = 3 Kiy,dz, A dZ, .
Put
8¢ = 31 804dz, N dZy,  Ki= 3 Kidz, \ dZ; .
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Then (S¢) and (K%) are local expressions for the curvature forms of hermitian

connections in the bundles & and T(X) respectively.
By Lemma 5.2 and Corollary 2.6 we get

2n)- "(2(—1)q Tr Un(z, z’)) 3 (5 Stupsa ® st

6.1 ® dz, \Ndzy), ---, )] S,,,,ﬁs sF @ (dz, /\ dZ,)(r-times)
/\ EEPZ F Kad(l) /\ /\ K"ﬁ(n r) ?

where K4 denotes the conjugate of the form K3, and F,’s are constants depend-
ing on the purmutation § and the dimension » of the manifold.

Next we shall express the right hand side of (6.2) in terms of the charac-
teristic classes of £ and T(X). To this end we start with some preliminaries
about characteristic classes, and adopt the definitions and terminology of
[2, Chapter XII]. Let f be an invariant homogeneous polynomial function of
degree r defined on the Lie algebra %I(k,C) of GL(k,C). In terms of the
canonical basis we can represent an element of the Lie algebra by a matrix
(X%, i Let
(6.2) fX) = 2 i Xy Xir.

11ty

The constants f/;/r satisfy the condition fjs®)::/e( = fir::/r for any permu-

To (1)t () T1veriy

tation ¢ of {1, - - -, r}. Then the characteristic class w(f) of the vector bundle &
corresponding to the function f is given by

(6.3) w(f) = X RS N - N STz

Consider the function f defined on the Lie algebra by

f(X) = trace(exp (iX)) = trace( 2 (2;1)7 }r(;), Xe%lk,C),

and let

f(X) =

trace X7

(n'r

The homogeneous polynomial function f~ is invariant by ad (GL(k, C)). We
shall donote the characteristic class w(f) of & by ch” (§). By (6.2) we then
have

(6.4) chr@ =" ¥ SEASEA - ASH.

Qr)r! 1<u<iT<ir<k
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The cohomology class ch(¢) = ). ch” (£§) is called the Chern character.
Lemma 6.2.

P21 85550 ® sF @ (dz, N dZp), - - -,
2ir StepSa @ ¥ ® (dz, N dZy))
=ri(—2zv/ —1)"ch" (&) .

Proof. This lemma is an immediate consequence of the definition of ¢ and
the definition of Chern character.

Let fy(X), fi(X), - - -, f.(X) be the polynomial functions defined on the Lie
algebra ¢l(n, C) of the Lie group GL(n, C) by

(6.5) det (u,, _ 3771_;1_)() - i:]ol""f,(X) .

The polynomial functions f,,f, ---,f, are invariant by ad (GL(n, C)). Let
C,, C,, - - -, C, be the characteristic classes w(f,), w(f,), - - -, w(f,) of the tangent
bundle 7(X) of X defined by these invariant functions. Then we have

— (_' I)T i1 iy
(6.6) C,(X) = WZ & Kisy N - NKi,y

where the sum runs over all ordered tuples (i, - - -,#,) and the permutation
g of {1,.--,r}, and the symbol e, denotes the sign of the permutation o.
C(X),C\(X), - --,C,(X) are the Chern classes of the manifold X.

Let r < n be a positive integer, and § be a permutation of {1, - - -, r}. Define
a polynomial function g, on the Lie algebra %l(n, C) by

6.7 g,(X) = 3 Xio ... Xir

i) i3(r) *
1<i1<-<ir<n

The polynomial function g,(X) is invariant by ad (GL(n, C)). By Lemma 2.7

there exists a polynomial P(Y,, - --,Y,) in the variables Y, ---, Y,
P XD = T PYE Y

such that

(6.8) &X) = P,(f(X), ---,f,(X)), Xe¥%ln,C).

As an immediate consequence of (6.1), (6.8) and Lemma 6.2 we get
Lemma 6.3. There exist polynomials

Pr,n(Yls R} Y,,) = Z P:'nYi.x oo Y:T

“1+-u+'rar=r

such that
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(27:)‘"( Zn] (—D2Tr U4z, 2))e = Zﬂ ch* 7 (§) N\ P, (C\(X), - - -,C,(X)).
q=0 r=0

We now proceed to determine the polynomials P, ,, and shall prove that
P,, = P,, and the polynomials P, , satify the multiplicative property (see
[1, § 1.1] for the definition of multiplicative sequences). We need the following
lemmas.

Lemma 6.4. Let X be a complex analytic manifold of dimension n, and z
a point of X. Then there exist a hermitian metric g on X and an open neigh-
bourhood U of z such that the metric g restricted to U is Kaehlerian and
such that with respect to the hermitian connection induced by the metric
g, (C.(X)(2) # 0 and (C,(X))(z) = 0 for 0 < i < n, the forms C,(X) being
defined by (6.6).

Proof. Let z,,---,2, be holomorphic coordinate functions defined in an
open neighbourhood V of z, U be an open neighbourhood of z such that the

é%'{) There

exists a hermitian metric g on X such that restricted to U, g is Kaehlerian
and, at the point z, (g;;) is the identity matrix, 9g;;/0z, = 0g,;/0Z, = O for
all i,j,k, 0°g;;/02,0Z, = O unless k =i, ] =j and the sequence {i,j} is a
permutation of {i,a(i)}, and lastly &%, /02:0Z,4) = 0°8,)i/02,0Z; = 1.
Then the two-forms K% = O unless {i, j} is a permutation of {k, g(k)} for some
k, and

closure of U is contained in ¥, and ¢ be the permutation (

Kﬁ'(i) = —dZ,(i) /\ dzz ) Kg(i) = —dzl /\ dz,(i) .

It can easily be seen that (C,(X))(z) = 0 for 0 <i <n and (C,(X))(2)
= (—2)"r""e(z), e being the volume element. This completes the proof of
Lemma 6.4.

Similarly, one can prove the following lemma.

. Lemma 6.5. Let X be a complex manifold of dimension n, z be an arbitra-
ry point of X, and & be a holomorphic vector bundle of rank k, 0 < k < n.
Then there exist hermitian metrices in X and & such that the hermitian metric
in X restricted to an open neighbourhood of z is Kaehlerian and such that
with respect to the hermitian connections in T(X) and & given by these metrices,
(CiX)(2) = 0 for 0 < i < nand (ch* (8)(z) # 0.

Given two multi-indices « = (ay, - - -, @,) and f = (B, - - -, B,) We shall say
that 8 < « if there exists a positive integer s such that g, = o, for s <t < n
and g, < a,.

Lemma 6.6. Given a multi-index o = (a,, - - -, a,) Such that 3}, ie; = n,
there exist a complex analytic manifold X, a point ze X and a hermitian
metric g on X such that g is Kaehlerian in an open neighbourhood of z and,
at the point z,
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C,(X) - C,(X)+0, CA(X)--- C,*(X) =0 for = (‘31, . ‘gn)

such that } if; = nand 8 < a.

Proof. Let the partition n =14 ... + 1 (@, times) +2 + ... + 2
(a, times) + +-- +n+ .-+ + n(ax,times) be denoted asn =r, + - -+ + ry.
By Lemma 6.4, there exist a complex manifold X, of dimension r;, a point
z; of X;, and a hermitian metric g on X, such that g is Kaehlerian in a neigh-
bourhood of z; and, at the point z;,

CiX;) =0 for 0<i<r,, C.,J.(Xj);&O.

Let X=X, X --- X X, and z = (z,, - - -, Z,)- Then the complex manifold
X, the point z of X, and the hermitian metric on X induced by the hermitian
metrices on X; satisfy the requirements of the lemma.

We now introduce some notations. Denote the forms P, ,(C\(X), - - -, C.(X))
by P, .(X), let Q(Y,,--.,Y,) = N q'Y; ... Y,;m be a polynomial,

Ayt ecrtMag, =m

and make the formal substitution Y; = Y, Z,X,. Then there exist unique

Ld
J+k=1

polynomialsR; , = 3 rpiZy-.-ZyX$ ... X5k such that Q(Yy,---,Y,,)
Ay feeetjaj=j
Bite--+kpi=Fk

= 2 R;,(2Z,---,Z;,X,, -+, X;). We shall denote the polynomials R;

J+k=m
by Q7'%.

Now we are in a position to prove the following lemma.

Lemma 6.7. Polynomials P, , satisfy the multiplicative property and P, ,
=P, ,for0<r<n.

Proof. We first observe the following. Let X be a compact complex
manifold of dimension n, and g a hermitian metric on X such that in a neigh-
bourhood U of a point z’ of X, g is Kaehlerian. Let & be a holomorphic vector
bundle over X, and U"%7/, z), U~%(Z, 2), - - -, U2/, 7) be C~-double forms
defined in a neighbourhood of the diagonal in U X U such that U>%(Z/, z’) is
the identity endomorphism of &,, @ AT%%Y(X) and the forms U*%(z/, z) con-
stitute the solution of system of equations (4.9). Then Lemmas 5.1, 5.2, 6.2
and 6.3 hold at all points z’ of U.

Let us consider a partition n = n, + n,, n, and n, being positive integers.
Let X, X, be complex manifolds (with hermitian metrices) of dimensions #,, n,
respectively. Suppose that there exist points z, € X;, z,€ X, and open neigh-
bourhoods U,, U, of z,, z, respectively such that the hermitian metrices re-
stricted to U,, U, are Kaehlerian. Let & be a holomorphic vector bundle
(with a hermitian metric) on X, and &, the trivial line bundle on X,. Put
X =X, X X, and & = £ ®&,, and suppose that {U?%z}, 2)}pc;cn( = 1,2)
constitute the solution of system of equations (4.9) in a neighbourhood of the
diagonal in U; X U, with the initial condition that U}%(z}, z}) be the identity
endomorphism.
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Given vector spaces W, M, M,, M, and N, N, N, such that M, M, are sub-
spaces of M and N, N, are subspaces of N, there is a natural map from
(W ANM,) ® (W ® A“N)) X (AN=M,® AN to (W A4+ =M) ®
(W& A2+*=N) sending (W, ® x, @w,®y,,x,®y,) to (W, ® (x; A\ x,)) ®
w,® i, A\ y,), where w, w,e W, x,e AN“M,, y,e A"N,, x,e \“M,,
v, € A%N,. We shall denote the image of an element (x,y), xe (W & N"M,)
® (W® AEN,), ye AN=M,Q N%“N, under this map by x A y. Then we have

Uiz, 2) = F  UP™a,z) A Uz, z) ,
aitce

where 7/ = (z],7}) and z = (z,, z,). Therefore

53 (— )¢ Tr Un4(z, 2)

ni

= 3 ( 3 (=14 Tr Up%(zy, 2,) (éo(— )% Tr Uk%(z,, z2)>

Jj+k=n \q1=0
= (B orTrupee o) (B (00 T Upee, )
by Lemma 5.1,

which implies

(Z et @ APL0)@ = (T & e @) A Pa) )@
A TS Py (X))
where [[,, [], are projections from X onto X,, X,. Since

CX) = 5 TIFCX) A [[¥Cu(X,) and ch*(§) = [[Fchi(£),

J+k=1

we have

[ 20 [T# (ch™=7 (&) A Prore (1‘[1* c(x), .-,

T1+Te=7

6.9) TT# C(XD), TI# CUXy, - -, T4 cnm)) ](z)
= Tt £ chmr @) A P (00) @ A TTE P X))

Let us take &, to be the trivial bundle. Then ch?® (¢,) = O for s > 0, and from
(6.9) follows

(PZ?”M(nik Cl(X1)a M) n;k Cnl(X1)’ n;k C1(X2); D) ;kcn,(Xz)))(z)
= n;k (Pnl,nl(Xl))(Z) VAN l‘[;k (Png,nﬂ(Xz))(Z) )
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which and Lemma 6.6 imply
PZ:,ﬂ’nz(Yl, ey Ynl, Zl’ ey an) = Pﬂl,‘fll(Ylﬁ ceey Ynl) X Pnz,nz(zl’ BRI an)

in the polynomial ring C(Y,, ---,Y,,,Z, ---,Z,,). This is precisely what is
needed in order that the polynomials P, , may satisfy the multiplicative
property.

Taking &, to be a holomorphic vector bundle of rank #n,, (6.9) together with
Lemma 6.5 gives

(Pnz,n(cl(Xz)’ R an(Xz)))(Zz) = (Pnz,M(Cl(XZ), R Cng(Xz)))(Zz) s

since Py, = 1. In view of Lemma 6.6 this implies that in the polynomial ring
C(YU B Yn2)7

Pnz,n(Y19 Sty Yn,) = Png,ng(Yl’ Y Yng) 5

completing the proof of Lemma 6.7.

We now come to the proof of Lemma 6.1.

Proof of Lemma 6.1. In view of Lemmas 6.3 and 6.7 we need only to
prove that if X is a complex analytic manifold of dimension n, and r is an
integer less than or equal to n, then P, (C\(X), ---,C,(X)) equals the r-th
component of the Todd class 7 (X). In other words, we need only to prove
that the polynomials P, , are Todd polynomials; see [1, § 1.7] for the defini-
tion to Todd polynomials.

By Lemma 6.7, polynomials P, , enjoy the multiplicative property. Therefore
there exists a power series Q(z) which completely determines the polynomials
P, . (see[1, Lemma 1.2.1]), and we need only to prove that Q(z) is the power
series z/(1 — e~?) or that the coefficient of z" in (Q(z))**! is equal to 1 (see
[1, Lemma 1.7.1]). For this we consider the complex projective space P,(C).
There exists a generator h, ¢ H(P,(C), Z) such that the Chern classes of P,(C)
are given by (see [1, Theorem 4.10.2])

cupuen = (" T 1)m .

The Euler-Poincaré characteristic y(X, 2(§)), for X = P,(C) and & equal to
the trivial bundle over X, equals 1, and C,[P,(C)], the value of the n-th Chern
class of P,(C) on the 2n-dimensional fundamental cycle of X, equals n + 1.
Therefore we have

(6.10) PM((”J{ 1)(”;”)) —1.

By the factorization

1+ (n-{—l)z_*_ R (n—’!l_l)z"+z”+1:(1—|—2)"+l
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and the multiplication property for the polynomials P, , we thus obtain

6.11) Pn,n«” T 1), . (” - 1)) — coefficient of z* in (Q()**" .

From (6.10) and (6.11) it follows that the coefficient of z" in (Q(z))"*! equals 1.
This completes the proof of Lemma 6.1 and hence of Theorem 1.6.
Remark. By an analogous method with essentially different algebraic

lemmas from those used in this paper the author has been able to prove the
Hirzebruch signature theorem.
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